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I BT e F—Y R AL — FFA -
T 7 F— JPY-D2 T % 6,135 5,325 16, 842 2.0
cYF—YR-wAZ— FTFA R o .
ESCK E B E i L~ 7+ K —JPY-D2 5 = 25, 365 26, 838 87, 465 10.3
J AT t=YRewAY = b TA =T B=AN TR0y T Rew=Fy b
AMFLEFYE ARy ) TVIT A=TPH) 52 28,224 21, 367 159, 686 18.7
JhT v F=Y RevAG = NTA NS B 2=V S =y b
T I S Ty 10, 987 11, 606 48, 745 5.7
& it 117,093 115, 849 609, 032 71.4
kIEEIT, B PEREEIC AT 2 REMAE D L,
k FEAMAE OO BLALAI X80 0 5T,
kR 2 — REDOELNRH o 7= 86iE, BIER S LTI L TR £7,
O
# i 24K TR
] u] % A £ R
+n FA TH
7 UV MR MR CER~ T —T7 7 R 76, 723 83, 733 82, 620
JATE=NG 2= Ty ) =T 0=y a Vi~ —=7 7 R 137, 952 131, 327 82,933
BAfNA A LAREIT Y —T7 7 K 19, 411 16, 470 17, 309
2= TNA AV H AESG (BEMEKLE) ~F—77 K 40, 594 41, 054 46, 034

* N8 - AR O BALAE ) 0 $C,




BHE—7 Y MM UALT7 U F (F6%BFHHE)

OB EBIETHEDERK (20244 5 A 15AHE)
) F2THIR
T
" : AF il % ke 2
T %
e UGt s 609, 032 70. 2
J LYy MBIk~ —T7 7 R 82, 620 9.5
JATEN Yz = 77 ) I—=T B =y 2 VBRI =7 7V F 82,933 2.0
YA NA A B LREITF—T 7 F 17, 309 2.0
L TN A U LESC (B k) ~ =77 K 46, 034 5.3
a—)L - v — 5, ZOffh 29, 214 3.4
PGS M R 867, 142 100. 0

* RO BN AR ITE Y T,

k) AGF =N T 2 W— s Ty h—Tulr— g VIR — T 7 2 RIZBWT, ETHIRIC T MM E (2,003,185 T-1) o
EASTEM PERREE (3,813,227 1) (Txhd 2 l1352.5% TT,

K BFFF A A A AREIT=H—7 7 & RIZEWT, BTHIRIZIIT 29MEBAMEE (1,190,073F M) OGS EERE (1,267,738F 1)
1232 He$1393.9% T,

k— T HETANA A VB AESG (BERARALAT) <~V —7 7 v RIZBW T, FTHIRICEIT 2/MEEMEE (2,339,784 T1) OFEIEFEM
A (2,473,247TM) 1oxtd 5 H21394.6% T3,

RAMIE E L, FB2THIR ORI 2 D3 E O A BE CEMGOMEIC L 0 MERE L2 b DT, 1k NV =156.53[1, 1) ¥ KL=
114.66H, 13AR> F=197.04MH, 1 AA 275> =172.691, 1 AV xz—F 7 u—F=144TH, 1 /L7 x=—rn—%x=1449H, 1
2—1=169.33[, 1 X F=239.6759[, 1FH F/L=20.04[9, 1 v HAR—L FAL=11575M, 1% FL=103.73[, 1 AF L ay=
9.2947H],

OBE. 8. TARUEEMEEDI;

p o EVALEN 263K F2THITR
- 20244E 1 A 15 H BIfE 20244F 3 15 H BIfE 20244E 5 A 15 H BIfE
! &} !
A &BE 926, 929, 746 890, 240, 009 867, 142, 509
R R =TT 18, 837, 695 14, 867, 030 28,210, 111
BBIEFe= LA SR GHAmAR) 655, 505, 854 631, 275, 363 609, 032, 537
I VvV y MR ETE S~ —7 7 v K G4 84, 524, 968 82, 681, 219 82, 620, 312
JBTH=NY 2 F = T 7 ) BT alr—y 2 V-7 7 v R GHIE) 92, 210, 326 84,461, 344 82,933, 423
Bk NA A > LREIT=H— 7 7 > N GRAfi%H) 19, 622, 644 17, 399, 198 17, 309, 241
2T A VA AESG (RGBS ~¥—7 7 v I G 46, 163, 556 43,034, 727 46,034, 515
ERION 7,510, 507 16,521, 128 1,002, 307
AU Fr Y 4 2,554, 196 — -
ARIFILE - — 63
B) A& 16, 086, 261 20, 800, 145 14,000, 634
Kihs — — 3,496, 148
ARADIL LS 5 B 4 9,370, 532 9, 064, 059 9, 035, 975
RN R 5, 154, 871 10, 244, 802 —
ARAMEFEEA 1, 555, 826 1, 486, 481 1,463, 786
ARALFILE 5 3 -
T DAL 5,027 4,800 4,725
(C) #EEMRIE(A—B) 910, 843, 485 869, 439, 864 853, 141, 875
JEAR 1, 338, 647, 504 1, 294, 865, 662 1, 290, 853, 588
YRR 2 < A 427,804, 019 A 425,425,798 A 437,711,713
(D) ZIEHLOK 1,338, 647, 5040 1,294, 865, 6620 1,290, 853, 5880
1RO YEEMEBE(C/D) 6, 804M 6, 715M 6, 609
(1) 258 JLAKEIL1,357,329,051 9, 525~ 273 BN E% & SuAKEIE33,653,305, #525~27H i —ER AR ST A%HIX 100,128,768, 1 1
Mo 0 MG EERRIL, F5251410.680411, Z526410.6715M, H27H10.6609[7 T,
(1) BEEAEMEOEOERKIARD DHERO B T2 BT 52 4ICET 2E M, T A%01,394,295H, (2347 H19H ~244£1 A

16H, 22— T/A A > AESG (B iE) ~F—77 0 F)
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OEHEDIK;
Fi254 264 2T
H 20234E11 16 A ~ 20244E 1 416 A~ 20244E 3 H16 H ~
20244F 1 A15H 20244 3 A15H 20244F 5 A15H
&} ! !

(A) ERHZEIRE 10, 110, 475 241,950 4,621,045
2 Hc 4 4 10, 111, 858 242, 070 4,618, 926
ZHFE — — 2,126
SRR A 1,383 A 120 A 7

(B) FiEExHTEELE 25,979, 599 A 1,324,556 A 7,707,904
TEE A 26, 242, 965 9,372,927 4,262, 493
FEEH A 263, 366 A 10,697, 483 A 11,970, 397

C) {ETHME A 1,560, 853 A 1,491,281 A 1,468,511
D) LHEHEE(A+B+C) 34,529, 221 A 2,573,887 A 4,555,370
(E) RIffRHERE A319, 683, 340 A280, 305, 947 A289, 206, 485
(F) EBmEEEEES A133, 279, 368 A133, 481,905 A134,913, 883
(Ficd 24 S 4H 24 %8) ( 11,610,127) (12,779, 296) ( 13,295,274)
5 RIS HR 2 A5 (144, 889, 495) (A146, 261, 201) (A148, 209, 157)

@) §(D+E+F) A418, 433, 487 A416, 361, 739 A428, 675, 738
H I#EEHEE A 9,370,532 A 9,064,059 A 9,035,975
REPRHERE (G+H) A421,804,019 AA425, 425,798 A437,711, 713
ENNEFEAHEIE A A133, 279, 368 133,481, 905 A134,913, 883
(Ficd 24 S 4H 24 %8) ( 11,611,033) ( 12,781,904) (13,296, 743)
5E RIS FR 2 A5 (144, 890, 401) (146, 263, 809) (A148, 210, 626)

Sy Fl (i R N 4 101, 181, 595 87, 342, 6386 81, 440, 713
AR A B 395, 706, 246 A379, 286, 579 A\384, 238, 543
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a 10, 572, 3014 0F 3,933, 41214
b. AMFES7E H 4R (R A PERR B - Ml DA 1R) 04 04 0F
c. [BFERKICE D DU TiHE 4 11,611, 0334 12, 781, 9044 13, 296, 7434
d. 1FFERARICTE D 5 4y Bl M RGN 4 99, 979, 8261 96, 406, 7451 86, 543, 2761
e. BlRIGUNAE (a+b+c+d) 122, 163, 160/ 109, 188, 649H 103, 773, 4311
£ o ERI IR (1 TN %720) 91214 8431 8031
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\ LT IRL—ORRARA— S R—
SO—nN\I)L-T4RAYTR-T—4 b N\ TAETUR- AT -TLIT L
—JPY-NIS X “JPY-DOUS R

202345 H 31 H A
(FHEHAR : 2022466 H 1 H ~20234E5 H31H)

QY77 U ROHMAITIRDEY TT,

iz B | rA~ RN R OMNEREER

SeHE [E o i Bl 2 A [0 R % (DR (FERERER) | B ekka & A%
T ) B EEEEXNREL, BAKREDAL LT A ORELREF R
W7 GREH PEO R EZ B L GEREITRHIZEEEARELET, 72
B, AEFEREEFEGESR (REIT) . ESE&FEEE (ETF) FICh &
LET,

SeHE [E o v L Y A [E] 0 Bk S (DR (FHREREE) . B ka8 A%
& x G| T ) EERERENRELET, AT, RE T MRS L
F T armiEiT oA T ar WE | ZERLET,

& & @ M & | BT Ry RO A MRS
=
=

fei
H
ot
=

it = | o= LT R v TG AR = —
R B RAT S
(ES (4 EIR 1T
sk RIS\ T, AT ATREARTE AT 2 B R O AR YO T A b LSRR L T T,
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I LT RE—TRRRE— b SRM=FO— /)L FAROYTR - I—ryh N TAETUR RS- FLET s

EH R E
202345 A 31 HIZH T 9 DR
CEFV)
&
SRAT O JEEFI L 68,066
2 I Y 4 (PSR B BR 1% ) 1,687,212
HE A 5
s & Ft 1,755,283
ZH
PR H 269
W AR R 1,695
B 1 6R9 7 e 10,187
ERITFHCk} 23,700
TES RN 1,432
SR 5,585
EALEE 13,941
MR 107
A5 56,916
MiBEELE 1,698,367
BB A ML B I RHH L 547,548
I T al BN AR DL 83,924
SMELE 15 36 L OVMME 2 R e L AN AR D AR (5,685,424)
L EH B (5,053,952)
BE A MRS AL AR A (4,713,637)
A7 2 BN AR DA AR AR 42
CANESP = A B2 S I W A =S SR A (997,277)
YT mEE A (5,710,872)
E R ORSRICI DB E DR (9,066,457)
10 Y4 7= 0l PE RS AT Z ALK A P
Class JPY-N Units (in JPY) 8,518 827,170 7,045,572,870
Class JPY-D Units (in JPY) 6,067 25,010 151,724,327



J LT RHE—TR R RA— r IR =T O—/ L FAROY TR - T —Hyh N - FAEFUR Ry - FLIT L

HENE PE B
2023455 H 31 H BAE
CkRL)
HE AN AT A B PELE R (%)
A —RNFVT
R
14,200 RIO TINTO LTD 984,039 1.91
8,000 WESFARMERS LIMITED 246,988 0.48
122,000 SCENTRE GROUP 214,126 0.42
1,445,153 2.81
F—ANZUT E 1,445,153 2.81
N HFE
13,200 ENBRIDGE INC 463,199 0.90
8,100 TORONTO DOMINION BANK 456,226 0.89
10,300 FORTIS INC 428,953 0.83
16,700 MANULIFE FIN 306,073 0.59
4200 NATL BK CANADA 302,027 0.59
5,100 TC ENERGY CORP 196,361 0.38
3,000 NUTRIEN LTD 157,167 0.31
2,310,006 4.49
25 2,310,006 4.49
- e 1=
29,000 CK HUTCHISON HOLDINGS LTD 175,308 0.34
175,308 0.34
A= RE R 175,308 0.34
TS5 R
R
5,200 SANOFI 526,629 1.03
2,700 SCHNEIDER ELECTRIC SE 464,979 0.90
7,800 TOTALENERGIES SE 441,930 0.86
13,500 AXA 380,638 0.74
17,900 ORANGE SA 213,458 0.41
2,027,634 3.94
T AE 2,027,634 3.94
rAY
R
2,070 ALLIANZ AG HOLDING REG 441,860 0.86
5,200 MERCEDES-BENZ GR 387,257 0.75
7,800 DEUTSCHE POST AG 350,097 0.68



J LT RHE—TR R RA— r IR =T O—/ L FAROY TR - T —Hyh N - FAEFUR Ry - FLIT L

Ha AN AT AE PO PEHER (%)
4,600 BASF SE 218,080 0.42
1,397,294 271
KAV EE 1,397,294 2.71
Hk
e ER
139,000 HKT TRUST AND HKT LTD 177,459 0.34
177,459 0.34
UG 177,459 0.34
TANTUR
e ER
6,000 MEDTRONIC PLC 493,440 0.96
9,900 CRHPLC 466,017 0.90
1,700 EATON CORP PLC 300,730 0.58
4,600 JOHNSON CONTROLS 276,000 0.54
1,536,187 2.98
FANLTLURE 1,536,187 2.98
AZVT
e ER
48,000 ENEL SPA 300,136 0.58
300,136 0.58
ABVT EH 300,136 0.58
HA
e ER
49,500 TOYOTA MOTOR CORP 676,022 1.32
13,800 ITOCHU CORP 466,205 0.91
2,400 TOKYO ELECTRON LTD 331,718 0.64
14,500 TOKIO MARINE HOLDINGS INC 326,223 0.63
8,000 SUMITOMO MITSUI FINANCIAL GROUP INC 325,049 0.63
10,200 KDDI CORP 313,200 0.61
2,900 DAITO TRUST CONSTRUCTION CO LTD 274,965 0.53
21,000 SOFTBANK CORP 223,232 0.43
9,700 JAPAN TOBACCO INC 211,013 0.41
3,147,627 6.11
H ARG 3,147,627 6.11
FIE
R
4,100 LYONDELLBASELL INDUSTRIES NV A 348,008 0.68
6,900 SIGNIFY NV 175,583 0.34
523,591 1.02
FS5 X E 523,591 1.02




J LT RHE—TR R RA— r IR =T O—/ L FAROY TR - T —Hyh N - FAEFUR Ry - FLIT L

Ha AN AT AE M PELE SR (%)
UHER—V
R
23,000 DBS GROUP HOLDING LTD 514,375 1.00
514,375 1.00
SR — IV 514,375 1.00
ALY
e ER
37,500 IBERDROLA SA 456,315 0.88
11,756 INDITEX SA 392,638 0.76
10,700 ACS SA 355,427 0.69
14,500 RED ELECTRICA CORPORACION SA 245,238 0.48
1,449,618 2.81
A~ B 1,449,618 2.81
AAR
R
12,400 NESTLE SA-REG 1,467,626 2.84
4,050 ROCHE HLDG-GENUS 1,280,327 2.49
8,250 NOVARTIS AG-REG 788,757 1.53
1,120 ZURICH INSURANCE 523,359 1.02
16,000 UBS GROUP AG 302,572 0.59
4,362,641 8.47
AAAEE 4,362,641 8.47
- AFYA
pii:)
19,000 UNILEVER PLC 949,031 1.83
39,000 NATIONAL GRID PLC 533,223 1.04
12,800 BRITISH AMERICAN TOBACCO PLC 404,208 0.78
2,650 ASTRAZENECA PLC 381,974 0.74
11,000 RELX PLC 342,967 0.67
158,000 BT GROUP PLC 286,827 0.56
15,000 GSK REGISTERED SHS 249,663 0.48
16,500 PERSIMMON 245,074 0.48
9,500 IMPERIAL BRANDS PLC 199,059 0.39
175,000 VODAFONE GROUP PLC (NEW) 165,215 0.32
3,757,241 7.29
FAY
19,500 UNILEVER-DRIP 8,884 0.02
8,884 0.02
AXY A5 3,766,125 7.31
TAVK
R
10,300 JOHNSON & JOHNSON 1,591,246 3.09



J LT RHE—TR R RA— r IR =T O—/ L FAROY TR - T —Hyh N - FAEFUR Ry - FLIT L

& KA AT ARAE FUE PELL R (%)
1,900 BROADCOM INC 1,544,776 3.00
8,400 PEPSICO INC 1,540,896 2.99

24,500 COCA-COLA 1,463,385 2.84
10,300 ABBVIE INC 1,416,250 2.75
11,800 MERCK & CO INC 1,299,888 2.52
26,100 CISCO SYSTEMS INC 1,295,865 2.52
8,700 PROCTER & GAMBLE CO 1,243,752 241
10,000 PHILIP MORRIS INTERNATIONAL INC 899,200 1.75
20,000 COMCAST CORP A 784,300 1.52
18,800 PFIZER INC 707,538 1.37
18,500 VERIZON COMMUNICATIONS INC 662,670 1.29
1,300 LOCKHEED MARTIN CORPORATION 576,719 1.12
3,400 UNITED PARCEL SERVICE INC B 566,066 1.10
6,100 WEC ENERGY GROUP INC 530,639 1.03
2,400 AMGEN INC 527,448 1.02
8,000 BRISTOL MYERS SQUIBB CO 514,480 1.00
3,900 INTL BUSINESS MACHINES CORP 498,966 0.97
2,600 TRAVELERS COS IN 442,234 0.86
14,100 INTEL CORP 439,497 0.85
2,400 TEXAS INSTRUMENTS INC 417,504 0.81
6,200 CVS HEALTH CORPORATION 417,446 0.81
22,001 ARES CAPITAL CORP 413,839 0.80
1,200 MICROSOFT CORP 395,640 0.77
2,600 CHEVRON CORP 394,836 0.77
5,400 MONDELEZ INTER-A 394,362 0.77
9,700 EXELON CORP 382,083 0.74
12,000 US BANCORP 356,520 0.69
3,800 3M CO 354,692 0.69
4,500 GILEAD SCIENCES INC 344,475 0.67
500 BLACKROCK INC 329,050 0.64
4,600 EVERSOURCE ENERGY 316,756 0.62
1,700 CME GROUP INC A 304,997 0.59
10,000 WESTROCK CO 278,200 0.54
8,600 TRUIST FINANCIAL 256,710 0.50
5,600 ALTRIA GROUP INC 247,912 0.48
2,600 RAYTHEON TECHNOL 240,422 0.47
2,800 BLACKSTONE GROUP INC 236,572 0.46
2,000 PAYCHEX INC 211,180 0.41
4,000 METLIFE INC 199,120 0.39
6,400 FOOT LOCKER INC 161,472 0.31
25,199,603 48.93

T AT E 25,199,603 48.93
MABESFT 48,332,757 93.84




I LT RE—TRRRE— b SRM=FO— /)L FAROYTR - I—ryh N TAETUR RS- FLET s

A4 2 B e T LAY

2023455 H 31 H BAE
WECEW) WI5(GED) T A RFEBUEL CKRL)
USD 7,599,329  EUR 6,950,000  June 16, 2023 173,529
USD 4,896,232  CHF 4,350,000  June 16, 2023 115,376
USD 3,320,835  GBP 2,650,000  June 16, 2023 43,676
USD 1,114,147  JPY 150,000,000  June 09, 2023 39,204
USD 896,479  JPY 120,000,000  June 16, 2023 35,553
JPY 1,600,000,000  USD 11,511,630 July 07, 2023 6,077
CHF 100,000 USD 109,872 June 16, 2023 32
EUR 100,000 USD 106,822 June 16, 2023 24
GBP 50,000 USD 61,831  June 16, 2023 2
USD 502,639  JPY 70,000,000  June 22, 2023 (54)
GBP 100,000 USD 124,171  June 16, 2023 (505)
CHF 150,000 USD 166,805  June 16, 2023 (1,949)
GBP 350,000 USD 435285  June 16, 2023 (2,454)
USD 12,463,591  JPY 1,740,000,000  June 09, 2023 (5,746)
JPY 90,000,000  USD 654,074  June 16, 2023 (8,379)
JPY 150,000,000  USD 1,096,804  June 09, 2023 (21,862)
PY 100,000,000  USD 741,789  June 16, 2023 (24,350)
PY 1,770,000,000  USD 12,848,711  June 30, 2023 (121,332)
PY 1,810,000,000  USD 13,495,514 June 22, 2023 (497,296)
JPY 1,740,000,000  USD 13,026,298  June 09, 2023 (556,961)
JPY 1,730,000,000  USD 13,018,376  June 16, 2023 (606,678)
(1,434,093)




I LTI R—TR R RE— ;SRR =F 00—\ )L TARAY TR - I— b N TAEFUR - by - TLI7 L

T a K

2023455 H 31 H BAE
Bk SR il iy A F CRRV)  FRAEE CRI V) REBURR CRRV)
TR g

USD (500) CBLK UN 780.2311 02/06/23 OTC ~ June 02, 2023 (173) 0 173
USD (24,000) C KO UN 67.892 05/06/23 OTC June 05, 2023 (1,037) 0 1,037
CHF (12,000) C NESN SE 118.6704 31/05/23 OTC  May 31, 2023 (1,438) 0 1,438
CHF (1,100) C ZURN SE 476 02/06/23 OTC June 02, 2023 (311) 0 311
EUR (2,000) CALV GY 232.9425 09/06/23 OTC ~ June 09, 2023 (340) (10) 330
EUR (11,000) CITX SQ 33.0186 02/06/23 OTC June 02, 2023 (521) 3) 516
USD (5,200) C MDLZ UW 84.024 21/07/23 OTC ~ July 21, 2023 (607) (94) 513
USD (6,700) C PG UN 163.0035 13/06/23 OTC June 13, 2023 (1,279) 1) 1,278
USD (2,500) C TRV UN 198.6961 10/07/23 OTC ~ July 10, 2023 (912) (192) 720

(6,618) (302) 6,316

(6,618) (302) 6,316




LT IRL—ORRARA— S R—
SO—N\IL-ITIX—I09 - T— Yk N TAETUR- RO -TLIT L
—JPY-NISRX/JPY-DIT R

202345 H 31 H kL

@ L7 7  ROAAAAITIR DB T,

i B | rA~ RN R OMNEREER
1 L[] o i B 24 A e 0 R U (DR (FHRERER) | BekE 8 2 E
T ) EERENRLL, BKEDA L ALT A DR LR
B | ZREFEPEEDO R EZ BIEL GEHEZ T2 EEARELET, 72
. ZADONVDR (Non-Voting Depositary Receipt) . REIFEREEEE
S (REIT) . B #REEFE (ETR) FIChRELET,
HrHLE O & LY A E R (DR (FAGEREE) | BEME & A F
xf G| T ) A EERENRELET, AT RA T 28MIRET—/1 -
FTark T oA var BBl HEHLET,
= it = th | Za—r e T 7 X R T AR L R
& & B R = ] BTy A MRS
HHE B RAT S
1 FI 17
RAERIRERIC BT AT AR B AT FH R I OE R HE B LI/ 2L TRV ET,

3
H
ot

e
A&
/

IR N (W' T NT) TR —
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I LT REF—VRRRE— SRR A=\ IRV T I— b N TAETUR-Rby Y- TLST A

EH R E
202345 A 31 HIZH T 9 DR
CEFV)
&
2 A YR 4 s BRI LR, 40,129
= HUAL Y 4% 760,012
I AR 800,141
ZH
B PR TR EN 249
B 5 | ER1 T oM 36,913
B M 1,299
B S 11,985
ERITFHCk) 10,080
Fr LI AT 1,755
M 4,348
#HAR 66,629
MiBEELE 733,512
BB A MRESR e B IR DA (1,061,463)
FT v al BRI ARH L 43,293
SMELE 1T 36 L OVMME 2 B e L AN AR D AR (1,731,422)
U HEHME (2,749,592)
BE A MRS AL AR A (905,787)
F 7 2l BN AR DA RS (5,998)
SME] 2 S5 U U SO AR DR 24 4 (648,026)
L HE AR A (1,559,811)
T A O RAC LA BE D IREH (3,575,891)
10 Y4 7= 0l PE RS AT Z ISR A P
Class JPY-N Units (in JPY) 5,329 383,251 2,042,302,202
Class JPY-D Units (in JPY) 4,375 10,070 44,052,471
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HENE PE B
2023455 H 31 H BAE
CkR )
o fe2i) Bk FE PEEE 2R (%)
NIa—FHE
e ER
144,000 KUNLUN ENERGY 114,718 0.77
106,000 YUEXIU TRANSPORT INFRASTRUCTURE 50,342 0.34
165,060 1.11
NIa—H kR 165,060 1.11
TIIN
e ER
50,400 VALE SA 641,645 4.29
54,400 ITAU UNIBANCO HOLDING SA 283,530 1.90
27,200 ENGIE BR ENER SA 231,577 1.55
71,000 B3 SA-BRASIL BOLSA BALCAO 187,632 1.26
7,600 BB SEGURIDADE PARTICIPACOES 47,050 0.32
1,391,434 9.32
TIVNE 1,391,434 9.32
e 1=
EErE
112,000 CHINA RES LAND 418,957 2.81
10,935 CHAILEASE 71,969 0.48
490,926 3.29
A< E 490,926 3.29
FE
EEeE
1,280,000 CHINA CONSTRUCTION BANK H 818,713 5.47
57,500 PING AN INSURANCE GROUP CO H 364,845 2.44
585,000 IND & COMM BANK OF CHINA LTD H 312,935 2.10
89,600 CHINA PACIFIC INSURANCE CO LTD H 226,494 1.52
51,000 ANHUI CONCH CEMENT CO LTD H 135,431 0.91
126,000 JIANGSU EXPRESSWAY CO LTD H 121,773 0.82
27,200 FUYAO GLASS IN-H 98,969 0.66
42,000 CHINA NATL BDG-H 23,754 0.16
2,102,914 14.08
HEEE 2,102,914 14.08




S =

I LG5I R—RRRE—FSAR—=F 0=\ )L ITX—D 05— b N TFTAETUR - Ay - TUIT L
s [A] A AR HEPELE R (%)
Fxz
e ER
7,500 KOMERCNI BANKA AS 223,376 1.50
223,376 1.50
FraEf 223,376 1.50
B
EErE
53,000 CHINA OVERSEAS LAND&INVEST LTD 107,451 0.72
70,000 CHINA MERCHANTS PORT HOLDING CO LTD 101,522 0.68
208,973 1.40
HHEET 208,973 1.40
VK
EEeE
9,900 INFOSYS LTD ADR 157,014 1.05
157,014 1.05
A RE 157,014 1.05
AVRFRLT
e ER
1,280,031 BANK RAKYAT INDONESIA PERSERO TBK 475,995 3.20
950,000 TELKOM INDONESIA(PERSERO) TBK PT 256,002 1.71
315,000 ASTRA INTERNATIONAL TBK 135,522 0.91
330,000 BANK MANDIRI TBK 111,159 0.74
1,800,074 INDUSTRI JAMU DA 87,050 0.58
120,000 INDOSAT TBK PT 66,435 0.44
1,132,163 7.58
AR TE 1,132,163 7.58
<L =7
e ER
141,000 MALAYAN BANKING 263,793 1.77
274,000 BERMAZ AUTO BHD 128,600 0.86
392,393 2.63
<L —37E 392,393 2.63
AxTa
EEeE
182,000 KIMBERLY-CLA M-A 366,133 2.45
28,600 WALMART DE MEXIC 108,883 0.73
475,016 3.18
Ax L aEk 475,016 3.18
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B AR SR HIEFELL R (%)
o ol=4
e ER
1,076 GLOBE TELECOM 32,568 0.22
32,568 0.22
TV E 32,568 0.22
R—FR
EErE
19,200 POWSZECHNY ZAKLAD UBEZPIECZE 174,438 1.17
174,438 1.17
= RE 174,438 1.17
HE
EErE
11,200 SAMSUNG ELECT CO LTD N/VOTING SHS 494,642 3.32
19,200 MACQUARIE KOREA INFRA FUND 192,889 1.29
700 LG CHEM-PREFER 190,450 1.28
3,900 KB FINANCIAL GRO 141,085 0.94
450 POSCO HOLDINGS I 122,093 0.82
1,850 KOREA TOBACCO & GINSENG CORP 116,561 0.78
320 KOREA ZINC CO LTD 115,883 0.78
670 HYUNDAI MOBIS 112,604 0.75
1,950 DB INSURANCE CO LTD 108,753 0.73
2,803 SK TELECOM CO LTD 104,992 0.70
1,350 SAMSUNG LIFE INSURANCE CO LTD 67,456 0.45
1,767,408 11.84
HEEE 1,767,408 11.84
=paralb
e ER
29,000 STANDARD BANK GROUP LTD 222,028 1.49
57,000 SANLAM LTD 149,460 1.00
371,488 2.49
T 7V IEr 371,488 2.49
B
e ER
195,000 HON HAI PRECISION INDUSTRY LTD 674,972 453
36,000 TAIWAN SEMICONDUCTOR MANUF CO LTD 652,886 437
24,000 MEDIATEK INCORPORATION 592,044 3.97
515,000 CTBC FINANCIAL HOLDING CO LTD 406,737 2.72
38,000 E INK HOLDINGS 255,655 1.71
22,000 CHROMA ATE 166,602 1.12
4,000 WIWYNN CORP 150,806 1.01



I LG5I R—RRRE—FSAR—=F 0=\ )L ITX—D 05— b N TFTAETUR - Ay - TUIT L
Fk [A] FAMAR P PE LR (%)
7,807 POYA CO LTD 134,988 0.90
53,000 NANYA TECH 126,609 0.85
14,580 GIANT MANUFACTUR 97,617 0.65
39,000 UNI-PRESIDENT EN 94,179 0.63
28,000 FORMOSA PLASTICS CORP 85,634 0.57
38,000 PRIMAX ELECTRONICS LTD 79,784 0.53
44,000 TECO ELECTRIC & MACHINERY CO LTD 73,219 0.49
2,000 LOTES 56,617 0.38
3,000 GLOBAL WAFERS 49,142 0.33
3,697,491 24.76
BIEE 3,697,491 24.76
HA
EErE
255,000 PTT PUBLIC CO LTD NVDR L 220,202 1.48
43,000 PTT EXPL & PRO-F 172,664 1.16
260,000 SUPALAI PCL- NVDR 151,177 1.01
54,000 TISCO FINANCIAL GROUP PUB CO NVDR 149,997 1.00
694,040 4.65
S AH 694,040 4.65
T AV T
@R
800 SOUTHERN COPPER 52,528 0.35
52,528 0.35
T A5 52,528 0.35
WABEAS 13,529,230 90.62
A E] 2 R T LA
2023455 H 31 H BAE
BEEY) EEGED) Jig 1 H REDHELE CKRLV)
USD 38,948  JPY 5,273,595 16-Jun-23 1,114
USD 39,007 JPY 5,273,595 26-Jun-23 1,112
USD 3,571  JPY 483,600 16-Jun-23 102
USD 3,577  JPY 483,600 26-Jun-23 102
USD 3,619  JPY 500,000 16-Jun-23 32
USD 3,624 JPY 500,000 26-Jun-23 32
USD 3,592 JPY 500,000 16-Jun-23 5
USD 3,597  JPY 500,000 26-Jun-23 5
USD 3,574  JPY 500,000 16-Jun-23 (13)



S =

J L5 RE—TRRRE— "SRR = A=\ L IR—D0 5 - I—ybh N - FAETUR Ry - TLIT L

BEEW) BEGE) Jii 551 H REHHELE CKR L)
USD 3,579  JPY 500,000 26-Jun-23 (13)
JPY 1,068,041,743  USD 7,800,542 16-Jun-23 (137,993)
JPY 1,068,356,771  USD 7,913,750 26-Jun-23 (236,570)
USD 3,309  JPY 448,155 16-Jun-23 95
USD 3,314  JPY 448,155 26-Jun-23 94
USD 1,856  JPY 250,000 16-Jun-23 63
JPY 250,000 USD 1,818 26-Jun-23 (22)
JPY 250,000 USD 1,815 16-Jun-23 (22)
JPY 250,000 USD 1,868 16-Jun-23 (75)
JPY 23220,963 USD 169,609 16-Jun-23 (3,013)
JPY 23223425 USD 172,038 26-Jun-23 (5,155)
(380,120)
R AVENE S
20234E5 A 31 H 8/
BE %% k2] i A B CKRV) G CRR V) REBRLE CRRY)
RN g
MXN  (180,000) C KIMBERA MM 44.8773 June 09, 2023 (324) 0 324
HKD  (110,000) C 1109 HK 39.324 June 09, 2023 (242) 0 242
HKD (55,000) C 2318 HK 67.158 June 02, 2023 (841) 0 841
HKD (85,000) C 2601 HK 28.659 June 09, 2023 (502) 0 502
BRL (68,000) C B3SA3 BS 15.7599 June 30, 2023 (347) (529) (182)
BRL (26,000) C EGIE3 BS 46.937 June 30, 2023 (377) (13) 364
TWD (35,000) C 2330 TT 575.7 June 21, 2023 (342) (7,103) (6,761)
TWD (23,000) C 2454 TT 781.56 June 09, 2023 (1,300) (3,562) (2,262)
HKD  (600,000) C 939 HK 6.1295 June 19, 2023 (180) ) 178
(4,455) (11,209) (6,754)
(4,455) (11,209) (6,754)
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AR E
20224212 A 31 HIZH T3 2 FHAIIM
CKR)
pEViElERS 117,114,149
A DA B E A 15,015
R AU CAIEMRE CTRIESILADEREE FER L OVE & IR A MR (1,006,158,272)
EHBEEAR (889,029,108)
A% (39,254,971)
A FAPERRATHELS (928,284,079)
SWER
FRIZE D 3 b DT i X4 4 (14,642,868)
XX LA DI ALY 4 (17,720,602)
4 R A IS (147,424)
YR (960,794,973)
Bl (FUR BN B A 5 T ) (324,124)
BEIFORAEEIFB T HMBEEOEM LA HBEAF (961,119,097)
1 0 470 pEATRE FATH ISR i
Class SD JPY Hedged(in JPY) 8,775.9268 720,297 6,321,273,756
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P& A MRES B

(2022412 A 31 H HITE)
TR
ANIEAHHE HH5EE
L] i kI (%)
&% -97.76% (20214E12 4310 : 95.22%)
Z—ANT -0.47% (20214£12H 31 H: 0.00%)
&b - 0.47% (20214£12 A 31 H: 0.00%)
Vienna Insurance Group AG Wiener Versicherung Gruppe, 4.875%,15/06/42 13,000,000 12,415,674 0.47
12,415,674 0.47
F—ANTEE 12,415,674 0.47
N—L—r -3.03% (20214E12 5 31 H: 1.85%)
BURF -3.03% (20214212 A 31 H: 1.85%)
Bahrain Government International Bond, 5.450%, 16/09/32 41,500,000 36,673,675 1.40
Bahrain Government International Bond, 6.250%, 25/01/51 47,487,000 37,358,417 1.43
Bahrain Government International Bond, 7.000%, 26/01/26 5,000,000 5,125,504 0.20
79,157,596 3.03
N—L— 58 79,157,596 3.03
~LF— - 1.09% (20214512 A 31 E: 0.34%)
&t -0.62% (202141231 F: 0.00%)
Argenta Spaarbank NV, 5.375%, 29/11/27 5,000,000 5,317,243 0.20
Groupe Bruxelles Lambert NV, 2.125%, 29/11/25 10,000,000 10,896,158 0.42
16,213,401 0.62
BARYM -0.47% (202142125 310 : 0.34%)
Sarens Finance Co NV, 5.750%, 21/02/27 15,004,000 12,178,875 0.47
12,178,875 0.47
)X —EE 28,392,276 1.09
NI2—FHE -0.37% (20214E12 431 H: 0.00%)
&t -0.37% (2021412 4318 : 0.00%)
Hiscox Ltd, 6.000%, 22/09/27 8,000,000 9,567,375 0.37
9,567,375 0.37
NIa—FHEBELE 9,567,375 0.37
T -0.80% (20214128 31 H: 0.00%)
BUF - 0.80% (20214212 431 H: 0.00%)
Brazil Letras do Tesouro Nacional ZCP, 01/01/24 60,000,000 10,016,079 0.38
Brazil Notas do Tesouro Nacional Serie F, 10.000%, 01/01/27 60,000,000 10,977,145 0.42
20,993,224 0.80
TIVNEE 20,993,224 0.80
A2 -0.85% (20214E12A31E: 1.29%)
BEE -0.17% (2021124318 : 0.25%)
Meituan ZCP, 27/04/27 5,000,000 4,367,534 0.17
4,367,534 0.17



IS D7 RTAINSUR=G 0=\ AL+ KUK D7UR

Z7RIT
ANIEATHE HH5EE
i Hi CRFM) (%)
&7t - 0.68% (20214£12 431 H: 0.71%)
QNB Finance Ltd, 1.375%, 26/01/26 20,000,000 17,880,838 0.68
17,880,838 0.68
TARVHEBAR 22,248,372 0.85
FzattFiE -0.21% (2021512531 H: 0.00%)
& -0.21% (20214212431 : 0.00%)
Ceska sporitelna AS, 6.693%, 14/11/25 5,000,000 5,474,118 0.21
5,474,118 0.21
F=atFEEF 5,474,118 0.21
TVFh -3.86% (2021412831 H : 3.61%)
BUF -3.86% (202142124318 : 3.61%)
Egypt Government International Bond, 5.577%, 21/02/23 22,898,000 22,748,991 0.87
Egypt Government International Bond, 6.375%, 11/04/31 25,000,000 18,477,963 0.71
Egypt Government International Bond, 7.500%, 16/02/61 22,000,000 13,581,106 0.52
Egypt Government International Bond, 8.500%, 31/01/47 35,000,000 23,325,358 0.89
Egypt Government International Bond, 8.700%, 01/03/49 34,288,000 22,885,183 0.87
101,018,601 3.86
VI MERE 101,018,601 3.86
TIAR -5.70% (20214£12 H 31 H: 2.56%)
RREBRIEER - 0.28% (20214£12H 31 H: 0.00%)
Valeo, 5.375%, 28/05/27 7,000,000 7,273,463 0.28
7,273,463 0.28
BERIEHEBAEER - 0.28% (20214125 31 H: 0.35%)
Elis SA, 2.250%, 22/09/29 6,500,000 7,433,271 0.28
7,433,271 0.28
TRIVE— -0.13% (2021512 H 31 F : 0.40%)
CGG SA, 7.750%, 01/04/27 4,000,000 3,461,409 0.13
3,461,409 0.13
&t -3.16% (20214212431 F : 0.61%)
ABEILLE VIE SA d'Assurances Vie et de Capitalisation SA, 6.250%, 09/09/33 22,000,000 22,458,813 0.86
BNP Paribas SA, 7.750%, 16/02/711 12,000,000 11,972,448 0.46
Credit Agricole SA, 5.750%, 29/11/27 8,000,000 9,612,540 0.37
La Banque Postale SA, 5.500%, 05/03/34 5,000,000 5,229,064 0.20
La Mondiale SAM, 4.375%, 24/04/711) 8,500,000 7,911,380 0.30
Selena Sarl ZCP, 25/06/25 7,000,000 7,035,128 0.27
Societe Generale SA, 7.375%, 04/04/711 8,390,000 8,052,610 0.31
Societe Generale SA, 9.375%, 22/05/711 10,000,000 10,256,653 0.39
82,528,636 3.16
GAR -0.81% (20214E12 5 31 H: 0.47%)
Safran SA ZCP, 01/04/28 15,202,719 14,735,582 0.57
Societe Nationale SNCF SA, 3.125%, 02/11/27 6,000,000 6,312,109 0.24
21,047,691 0.81
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77V Rz
ANTEAfi#E HH5EIE
G bl [C D) (%)
Frmad— -0.25% (20214E12 431 H: 0.00%)
Ubisoft Entertainment SA, 2.375%, 15/11/28 6,000,000 6,623,182 0.25
6,623,182 0.25
AEEZE -0.79% (20214E12H 31 H: 0.73%)
Electricite de France SA, 3.375%, 15/09/71) 13,800,000 10,597,517 0.41
Electricite de France SA, 4.375%, 12/10/29 9,500,000 9,990,579 0.38
20,588,096 0.79
75 255 148,955,748 5.70
RAY -4.20% (202148125 31 H: 2.47%)
BSHETAWNEEE - 0.15% Q0214E12 31 H: 0.37%)
Deutsche Lufthansa AG, 2.875%, 11/02/25 4,000,000 4,012,521 0.15
4,012,521 0.15
BRIEEB R NERS - 0.61% (202145125310 : 0.00%)
Bayer AG, 5.375%, 25/03/82 17,000,000 15,907,142 0.61
15,907,142 0.61
TR — -0.49% (20214E12 A 31 H: 0.14%)
RAG-Stiftung, 1.875%, 16/11/29 12,000,000 12,887,315 0.49
12,887,315 0.49
&t -2.95% (20214E12 431 H: 1.83%)
Allianz SE, 3.875%, 07/03/71) 14,800,000 10,046,757 0.38
Commerzbank AG, 6.125%, 09/04/71) 16,000,000 15,869,547 0.61
Commerzbank AG, 6.500%, 06/12/32 4,000,000 4,198,924 0.16
Commerzbank AG, 8.625%, 28/02/33 3,500,000 4,239,062 0.16
Deutsche Bank AG, 4.000%, 24/06/32 16,000,000 15,083,138 0.58
Deutsche Bank AG, 6.000%, 30/04/71) 26,000,000 22,087,400 0.85
Deutsche Bank AG, 10.000%, 30/04/71 5,000,000 5,514,083 0.21
77,038,911 2.95
KAV & 109,845,889 4.20
NHY— - 0.41% (20214E12 5 318 : 0.00%)
BURF - 0.41% (20214E12 8 31 H: 0.00%)
Hungary Government International Bond, 5.000%, 22/02/27 10,000,000 10,607,885 0.41
10,607,885 0.41
NHV—ERE 10,607,885 0.41
AR -0.14% (20214E12 A 31 B 0.61%)
BURF - 0.14% (20214E12 31 H: 0.30%)
Kerala Infrastructure Investment Fund Board, 9.723%, 29/03/24 300,000,000 3,665,995 0.14
3,665,995 0.14
A FEE 3,665,995 0.14
FTANTGUR -1.50% (20214E12H 31 H : 0.88%)
&R - 1.50% (20214E12 431 H: 0.71%)
AIB Group Ple, 5.750%, 16/02/29 5,000,000 5,463,164 021
AIB Group Ple, 6.250%, 23/12/71™ 13,500,000 13,461,643 0.52
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ANTEAfi#E HH5EIE
G bl CkRML) (%)
Zurich Finance Ireland Designated Activity Co, 3.000%, 19/04/51 15,000,000 11,456,871 0.44
Zurich Finance Ireland Designated Activity Co, 5.125%, 23/11/52 8,000,000 8,749,524 0.33
39,131,202 1.50
TANVTREE 39,131,202 1.50
AZVT -4.81% (20214E12H 318 : 7.81%)
BERIEEBAEER - 0.25% (20214125 31H: 0.33%)
Mooney Group SpA, 5.937%, 17/12/26 (FRN) 6,500,000 6,564,547 0.25
6,564,547 0.25
TRV — -0.84% (20214E12 A 31 H: 0.24%)
Eni SpA, 3.375%, 13/10/71 25,000,000 22,023,378 0.84
22,023,378 0.84
&R -3.43% (20214E12 5 31 H : 2.28%)
Banco BPM SpA, 5.000%, 14/09/30 15,000,000 15,457,131 0.59
Intesa Sanpaolo SpA, 4.750%, 06/09/27 6,500,000 6,978,925 0.27
Intesa Sanpaolo SpA, 5.875%, 20/06/71") 10,000,000 9,991,713 0.39
Intesa Sanpaolo SpA, 8.248%, 21/11/33 144A 8,300,000 8,407,223 0.32
UniCredit SpA, 2.000%, 23/09/29 33,041,000 32,201,643 1.23
UniCredit SpA, 6.625%, 03/12/711 15,972,000 16,445,953 0.63
89,482,588 343
BAR -0.29% (20214E12 8 31 H: 0.25%)
Webuild SpA, 5.875%, 15/12/25 8,000,000 7,597,233 0.29
7,597,233 0.29
AZVTEEt 125,667,746 4.81
BA -4.09% (20214E12 A 31 H : 5.08%)
R - 0.40% (20214E12 531 H: 0.66%)
Nippon Steel Corp ZCP, 04/10/24 1,300,000,000 10,526,415 0.40
10,526,415 0.40
B - 1.78% (20214E12 A 31 H: 2.65%)
Mercari Inc ZCP, 14/07/28 500,000,000 2,451,929 0.10
Rakuten Group Inc, 4.250%, 22/04/711) 38,000,000 23,314,596 0.89
Rakuten Group Inc, 5.125%, 22/10/711) 18,000,000 13,907,255 0.53
Rakuten Group Inc, 6.250%, 22/10/711) 10,000,000 6,736,406 0.26
46,410,186 1.78
BSESANEER - 0.31% (0214E12 31 H: 0.00%)
ANA Holdings Inc ZCP, 10/12/31 1,000,000,000 8,182,577 031
8,182,577 0.31
BERIEHBRIEER - 0.71% (20214125 31 H : 0.42%)
GMO Payment Gateway Inc ZCP, 22/06/26 1,000,000,000 7,623,165 0.29
Menicon Co Ltd ZCP, 29/01/25 1,400,000,000 11,070,657 0.42
18,693,822 0.71
Fr)ad— -0.89% (20214E12 A 31 H : 0.46%)
Koei Tecmo Holdings Co Ltd ZCP, 20/12/24 1,500,000,000 12,157,242 0.47
Rohm Co Ltd ZCP, 05/12/24 1,400,000,000 11,017,560 0.42
23,174,802 0.89
B A& 106,987,802 4.09
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NIEBT IV -1.69% (20214E12 5 31 H: 1.39%)
@IS - 0.19% (20214512 A 31 H : 0.25%)
Summer BC Holdco B Sarl, 5.750%, 31/10/26 5,500,000 4,987,881 0.19
4,987,881 0.19
&b -0.74% (20214£12 A 31 H: 0.64%)
Citigroup Global Markets Funding Luxembourg SCA ZCP, 25/07/24 70,000,000 8,579,785 0.33
CPI Property Group SA, 4.875%, 16/11/711) 5,000,000 2,700,219 0.10
Garfunkelux Holdco 3 SA, 6.750%, 01/11/25 5,500,000 4,621,027 0.18
Swiss Re Finance Luxembourg SA, 4.250%, 04/09/71" 4,000,000 3,519,453 0.13
19,420,484 0.74
BAM -0.21% (021412310 : 0.14%)
Kleopatra Finco Sarl, 4.250%, 01/03/26 6,500,000 5,383,767 0.21
5,383,767 0.21
IANEE - 0.55% (20214E12 431 H: 0.36%)
ContourGlobal Power Holdings SA, 2.750%, 01/01/26 8,000,000 7,536,014 0.29
ContourGlobal Power Holdings SA, 3.125%, 01/01/28 8,000,000 6,978,442 0.26
14,514,456 0.55
NrerThoEE 44,306,588 1.69
AFTa -2.79% (20214E12 8 31 5 : 1.60%)
TRVF— -1.36% (2021412 A 31 B : 1.60%)
Petroleos Mexicanos, 4.750%, 26/02/29 23,702,000 19,671,547 0.75
Petroleos Mexicanos, 6.950%, 28/01/60 25,000,000 15,818,750 0.61
35,490,297 1.36
BORF - 1.43% (20214212 A 31 B : 0.00%)
Mexican Bonos, 5.000%, 06/03/25 300,000,000 13,976,182 0.53
Mexican Bonos, 5.500%, 04/03/27 300,000,000 13,505,757 0.52
Mexican Bonos, 7.750%, 29/05/31 210,000,000 10,000,904 0.38
37,482,843 1.43
AxvafEt 72,973,140 2.79
FFUH -5.67% (20214E12 4318 : 3.18%)
@IS - 0.63% (20214512431 H: 0.37%)
Telefonica Europe BV, 2.376%, 12/05/69") 13,000,000 10,372,645 0.40
United Group BV, 3.125%, 15/02/26 7,000,000 5,988,087 0.23
16,360,732 0.63
BEREEIAEER - 1.47% (2021412431 H: 0.83%)
Dufry One BV, 0.750%, 30/03/26 7,000,000 6,404,907 0.24
Dufry One BV, 3.375%, 15/04/28 20,000,000 17,621,000 0.67
Wizz Air Finance Co BV, 1.000%, 19/01/26 5,000,000 4,359,036 0.17
Wizz Air Finance Co BV, 1.350%, 19/01/24 10,000,000 10,124,484 0.39
38,509,427 1.47
BRIEEBENVEEER - 0.74% (202145125310 : 0.00%)
Mondelez International Holdings Netherlands BV ZCP, 20/09/24 12,800,000 13,441,449 0.52
QIAGEN NV, 1.000%, 13/11/24 5,000,000 5,837,500 0.22
19,278,949 0.74
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Z7RIT
ANTEAfi#E HH5EIE
L i CkEL) (%)
ITRLVF— -1.16% (2021412831 H: 1.41%)
Repsol International Finance BV, 2.500%, 22/03/71" 11,000,000 10,100,504 0.39
Wintershall Dea Finance 2 BV, 2.499%, 20/07/71) 10,000,000 8,540,216 0.33
Wintershall Dea Finance 2 BV, 3.000%, 20/01/711" 15,000,000 11,584,291 0.44
30,225,011 1.16
&t - 1.45% (202152125 31F: 0.57%)
ASR Nederland NV, 7.000%, 07/12/43 4,500,000 4,795,875 0.18
ING Groep NV, 4.125%, 24/08/33 12,000,000 12,053,892 0.46
LeasePlan Corp NV, 7.375%, 29/11/711) 20,000,000 21,142,250 0.81
37,992,017 1.45
NREE -0.22% (20215124315 : 0.00%)
Iberdrola International BV, 3.250%, 12/02/711 5,600,000 5,734,305 0.22
5,734,305 0.22
VA ki 148,100,441 5.67
J—==7 -0.32% (20214E12H31H: 0.22%)
EIE - 0.32% (20214512431 H: 0.22%)
RCS & RDS SA, 3.250%, 05/02/28 10,000,000 8,502,558 0.32
8,502,558 0.32
—=TE5 8,502,558 0.32
2y7-0.00% (20214£12H 31 H: 5.50%)
BUF - 0.00% (20214212 A 31 H: 5.50%)
Russian Federal Bond - OFZ, 5.900%, 12/03/31 3,000,000,000 0 0.00
Russian Federal Bond - OFZ, 6.900%, 23/05/29 2,000,000,000 0 0.00
Russian Federal Bond - OFZ, 7.100%, 15/05/41 1,800,000,000 0 0.00
Russian Federal Bond - OFZ, 7.150%, 12/11/25 2,350,000,000 0 0.00
Russian Federal Bond - OFZ, 7.250%, 10/05/34 5,699,000,000 0 0.00
Russian Federal Bond - OFZ, 7.650%, 10/04/30 2,000,000,000 0 0.00
Russian Federal Bond - OFZ, 7.700%, 16/03/39 5,293,000,000 0 0.00
0 0.00
o7&t 0 0.00
TR —IV -0.48% (20214£12 5318 : 0.19%)
RROEBRIEER - 0.48% (20214E12H 31 H: 0.19%)
Singapore Airlines Ltd, 1.625%, 03/12/25 16,000,000 12,578,635 0.48
12,578,635 0.48
TUAR—NEF 12,578,635 0.48
M7 7U0 -4.87% (20214E12 A 31 H: 4.33%)
BUF - 4.87% (202142124318 : 4.33%)
Republic of South Africa Government Bond, 8.875%, 28/02/35 1,000,000,000 49,751,254 1.91
Republic of South Africa Government Bond, 9.000%, 31/01/40 1,400,000,000 66,976,165 2.56
Republic of South Africa Government International Bond, 5.000%,12/10/46 15,000,000 10,523,749 0.40
127,251,168 4.87
ET 7 HAE 127,251,168 4.87
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Z7RIT
ANTEAfi#E HH5EIE
2] ili] CKRL) (%)
ALY -5.58% (20214E12H 31 H : 6.81%)
&b -5.58% (20214E12 431 H: 6.81%)
Banco Bilbao Vizcaya Argentaria SA, 5.875%, 24/12/711) 19,400,000 19,864,425 0.76
Banco de Sabadell SA, 5.000%, 19/02/711 8,000,000 6,635,092 0.26
Banco de Sabadell SA, 8.516%, 23/02/711) 28,000,000 29,108,449 1.11
Bankinter SA, 6.250%, 17/10/71" 12,600,000 13,184,660 0.51
CaixaBank SA, 5.250%, 23/06/66" 10,000,000 9,228,854 0.35
Ibercaja Banco SA, 7.000%, 06/07/71V 39,000,000 39,525,036 1.51
Unicaja Banco SA, 3.125%, 19/07/32 8,000,000 6,801,746 0.26
Unicaja Banco SA, 4.875%, 18/02/71™ 28,000,000 21,488,519 0.82
145,836,781 5.58
AR BE 145,836,781 5.58
EREHER - 0.53% (2021412 H 31 H: 0.31%)
BUF - 0.53% (20212124318 : 0.31%)
Asian Infrastructure Investment Bank/The, 3.750%, 14/09/27 14,220,000 13,817,260 0.53
13,817,260 0.53
EIBSEs &5 13,817,260 0.53
ATz —F 2 -1.63% (20214E12 5315 0.33%)
BRIEEBREERL - 0.28% (2021£4E128 31 H: 0.00%)
Verisure Holding AB, 9.250%, 15/10/27 6,500,000 7,250,391 0.28
7,250,391 0.28
&t -1.35% (20215124318 : 0.33%)
Intrum AB, 4.875%, 15/08/25 13,500,000 13,079,495 0.50
Intrum AB, 9.250%, 15/03/28 7,150,000 7,529,392 0.29
Svenska Handelsbanken AB, 4.625%, 23/08/32 8,000,000 8,998,828 0.34
Swedbank AB, 3.625%, 23/08/32 5,900,000 5,820,044 0.22
35,427,759 1.35
Az —F A E 42,678,150 1.63
AAA -1.58% (20214E12H 31 5: 0.00%)
&t -1.27% (20214124318 : 0.00%)
Credit Suisse Group AG, 2.875%, 02/04/32 9,300,000 7,144,058 0.28
Credit Suisse Group AG, 7.375%, 07/09/33 6,000,000 6,581,942 0.25
Credit Suisse Group AG, 9.750%, 23/12/711 11,000,000 9,638,400 0.37
UBS Group AG, 4.988%, 05/08/33 144A 10,500,000 9,723,658 0.37
33,088,058 1.27
GAR -0.31% (20214E12 5 31 H: 0.00%)
Sika AG, 0.150%, 05/06/25 6,000,000 8,171,472 0.31
8,171,472 0.31
A AEE 41,259,530 1.58
A -0.22% (20215212531 H: 0.00%)
BUF - 0.22% (20212124318 : 0.00%)
Export Import Bank of Thailand, 3.902%, 02/06/27 6,000,000 5,654,221 0.22
5,654,221 0.22
HAEF 5,654,221 0.22
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Z7RIT
ANTEAfi#E HH5EIE
L Hi CkEL) (%)
AFYR -11.62% (2021412531 H: 8.73%)
#IE - 0.18% (20214512431 H: 0.23%)
Vodafone Group Ple, 2.625%, 27/08/80 5,000,000 4,684,428 0.18
4,684,428 0.18
BRIEEBRINEER - 1.20% (2021£4E128 31 H: 0.69%)
Bellis Acquisition Co Plc, 3.250%, 16/02/26 4,250,000 4,161,909 0.16
Bellis Acquisition Co Plc, 4.500%, 16/02/26 7,000,000 7,067,221 0.27
Bellis Finco Plc, 4.000%, 16/02/27 8,000,000 7,040,873 0.27
British American Tobacco Plc, 3.000%, 27/12/711) 10,710,000 8,832,975 0.34
Imperial Brands Finance Plc, 6.125%, 27/07/27 144A 4,200,000 4,197,158 0.16
31,300,136 1.20
TRIVF— -1.17% (2021512531 F : 1.03%)
BP Capital Markets Plc, 1.000%, 28/04/23 5,000,000 6,487,933 0.25
BP Capital Markets Plc, 4.875%, 22/12/710 12,000,000 10,420,068 0.40
Neptune Energy Bondco Plc, 6.625%, 15/05/25 14,000,000 13,668,375 0.52
30,576,376 1.17
&7t - 8.68% (20214E12 A 31 H: 4.82%)
Barclays Plc, 5.501%, 09/08/28 5,700,000 5,530,528 0.21
Barclays Plc, 5.746%, 09/08/33 3,200,000 3,024,984 0.12
Barclays Plc, 7.250%, 15/06/71( 10,300,000 12,245,916 0.47
Barclays Plc, 7.325%, 02/11/26 20,000,000 20,725,518 0.79
Barclays Plc, 7.750%, 15/12/711 6,000,000 5,833,717 0.22
Barclays Plc, 8.000%, 15/09/71() 8,000,000 7,787,297 0.30
Barclays Plc, 8.407%, 14/11/32 8,000,000 9,965,175 0.38
Barclays Plc, 8.875%, 15/12/711 23,000,000 27,298,250 1.05
HSBC Holdings Plc, 5.402%, 11/08/33 9,200,000 8,551,575 0.33
HSBC Holdings Plc, 6.250%, 31/12/99V 20,600,000 20,149,768 0.77
Jerrold Finco Plc, 5.250%, 15/01/27 10,000,000 10,025,570 0.38
Just Group Plc, 5.000%, 30/03/71 11,000,000 9,423,777 0.36
Legal & General Group Plc, 3.750%, 26/11/49 5,000,000 5,037,797 0.19
Lloyds Banking Group Plc, 8.500%, 27/12/71® 6,000,000 7,258,593 0.28
Nationwide Building Society, 6.178%, 07/12/27 5,000,000 6,054,596 0.23
NatWest Group Plc, 7.416%, 06/06/33 7,000,000 8,506,601 0.33
Santander UK Group Holdings Plc, 6.833%, 21/11/26 5,000,000 5,062,365 0.19
Santander UK Group Holdings Plc, 7.098%, 16/11/27 15,000,000 18,373,550 0.70
Standard Chartered Plc, 7.750%, 15/02/71) 20,000,000 19,868,800 0.76
Standard Chartered Plc, 7.776%, 16/11/25 144A 7,000,000 7,225,460 0.28
Utmost Group Plc, 4.000%, 15/12/31 7,400,000 6,496,307 0.25
Virgin Money UK Plc, 9.250%, 08/06/71" 2,000,000 2,405,170 0.09
226,851,314 8.68
ANIEHEE -0.39% (2021412831 H: 0.28%)
Thames Water Kemble Finance Plc, 4.625%, 19/05/26 10,000,000 10,186,607 0.39
10,186,607 0.39
AXVREFE 303,598,861 11.62
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Z7RIT
ANIEATHE HH5EIE
L Hi CRFM) (%)
KE -29.25% (20214212 4318 : 33.87%)
FH - 0.28% (20215212 431 H: 0.31%)
Dow Chemical Co/The, 6.300%, 15/03/33 7,000,000 7,374,849 0.28
7,374,849 0.28
SEIE - 1.03% (20214512 A 31 E : 1.06%)
Airbnb Inc ZCP, 15/03/26 13,000,000 10,741,250 041
AT&T Inc, 2.875%, 01/05/710 17,000,000 16,235,932 0.62
26,977,182 1.03
EREERIVEER -0.73% (20214£124 31 A : 1.34%)
Burlington Stores Inc, 2.250%, 15/04/25 4,000,000 4,630,000 0.18
Ford Motor Co ZCP, 15/03/26 5,000,000 4,631,000 0.18
Live Nation Entertainment Inc, 2.000%, 15/02/25 5,000,000 4,962,500 0.19
Southwest Airlines Co, 1.250%, 01/05/25 4,000,000 4,831,840 0.18
19,055,340 0.73
BERIEEENTRIEER - 0.14% (20214512531 H: 0.00%)
Ashtead Capital Inc, 5.500%, 11/08/32 144A 3,900,000 3,729,180 0.14
3,729,180 0.14
IRVF— -0.21% (2021412 H31H : 0.11%)
Williams Cos Inc/The, 4.650%, 15/08/32 3,000,000 2,795,195 0.11
Williams Cos Inc/The, 5.300%, 15/08/52 3,000,000 2,694,635 0.10
5,489,830 0.21
&7 -1.66% (20214212 431 H: 0.58%)
Intercontinental Exchange Inc, 4.000%, 15/09/27 15,400,000 14,859,389 0.57
JPMorgan Chase Bank NA ZCP, 10/06/24 13,400,000 15,164,075 0.58
JPMorgan Chase Financial Co LLC ZCP, 14/01/25 12,000,000 13,265,600 0.51
43,289,064 1.66
B -23.76% (20214E12 431 H : 29.13%)
U.S. Treasury Bond, 3.250%, 15/05/42 180,000,000 157,893,750 6.04
U.S. Treasury Note, 2.375%, 31/03/29 170,000,000 154,540,625 591
U.S. Treasury Note, 2.750%, 15/05/25 15,000,000 14,464,454 0.55
U.S. Treasury Note, 2.875%, 15/05/32 200,000,000 184,125,000 7.05
U.S. Treasury Note, 4.125%, 31/10/27 50,000,000 50,164,060 1.92
United States Treasury Bill ZCP, 24/01/23 60,000,000 59,861,310 2.29
621,049,199 23.76
BAR -0.40% (2021412 5 31 H: 0.58%)
American Tanker Inc, 7.750%, 02/07/25 5,800,000 5,450,550 0.21
Boeing Co/The, 1.167%, 04/02/23 5,000,000 4,984,693 0.19
10,435,243 0.40
F7)aP— -0.65% (20214£12 A 31 H: 0.76%)
KLA Corp, 4.950%, 15/07/52 4,400,000 4,113,974 0.16
Lumentum Holdings Inc, 0.500%, 15/12/26 5,000,000 4,283,775 0.16
Splunk Inc, 0.500%, 15/09/23 7,000,000 6,755,000 0.26
Wolfspeed Inc, 0.250%, 15/02/28 144A 2,000,000 1,718,333 0.07
16,871,082 0.65



IS D7 RTAINSUR=G 0=\ AL+ KUK D7UR

77V Rz
ANTEAfi#E HH5EIE
G bl CkRELY) (%)
AEE -0.39% (20214E12 431 H: 0.00%)
Enel Finance America LLC, 7.100%, 14/10/27 144A 5,000,000 5,172,852 0.20
Southwest Gas Corp, 5.800%, 01/12/27 5,000,000 5,067,017 0.19
10,239,869 0.39
KEEF 764,510,838 29.25
EER 2,555,197,674 97.76
FeMEREI— (0.53%) (2021412 H31H:0.05%)
77V Rz
REHER LHHHE
HHIEK i) GRS CEFL) (%)
500 Euro - Bund Futures March 23 Goldman Sachs International (3,852,388) (0.15)
1,500 Euro - Bund Futures March 23 Coutts Bank (10,070,807) (0.38)
FEMERNARDREF R R A FH (13,923,195) 0.53)
NEEBLERZN— (299%) (2021F12H31H:2.08%)
7RI
ZH 5| REDIHEE S5DHEE
BE ZHEESE BE  SIEEREH iR G]RES REE CkR ) (%)
USD 773,385,600 EUR (780,000,000) UBS AG London 20/01/2023  (61,087,110) (2.34)
UsD 169,965,000 GBP (150,000,000) Citigroup 20/01/2023  (11,303,006) (0.43)
USD 106,470,994 ZAR  (1,940,000,000) Citigroup 20/01/2023 (7,915,461) (0.30)
USD 46,465,697 IPY  (6,850,000,000) Citigroup 20/01/2023 (5,608,951) 0.21)
UsD 62,441,885 GBP (55,000,000) Goldman Sachs International 20/01/2023 (4,023,051) (0.15)
USsD 49,877,350 EUR (50,000,000) JP Morgan 20/01/2023 (3,614,490) (0.14)
USD 32,737,332 ZAR (600,000,000) Nomura International Plc 20/01/2023 (2,639,922) (0.10)
USD 30,020,195 ZAR (550,000,000) Nomura International Plc 20/01/2023 (2,408,954) (0.09)
USD 32,994,407 ZAR (600,000,000) Nomura International Plc 20/01/2023 (2,382,847) (0.09)
USD 33,124,465 ZAR (600,000,000) Nomura International Plc 20/01/2023 (2,252,789) (0.09)
UsD 31,914,350 AUD (50,000,000) Deutsche Bank AG 20/01/2023 (2,041,761) (0.08)
USsD 20,005,420 EUR (20,000,000) UBS AG London 20/01/2023 (1,391,316) (0.05)
USD 16,589,250 ZAR (300,000,000) Citigroup 20/01/2023 (1,099,377) (0.04)
UsD 31,101,450 EUR (30,000,000) UBS AG London 20/01/2023 (993,654) (0.04)
UsD 31,152,030 EUR (30,000,000) UBS AG London 20/01/2023 (943,074) (0.04)
USD 12,165,829 CHF (12,000,000) JP Morgan 20/01/2023 (864,789) (0.03)
UsD 11,009,200 ZAR (200,000,000) Deutsche Bank AG 20/01/2023 (783,219) (0.03)
UsD 38,809,411 EUR (37,000,000) UBS AG London 20/01/2023 (774,551) (0.03)
USD 20,733,780 EUR (20,000,000) Goldman Sachs International 20/01/2023 (662,956) (0.03)
UsD 31,468,800 EUR (30,000,000) Deutsche Bank AG 20/01/2023 (626,304) (0.02)
UsD 10,315,449 EUR (10,000,000) Barclays Bank Plc 20/01/2023 (382,919) (0.02)
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TR
ZHL G1b:3 REHHE LSO5EE
BE ZHEESE BE SIEBRESH B54EF REHE CKR) (%)
USD 6,023,386 ZAR (108,520,631) Barclays Bank Plc 20/01/2023 (375,218) (0.02)
USD 8,794,388 JPY (1,200,000,000) Citigroup 20/01/2023 (328,178) (0.01)
USD 8,743,212 GBP (7,500,000) JP Morgan 20/01/2023 (320,188) (0.01)
USD 36,458,820 BRL (195,000,000) UBS AG London 20/01/2023 (301,575) (0.01)
USD 11,480,150 EUR (11,000,000) Deutsche Bank AG 20/01/2023 (288,055) (0.01)
USD 15,765,720 EUR (15,000,000) Deutsche Bank AG 20/01/2023 (281,832) (0.01)
USD 16,331,158 EUR (15,500,000) Barclays Bank Plc 20/01/2023 (251,312) (0.01)
USD 9,492,753 ZAR (165,000,000) Standard Chartered Bank 20/01/2023 (235,992) (0.01)
BRL 160,000,000 USD (30,396,292) Goldman Sachs International 20/01/2023 (233,916) (0.01)
USD 3,641,205 EUR (3,600,000) JP Morgan 20/01/2023 (210,208) (0.01)
USD 7,293,184 EUR (7,000,000) Barclays Bank Plc 20/01/2023 (195,674) (0.01)
USD 18,212,384 BRL (97,500,000) Goldman Sachs International 20/01/2023 (167,813) (0.01)
USD 18,229,410 BRL (97,500,000) Goldman Sachs International 20/01/2023 (150,787) (0.01)
USD 7,342,297 EUR (7,000,000) Barclays Bank Plc 20/01/2023 (146,561) (0.01)
USD 12,579,733 SGD (17,000,000) Standard Chartered Bank 20/01/2023 (110,840) 0.00
USD 6,336,612 EUR (6,000,000) Standard Chartered Bank 20/01/2023 (82,409) 0.00
USD 29,992,414 ZAR (510,000,000) Goldman Sachs International 20/01/2023 (78,252) 0.00
INR 300,000,000 USD (3,659,246) Standard Chartered Bank 20/01/2023 (32,948) 0.00
BRL 40,000,000 USD (7,561,437) JP Morgan 20/01/2023 (20,843) 0.00
BRL 40,000,000 USD (7,559,579) Citigroup 20/01/2023 (18,985) 0.00
USD 4,215,892 GBP (3,500,000) Citigroup 20/01/2023 (13,695) 0.00
USD 3,622,130 INR (300,000,000) Citigroup 20/01/2023 (4,168) 0.00
usSD 60,000,000 HKD (467,247,726) BNP Paribas 20/01/2023 38,090 0.00
USD 20,000,000 HKD (155,514,080) UBS AG London 20/01/2023 42,875 0.00
uUSD 33,901,286 GBP (28,000,000) BNP Paribas 20/01/2023 64,591 0.00
BRL 40,000,000 USD (7,452,259) Goldman Sachs International 20/01/2023 88,335 0.00
BRL 40,000,000 USD (7,440,476) Deutsche Bank AG 20/01/2023 100,118 0.00
usSD 36,354,900 GBP (30,000,000) JP Morgan 20/01/2023 101,299 0.00
uUSD 6,166,808 GBP (5,000,000) JP Morgan 20/01/2023 124,541 0.01
GBP 30,000,000 USD (36,127,800) JP Morgan 20/01/2023 125,801 0.01
BRL 50,000,000 USD (9,293,680) Standard Chartered Bank 20/01/2023 132,062 0.01
ZAR 80,000,000 USD (4,561,456) JP Morgan 20/01/2023 155,511 0.01
ZAR 87,500,000 USD (4,990,994) Deutsche Bank AG 20/01/2023 168,189 0.01
ZAR 87,500,000 USD (4,980,080) Nomura International Plc 20/01/2023 179,103 0.01
ZAR 160,000,000 USD (9,250,093) Goldman Sachs International 20/01/2023 183,842 0.01
ZAR 170,000,000 USD (9,806,749) Nomura International Plc 20/01/2023 216,806 0.01
BRL 61,405,000 USD (11,330,381) UBS AG London 20/01/2023 245,373 0.01
ZAR 400,000,000 USD (23,337,175) Nomura International Plc 20/01/2023 247,661 0.02
ZAR 200,000,000 USD (11,534,041) Goldman Sachs International 20/01/2023 258,377 0.01
BRL 60,000,000 USD (10,828,370) JP Morgan 20/01/2023 482,521 0.02
BRL 138,595,000 USD (25,000,000) Citigroup 20/01/2023 1,127,215 0.04
EUR 30,000,000 USD (30,910,308) BNP Paribas 20/01/2023 1,184,796 0.05
EUR 40,000,000 USD (41,522,080) Deutsche Bank AG 20/01/2023 1,271,392 0.05
ZAR 450,000,000 USD (25,246,717) Standard Chartered Bank 20/01/2023 1,286,224 0.05
EUR 45,000,000 USD (46,726,875) UBS AG London 20/01/2023 1,415,781 0.05
ZAR 450,000,000 USD (25,099,146) BNP Paribas 20/01/2023 1,433,795 0.05
EUR 20,000,000 USD (19,761,360) UBS AG London 20/01/2023 1,635,376 0.06
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Z7RIC
= 513 REBHE LSOFE
BE ZREESHE BEE SIEEESH R5IHEF REH CkRL) (%)
GBP 20,000,000 USD (22,276,024) JP Morgan 20/01/2023 1,893,044 0.07
GBP 25,000,000 USD (28,036,250) Citigroup 20/01/2023 2,175,084 0.08
AUD 50,000,000 USD (31,616,000) JP Morgan 20/01/2023 2,340,111 0.09
GBP 30,000,000 USD (33,780,600) Barclays Bank Plc 20/01/2023 2,473,001 0.09
EUR 30,000,000 USD (29,451,393) BNP Paribas 20/01/2023 2,643,711 0.10
EUR 30,000,000 USD (29,445,870) UBS AG London 20/01/2023 2,649,234 0.10
ZAR 550,000,000 USD (29,748,705) Standard Chartered Bank 20/01/2023 2,680,445 0.10
ZAR 600,000,000 USD (32,353,211) UBS AG London 20/01/2023 3,024,044 0.12
EUR 40,000,000 USD (39,372,000) Citigroup 20/01/2023 3,421,472 0.13
ZAR 800,000,000 USD (43,410,785) Nomura International Plc 20/01/2023 3,758,887 0.14

S E R ERROREBR RS F 39,368,707 1.51
NEAEEERNIRIRETIEREF (117,649,950) (4.50)
~NYUHYREIFISANE BB KIERHI(029%) (2021512318 :0.43%)

Z7RIC
= 513 REBHE LSOFE
BE ZREESHE BE SIEEESH R5IHEF REH CkRL) (%)
GBP 192,719,973 USD (238,904,929) Brown Brothers Harriman & Co.  30/01/2023 (5,941,165) (0.23)
GBP 117,950,047 USD (146,216,540) Brown Brothers Harriman & Co.  30/01/2023 (3,636,160) (0.14)
GBP 67,816,996 USD (84,069,204) Brown Brothers Harriman & Co.  30/01/2023 (2,090,660) (0.08)
NOK  1,068,304,832 USD (109,824,632) Brown Brothers Harriman & Co.  30/01/2023 (1,176,907) (0.05)
GBP 4,757,298 USD (5,897,375) Brown Brothers Harriman & Co.  30/01/2023 (146,658) (0.01)
GBP 4,524,527 USD (5,612,568) Brown Brothers Harriman & Co.  30/01/2023 (143,228) (0.01)
GBP 2,858,521 USD (3,543,559) Brown Brothers Harriman & Co.  30/01/2023 (88,122) 0.00
GBP 2,763,703 USD (3,428,308) Brown Brothers Harriman & Co.  30/01/2023 (87,488) 0.00
GBP 2,561,369 USD (3,175,196) Brown Brothers Harriman & Co.  30/01/2023 (78,962) 0.00
GBP 1,600,990 USD (1,985,990) Brown Brothers Harriman & Co.  30/01/2023 (50,681) 0.00
NOK 16,354,198 USD (1,682,371) Brown Brothers Harriman & Co.  30/01/2023 (19,132) 0.00
GBP 484,787 USD (600,965) Brown Brothers Harriman & Co.  30/01/2023 (14,945) 0.00
USD 4,069,679 EUR (3,808,809) Brown Brothers Harriman & Co.  30/01/2023 (8,114) 0.00
USD 600,774 EUR (564,732) Brown Brothers Harriman & Co.  30/01/2023 (3,841) 0.00
GBP 111,680 USD (138,537) Brown Brothers Harriman & Co.  30/01/2023 (3,535) 0.00
GBP 80,436 USD (99,789) Brown Brothers Harriman & Co.  30/01/2023 (2,557) 0.00
USD 608,953 EUR (571,162) Brown Brothers Harriman & Co.  30/01/2023 (2,545) 0.00
GBP 66,734 USD (82,781) Brown Brothers Harriman & Co.  30/01/2023 (2,113) 0.00
GBP 60,024 USD (74,459) Brown Brothers Harriman & Co.  30/01/2023 (1,900) 0.00
GBP 154,382 USD (187,892) Brown Brothers Harriman & Co.  30/01/2023 (1,272) 0.00
GBP 41,081 USD (50,926) Brown Brothers Harriman & Co.  30/01/2023 (1,267) 0.00
USD 107,464 EUR (101,047) Brown Brothers Harriman & Co.  30/01/2023 (720) 0.00
GBP 83,158 USD (101,208) Brown Brothers Harriman & Co.  30/01/2023 (685) 0.00
USD 139,312 GBP (115,799) Brown Brothers Harriman & Co.  30/01/2023 (668) 0.00
usD 69,807 EUR (65,619) Brown Brothers Harriman & Co.  30/01/2023 (446) 0.00
uUsD 65,745 EUR (61,765) Brown Brothers Harriman & Co.  30/01/2023 (382) 0.00
GBP 11,280 USD (13,993) Brown Brothers Harriman & Co.  30/01/2023 (357) 0.00
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USD 72,049 EUR (67,551) Brown Brothers Harriman & Co.  30/01/2023 (272) 0.00
GBP 16,684 USD (20,414) Brown Brothers Harriman & Co.  30/01/2023 (246) 0.00
USD 36,545 EUR (34,363) Brown Brothers Harriman & Co.  30/01/2023 (245) 0.00
USD 63,136 GBP (52,428) Brown Brothers Harriman & Co.  30/01/2023 (240) 0.00
USD 22,666 JPY (3,000,000) Brown Brothers Harriman & Co.  30/01/2023 (173) 0.00
USD 177,125 CHF (163,056) Brown Brothers Harriman & Co.  30/01/2023 (148) 0.00
USD 67,839 EUR (63,491) Brown Brothers Harriman & Co.  30/01/2023 (135) 0.00
USD 42,929 GBP (35,615) Brown Brothers Harriman & Co.  30/01/2023 (124) 0.00
USD 39,696 GBP (32,933) Brown Brothers Harriman & Co.  30/01/2023 (114) 0.00
USD 35,611 GBP (29,544) Brown Brothers Harriman & Co.  30/01/2023 (103) 0.00
USD 26,747 GBP (22,210) Brown Brothers Harriman & Co.  30/01/2023 (102) 0.00
GBP 5,313 USD (6,501) Brown Brothers Harriman & Co.  30/01/2023 (78) 0.00
GBP 3,923 USD (4,800) Brown Brothers Harriman & Co.  30/01/2023 (58) 0.00
USD 11,124 GBP (9,246) Brown Brothers Harriman & Co.  30/01/2023 (53) 0.00
USD 11,680 EUR (10,955) Brown Brothers Harriman & Co.  30/01/2023 (49) 0.00
GBP 2,068 USD (2,548) Brown Brothers Harriman & Co.  30/01/2023 (48) 0.00
USD 16,208 GBP (13,447) Brown Brothers Harriman & Co.  30/01/2023 47) 0.00
USD 30,414 JPY (4,000,000) Brown Brothers Harriman & Co.  30/01/2023 (37) 0.00
GBP 963 USD (1,194) Brown Brothers Harriman & Co.  30/01/2023 3D 0.00
USD 23,398 CHF (21,548) Brown Brothers Harriman & Co.  30/01/2023 29) 0.00
USD 10,150 EUR (9,499) Brown Brothers Harriman & Co.  30/01/2023 (20) 0.00
USD 5,398 EUR (5,055) Brown Brothers Harriman & Co.  30/01/2023 (14) 0.00
USD 1,533 CHF (1,422) Brown Brothers Harriman & Co.  30/01/2023 (13) 0.00
GBP 888 USD (1,087) Brown Brothers Harriman & Co.  30/01/2023 (13) 0.00
GBP 1,005 USD (1,225) Brown Brothers Harriman & Co.  30/01/2023 (10) 0.00
USD 1,216 EUR (1,143) Brown Brothers Harriman & Co.  30/01/2023 ®) 0.00
GBP 863 USD (1,050) Brown Brothers Harriman & Co.  30/01/2023 7) 0.00
GBP 749 USD (911) Brown Brothers Harriman & Co.  30/01/2023 6) 0.00
GBP 198 USD (246) Brown Brothers Harriman & Co.  30/01/2023 6) 0.00
GBP 194 USD (239) Brown Brothers Harriman & Co.  30/01/2023 5) 0.00
GBP 241 USD (295) Brown Brothers Harriman & Co.  30/01/2023 4) 0.00
USD 1,623 EUR (1,519) Brown Brothers Harriman & Co.  30/01/2023 4) 0.00
USD 251 CHF (234) Brown Brothers Harriman & Co.  30/01/2023 3) 0.00
USD 801 GBP (665) Brown Brothers Harriman & Co.  30/01/2023 3) 0.00
USD 1,161 CHF (1,071) Brown Brothers Harriman & Co.  30/01/2023 3) 0.00
USD 224 EUR (211) Brown Brothers Harriman & Co.  30/01/2023 2) 0.00
EUR 254 USD (273) Brown Brothers Harriman & Co.  30/01/2023 (1) 0.00
USD 219 EUR (206) Brown Brothers Harriman & Co.  30/01/2023 (1) 0.00
GBP 537 USD (650) Brown Brothers Harriman & Co.  30/01/2023 (1) 0.00
GBP 122 USD (149) Brown Brothers Harriman & Co.  30/01/2023 (1) 0.00
USD 4 CHF (4) Brown Brothers Harriman & Co.  30/01/2023 0 0.00
USD 98 GBP (81) Brown Brothers Harriman & Co.  30/01/2023 0 0.00
USD 57 CHF (52) Brown Brothers Harriman & Co.  30/01/2023 0 0.00
GBP 3 USD (4) Brown Brothers Harriman & Co.  30/01/2023 0 0.00
USD 19 GBP (16) Brown Brothers Harriman & Co.  30/01/2023 0 0.00
GBP 42 USD (51) Brown Brothers Harriman & Co.  30/01/2023 0 0.00
GBP 17 USD (21) Brown Brothers Harriman & Co.  30/01/2023 0 0.00
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GBP 47 USD (57) Brown Brothers Harriman & Co.  30/01/2023 0 0.00
EUR 13 USD (14) Brown Brothers Harriman & Co.  30/01/2023 0 0.00
USD 108 GBP (89) Brown Brothers Harriman & Co.  30/01/2023 0 0.00
USD 1,387 GBP (1,147) Brown Brothers Harriman & Co.  30/01/2023 0 0.00
GBP 1 USD (2) Brown Brothers Harriman & Co.  30/01/2023 0 0.00
GBP 1 USD (1) Brown Brothers Harriman & Co.  30/01/2023 0 0.00
GBP 65 USD (78) Brown Brothers Harriman & Co.  30/01/2023 0 0.00
GBP 6 USD (7) Brown Brothers Harriman & Co.  30/01/2023 0 0.00
GBP 36 USD (43) Brown Brothers Harriman & Co.  30/01/2023 0 0.00
GBP 14 USD (16) Brown Brothers Harriman & Co.  30/01/2023 0 0.00
USD 55 GBP (46) Brown Brothers Harriman & Co.  30/01/2023 0 0.00
USD 15 GBP (13) Brown Brothers Harriman & Co.  30/01/2023 0 0.00
CHF 89 USD (96) Brown Brothers Harriman & Co.  30/01/2023 0 0.00
GBP 25 USD (30) Brown Brothers Harriman & Co.  30/01/2023 0 0.00
USD 51 GBP (42) Brown Brothers Harriman & Co.  30/01/2023 0 0.00
EUR 13 USD (14) Brown Brothers Harriman & Co.  30/01/2023 0 0.00
EUR 14 USD (15) Brown Brothers Harriman & Co.  30/01/2023 0 0.00
EUR 1 USD (1) Brown Brothers Harriman & Co.  30/01/2023 0 0.00
USD 2 EUR (2) Brown Brothers Harriman & Co.  30/01/2023 0 0.00
USD 33 EUR (31) Brown Brothers Harriman & Co.  30/01/2023 0 0.00
EUR 1 USD (1) Brown Brothers Harriman & Co.  30/01/2023 0 0.00
EUR 76 USD (81) Brown Brothers Harriman & Co.  30/01/2023 0 0.00
USD 66 EUR (62) Brown Brothers Harriman & Co.  30/01/2023 0 0.00
EUR 24 USD (26) Brown Brothers Harriman & Co.  30/01/2023 0 0.00
EUR 44 USD (47) Brown Brothers Harriman & Co.  30/01/2023 0 0.00
EUR 183 USD (196) Brown Brothers Harriman & Co.  30/01/2023 0 0.00
EUR 11 USD (11) Brown Brothers Harriman & Co.  30/01/2023 0 0.00
USD 167 EUR (156) Brown Brothers Harriman & Co.  30/01/2023 0 0.00
USD 112 EUR (105) Brown Brothers Harriman & Co.  30/01/2023 0 0.00
USD 69 GBP (57) Brown Brothers Harriman & Co.  30/01/2023 0 0.00
USD 32 CHF (29) Brown Brothers Harriman & Co.  30/01/2023 0 0.00
GBP 21 USD (25) Brown Brothers Harriman & Co.  30/01/2023 0 0.00
USD 5 GBP (4) Brown Brothers Harriman & Co.  30/01/2023 0 0.00
CHF 109 USD (118) Brown Brothers Harriman & Co.  30/01/2023 0 0.00
USD 169 GBP (139) Brown Brothers Harriman & Co.  30/01/2023 1 0.00
CHF 7,202 USD (7,829) Brown Brothers Harriman & Co.  30/01/2023 1 0.00
GBP 127 USD (153) Brown Brothers Harriman & Co.  30/01/2023 1 0.00
CHF 151 USD (164) Brown Brothers Harriman & Co.  30/01/2023 1 0.00
USD 771 GBP (637) Brown Brothers Harriman & Co.  30/01/2023 1 0.00
EUR 97 USD (103) Brown Brothers Harriman & Co.  30/01/2023 1 0.00
GBP 374 USD (451) Brown Brothers Harriman & Co.  30/01/2023 1 0.00
GBP 230 USD (277) Brown Brothers Harriman & Co.  30/01/2023 1 0.00
EUR 250 USD (266) Brown Brothers Harriman & Co.  30/01/2023 1 0.00
GBP 313 USD (377) Brown Brothers Harriman & Co.  30/01/2023 2 0.00
EUR 1,042 USD (1,114) Brown Brothers Harriman & Co.  30/01/2023 2 0.00
CHF 16,509 USD (17,947) Brown Brothers Harriman & Co.  30/01/2023 2 0.00
EUR 422 USD (450) Brown Brothers Harriman & Co.  30/01/2023 2 0.00
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USD 174 GBP (142) Brown Brothers Harriman & Co.  30/01/2023 2 0.00
USD 10,884 EUR (10,163) Brown Brothers Harriman & Co.  30/01/2023 3 0.00
USD 148 GBP (121) Brown Brothers Harriman & Co.  30/01/2023 3 0.00
GBP 679 USD (818) Brown Brothers Harriman & Co.  30/01/2023 3 0.00
GBP 36,606 USD (44,245) Brown Brothers Harriman & Co.  30/01/2023 5 0.00
USD 199 GBP (160) Brown Brothers Harriman & Co.  30/01/2023 5 0.00
USD 2,304 EUR (2,146) Brown Brothers Harriman & Co.  30/01/2023 7 0.00
USD 271 GBP (219) Brown Brothers Harriman & Co.  30/01/2023 7 0.00
USD 818 GBP (671) Brown Brothers Harriman & Co.  30/01/2023 7 0.00
USD 1,137 GBP (934) Brown Brothers Harriman & Co.  30/01/2023 8 0.00
EUR 1,833 USD (1,950) Brown Brothers Harriman & Co.  30/01/2023 12 0.00
EUR 3,127 USD (3,333) Brown Brothers Harriman & Co.  30/01/2023 14 0.00
USD 616 GBP (496) Brown Brothers Harriman & Co.  30/01/2023 16 0.00
GBP 3,841 USD (4,625) Brown Brothers Harriman & Co.  30/01/2023 18 0.00
GBP 141,402 USD (170,910) Brown Brothers Harriman & Co.  30/01/2023 19 0.00
CHF 6,807 USD (7,359) Brown Brothers Harriman & Co.  30/01/2023 42 0.00
USD 5,436 GBP (4,459) Brown Brothers Harriman & Co.  30/01/2023 46 0.00
SGD 11,847 USD (8,795) Brown Brothers Harriman & Co.  30/01/2023 51 0.00
EUR 7,718 USD (8,208) Brown Brothers Harriman & Co.  30/01/2023 55 0.00
CHF 565,704 USD (614,973) Brown Brothers Harriman & Co.  30/01/2023 60 0.00
EUR 30,487 USD (32,574) Brown Brothers Harriman & Co.  30/01/2023 66 0.00
JPY 500,000 USD (3,729) Brown Brothers Harriman & Co.  30/01/2023 78 0.00
uUSD 51,931 GBP (42,893) Brown Brothers Harriman & Co.  30/01/2023 81 0.00
USD 74,000 GBP (61,121) Brown Brothers Harriman & Co.  30/01/2023 116 0.00
uUsD 74,351 GBP (61,411) Brown Brothers Harriman & Co.  30/01/2023 116 0.00
uUsD 49,946 EUR (46,520) Brown Brothers Harriman & Co.  30/01/2023 141 0.00
EUR 26,800 USD (28,527) Brown Brothers Harriman & Co.  30/01/2023 166 0.00
EUR 63,859 USD (68,200) Brown Brothers Harriman & Co.  30/01/2023 168 0.00
EUR 42,000 USD (44,680) Brown Brothers Harriman & Co.  30/01/2023 286 0.00
CHF 49,237 USD (53,228) Brown Brothers Harriman & Co.  30/01/2023 302 0.00
EUR 81,365 USD (86,783) Brown Brothers Harriman & Co.  30/01/2023 328 0.00
CHF 84,070 USD (91,065) Brown Brothers Harriman & Co.  30/01/2023 336 0.00
IPY 36,000,000 USD (273,730) Brown Brothers Harriman & Co.  30/01/2023 336 0.00
GBP 60,153 USD (72,367) Brown Brothers Harriman & Co.  30/01/2023 347 0.00
USD 51,563 GBP (42,299) Brown Brothers Harriman & Co.  30/01/2023 432 0.00
USD 23,260 GBP (18,880) Brown Brothers Harriman & Co.  30/01/2023 438 0.00
CHF 169,643 USD (183,954) Brown Brothers Harriman & Co.  30/01/2023 481 0.00
EUR 103,544 USD (110,153) Brown Brothers Harriman & Co.  30/01/2023 704 0.00
USD 59,893 GBP (48,951) Brown Brothers Harriman & Co.  30/01/2023 721 0.00
SGD 192,614 USD (142,986) Brown Brothers Harriman & Co.  30/01/2023 823 0.00
EUR 133,462 USD (142,062) Brown Brothers Harriman & Co.  30/01/2023 826 0.00
USD 412,302 EUR (384,018) Brown Brothers Harriman & Co.  30/01/2023 1,164 0.00
EUR 555,946 USD (594,000) Brown Brothers Harriman & Co.  30/01/2023 1,207 0.00
CHF 144,602 USD (155,578) Brown Brothers Harriman & Co.  30/01/2023 1,633 0.00
EUR 605,867 USD (647,004) Brown Brothers Harriman & Co.  30/01/2023 1,651 0.00
CHF 520,479 USD (564,137) Brown Brothers Harriman & Co.  30/01/2023 1,726 0.00
USD 77,285 GBP (62,296) Brown Brothers Harriman & Co.  30/01/2023 1,980 0.00



IS D7 RTAINSUR=G 0=\ AL+ KUK D7UR

TZ7URIZ
= 513 REBHE LSOFE
BE ZREESE BE SIERESH R5IHEF REH CkRL) (%)
USD 298,931 GBP (245,618) Brown Brothers Harriman & Co.  30/01/2023 2,023 0.00
SGD 619,880 USD (460,484) Brown Brothers Harriman & Co.  30/01/2023 2,331 0.00
USD 105,269 GBP (84,853) Brown Brothers Harriman & Co.  30/01/2023 2,697 0.00
EUR 1,331,423 USD (1,422,559) Brown Brothers Harriman & Co.  30/01/2023 2,891 0.00
USD 381,439 GBP (312,904) Brown Brothers Harriman & Co.  30/01/2023 3,194 0.00
JPY 20,672,164 USD (154,174) Brown Brothers Harriman & Co.  30/01/2023 3,202 0.00
CHF 1,259,480 USD (1,365,127) Brown Brothers Harriman & Co.  30/01/2023 4,176 0.00
CHF 482,196 USD (519,867) Brown Brothers Harriman & Co.  30/01/2023 4,376 0.00
EUR 1,879,750 USD (2,007,545) Brown Brothers Harriman & Co.  30/01/2023 4,956 0.00
USD 656,596 GBP (536,634) Brown Brothers Harriman & Co.  30/01/2023 7,902 0.00
JPY 53,196,020 USD (396,737) Brown Brothers Harriman & Co.  30/01/2023 8,240 0.00
EUR 3,803,223 USD (4,063,553) Brown Brothers Harriman & Co.  30/01/2023 8,258 0.00
EUR 4,501,238 USD (4,809,348) Brown Brothers Harriman & Co.  30/01/2023 9,774 0.00
JPY 131,766,212 USD (982,716) Brown Brothers Harriman & Co.  30/01/2023 20,410 0.00
USD 1,233,000 GBP (1,000,818) Brown Brothers Harriman & Co.  30/01/2023 23,191 0.00
SGD 10,075,821 USD (7,484,917) Brown Brothers Harriman & Co.  30/01/2023 37,889 0.00
JPY 337,411,985 USD (2,516,428) Brown Brothers Harriman & Co.  30/01/2023 52,263 0.00
EUR 33,973,064 USD (36,282,722) Brown Brothers Harriman & Co.  30/01/2023 89,567 0.00
CHF 41,079,294 USD (44,525,091) Brown Brothers Harriman & Co.  30/01/2023 136,219 0.01
JPY 911,578,665 USD (6,796,070) Brown Brothers Harriman & Co.  30/01/2023 143,708 0.01
EUR 81,659,546 USD (87,211,170) Brown Brothers Harriman & Co.  30/01/2023 215,287 0.01
JPY 2,465,981,732 USD (18,384,574) Brown Brothers Harriman & Co.  30/01/2023 388,755 0.01
EUR 233,010,727 USD (248,851,962) Brown Brothers Harriman & Co.  30/01/2023 614,309 0.02
EUR 270,643,770 USD (289,043,486) Brown Brothers Harriman & Co.  30/01/2023 713,525 0.03
JPY 6,214,620,929 USD (46,331,713) Brown Brothers Harriman & Co.  30/01/2023 979,718 0.04
JPY  15,759,730,638 USD (117,493,138) Brown Brothers Harriman & Co.  30/01/2023 2,484,479 0.10

VB RERESR Y T AN E AR ERANAR DR EHFIR A7 5,980,393 0.23
~yVHYRERESR Y 5 AN E BB ERNAR DR EHBREFT (13,506,967) (0.52)
BEF T30 —015% (20218128318 :(0.14%))

77U RIT

B AEMiE  HO58E
LS EAi WEHF 1THEfE CKFV) (%)
HEAF S ar -0.15% (20214E12 8 31 H: (0.14%))
a—)LF T var
Currency Option with Citigroup with the obligation to
buy US Dollar (USD) versus South African Rand 9H23H
(50,000,000) (ZAR) Citigroup 18.60 (1,242,450) (0.05)
Currency Option with Goldman Sachs International
with the obligation to buy US Dollar (USD) versus Goldman Sachs 2H23H
(50,000,000) Japanese Yen (JPY) International 140.00 (84,250) 0.00
Currency Option with Nomura International Plc with
the right to buy US Dollar (USD) versus Japanese Yen Nomura 6H23H
10,000,000 (JPY) International Plc 113.00 14,970 0.00
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Currency Option with Deutsche Bank AG with the
right to buy US Dollar (USD) versus Japanese Yen Deutsche Bank 6H23H
10,000,000 (JPY) AG 113.00 38,610 0.00
Currency Option with Nomura International Plc with
the right to buy US Dollar (USD) versus Japanese Yen Nomura 6H23H
10,000,000 (JPY) International Plc 113.00 38,610 0.00
Currency Option with Deutsche Bank AG with the
right to buy US Dollar (USD) versus Japanese Yen Deutsche Bank 2H23H
50,000,000 (JPY) AG 140.00 84,250 0.00
Future Option with Goldman Sachs International with  Goldman Sachs 1H23H
3,500 the right to sell Us 10Y Note W1 Op January 2023 International 113.50 273,438 0.01
Currency Option with Citigroup with the right to buy 7H23H
10,000,000 US Dollar (USD) versus Japanese Yen (JPY) Citigroup 114.00 324,350 0.01
TyheA T var
Currency Option with Citigroup with the obligation to
sell US Dollar (USD) versus South African Rand 9H23H
(100,000,000) (ZAR) Citigroup 16.00 (1,804,900) (0.07)
Currency Option with UBS AG London with the
obligation to sell US Dollar (USD) versus Japanese SH23H
(200,000,000) Yen (JPY) UBS AG London 117.00 (752,200) (0.03)
Currency Option with Goldman Sachs International
with the obligation to sell US Dollar (USD) versus Goldman Sachs SH23H
(100,000,000) Japanese Yen (JPY) International 120.00 (701,000) (0.03)
Currency Option with Nomura International Plc with
the obligation to sell US Dollar (USD) versus Japanese Nomura 2H23H
(400,000,000) Yen (JPY) International Plc 120.00 (132,000) (0.01)
Currency Option with Goldman Sachs International
with the obligation to sell US Dollar (USD) versus Goldman Sachs 2H23H
(300,000,000) Japanese Yen (JPY) International 120.00 (99,000) 0.00
Currency Option with UBS AG London with the
obligation to sell US Dollar (USD) versus Brazilian 1H23H
(1,000,000) Real (BRL) UBS AG London 5.05 (4,222) 0.00
Currency Option with UBS AG London with the right 1H23H
500,000 to sell US Dollar (USD) versus Brazilian Real (BRL) UBS AG London 5.25 8,181 0.00
Currency Option with Nomura International Plc with
the right to sell US Dollar (USD) versus Japanese Yen Nomura 2H23H
200,000,000 (JPY) International Plc 115.00 46,800 0.00
Currency Option with Goldman Sachs International
with the right to sell US Dollar (USD) versus Japanese Goldman Sachs 2H23H
150,000,000 Yen (JPY) International 117.00 56,850 0.00
Currency Option with Citigroup with the right to sell 2H23H
10,000,000 Euro (EUR) versus Japanese Yen (JPY) Citigroup 126.00 90,211 0.00
Currency Option with Citigroup with the right to sell 2H23H
10,000,000 Euro (EUR) versus Japanese Yen (JPY) Citigroup 126.00 90,211 0.00
Currency Option with JP Morgan with the right to sell 2H23H
10,000,000 Euro (EUR) versus Japanese Yen (JPY) JP Morgan 126.00 90,211 0.00
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Currency Option with Nomura International Plc with ~ Nomura 2H23H
10,000,000 the right to sell Euro (EUR) versus Japanese Yen (JPY) International Plc 126.00 90,211 0.01
Currency Option with Goldman Sachs International
with the right to sell US Dollar (USD) versus Japanese Goldman Sachs 2H23H
150,000,000 Yen (JPY) International 123.00 249,900 0.01
Currency Option with Nomura International Plc with
the right to sell US Dollar (USD) versus Japanese Yen Nomura 2H23H
200,000,000 (JPY) International Plc 125.00 548,800 0.02
Currency Option with UBS AG London with the right 1A23H
70,000,000 to sell US Dollar (USD) versus Mexican Peso (MXN) UBS AG London 19.40 639,100 0.03
Currency Option with Goldman Sachs International
with the right to sell US Dollar (USD) versus Japanese Goldman Sachs SH23H
100,000,000 Yen (JPY) International 120.00 701,000 0.03
Currency Option with Nomura International (Hong Nomura
Kong) Ltd with the right to sell US Dollar (USD) International 5H23H
100,000,000 versus Japanese Yen (JPY) (Hong Kong) Ltd 120.00 701,000 0.03
Currency Option with UBS AG London with the right SH23H
100,000,000 to sell US Dollar (USD) versus Japanese Yen (JPY) UBS AG London 124.00 1,199,600 0.05
Currency Option with Citigroup with the right to sell 9H23H
100,000,000 US Dollar (USD) versus South African Rand (ZAR) Citigroup 16.70 3,593,300 0.14
BREA 7 a iR REZFIR AR 8,879,603 0.34
BEF S a iROREBRBREEH (4,820,022) 0.19)
AT EH—0.15% (2021412 318 : (0.52%) )
e
Fazriar. FiR REFHL HDIEE
I SR 5I1HEF (%) WA BE BEXEK  CkFA) (%)
IVVR T I AN AT S
- Markit CDX North Goldman Sachs
B America High Yield Index  International 5.00 20/06/2027 USD 49,500,000 (1,029,729) (0.04)
=0N Markit iTraxx Europe Goldman Sachs 5 1 50122027 BUR 50,000,000 (534,653) (0.02)
Crossover Index International
IVP IR T T NE ATy P IROREBRHRGF (1,564,382) (0.06)
TrURE Z7URIiC
RWmS  REBRBER  SOEE
BE RETA T B B5IHRF TV RBXISEF  &F) CKEV) (%)
A TVRT S
Goldman Sachs  US CPI Urban Fixed
USD 10,000,000 29/03/2027 International Consumers NSA Index 3.67% 199,665 0.01



IS D7 RTAINSUR=G 0=\ AL+ KUK D7UR

TrRH 77N
ZITHD  KREBER S595EE
mE LA T B 5 MF Z7VRBRXIHEF]  SF] CKRL) (%)
Goldman Sachs US CPI Urban Fixed
USD 10,000,000 29/03/2032 International Consumers NSA Index 3.14% 218,957 0.01
US CPI Urban Fixed
UsD 25,000,000 04/04/2027 UBSAG Consumers NSA Index  3.45% 244,541 0.01
US CPI Urban Fixed
USD 17,000,000 05/04/2052 UBSAG Consumers NSA Index  2.64% 251,733 0.01
Goldman Sachs US CPI Urban Fixed
USD 15,000,000 29/03/2027 International Consumers NSA Index 3.64% 278,129 0.01
US CPI Urban Fixed
UsD 50,000,000 21/07/2027 UBSAG Consumers NSA Index  2.95% 297,677 0.01
Goldman Sachs US CPI Urban Fixed
USD 15,000,000 29/03/2032 International Consumers NSA Index  3.14% 322,723 0.01
Goldman Sachs US CPI Urban Fixed
USD 25,000,000 04/04/2032 International Consumers NSA Index 3.06% 384,143 0.01
Goldman Sachs US CPI Urban Fixed
USD 25,000,000 29/03/2032 International Consumers NSA Index 3.09% 428,627 0.02
Goldman Sachs US CPI Urban Fixed
USD 25,000,000 27/04/2027 International Consumers NSA Index  3.52% 428,708 0.01
Goldman Sachs US CPI Urban Fixed
USD 25,000,000 09/06/2027 International Consumers NSA Index 3.33% 440,127 0.02
Goldman Sachs US CPI Urban Fixed
USD 25,000,000 29/03/2027 International Consumers NSA Index 3.64% 453,732 0.02
Goldman Sachs US CPI Urban Fixed
USD 25,000,000 29/04/2032 International Consumers NSA Index  3.08% 515,320 0.02
Goldman Sachs US CPI Urban Fixed
USD 25,000,000 26/04/2027 International Consumers NSA Index 3.63% 562,615 0.02
Goldman Sachs US CPI Urban Fixed
USD 25,000,000 26/04/2027 International Consumers NSA Index 3.63% 562,615 0.02
AT VRT Y P IR DA EBRFNRE 3 5,589,312 0.21
AUy FIRBREBF A F 5,589,312 0.21
AT IRHREBHE R EFH (1,564,382) (0.06)
INIEAT#%
CkFV)
HEZEC CAEME CRlRSN>&REE 2,615,015,689 100.05
BERF#@BC CAEME CHESh 2 &ma%k (151,464,516) (5.80)
ZOMOE PEF L UEE 150,129,160 5.75
WIS ORAEECIRB T OMEE 2,613,680,333 100.00
(1) S R
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OFFELLEDERERE

e 5 w|t T %:EAitiﬁ Flgow
i R W o R #H
iz % R
FxEH) ! % % % =W
201941 H11H 10, 000 — — — 2,000
1 #1 (202041 H15H) 11, 369 13.7 89.0 — 2, 668
2 11 (20214 1 H15H) 12, 220 7.5 95.1 — 4,742
31 (202241 H17H) 12,303 0.7 91.4 — 2, 546
4 H#1 (202341 A16H) 10, 580 A14.0 89. 4 — 3,026
5#1(20244- 1 H15H) 11,119 5.1 94.7 — 2,441
FAEHM HRIT TR 78 f TR,
%Y 77 ROMEEX % F TR EELARNED, RUvFv—J ROBERRAREL TEBY A,
OZHh D EEME L TREDHR
. 5 B BrS # il #E ﬁ % 18 *
[ % =M AN W E|E W ok
# B\ M % % %
202341 H16H 10, 580 — 89. 4 -
1ARK 10, 604 0.2 92.2 -
2 K 10, 531 ANO0.5 93.6 —
3 AR 10, 456 AL 2 96. 8 —
4 AEK 10, 444 Al.3 91. 4 -
5 AK 10,510 A0, T 94. 1 —
6 AR 10, 520 AO0. 6 97.6 —
7THE 10, 621 0.4 95.3 —
8 K 10, 575 A0.0 97.3 -
9 AR 10, 459 Al 1 95. 4 —
103K 10, 479 AL.0 96. 3 —
1LAR 10, 794 2.0 96. 2 -
123K 11, 189 5.8 92.9 —
# )
202441 H15H 11,119 5.1 94.7 —

* BRI E T,
*AFRIEM I TITE WV THR —TE 0 B THER,
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a) £ O # H 1 0.008 | (a) 2 DMtuEs FI =10 07 DLE < 3R o P52 25K 1 5k
« &’/ &% % H ) (1) (0.008) | fEH T, WA T ARG IITHICKE ) BMTHREORE R OE LD
Bl - BIEOBARSIC TS 5B
« = f ) (0) (0.000) | EEtHBEOQMICES 5200 %M
= 7t 1 0. 008
Wb o SR ELEMAEIX, 10, 598 T,

* A EFIIHA T L ICHARRIIIME LA L TH Y £97,
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. N

= £F #H ¢ £+ A
a—n Ta—n Ta—n
FA HLiE% v 847 2,000
(91
ALV T HHER BEEAERE 2T 916 1,198
A R BEENERE 2T 1, 640 3, 206
(99
74 AXVU X ik (EEAEREED) 1,319 1,739
AA A SR (REEAERY D) 497 —
7K iR (REEAERYED) 2, 580 2,275
ANA v ik (REEAEREED) — 206
YL X — ik (EEAEREED) 99 350
AT =T R (REEAEREED) — 912
(' 300)
JIVJ x— ik (REEAEREED) 149 —
NI BTN EBREAERRED) 62 558
Fr<—7 ik (REEAEREED) — 163
TANT LR ik (REEAEREED) — 96
A A ik (REEAEREED) 200 965
TAUH ﬂfﬁ# (BEEMEEEED) 1,800 1,920
A=A bZ7 V7 |tk GEEAMSEEED) 645 393
*BFILZ I LS, (BRI TFHREENTEY £HA.)

* Eﬁﬁ;ﬁﬁ} 13UV T,

* () NITERSEIC

* M (BRI 2 ET)

£ DS T EBOFFITITEENTEY A,
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BUFHEEIITVERA,

[FIEBRA L 13, BEETEROREEACHT 2 R H1IRH 1 ICHE Sh 2 RIEBEATT, |

O AEE DA (20244 1 B15EHE)

. ShE AL

(A)SME O EHED It BB R

B i B

X 5 i o FE i @rpE |2 gwwl AT HIRIBIRA b3 ‘
MG IR MO E | sEpE | 24 | 2FERHN
a—n Fa—n Fa—n T % % % % %
N4 800 702 111,706 4.6 — 4.6 — —
A4V T 1,500 1,307 207, 845 8.5 — 8.5 - —
TTUA 3,900 3, 568 567, 485 23.2 — 23.2 - —
AFXY 2 2, 100 2, 044 325, 088 13.3 — 13.3 - —
A A A 500 501 79, 724 3.3 — 3.3 — —
E 3, 600 3, 452 548, 998 22.5 — 21.9 0.6 —
ALF— 150 146 23, 347 1.0 — 1.0 — —
A z—F 200 189 30, 188 1.2 — 1.2 — —
I = — 150 158 25, 225 1.0 — 1.0 — —
eIV 100 67 10, 697 0.4 — 0.4 — —
TAYUA 1,950 1,789 284, 575 11.7 — 11.1 0.6 —
F—=AZ VT 700 613 97, 483 4.0 — 4.0 — —
a B 15, 650 14, 541 2, 312, 366 94.7 - 93.5 1.2 -

IR AT WER O 2 23 [ O St %5 AR TE ERR S OMPEIC X W A L7 b o T,
AL, POEPERBI S 2 A ORI,

* BARO HALAM IZE) Y #5C,

F I OV TR ABE G 3 MR ERRESEI 7T — 2 2 AFLTVET,



A—0OBT/NA A VHLESG (RE#EEE <F—T72F
(B)#hE UMER) AtHE S#BIBER

E il ES
& izl e AEin -
M| REEE reaew | kReew | AN
a—n % Fa—n Fa—n FH
RA W@ A S | ENBW ENERGIE BADEN - WU 1. 875 500 468 74,447 | 2080/ 6 /29
(BUEEEARE | ENBW ENERGIE BADEN - WU 2.125 300 234 37,258 | 2081/8/31
A2YT WilthES | ENEL SPA 1.875 500 397 63,224 | 2099/3/8
(ROREEAER) | ENL SPA 2.0 400 364 57,975 | 2099/5 /11
ENI SPA 2.75 200 172 27,364 | 2099/5/11
ENI SPA 2.625 200 192 30,586 | 2099/10/13
TERNA RETE ELETTRICA 2.375 200 180 28,694 | 2099/2/9
TR LB % | DANONE SA 1.0 200 183 29,161 | 2099/9/16
(BEEAEE) | ELECTRICITE DE FRANCE SA 5.0 200 199 31,725 | 2099/ 1 /22
ELECTRICITE DE FRANCE SA 3.375 200 175 27,936 | 2099/ 9 /15
ELECTRICITE DE FRANCE SA 4.0 300 297 47,386 | 2149/10/ 4
ENGIE SA 1.875 200 165 26,384 | 2099/7/2
ENGIE SA 1.625 500 481 76,550 | 2099/ 7/8
ORANGE SA 3.875 200 208 33,176 | 2035/9 /11
ORANGE SA 2.375 300 291 46,328 | 2099/ 4 /15
TOTAL SE 1. 625 200 178 28,404 | 2099/ 1 /25
TOTAL SE 2.0 500 420 66,945 | 2099/9/4
TOTALENERGIES SE 3.25 400 331 52,646 | 2099/1 /17
TOTALENERGIES SE 2.0 300 276 43,942 | 2099/ 1 /17
VEOLTA ENVIRONNEMENT SA 2.5 400 357 56,897 | 2099/10/20
A4X Y A W@ AAES | BP CAPITAL MARKETS PLC 3.25 400 386 61,393 | 2099/6 /22
(BLREEMEE) | BRITISH TELECOMMUNICATIO 3.75 300 304 48,392 | 2031/5/13
BRITISH TELECOMMUNICATIO 4.25 300 313 49,791 | 2033/1/6
NGG FINANCE PLC 1.625 300 293 46,722 | 2079/12/5
NGG FINANCE PLC 2.125 500 455 72,453 | 2082/9/5
SSE PLC 4.0 300 291 46,335 | 2099/ 4 /21
AA A j'jttﬁzfﬂﬁ;* UBS GROUP AG 4.125 500 501 79,724 | 2033/6/9
FUREEAES
FZ7 o8| @S | ACHMEA BV 6.75 100 108 17,198 | 2043/12/26
(BUREEAES) | ASR NEDERLAND NV 7.0 200 224 35,775 | 2043/12/7
TBERDROLA INTL BV 1.874 600 566 90,045 | 2099/10/28
JAB HOLDINGS BV 4.75 200 210 33,457 | 2032/ 6 /29
JAB HOLDINGS BV 5.0 100 106 16,978 | 2033/6 /12
NN GROUP NV 6.0 200 212 33,844 | 2043/11/3
PROSUS NV 1.985 200 146 23,276 | 2033/7/13
REPSOL INTL FINANCE 2.5 600 559 88,922 | 2099/ 3 /22
REPSOL INTL FINANCE 4. 247 100 96 15,374 | 2099/6 /11
UPJOHN FINANCE BV 1.362 100 92 14,738 | 2027/6 /23
VOLKSWAGEN INTL FIN NV 4.375 200 180 28,734 | 2099/ 3 /28
VOLKSWAGEN INTL FIN NV 3.748 300 281 44,822 | 2099/ 3 /28
VOLKSWAGEN INTL FIN NV 3.5 400 390 62,031 | 2099/6 /17
VOLKSWAGEN INTL FIN NV 3.875 300 275 43,798 | 2099/ 6 /17
O WmAES | —
AL F— (S k) | AMEUSER-BUSCH INBEV sa/ 2.875 150 146 23,347 | 2032/4/2
5
A =TV Eﬁi&ﬁﬁ VATTENFALL AB 3.0 200 189 30,188 | 2077/3/19




A—0OBT/NA A VHLESG (RE#EEE <F—T72F

E i ES
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F R et AH perrye TR T fEIRFEA A
Z—u % Fa—n Fa—n TH
JIV fgﬁ;ﬁﬁiﬁ VAR ENERGI ASA 5.5 150 158 25,225 | 2029/5/4
NIty TN fﬁ;ﬁ%ﬁ BECTON DICKINSON EURO 1.336 100 67 10,697 | 2041/8/13
TAYA itk % | AMERICAN TOWER CORP 0. 45 100 91 14,518 | 2027/1/15
(AUREEMEE) | AMERICAN TOWER CORP 1.25 200 160 25,465 | 2033/5/21
AT&T INC 3.55 200 198 31,612 | 2032/12/17
AT&T INC 2.45 100 87 13,910 | 2035/3/15
AT&T INC 3.15 350 322 51,245 | 2036/9/4
DUKE ENERGY CORP 3.85 200 193 30,819 | 2034/6 /15
FIDELITY NATL INFO SERV 2.95 300 262 41,749 | 2039/5 /21
REALTY INCOME CORP 5.125 200 217 34,645 | 2034/7/6
SOUTHERN CO 1.875 200 172 27,433 | 2081/9/15
VERIZON COMMUNICATIONS 1.3 100 82 13,175 | 2033/5/18
A=A b7V T | i@tk | APA INFRASTRUCTURE LTD 1.25 200 158 25,179 | 2033/3/15
(BOREEMEE) | AUSNET SERVICES HOLDINGS 1. 625 500 454 72,304 | 2081/3/11
& 3 2,312, 366
kAR SRE . WIR ORI % D23 [H O xR S 7E EASG O fMElc L0 EHmE L= b 0T,
k BHIA - FEAGEE O AL U Y #5C,
OREBIEFTMEDERK (20244 1 B15BITE)
. H ] H xR
B s fif B . =
THM %
NN 2,312, 366 92.9
a—)L e m— U O 177, 814 7.1
(S M PERRAE 2,490, 180 100. 0
* BHEOHALRIIZE D #C,
kYIRS DIMIEERE PE (2,404,885 1) DOREIEFEMIERE (2,490,180 M) 1ZxF¥ 2 H31396.6% TH
FOMEREPE L, WIRORHIGZ D23 EH O BAEEETCEANGOMEIC L EHE L7 b 0T, 1 =2—m=159.021,
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H H ERLES H H El i
] ]
W #E 4,808, 517,184 (A BERHZINE 90, 366, 243
T B 129, 731, 577 2 UL, 90, 391, 994
IAFEAE M) 2, 312, 366, 030 2 OIS 4 3,357
i i | o 2o b
ﬁﬁﬂ\%‘ﬁg 4: 987: 526 B ﬁ@%ﬁ#ﬁﬁ#ﬁﬁ 38, 843, 324
® ffE 2,366, 735, 644 JEVLE 215,918, 019
PRI 2, 346, 235, 624 FEHA A\537, 074,725
RN K 20, 500, 000 © RERME A 222,809
S 20 (D) LEERL(A+B+C) 128, 986, 758
© WEEREA-B) 2,441,781, 540 ) AR AL S 165, 965, 607
A 2, 196, 093, 862 (F) BEmEE=Ens 45,714,383
WA AR AR 4 245, 687, 678 6) BHEEEe A 94,979,070
(D) ZEIEHROK 2,196,093, 8620 H) $H(D+E+F+G) 245, 687, 678
1HFO%-YE#ELE(C/ D) 11,119 REAIZMIBEL (H) 245, 687, 678
() 9w o0 A %613 2,860,829,175 1, # B NG E oo AL *BIEORTO P T @) AMEHFTEBEITNROFFMIL 21 L 5
858,785,617, Hirh—ERfAAI T A%HIL1,523,520,930M, 1 1124 bOEEHET,
720 PERAIX 11119 T, *HMORPLOT T F)BINEREBEE L H5HOIL, [FrtDBINER
() YU~ —77 v FEEGENG LT 2 BEETED YR ITTALHE EDORS, BMERE % UIAFED D e A % 75 L5 Wz 2800 & oD
C R E=Fy MM UALT 7N EI%EESER)  1,637,054,6581 3N
s A=VYF=e Ty ) p=T -y ANE-T R (BREERERSR)  367,254,408M & HIZORWOF T @) BPUEBEE L H L0, PBRMHOEE, T
WY —Sy MM U LT 7o K (BERER) 150,267,073 A S RRFIMAE % 75 LB W 254080 2 D E T,
B E—Fy M ALT 7R (4E6% FEELHI) 41,517,723
Ot

BUBHEEIEVEREA.
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20234 3 A31 HICH T3 2 FHAIHIM
Ck Fv)

vk 1A%7-Y FATHE
ST MBI, 1,956, 191 WUE PR, SRR i
SIS FUR BB PR ) 72, 455, 694

JPY-N Class (in JPY) 7,285 154,355 1,124, 502, 881
s At 74,411, 885 JPY-D Class (in JPY) 6,379 3, 887 24, 793, 663
&A
T R 6, 769, 936
EEE A 1,119, 062
TREH 497, 631
H5 | 8 T 31, 504
AT FEOR 24, 000
R 373, 021
TSI 8, 696
RS GE T AR} 600
R 24, 091
He# 28, 247
# AR 8, 876, 788
ARG 65, 535, 097
BEAMIRESRTE B IR D (20, 776, 915)
SHEE & & O NE LRI AR D A (47, 293, 200)
LR MAE (68, 070, 115)
BB RES AL 248 2% (87,371, 471)
SIE 2RI LA AR B AT AR A 8, 955, 433
LS =2 (78, 416, 038)
EROHRIC & 2MEEDREE (80, 951, 056)




JLS ATV N~ A—)LF-TF7UF

HEE PE FHHH
20234 3 A 31 H BIfE
Ck Fv)
g B (1) S SFAMAE A PE R (%)
F—RrSU7F
TEAR (EERFMR)
USD 3, 150, 000 FMG RES AUG 2 6.1250% 15/04/32 144A 3,018, 267 0. 20
USD 2, 550, 000 MINERAL RESOU 8.5000% 01,/05/30 144A 2, 584, 069 0.17
UsD 2, 175, 000 FMG RES AUG 2 4.3750% 01/04/31 144A 1, 860, 611 0.12
UsD 550, 000 MINERAL RESOU 8.0000% 01/11/27 144A 554, 125 0. 04
USD 450, 000 FMG RES AUG 2 5.8750% 15/04/30 144A 428, 625 0.03
8, 445, 697 0. 56
F—=AK~Z Y TEE 8, 445, 697 0.56
A—AFU7
TiEa it (e
UsD 1, 500, 000 AMS AG 7.0000% 31/07/25 144A 1, 404, 000 0. 09
1, 404, 000 0. 09
F—2 R~ TE 1, 404, 000 0. 09
NS a4
imtt i (EE & FHE)
UsD 5, 675, 000 WEATHERFORD 1 8.6250% 30/04/30 144A 5, 692, 592 0.38
UsD 3, 375, 000 NCL CORP 5.8750% 15/02/27 144A 3,158, 122 0.21
USD 2,075, 000 VIKING CRUISES 13.0000% 15/05/25 144A 2,192, 300 0.15
USD 1, 900, 000 VIKING CRUISES LTD 6.25% 15/5/25 14 1,781, 250 0.12
UsD 1, 125, 000 NCL CORP 8.3750% 01/02/28 144A 1, 125, 000 0.07
UsD 1, 275, 000 VIKING CRUISES L 5.8750% 15/09/27 144A 1,085,118 0.07
USD 1, 225, 000 VOC ESCROW LT 5.0000% 15/02/28 144A 1,081, 222 0.07
USD 750, 000 VIKING OCEAN 5. 6250% 15/02/29 144A 639, 833 0.04
UsD 2, 300, 000 DIGICEL LTD 6.75% 01/03/23 144A 471, 500 0.03
Usb 100, 000 NCL CORP 3.6250% 15/12/24 144A 92,616 0.01
17, 319, 553 1.15
NI 2—HE 17,319, 553 1. 15
EREJT7—-CUKEE
im1t i (EE & FHE)
UsD 1, 725, 000 STUDIO CITY F 5.0000% 15/01/29 144A 1, 293, 750 0. 09
1, 293, 750 0. 09
WHY 7 — VU ER 1, 293, 750 0. 09
hr4
im1t i (EE S FiHE)
USD 6, 775, 000 1011778 BC UL 4.0000% 15/10/30 144A 5, 758, 749 0. 39
UsD 5, 075, 000 BOMBARDIER IN 7.8750% 15/04/27 144A 5,072, 745 0. 34
UsD 3, 895, 000 NOVA CHEMICALS CORP 4.875% 01/06/24 3, 787, 823 0.25
USD 2, 825, 000 MEG ENERGY CO 7.1250% 01/02/27 144A 2, 880, 890 0.19
USD 3, 175, 000 PARKLAND CORP 4.5000% 01/10/29 144A 2, 789, 522 0.18
UsD 3, 025, 000 OPEN TEXT HLD 4.1250% 01/12/31 144A 2,518,312 0.17
UsD 1, 975, 000 VIDEOTRON LTD 5.1250% 15/04/27 144A 1,899, 851 0.13
USD 2, 225, 000 VIDEOTRON LTD 3.6250% 15/06/29 144A 1,895, 038 0.13
USD 1, 750, 000 PANTHER BF AG 6.2500% 15/05/26 144A 1,746,413 0.12
UsD 1, 925, 000 GFL ENVIRON 1 4.0000% 01/08/28 144A 1,728,535 0.11
UsD 1, 800, 000 MASONITE INTL 5. 3750% 01/02/28 144A 1,724, 319 0.11
USD 2, 000, 000 OPEN TEXT HLD 4.1250% 15/02/30 144A 1,714,431 0.11
USD 1, 875, 000 NOVA CHEMICALS CORP 5. 25% 01/06/27 1,672,443 0.11
UsD 1, 925, 000 MATTAMY GROUP 4. 6250% 01/03/30 144A 1, 669, 938 0.11
UsD 1, 700, 000 PARKLAND CORP 5.8750% 15/07/27 144A 1,632, 267 0.11
USD 1, 675, 000 1011778 BC UL 4.3750% 15/01/28 144A 1,543, 094 0.10



JLS ATV N~ A—)LF-TF7UF

s Fo ki (1) S aEAliZE M PELEEE (%)
UsDh 2, 000, 000 IAMGOLD CORP 5.7500% 15/10/28 144A 1,538,933 0.10
UsDh 1, 625, 000 TEINE ENERGY 6.8750% 15/04/29 144A 1, 460, 153 0.10
UsD 1, 345, 000 BOMBARDIER INC 7.5% 15/03/25  144A 1, 346, 681 0. 09
UsD 1, 458, 000 PRECISION DRI 6.8750% 15/01/29 144A 1, 319, 490 0. 09
UsD 1, 412, 000 GFL ENVIRON I 4.7500% 15/06/29 144A 1,297,219 0. 09
UsD 1, 375, 000 OPEN TEXT COR 3.8750% 01/12/29 144A 1, 159, 298 0.08
uUsDh 1, 250, 000 GARDA SECURIT 4. 6250% 15/02/27 144A 1,116, 066 0.07
UsD 1, 250, 000 SUPERIOR PLUS 4.5000% 15/03/29 144A 1,112, 500 0.07
UsDh 1, 050, 000 TRANSALTA CORP 7.7500% 15/11/29 1, 085, 385 0.07
UsD 1, 100, 000 ENERFLEX LTD 9.0000% 15/10/27 144A 1, 058, 662 0.07
UsD 1, 125, 000 VERMILION ENE 6.8750% 01/05/30 144A 1,026, 563 0.07
UsD 1, 100, 000 HUDBAY MINERA 6. 1250% 01/04/29 144A 1,017, 456 0.07
USD 1, 050, 000 MEG ENERGY CO 5.8750% 01/02/29 144A 998, 235 0.07
UsD 975, 000 CLARIOS GLOBA 8.5000% 15/05/27 144A 973, 592 0.06
UsD 1, 050, 000 AIR CANADA 3.8750% 15/08/26 144A 947, 632 0.06
UsD 1, 225, 000 BROOKFIELD RE 5.0000% 15/06/29 144A 937, 125 0.06
UsD 1, 225, 000 BROOKFIELD RE 4.8750% 15/02/30 144A 908, 950 0.06
UsD 1, 100, 000 MASONITE INTL 3.5000% 15/02/30 144A 906, 705 0.06
UsD 825, 000 BOMBARDIER IN 7.5000% 01/02/29 144A 827, 368 0.05
UsD 925, 000 PARKLAND CORP 4.6250% 01/05/30 144A 802, 253 0.05
UsD 850, 000 HUDBAY MINERA 4.5000% 01/04/26 144A 782, 515 0.05
UsD 725, 000 GARDA SECURIT 7.7500% 15/02/28 144A 715,938 0.05
UsD 1, 250, 000 TELESAT CANAD 4.8750% 01/06/27 144A 618, 750 0. 04
UsD 700, 000 NOVA CHEMICAL 4.2500% 15/05/29 144A 569, 625 0. 04
UsSD 875, 000 BAUSCH HEALTH 6. 1250% 01/02/27 144A 560, 424 0.04
UsD 475, 000 RITCHIE BROS 7.7500% 15/03/31 144A 493, 406 0.03
UsD 475, 000 OPEN TEXT COR 6.9000% 01/12/27 144A 489, 250 0.03
UsD 875, 000 TELESAT CANAD 5.6250% 06/12/26 144A 443, 463 0.03
UsD 700, 000 BAUSCH HEALTH 5.7500% 15/08/27 144A 434, 000 0.03
UsD 350, 000 RITCHIE BROS 6. 7500% 15/03/28 144A 359, 958 0. 02
UsD 316, 000 CLARIOS GLOBA 6.7500% 15/05/25 144A 316, 782 0. 02
UsD 275, 000 OPEN TEXT COR 3.8750% 15/02/28 144A 244, 838 0. 02
UsD 575, 000 TELESAT CANAD 6.5000% 15/10/27 144A 178, 250 0.01

68, 081, 835 4.51
H & 68, 081, 835 4.51
SA4RUER
T fth
UsD 6, 458, 350 GLB AIR LEASE CO PIK 15/09/24 144A 5, 715, 649 0.38
UsD 1, 500, 000 TRANSOCEAN PO 6.8750% 01/02/27 144A 1,185, 234 0. 08
6, 900, 883 0. 46
im1t i (EE & FHE)
UsD 3, 750, 000 TRANSOCEAN IN 8.7500% 15/02/30 144A 3,793, 687 0.24
UsD 3, 650, 000 SHELF DRL HOL 8.2500% 15/02/25 144A 3, 256, 056 0.22
USD 2, 800, 000 MGM CHINA HOL 4.7500% 01/02/27 144A 2, 474, 730 0.16
UsD 2, 725, 000 WYNN MACAU LT 5.1250% 15/12/29 144A 2,214, 744 0.15
UsD 1, 583, 625 SEAGATE HDD C 9.6250% 01/12/32 144A 1, 755, 284 0.12
UsD 1, 725, 000 CARLYLE AVIAT 7.0000% 15/10/24 144A 1, 502, 403 0.10
UsD 450, 000 TRANSOCEAN TI 8.3750% 01/02/28 144A 456, 004 0.03
UsD 225, 000 WYNN MACAU LT 5.5000% 01/10/27 144A 196, 535 0.01
15, 649, 443 1.03
A = R 22, 550, 326 1.49
IR
TiEtt it (EELF
USD 5, 400, 000 ALTICE FRANCE 8.1250% 01/02/27 144A 4,914, 510 0.32
UsD 3, 950, 000 ILIAD HOLDING 7.0000% 15/10/28 144A 3,713, 909 0.25
UsD 3, 400, 000 ALTICE FRANCE 5.5000% 15/01/28 144A 2,738, 258 0.18
UsD 3, 325, 000 ALTICE FRANCE 5.1250% 15/07/29 144A 2,492, 703 0.17
UsD 2, 000, 000 CONSTELLIUM S 3.7500% 15/04/29 144A 1,705, 182 0.11
UsD 1, 800, 000 ALTICE FRANCE 5.5000% 15/10/29 144A 1, 369, 233 0. 09
UsD 800, 000 ILIAD HOLDING 6.5000% 15/10/26 144A 763, 768 0.05



JLS ATV N~ A—)LF-TF7UF

s Fo ki (1) S aEAliZE M PE L (%)
UsD 600, 000 SPCM SA 3.1250% 15/03/27 144A 529, 152 0. 04
UsD 600, 000 SPCM SA 3.3750% 15/03/30 144A 495, 445 0.03
UsD 600, 000 ALTICE FRANCE 5.1250% 15/01/29 144A 450, 120 0.03

19, 172, 280 1.27
75 R 19, 172, 280 1.27
FALSVE
TiEa (e
USD 2, 000, 000 ARDAGH PKG FI 4. 1250% 15/08/26 144A 1, 850, 505 0.13
USsD 1, 700, 000 JAZZ SECURITI 4.3750% 15/01/29 144A 1, 553, 320 0.11
USD 600, 000 VIRGIN MEDIA 5.0000% 15/07/28 144A 526, 618 0.03
UsD 425, 000 CASTLELAKE AV 5.0000% 15/04/27 144A 376, 094 0. 02
UsD 400, 000 MOTION BONDCO 6.6250% 15/11/27 144A 370, 000 0.02
4,676, 537 0.31
FANT Y RE 4, 676, 537 0.31
1RSIV
imtt i (EE & FiHE)
USD 700, 000 ENERGEAN ISRAEL 5. 8750% 30/03/31 611, 625 0. 04
UsD 625, 000 ENERGEAN ISRAEL 5. 3750% 30/03/28 557, 813 0. 04
1, 169, 438 0.08
A AT LA 1, 169, 438 0. 08
1297
EE}S T
UsSD 775, 000 UNICREDIT SPA FRN 30/06/35 144A 634, 078 0. 04
634, 078 0. 04
A5 T 5 634, 078 0.04
Sy——
im1t i (EE & FiE)
USD 2, 500, 000 ADIENT GLOBAL 4.8750% 15/08/26 144A 2, 387, 849 0.15
UsD 1, 450, 000 ADIENT GLOBAL 8.2500% 15/04/31 144A 1,464, 921 0.10
UsD 875, 000 ADIENT GLOBAL 7.0000% 15/04/28 144A 892, 798 0. 06
4,745, 568 0.31
Ty —U—3F 4,745, 568 0.31
yRy7zy
imtt i (EE & FHE)
USD 5, 475, 000 ROYAL CARIBBE 5.5000% 01/04/28 144A 4,782,275 0.32
UsD 4, 350, 000 ROYAL CARIBBE 5.3750% 15/07/27 144A 3, 838, 808 0.25
UsDh 3, 275, 000 ROYAL CARIBBEAN 7.5000% 15/10/27 3, 045, 750 0. 20
UsD 2,075, 000 ROYAL CARIBBEAN 3.7000% 15/03/28 1,676,517 0.11
USD 1, 525, 000 ROYAL CARIBBE 8.2500% 15/01/29 144A 1, 591, 299 0.11
USD 775, 000 ROYAL CARIBBE 5.5000% 31/08/26 144A 713,977 0. 05
UsD 600, 000 ROYAL CARIBBE 7.2500% 15/01/30 144A 603, 000 0. 04
UsD 298, 000 ROYAL CARIBB 11.5000% 01/06/25 144A 316, 655 0. 02
16, 568, 281 1.10
VYT 16, 568, 281 1.10
Moe2INYG
TEAR (EERFMR)
USD 4, 300, 000 ALTICE FINANC 5.7500% 15/08/29 144A 3,407, 750 0.24
USD 3, 700, 000 TELECOM ITALIA CAP 6% 30/09/34 3,130, 311 0. 21
UsD 3, 200, 000 ALTICE FINANC 5.0000% 15/01/28 144A 2, 584, 000 0.17
UsD 2, 950, 000 TR OP / TR FI 5.3750% 01/09/25 144A 2,333, 020 0.15
USD 2, 475, 000 CAMELOT FINAN 4.5000% 01/11/26 144A 2,316, 477 0.15
USD 2, 400, 000 CONNECT FINCO 6.7500% 01/10/26 144A 2,251, 272 0.15
UsD 1, 925, 000 TELECOM IT CAP 6.3750% 15/11/33 1,713, 401 0.11
Usb 1, 875, 000 CONS ENERGY F 5.6250% 15/10/28 144A 1,607,813 0.11
USD 675, 000 JBS USA/FOOD/ 5.5000% 15/01/30 144A 643, 714 0.04



JLS ATV N~ A—)LF-TF7UF

g B (1) S aEAliZE A PE R (%)
UsD 2, 400, 000 VENATOR FIN S 5.7500% 15/07/25 144A 336, 000 0. 02
UsD 308, 000 CONS ENERGY F 6.5000% 15/05/26 144A 288, 892 0.02

20, 612, 650 1.37
NI TINTE 20, 612, 650 1.37
T—Iv IR
im1t i (EE &R
USD 3, 200, 000 SEASPAN CORP 5.5000% 01/08/29 144A 2,479, 180 0.16
2,479, 180 0.16
~— ¥ Ve 2,479, 180 0.16
P =
ST
USD 800, 000 CEMEX SAB FRN 08/09/69 144A 711,593 0. 05
711,593 0. 05
TEAR (EERFMR)
USD 1, 000, 000 CEMEX SAB 5.2000% 17/09/30 144A 912, 561 0.07
USD 800, 000 CEMEX SAB 7.3750% 05/06/27 144A 821, 200 0. 05
UsD 800, 000 CEMEX SAB 3.8750% 11/07/31 144A 661, 488 0. 04
2, 395, 249 0.16
Ax ot 3, 106, 842 0.21
F524
im1t i (EE & FiE)
USD 3, 778, 000 ZIGGO 6.0000% 15/01/27 144A 3, 485, 204 0.22
UsD 2, 475, 000 SENSATA TECH 4.0000% 15/04/29 144A 2,228,910 0.14
UsD 2, 450, 000 UPC BROAD FIN 4.8750% 15/07/31 144A 2, 096, 465 0.14
USD 2, 200, 000 UPC HOLDING B 5.5000% 15/01/28 144A 1,943, 176 0.13
USD 1, 625, 000 SENSATA TECH 4.3750% 15/02/30 144A 1,483,319 0.10
UsD 1, 175, 000 CLEAR CHANNEL 6. 6250% 01/08/25 144A 1,141, 262 0.08
UsD 1, 000, 000 ZIGGO BV 4.8750% 15/01/30 144A 850, 000 0. 06
USD 925, 000 Ol EUROPEAN G 4.7500% 15/02/30 144A 832, 440 0. 06
USD 825, 000 ELASTIC NV 4.1250% 15/07/29 144A 698, 939 0. 05
UsD 800, 000 ZIGGO 5.1250% 28/02/30 144A 634, 008 0. 04
UsD 600, 000 SENSATA TECH 5.8750% 01/09/30 144A 585, 796 0. 04
15, 979, 519 1. 06
AT 15,979, 519 1. 06
VAY 2 4
imtt i (EE & FHE)
USD 7, 650, 000 CARNIVAL CORP 5. 7500% 01/03/27 144A 6, 244, 312 0. 41
UsD 6, 875, 000 CARNIVAL CORP 7.6250% 01/03/26 144A 6, 196, 437 0. 41
USD 6, 250, 000 CARNIVAL CORP 6.0000% 01/05/29 144A 4,906, 812 0.33
USD 4,925, 000 CARNIVAL COR 10.5000% 01,/06/30 144A 4,696, 776 0. 31
UsD 2, 700, 000 CARNIVAL COR 10.5000% 01/02/26 144A 2, 801, 250 0.19
UsD 2, 425, 000 CARNIVAL CORP 9.8750% 01/08/27 144A 2, 478, 908 0.16
USD 2, 250, 000 CARNIVAL CORP 4.0000% 01/08/28 144A 1,926, 563 0.13
29, 251, 058 1.94
R 29, 251, 058 1.94
ARL Y
TiEtt it (e
USD 800, 000 GRIFOLS ESCRO 4. 7500% 15/10/28 144A 652, 000 0. 04
652, 000 0. 04
ANA 652, 000 0. 04
1¥YR
EE}S T
USD 4, 225, 000 VODAFONE GROUP FRN 04/04/79 4,165, 090 0.27
UsD 800, 000 BARCLAYS PLC FRN 15/09/69 713, 760 0. 05
USD 600, 000 BARCLAYS PLC FRN 15/12/69 544, 362 0.04



JLS ATV N~ A—)LF-TF7UF

s Fo ki (1) S aEAliZE M PE L (%)
UsD 400, 000 BARCLAYS PLC FRN 15/12/69 337, 000 0. 02
UsD 200, 000 BARCLAYS PLC FRN 31/12/72 170, 000 0.01

5,930, 212 0.39
im1t i (EE R
USD 2,925, 000 ITHACA ENERGY 9.0000% 15/07/26 144A 2, 794, 565 0.19
UsD 3, 400, 000 VMED 02 UK FI 4.2500% 31/01/31 144A 2, 766, 182 0.18
USD 2, 400, 000 JAGUAR LAND R 7.7500% 15/10/25 144A 2, 328, 000 0.15
USD 2, 200, 000 EG GLOBAL 6.7500% 07/02/25 144A 2, 035, 000 0.13
UsD 1, 600, 000 JAGUAR LAND R 5.8750% 15/01/28 144A 1, 345, 259 0. 09
UsD 1, 600, 000 VMED 02 UK FI 4.7500% 15/07/31 144A 1,344, 197 0. 09
USD 1, 400, 000 MERLIN ENTERT 5. 7500% 15/06/26 144A 1, 328, 049 0. 09
USD 1, 400, 000 VIRGIN MEDIA 5.5000% 15/05/29 144A 1, 289, 960 0. 09
UsD 1, 200, 000 INTL GAME TEC 5.2500% 15/01/29 144A 1,143, 744 0. 08
UsD 1, 075, 000 INTL GAME TEC 4.1250% 15/04/26 144A 1,014, 779 0.07
UsD 1, 200, 000 JAGUAR LAND R 5.5000% 15/07/29 144A 928, 500 0.06
18, 318, 235 1.22
A F U ARGk 24, 248, 447 1.61
FAYA
EES IR
USD 7, 850, 000 ILFC E-CAP TRUST FRN 21/12/65 144A 5,161, 375 0.35
USD 1, 100, 000 BANK OF AMERICA FRN 29/12/49 DD 1,089, 421 0.07
UsD 1, 150, 000 VISTRA CORP FRN 31/12/70 144A 1,013, 553 0.07
UsD 1, 025, 000 NRG ENERGY INC FRN 31/12/72 144A 971, 412 0. 06
8, 235, 761 0. 55
T fth %
USD 5, 175, 000 AMERICAN AIRL 5.5000% 20/04/26 144A 5, 067, 385 0.34
UsD 3, 725, 000 AMERICAN AIRL 5.7500% 20/04/29 144A 3,528, 215 0.23
UsD 1, 350, 000 DELTA/SKYMILE 4. 7500% 20/10/28 144A 1,293, 194 0. 09
UsD 939, 004 DELTA/SKYMILE 4.5000% 20/10/25 144A 921, 642 0. 06
10, 810, 436 0.72
PIK{%
USsD 3, 275, 000 CORNERSTONE CHEM PIK 01/09/27 144A 3, 042, 475 0. 20
3,042, 475 0. 20
TEAR (EERFMR)
USD 7, 800, 000 TRANSDIGM INC 5.5000% 15/11/27 7,231, 246 0.47
UsD 5, 405, 000 AMERICAN AIR 11.7500% 15/07/25 144A 5, 864, 083 0.38
USDh 6, 100, 000 ALLIED UNIVER 6. 6250% 15/07/26 144A 5, 799, 269 0.38
UsD 5, 800, 000 FORD MOTOR CO 6.1000% 19/08/32 5,534, 118 0.37
UsD 6, 000, 000 FORD MOTOR CRED 5. 1130% 03/05/29 5, 520, 581 0.37
USD 5, 450, 000 CAESARS ENT 6.2500% 01/07/25 144A 5, 408, 739 0.36
UsD 6, 200, 000 MEDLINE BORRO 3.8750% 01/04/29 144A 5, 347, 499 0.35
UsD 6, 275, 000 CCO HOLDINGS LL 4.5000% 01/05/32 WI 5, 067, 062 0. 34
UsD 5,175, 000 TENET HEALTHCARE 5. 1250% 01/11/27 4,941, 953 0.33
USD 5, 425, 000 DIRECTV FIN/D 5.8750% 15/08/27 144A 4,838, 421 0.32
USD 5, 900, 000 CCO HOLDINGS  4.2500% 01/02/31 144A 4,823, 249 0.32
UsD 5, 075, 000 TENET HEALTHCARE 6. 1250% 01/10/28 4,815, 768 0.32
UsD 4,975, 000 CHS/COMMUNITY 8.0000% 15/03/26 144A 4, 764, 656 0.32
UsDh 5, 250, 000 UBER TECHNOLO 4.5000% 15/08/29 144A 4,751, 249 0.31
UsD 4,767, 000 UBER TECHNOLO 6.2500% 15/01/28 144A 4,747, 550 0. 31
USD 5, 400, 000 STAPLES INC 7.5000% 15/04/26 144A 4, 670, 999 0.31
USD 4, 800, 000 TENET HEALTHC 6. 1250% 15/06/30 144A 4,661, 999 0.31
UsD 4,900, 000 CCO HOLDINGS  6.3750% 01/09/29 144A 4,648, 874 0. 31
UsD 4, 725, 000 WYNN LAS VEGAS 5.25% 15/05/27 144A 4,460, 210 0. 30
USD 4, 459, 000 MGM RESORTS 5. 7500% 15/06/25 4,417, 892 0. 29
USD 4, 650, 000 SPRINGLEAF FIN 7.1250% 15/03/26 4,402, 154 0. 29
UsD 4,525, 000 LIFE TIME INC 5.7500% 15/01/26 144A 4, 363, 049 0. 29
USD 4, 625, 000 PRIME SEC/FIN 6.2500% 15/01/28 144A 4,324, 374 0. 29
USD 4, 662, 000 SIRIUS XM RAD 5.0000% 01/08/27 144A 4,303, 025 0. 29
USD 4,150, 000 TRANSDIGM INC 6. 2500% 15/03/26 144A 4,133, 705 0.27
USD 4, 350, 000 EQM MIDSTREAM 6.5000% 01/07/27 144A 4,132, 499 0.27
USD 4, 275, 000 NGL EN OP/FIN 7.5000% 01/02/26 144A 4,093, 273 0.27



JLS ATV N~ A—)LF-TF7UF

Bl o i (1) SR PR Al PE L (%)
USD 4, 800, 000 CCO HOLDINGS  4.5000% 15/08/30 144A 4,009, 679 0.27
USD 4, 050, 000 ENDEAVOR ENER 5. 7500% 30/01/28 144A 3, 989, 249 0.26
usDh 4, 150, 000 NEWELL RUBBERMAID INC 4.2% 01/04/26 3,971, 549 0.26
usDh 4, 150, 000 CLEARWAY ENER 4. 7500% 15/03/28 144A 3,937,312 0.26
USD 4, 425, 000 IMOLA MERGER 4.7500% 15/05/29 144A 3,917,938 0.26
USD 4, 525, 000 BUILDERS FIRS 4.2500% 01/02/32 144A 3, 885, 669 0.26
usDh 4,720, 000 OLYMPUS WTR H 4.2500% 01/10/28 144A 3,834,999 0.25
usDh 4,025, 000 PBF HOLDING CO 6.0000% 15/02/28 3, 826, 969 0.25
USD 4, 025, 000 DISH NETWORK 11.7500% 15/11/27 144A 3,821, 737 0.25
USD 4, 350, 000 CAESARS ENT 4.6250% 15/10/29 144A 3,771,014 0.25
USD 3, 925, 000 SPRINGLEAF FINANCE 6. 8750% 15/03/25 3, 759, 796 0.25
USD 4, 250, 000 CQP HOLDCO LP/BI 5.5000% 15/06/31 3,752, 179 0.25
USD 3, 739, 000 OWENS-BROCKWA 6. 6250% 13/05/27 144A 3, 688, 298 0.24
USD 3,900, 000 UNIVISION COM 7.3750% 30/06/30 144A 3,645, 953 0.24
USD 4, 890, 000 MPT OP PTNR/FINL 4.6250% 01/08/29 3,547,694 0.24
USD 3,675, 000 NAVIENT CORP 6. 7500% 15/06/26 3, 495, 400 0.23
USD 4, 050, 000 FERTITTA ENT 4.6250% 15/01/29 144A 3,490, 006 0.23
USD 3,975,000 DISH DBS CORP 5.875% 15/11/24 3,478,124 0.23
uUSDh 3, 325, 000 OCCIDENTAL PETE 6. 4500% 15/09/36 3,457,234 0.23
[SN) 3, 750, 000 ICAHN ENTER/FIN 5. 2500% 15/05/27 WI 3,449, 737 0.23
USD 3, 825,000 NEPTUNE BIDCO 9.2900% 15/04/29 144A 3,447, 146 0.23
USD 3, 750, 000 LIVE NATION E 4.7500% 15/10/27 144A 3, 446, 830 0.23
[SND) 3, 500, 000 DCP MIDSTREAM OP 5. 1250% 15/05/29 3,431,834 0.23
[SND) 3, 475, 000 DARLING INGRE 6.0000% 15/06/30 144A 3,417, 557 0.23
USsbh 4, 025, 000 DAVITA INC 4.6250% 01/06/30 144A 3, 391, 062 0.22
USD 3,525,000 ENLINK MIDSTREA 5. 3750% 01/06/29 3, 366, 374 0.22
USD 3, 625, 000 CALPINE CORP 4.5000% 15/02/28 144A 3, 336, 199 0.22
USD 4,125, 000 MATCH GROUP 1 3.6250% 01/10/31 144A 3, 325, 780 0.22
USD 3,425, 000 UNITI / CSL 10.5000% 15/02/28 144A 3,253, 750 0.22
USD 3,075,000 OCCIDENTAL PETE 6.6250% 01/09/30 3,225,921 0.21
USD 3, 425, 000 COMMSCOPE FIN 6.0000% 01/03/26 144A 3,218,824 0.21
USD 2, 655, 000 SPRINT CAP CORP 8.7500% 15/03/32 3, 209, 364 0.21
USD 3, 135,000 HCA INC 5.3750% 01/09/26 3,135,998 0.21
USD 3,200, 000 TENET HEALTHCARE 6.2500% 01/02/27 3, 131, 840 0.21
usDh 3, 225, 000 RADIAN GROUP INC 4.5000% 01/10/24 3,112,125 0.21
usDh 3, 150, 000 SLM CORP 6. 1256% 25/03/24 MTN 3, 095, 190 0.21
USD 3, 175, 000 CROWNROCK LP/ 5.6250% 15/10/25 144A 3, 095, 054 0.21
USD 3, 000, 000 SPRINT CORP 7.125% 15/06/24  WI 3,047,100 0.20
usDh 3, 550, 000 IRON MTN INFO 5.0000% 15/07/32 144A 3,042, 208 0.20
USD 3, 125, 000 SM ENERGY CO 6.75% 15/09/26 3,014, 197 0.20
USD 3,200, 000 WASH MULT ACQ 5.7500% 15/04/26 144A 2,995, 904 0.20
USD 3,175,000 AVANTOR FUNDI 4. 6250% 15/07/28 144A 2,964, 775 0.20
USD 3, 300, 000 AFFINITY INTE 6.8750% 15/12/27 144A 2,936, 832 0.19
USD 3,225,000 US FOODS INC 4.7500% 15/02/29 144A 2,936, 257 0.19
USD 3,225,000 T-MOBILE USA INC 3.3750% 15/04/29 2,927,911 0.19
USD 2,991, 000 MATADOR RESOURC 5.8750% 15/09/26 WI 2,925, 796 0.19
USD 3, 050, 000 SS&C TECH INC 5.5000% 30/09/27 144A 2,916, 182 0.19
usDh 3, 275, 000 CHENIERE ENERGYP 4. 0000% 01/03/31 2,902, 960 0.19
USD 2, 850, 000 ARAMARK SERV  6.3750% 01/05/25 144A 2,854,275 0.19
USD 2,975,000 L BRANDS INC 5.2500% 01/02/28 2,833,093 0.19
USD 2, 875, 000 HARVEST MIDST 7.5000% 01/09/28 144A 2, 832,682 0.19
usDh 2, 650, 000 SPRINT CAP CORP 6.875% 15/11/28 2, 828, 160 0.19
USD 2,950, 000 ENLINK MIDSTREAM PRT 4.85% 15/07/26 2,818, 627 0.19
USD 3, 400, 000 CSC HOLDINGS 6.5000% 01/02/29 144A 2,789,190 0.18
[SNI)) 3, 200, 000 CLOUD SOFTWAR 6.5000% 31/03/29 144A 2,771,827 0.18
usDh 2, 850, 000 GENESIS ENERGY 8.0000% 15/01/27 2,762,478 0.18
USD 3,225,000 SBA COMMUNICATI 3.1250% 01/02/29 WI 2,751,538 0.18
USD 2,875,000 YUM! BRANDS INC 5.3750% 01/04/32 2,745, 625 0.18
USD 3, 175, 000 CCO HOLDINGS 4.7500% 01/03/30 144A 2,722, 880 0.18
usDh 2,700, 000 OCCIDENTAL PETE 5.8750% 01/09/25 2,719,170 0.18
USD 2,950, 000 HILCORP ENERG 6.0000% 01/02/31 144A 2,710,283 0.18
USD 2,775,000 ICAHN ENTER/FIN 4.7500% 15/09/24 WI 2,698, 688 0.18
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USD 3, 100, 000 HILTON DOMEST 4.0000% 01/05/31 144A 2,697,000 0.18
USD 2,700, 000 TRANSDIGM INC 7.5000% 15/03/27 WI 2,694, 465 0.18
uUSD 5, 200, 000 CSC HOLDINGS 5. 7500% 15/01/30 144A 2,693,912 0.18
usDh 2,700, 000 ALBERTSONS CO 6.5000% 15/02/28 144A 2,693, 250 0.18
USD 2,800, 000 GENESIS ENERGY 7.7500% 01/02/28 2,682, 889 0.18
USD 2,875,000 BRISTOW GROUP 6.8750% 01/03/28 144A 2,673,855 0.18
usDh 2,925, 000 LSF9 ATL/VIC 17.7500% 15/02/26 144A 2,661, 750 0.18
usDh 2,775, 000 ASCENT RESOUR 7.0000% 01/11/26 144A 2,659, 005 0.18
USD 2, 750, 000 VISTRA OPERAT 5. 6250% 15/02/27 144A 2,644, 470 0.18
USD 2, 850, 000 SRM ESCROW IS 6.0000% 01/11/28 144A 2,627, 757 0.17
usDh 2,675,000 TENET HEALTHCARE 4.8750% 01/01/26 2,604, 166 0.17
[SNY) 2, 500, 000 RANGE RESOURCES 8. 2500% 15/01/29 WI 2, 597, 800 0.17
USD 2,925,000 NEWS CORP 3.8750% 15/05/29 144A 2,588, 625 0.17
USD 2,550, 000 HCA INC 5.6250% 01/09/28 2,567,933 0.17
usDh 2,625, 000 MURPHY OIL CORP 5.8750% 01/12/27 2,561, 265 0.17
usDh 2,700, 000 HOSPITALITY PROP 4.3500% 01/10/24 2,553, 147 0.17
USD 3,200, 000 NRG ENERGY IN 3.8750% 15/02/32 144A 2,552,000 0.17
USD 2,925,000 SYNAPTICS INC 4.0000% 15/06/29 144A 2,530,125 0.17
usDh 2,950, 000 STANDARD INDS 4. 3750% 15/07/30 144A 2,526,011 0.17
usDh 2, 450, 000 OCCIDENTAL PETE 6. 1250% 01/01/31 2,525, 926 0.17
USD 2,950, 000 NCR CORP 5.1250% 15/04/29 144A 2,521,814 0.17
USD 2, 750, 000 GRIFFON CORP 5.7500% 01/03/28 WI 2,521,723 0.17
[SNY) 2, 575, 000 DELEK LOG PT/FI 6.7500% 15/05/25 WI 2,519, 484 0.17
uUSD 2, 850, 000 POST HOLDINGS 4.6250% 15/04/30 144A 2,518,213 0.17
USD 2,950, 000 FERRELLGAS LP 5.8750% 01/04/29 144A 2,499, 535 0.17
USD 2,550, 000 BERRY GLOBAL 5.6250% 15/07/27 144A 2,493, 730 0.17
usDh 2,625, 000 AVIS BUDGET C 5.7500% 15/07/27 144A 2,489, 944 0.16
usDh 2,625, 000 ARCHROCK LP/F 6.2500% 01/04/28 144A 2, 483, 906 0.16
USD 2,700, 000 BEAZER HOMES USA 7.2500% 15/10/29 2,479,126 0.16
USD 2,700, 000 NEXSTAR ESCRO 5.6250% 15/07/27 144A 2,477, 250 0.16
usDh 2,475, 000 SPIRIT AEROSY 7.5000% 15/04/25 144A 2,468, 813 0.16
usDh 2, 500, 000 CITGO PETROLE 7.0000% 15/06/25 144A 2, 466, 500 0.16
USD 2,900, 000 SIRIUS XM RAD 4.0000% 15/07/28 144A 2, 465, 000 0.16
USD 2,775,000 HILTON GRAND 5.0000% 01/06/29 144A 2,452, 406 0.16
usDh 3, 275, 000 HOSPITALITY PROP 4.9500% 01/10/29 2,452, 059 0.16
usDh 2,450, 000 OCCIDENTAL PETE 5.5000% 01/12/25 2, 450, 490 0.16
USD 3,425, 000 REALOGY GRP / 5.2500% 15/04/30 144A 2,437,679 0.16
USD 2,575,000 CCO HDG LLC/CAP 5.125% 01/05/27 144 2,421,710 0.16
USD 2,775, 000 SOUTHWESTERN ENE 4. 7500% 01/02/32 2,407, 313 0.16
USD 2, 525, 000 KINETIK HLDIN 5.8750% 15/06/30 144A 2,399, 408 0.16
USD 2,925,000 EQM MIDSTREAM 4. 7500% 15/01/31 144A 2,393, 842 0.16
USD 2,500, 000 CROWN AMERICAS L 5. 2500% 01/04/30 2, 382, 646 0.16
USD 2, 350, 000 WESCO DISTRIB 7. 1250% 15/06/25 144A 2, 368, 600 0.16
USD 2, 825, 000 CENTENE CORP 3.0000% 15/10/30 2,363,418 0.16
USD 2,900, 000 ASHTON WOODS 4.6250% 01/04/30 144A 2, 346, 535 0.16
USD 2,475,000 HESS MIDSTREA 5. 1250% 15/06/28 144A 2, 340, 360 0.16
USD 2,425, 000 SERVICE CORP 5. 1250% 01/06/29 2,330, 280 0.15
USD 2,232, 250 VERICAST COR 11.0000% 15/09/26 144A 2,328,516 0.15
USD 2,615,000 EVERI HOLDING 5. 0000% 15/07/29 144A 2,327,193 0.15
USD 2,525,000 SOUTHWESTERN ENE 5. 3750% 15/03/30 2,322,912 0.15
USD 2, 575, 000 IRON MOUNTAIN 5. 2500% 15/07/30 144A 2,322,521 0.15
USD 2, 500, 000 SBA COMMUNICATIO 3.8750% 15/02/27 2,313,845 0.15
USD 2,225,000 EQT CORP 7.0000% 01/02/30 2,312,977 0.15
USD 2,600, 000 SEAWORLD PARK 5. 2500% 15/08/29 144A 2,309, 145 0.15
usDh 2,725, 000 GOODYEAR TIRE 5. 2500% 15/07/31 2,295, 824 0.15
usDh 2, 575, 000 PERFORMANCE F 4.2500% 01/08/29 144A 2,286,973 0.15
USD 2,450, 000 SOTHEBY’S 7.3750% 15/10/27 144A 2,278, 349 0.15
USD 3, 050, 000 ZAYO GROUP HO 4.0000% 01/03/27 144A 2,277,435 0.15
usDh 2, 525, 000 SIRIUS XM RAD 5.5000% 01/07/29 144A 2,259,118 0.15
usDh 2,475, 000 CALPINE CORP 5. 1250% 15/03/28 144A 2,232,499 0.15
USD 2,225,000 NMI HOLDINGS 7.3750% 01/06/25 144A 2,220,299 0.15
USD 2,600, 000 IRON MOUNTAIN 4.5000% 15/02/31 144A 2,213,250 0.15
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USD 2,650, 000 CCO HOLDINGS  4.7500% 01/02/32 144A 2,206, 125 0.15
USD 2,463, 000 NEW ENTERPRIS 5.2500% 15/07/28 144A 2,179, 755 0.14
usDh 2, 500, 000 ADT CORP 4.8750% 15/07/32 144A 2,172,000 0. 14
usDh 2, 200, 000 NEXTERA ENERG 4. 2500% 15/07/24 144A 2,163, 827 0.14
USD 2,450, 000 PRIMO WATER H 4.3750% 30/04/29 144A 2,159, 063 0.14
USD 2,300, 000 CRESTWOOD MID 6.0000% 01/02/29 144A 2, 150, 247 0.14
usDh 2, 200, 000 CLEVELAND-CLIFF 5.8750% 01/06/27 WI 2, 146, 163 0. 14
uUsD 2,425, 000 PRIME SEC/FIN 3.3750% 31/08/27 144A 2,127,938 0. 14
USD 2,450, 000 CENTENE CORP 3.3750% 15/02/30 WI 2,122,611 0.14
USD 3, 000, 000 CSC HOLDINGS 4.5000% 15/11/31 144A 2,115,000 0.14
USD 2,400, 000 ORGANON & CO/ 5.1250% 30/04/31 144A 2,112, 000 0.14
USD 2,125, 000 CRESTWOOD MID 7.3750% 01/02/31 144A 2,105, 025 0. 14
USD 2,275,000 SOUTHWESTERN EN 5.3750% 01/02/29 WI 2,104, 375 0.14
USD 2,375,000 UNITED AIRLIN 4.6250% 15/04/29 144A 2,102, 054 0.14
USD 2,100, 000 WYNDHAM INC 6. 6250% 31/07/26 144A 2,093, 700 0.14
USD 2,412, 000 ZIFF DAVIS IN 4.6250% 15/10/30 144A 2,085, 534 0. 14
USD 2,550, 000 OUTFRONT MEDI 4.6250% 15/03/30 144A 2,084, 752 0.14
USD 2,375,000 SCIH SALT HOL 4.8750% 01/05/28 144A 2,081, 169 0.14
USD 2, 350, 000 AVANTOR FUNDI 3.8750% 01/11/29 144A 2, 069, 595 0. 14
USD 2,175, 000 WESTERN MIDSTRM 3. 3500% 01/02/25 2,069, 132 0. 14
USD 2,025, 000 WESCO DISTRIB 7.2500% 15/06/28 144A 2, 066, 801 0.14
USD 2,000, 000 SPRINT CORP 7.625% 15/02/25 2, 065, 995 0.14
USD 1, 950, 000 TALOS PRODUCTI 12.0000% 15/01/26 WI 2,058, 888 0. 14
USD 2,075, 000 CEDAR FAIR LP 5.5000% 01/05/25 144A 2,057,027 0.14
USD 2,100, 000 CARPENTER TECH 6. 3750% 15/07/28 2,054, 199 0.14
USD 2,200, 000 FORD MOTOR CRED 4.5420% 01/08/26 2,051,513 0.14
USD 2,100, 000 MURPHY OIL CORP 6.3750% 15/07/28 2, 047, 500 0.14
USD 2,075, 000 HESS MIDSTREA 5. 6250% 15/02/26 144A 2,037,028 0.13
USD 2,025, 000 TRANSDIGM INC 6.7500% 15/08/28 144A 2,032, 594 0.13
USD 2,100, 000 FORD MOTOR CRED 5. 1250% 16/06/25 2,032,003 0.13
USD 2, 500, 000 THOR INDUSTRI 4.0000% 15/10/29 144A 2,028, 118 0.13
USD 2,000, 000 CAESARS ENT 7.0000% 15/02/30 144A 2,020, 000 0.13
USD 2,425,000 GRAY TELE INC 7.0000% 15/05/27 144A 2,015, 781 0.13
USD 2, 050, 000 BEAZER HOMES USA 6.7500% 15/03/25 2,014,125 0.13
USD 2,075, 000 POST HOLDINGS 5.6250% 15/01/28 144A 2,010, 156 0.13
USD 2, 250, 000 VISTRA OPERAT 4.3750% 01/05/29 144A 1,995,513 0.13
USD 1,925, 000 OCCIDENTAL PETE 6.3750% 01/09/28 1,995, 378 0.13
USD 2,200, 000 ORGANON & CO/ 4.1250% 30/04/28 144A 1,991, 000 0.13
usDh 2,000, 000 SEALED AIR CORP 5.125% 1/12/24 144A 1, 990, 000 0.13
usDh 1, 950, 000 ANTERO MIDSTR 7.8750% 15/05/26 144A 1,984, 593 0.13
USD 2, 150, 000 MGM RESORTS 4.7500% 15/10/28 1,974, 138 0.13
USD 2,400, 000 CHENIERE ENERGY 3.2500% 31/01/32 WI 1,973, 160 0.13
uUSsD 2, 500, 000 CCO HOLDINGS 4.5000% 01/06/33 144A 1, 968, 750 0.13
usDh 2, 150, 000 DELTA AIR LINES 4.3750% 19/04/28 1, 966, 243 0.13
USD 2,025, 000 UNIVISION COMM 5. 125% 15/02/25 144A 1,964, 250 0.13
USD 2,575,000 SIRIUS XM RAD 3.8750% 01/09/31 144A 1,957, 000 0.13
usDh 2,175, 000 NOVELIS CORP 4. 7500% 30/01/30 144A 1,951, 628 0.13
usDh 2,000, 000 ICAHN ENTER/FIN 6.2500% 15/05/26 WI 1, 943, 200 0.13
USD 2,200, 000 CLEAR CHANNEL 5. 1250% 15/08/27 144A 1,942, 199 0.13
USD 2,125,000 FERRELLGAS LP 5.3750% 01/04/26 144A 1,933, 750 0.13
USD 2,057, 000 IRON MOUNTAIN 5. 2500% 15/03/28 144A 1,933, 315 0.13
USD 2,075, 000 TARGA RES PRTNRS 4.8750% 01/02/31 1,924, 984 0.13
USD 1,975, 000 CITGO PETROLE 6.3750% 15/06/26 144A 1,920, 688 0.13
USD 2,125,000 OUTFRONT MEDI 5.0000% 15/08/27 144A 1,918, 323 0.13
USD 2,000, 000 PRESTIGE BRAN 5. 1250% 15/01/28 144A 1,918,123 0.13
USD 2, 325, 000 TRONOX INC 4.6250% 15/03/29 144A 1,915, 126 0.13
USD 2,000, 000 WR GRACE HOLD 4.8750% 15/06/27 144A 1,910, 220 0.13
USD 2,000, 000 UNITED RENTAL NA 4.8750% 15/01/28 1,906, 460 0.13
USD 2,075, 000 SEALED AIR CO 4.0000% 01/12/27 144A 1,904, 487 0.13
USD 2,000, 000 UNIVISION COM 6. 6250% 01/06/27 144A 1, 876, 763 0.12
USD 2,000, 000 VERTICAL US N 5.2500% 15/07/27 144A 1, 867, 230 0.12
USD 1,975, 000 CHENIERE ENERGY 4.6250% 15/10/28 WI 1, 862, 702 0.12
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USD 1,900, 000 TRANSDIGM INC 6.3750% 15/06/26 1, 852, 500 0.12
USD 2,075,000 SIRIUS XM RAD 3.1250% 01/09/26 144A 1,851, 502 0.12
usDh 2,000, 000 OLIN CORP 5. 0000% 01/02/30 1, 847, 920 0.12
usDh 1, 875, 000 VICI PROPERTI 5. 7500% 01/02/27 144A 1, 843, 952 0.12
USD 2,000, 000 STANDARD INDS 4.7500% 15/01/28 144A 1, 832, 695 0.12
USD 1, 650, 000 OCCIDENTAL PETE 7.5000% 01/05/31 1,819, 538 0.12
USD 2,000, 000 LAMAR MEDIA CORP 3.7500% 15/02/28 1, 819, 400 0.12
USD 2, 050, 000 CHEMOURS CO 5.7500% 15/11/28 144A 1, 813, 146 0.12
USD 2,125,000 PARK INTERMED 4.8750% 15/05/29 144A 1,812, 179 0.12
USD 2,025,000 BOYD GAMING C 4.7500% 15/06/31 144A 1, 808, 325 0.12
USD 2, 030, 000 SUNOCO LP/FIN 4.5000% 30/04/30 1, 796, 550 0.12
USD 1, 850, 000 AET UNI/AET F 8.2500% 15/02/26 144A 1, 794, 500 0.12
USD 1,975, 000 PARK INTERMED 5.8750% 01/10/28 144A 1,792,313 0.12
USD 1,975, 000 MOSS CREEK RE 7.5000% 15/01/26 144A 1, 780, 710 0.12
usDh 2, 300, 000 DISH DBS CORP 5.2500% 01/12/26 144A 1,779, 625 0.12
usDh 1, 825, 000 ARCHROCK LP/F 6.8750% 01/04/27 144A 1,770, 250 0.12
USD 2, 450, 000 MPH ACQUISITI 5.7500% 01/11/28 144A 1,767, 063 0.12
USD 1, 750, 000 MGM RESORTS 6. 7500% 01/05/25 1,753,612 0.12
usDh 2,025, 000 WMG ACQUISITI 3.8750% 15/07/30 144A 1, 750, 933 0.12
usDh 1, 758, 000 FORTRESS TRAN 6.5000% 01/10/25 144A 1,744,903 0.12
USD 1, 875, 000 PG&E CORP 5.0000% 01/07/28 1,743, 750 0.12
USD 2,075,000 COMSTOCK RE I 5.8750% 15/01/30 144A 1,743, 000 0.12
[SNY) 1, 814, 000 CHS/COMMUNITY 8.0000% 15/12/27 144A 1, 723, 300 0.11
usDh 1, 850, 000 PRESIDIO HLDG 4.8750% 01/02/27 144A 1,715,104 0.11
USD 1, 875, 000 PG&E CORP 5.2500% 01/07/30 1,710, 938 0.11
USD 1,975, 000 TRAVEL + LEIS 4.5000% 01/12/29 144A 1,708, 375 0.11
USD 1,900, 000 ROCKIES EXPRE 4.9500% 15/07/29 144A 1,702,476 0.11
USD 1, 975, 000 LITHIA MOTORS 3.8750% 01/06/29 144A 1,702, 174 0.11
USD 1,775, 000 HAT HOLDINGS 6.0000% 15/04/25 144A 1,701, 896 0.11
USD 1, 725, 000 ALBERTSONS CO 5.8750% 15/02/28 144A 1,697, 038 0.11
USD 1, 825, 000 PM GENERAL PU 9.5000% 01/10/28 144A 1,674,876 0.11
USD 2,000, 000 SLM CORP 3. 1250% 02/11/26 1, 665, 752 0.11
USD 1, 850, 000 AG ISSUER LLC 6.2500% 01/03/28 144A 1, 660, 212 0.11
USD 1, 725, 000 VICI PROPERTI 4.6250% 15/06/25 144A 1, 655, 983 0.11
USD 1, 775, 000 LEGACY LIFEPO 6.7500% 15/04/25 144A 1, 655, 188 0.11
USD 1,975, 000 WESTERN MIDSTRM 5. 5000% 01/02/50 1, 654, 458 0.11
USD 2,075,000 STANDARD INDS 3.3750% 15/01/31 144A 1, 648, 291 0.11
USD 1, 875, 000 CHARLES RIVER 4.0000% 15/03/31 144A 1, 642, 969 0.11
usDh 1, 875, 000 L. BRANDS 6.75% 01/07/36 1, 641, 150 0.11
usDh 1, 800, 000 SPECIALTY BUI 6.3750% 30/09/26 144A 1,638, 729 0.11
USD 1, 750, 000 XEROX HOLDING 5.0000% 15/08/25 144A 1,629, 691 0.11
USD 2,075,000 [HEARTCOMMUNI 4. 7500% 15/01/28 144A 1,623, 688 0.11
usDh 1, 700, 000 HERBALIFE/HLF 7.8750% 01/09/25 144A 1, 606, 500 0.11
[SN)) 1, 800, 000 SUNOCO LP/FIN 4.5000% 15/05/29 1,605,015 0.11
USD 1, 625, 000 LAREDO PETROLEUM 9.5000% 15/01/25 1,604, 688 0.11
USD 1, 563, 000 DELTA AIR LIN 7.0000% 01/05/25 144A 1, 599, 659 0.11
usDh 1,900, 000 HILTON GRAND 4.8750% 01/07/31 144A 1, 595, 848 0.11
ush 2,000, 000 NRG ENERGY IN 3.6250% 15/02/31 144A 1, 590, 102 0.11
USD 1,925, 000 LAREDO PETROL 7.7500% 31/07/29 144A 1, 589, 145 0.11
USD 1, 650, 000 TARGA RES PRTNRS 5.5000% 01/03/30 1, 585, 483 0.11
usDh 1, 775, 000 AVIS BUDGET C 4.7500% 01/04/28 144A 1, 584, 104 0.10
usDh 1, 650, 000 CEDAR FAIR LP 5.3750% 15/04/27 1, 575, 767 0.10
USD 1,675, 000 COMPASS MIN 1 6.7500% 01/12/27 144A 1,574, 652 0.10
USD 1,900, 000 CONSENSUS CLO 6.5000% 15/10/28 144A 1, 565, 125 0.10
usDh 2,073, 000 ARDAGH METAL 4. 0000% 01/09/29 144A 1, 563, 830 0.10
usDh 1, 800, 000 TEGNA INC 4.6250% 15/03/28 1, 563, 750 0.10
USD 1, 875, 000 WMG ACQUISITI 3.0000% 15/02/31 144A 1, 551, 563 0.10
USD 1, 725, 000 IRON MOUNTAIN 4.8750% 15/09/29 144A 1, 548, 188 0.10
usDh 1, 700, 000 MURPHY OIL USA 4.7500% 15/09/29 1, 547, 000 0.10
usDh 1, 725, 000 TERRAFORM POW 4. 7500% 15/01/30 144A 1,544,112 0.10
USD 1, 725, 000 ENERGIZER HLD 4.7500% 15/06/28 144A 1, 539, 563 0.10
USD 1, 875, 000 UNIVISION COM 4.5000% 01/05/29 144A 1, 538, 815 0.10
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USD 1, 600, 000 ALBERTSONS CO 4.6250% 15/01/27 144A 1, 537,900 0.10
USD 1, 581, 000 POST HLDGS 5.75% 01/03/27 144A 1, 537, 083 0.10
USD 1, 750, 000 TRANSDIGM INC 4.8750% 01/05/29 WI 1, 536,010 0. 10
USD 1, 575, 000 NCR CORP 6.1250% 01/09/29 144A 1, 535, 625 0.10
USD 1, 500, 000 CHART INDUSTR 7.5000% 01/01/30 144A 1, 534, 845 0.10
USD 1,775, 000 STL HOLDING C 7.5000% 15/02/26 144A 1, 526, 500 0.10
USD 1, 675, 000 [I-VI INC 5.0000% 15/12/29 144A 1,514, 368 0.10
USD 1, 650, 000 ASGN INC 4.6250% 15/05/28 144A 1,513, 329 0.10
USD 1, 625, 000 JELD-WEN INC 4. 6250% 15/12/25 144A 1, 509, 341 0.10
USD 2,725,000 LEVEL 3 FIN [ 4.2500% 01/07/28 144A 1, 505, 563 0.10
USD 1,900, 000 SINCLAIR TELE 4. 1250% 01/12/30 144A 1, 502, 748 0.10
USD 1, 650, 000 YUM! BRANDS INC 4.6250% 31/01/32 1,502, 655 0.10
USD 1, 450, 000 FORTRESS TRAN 9.7500% 01/08/27 144A 1, 500, 750 0.10
USD 1, 500, 000 UNIVAR SOLUTI 5.1250% 01/12/27 144A 1,497, 828 0.10
USD 1, 675, 000 TENET HEALTHCARE 4. 2500% 01/06/29 1, 495, 153 0. 10
USD 1, 800, 000 UNITED WHOLES 5.5000% 15/04/29 144A 1, 494, 000 0.10
USD 2,000, 000 FORD MOTOR CO 4.7500% 15/01/43 1,492, 520 0.10
USD 1, 700, 000 PGT INNOVATIO 4.3750% 01/10/29 144A 1,488, 024 0.10
USD 1, 825, 000 MPT OP PTNR/FINL 5.0000% 15/10/27 1, 485, 094 0. 10
USD 1, 650, 000 WYNN RESORTS 5.1250% 01/10/29 144A 1, 482, 999 0.10
USD 1, 525, 000 CHURCHILL DOW 5.5000% 01/04/27 144A 1, 480, 104 0.10
USD 1, 600, 000 HOLLY PAR/FIN 5.0000% 01/02/28 144A 1,473,920 0.10
USD 1, 590, 000 BRINK’S CO/TH 4.6250% 15/10/27 144A 1, 469, 931 0.10
USD 1, 675, 000 LAMAR MEDIA CORP 4.0000% 15/02/30 1, 469, 850 0. 10
USD 1, 600, 000 FORD MOTOR CRED 3.3750% 13/11/25 1, 468, 080 0.10
USD 1, 700, 000 CROCS INC 4.2500% 15/03/29 144A 1,467, 627 0.10
USD 1, 526, 000 DIVERSIFIED HLTH 9. 7500% 15/06/25 1, 464, 960 0.10
USD 1, 625, 000 US FOODS INC 4.6250% 01/06/30 144A 1, 454, 903 0.10
USD 1, 800, 000 FORD MOTOR CRED 3.6250% 17/06/31 1,450, 711 0.10
USD 1, 725, 000 PLAYTIKA HOLD 4.2500% 15/03/29 144A 1,446, 723 0.10
USD 1, 625, 000 UNITED RENTAL NA 4.0000% 15/07/30 1, 442, 959 0.10
USD 1, 650, 000 TAP ROCK RESO 7.0000% 01/10/26 144A 1, 435, 503 0.10
USD 1, 750, 000 CHEMOURS CO 4.6250% 15/11/29 144A 1,435, 175 0.10
USD 1,475, 000 LIVE NATION E 5.6250% 15/03/26 144A 1,434, 482 0.10
USD 1, 525, 000 FREEPORT-MCMORAN 4. 3750% 01/08/28 1, 429, 562 0.09
USD 2,175, 000 MPT OP PTNR/FINL 3.5000% 15/03/31 1, 424, 440 0. 09
USD 1, 400, 000 KB HOME 6.8750% 15/06/27 1,421, 264 0.09
USD 1, 625, 000 EDGEWELL PERS 4. 1250% 01/04/29 144A 1,415, 145 0.09
USD 1, 825, 000 ENLINK MIDSTREAM 5. 4500% 01/06/47 1,414, 375 0.09
USD 1, 450, 000 PERFORMANCE F 5.5000% 15/10/27 144A 1, 413, 750 0.09
USD 1, 400, 000 BELLRING DIST 7.0000% 15/03/30 144A 1,412, 250 0.09
USD 1, 669, 000 GCI LLC 4.7500% 15/10/28 144A 1,410, 305 0.09
USD 1, 675, 000 ACRISURE LLC 4.2500% 15/02/29 144A 1, 409, 844 0. 09
[SN)) 1, 500, 000 PETSMART INC/ 4.7500% 15/02/28 144A 1, 407, 780 0. 09
USD 1, 725, 000 [HEARTCOMMUNI 5. 2500% 15/08/27 144A 1, 397, 854 0.09
USD 1,775, 000 PENNYMAC FIN  4.2500% 15/02/29 144A 1, 395, 060 0.09
usDh 1, 425, 000 ARDAGH METAL 6. 0000% 15/06/27 144A 1, 394, 320 0.09
usDh 1, 750, 000 ENLINK MIDSTREAM 5. 6000% 01/04/44 1, 388, 448 0. 09
USD 1, 600, 000 HOSPITALITY PROP 5.2500% 15/02/26 1, 386, 637 0.09
USD 1, 500, 000 FREEPORT-MCMORAN 4. 2500% 01/03/30 1,384, 843 0.09
usDh 1, 550, 000 VENTURE GLOBA 3.8750% 15/08/29 144A 1, 383, 375 0.09
usDh 1, 675, 000 LCM INVESTMEN 4. 8750% 01/05/29 144A 1, 382, 556 0.09
USD 1, 425, 000 ANTERO MIDSTR 5.7500% 01/03/27 144A 1,379, 429 0.09
USD 1, 400, 000 BUILDERS FIRS 6.3750% 15/06/32 144A 1,376, 477 0.09
usDh 1, 605, 000 CINEMARK USA 5.2500% 15/07/28 144A 1,372, 596 0.09
usDh 1, 750, 000 DAVITA INC 3.7500% 15/02/31 144A 1, 360, 625 0. 09
USD 1, 375, 000 POLYONE CORP 5. 7500% 15/05/25 144A 1, 360, 494 0.09
USD 1, 295, 000 PENN VIRGINIA 9.2500% 15/08/26 144A 1, 359, 967 0.09
ush 1, 700, 000 FREEDOM MORTG 7.6250% 01/05/26 144A 1, 353, 792 0. 09
usDh 1, 775, 000 PARK-OHIO INDUST 6. 6250% 15/04/27 1, 350, 409 0. 09
USD 1, 600, 000 ATLAS LUXCO 4 4.6250% 01/06/28 144A 1, 346, 863 0.09
USD 1, 600, 000 WESTERN GAS PART 5.3000% 01/03/48 1, 344, 000 0.09



JLS ATV N~ A—)LF-TF7UF

Bl o i (1) SR PR Al PE L (%)
USD 1, 433, 000 ADTALEM GLOBA 5.5000% 01/03/28 144A 1,343, 438 0.09
USD 1,475, 000 MACY’S RETAIL 5.8750% 01/04/29 144A 1, 342, 250 0.09
usDh 1, 525, 000 TRIMAS CORP 4.1250% 15/04/29 144A 1, 342, 000 0.09
usDh 1, 400, 000 FORD MOTOR CRED 4. 6870% 09/06/25 1, 340, 603 0. 09
USD 1, 425, 000 ACADIA HEALTH 5.0000% 15/04/29 144A 1,339, 771 0.09
USD 1, 375, 000 GENWORTH MTGE 6. 5000% 15/08/25 144A 1, 336, 830 0.09
usDh 1, 550, 000 SUBURBAN PROP 5.0000% 01/06/31 144A 1,334,938 0.09
usDh 1, 375, 000 XHR LP 6.3750% 15/08/25 144A 1,333, 888 0.09
USD 1, 425, 000 CNX RESOURCES 6.0000% 15/01/29 144A 1, 333, 658 0.09
USD 1,675, 000 FORD MOTOR CO 5.2910% 08/12/46 1, 333, 216 0.09
[SNIY) 1, 775, 000 CHS/COMMUNITY 5. 2500% 15/05/30 144A 1,333,078 0. 09
usDh 1, 825, 000 DISH DBS CORP 5.7500% 01/12/28 144A 1, 332, 250 0. 09
USD 1, 450, 000 CCO HOLDINGS 5.0000% 01/02/28 144A 1, 331, 042 0.09
USD 1, 350, 000 PRIME SEC/FIN 5.2500% 15/04/24 144A 1, 330, 934 0.09
usDh 1, 425, 000 RAND PARENT L 8.5000% 15/02/30 144A 1, 325, 855 0.09
usDh 1, 400, 000 FORD MOTOR CRED 4. 1340% 04/08/25 1,323,279 0.09
USD 1, 400, 000 SUMMIT MATERI 5.2500% 15/01/29 144A 1, 320, 368 0.09
USD 1, 400, 000 RADIAN GROUP INC 4.8750% 15/03/27 1, 316, 700 0.09
usDh 1, 525, 000 GO DADDY OP/F 3.5000% 01/03/29 144A 1, 309, 060 0.09
usDh 1, 350, 000 EQM MIDSTREAM 6.0000% 01/07/25 144A 1, 308, 363 0.09
USD 1, 300, 000 VENTURE GLOBA 6.2500% 15/01/30 144A 1, 306, 500 0.09
USD 1, 375, 000 MGIC INVT CORP 5.2500% 15/08/28 1, 296, 460 0.09
usDh 1, 325, 000 SERVICE PROP 7.5000% 15/09/25 1,292, 266 0.09
usDh 1, 325, 000 IQVIA INC 5.0000% 15/05/27 144A 1,281,977 0.08
USD 1, 300, 000 SCIENTIFIC GA 7.2500% 15/11/29 144A 1, 280, 630 0.08
USD 1, 325, 000 ALLEGHENY TECH 5.8750% 01/12/27 1,279, 179 0.08
USD 1, 325, 000 L. BRANDS INC 6.6250% 01/10/30 144A 1, 278, 625 0.08
USD 1, 300, 000 ARCONIC ROLLE 6. 1250% 15/02/28 144A 1, 276, 860 0. 08
USD 1,475, 000 TRANSMONTAIGE 6. 1250% 15/02/26 1,273, 220 0.08
USD 1, 200, 000 SPRINT CORP 7.6250% 01/03/26 1,263, 221 0.08
USD 1, 400, 000 HOWARD HUGHES 5. 3750% 01/08/28 144A 1, 262, 849 0. 08
USD 1, 375, 000 AVIS BUDGET C 5.3750% 01/03/29 144A 1, 254, 688 0. 08
USD 1, 375, 000 WILLIAMS SCOT 4.6250% 15/08/28 144A 1,247,861 0.08
USD 1, 650, 000 FREEDOM MORTG 6.6250% 15/01/27 144A 1,244, 842 0.08
USD 1, 475, 000 NATIONSTAR MT 5.5000% 15/08/28 144A 1, 239, 068 0. 08
USD 1, 475, 000 HILTON DOMEST 3.6250% 15/02/32 144A 1, 236, 788 0.08
USD 1, 450, 000 WESTERN GAS PART 5.5000% 15/08/48 1,234, 487 0.08
USD 1, 425, 000 WESTERN GAS PARTNERS 5.45% 1/04/44 1,232, 625 0.08
usDh 1, 325, 000 HAWAIIAN BRAN 5. 7500% 20/01/26 144A 1, 228, 938 0.08
USD 1, 250, 000 BLUE RACER MI 7.6250% 15/12/25 144A 1, 225, 000 0. 08
USD 1, 225, 000 MERITAGE HOMES CORP 6% 01/06/25 1,222, 156 0.08
USD 1, 325, 000 HILCORP ENERG 5. 7500% 01/02/29 144A 1,217,675 0.08
USD 1, 385, 000 COMPASS GRP L 5.2500% 15/04/29 144A 1,216, 110 0. 08
USD 1, 525, 000 SCOTTS MIRACLE 4.0000% 01/04/31 1, 209, 768 0. 08
USD 1, 350, 000 ON SEMICONDUC 3.8750% 01/09/28 144A 1, 206, 763 0.08
USD 1,475, 000 BALL CORP 3.1250% 15/09/31 1, 202, 066 0.08
USD 1, 175, 000 BALL CORP 6.8750% 15/03/28 1, 200, 333 0. 08
USD 1, 975, 000 AMC NETWORKS INC 4.2500% 15/02/29 1,199, 813 0. 08
USD 1, 375, 000 HESS MIDSTREA 4.2500% 15/02/30 144A 1, 199, 688 0.08
USD 1, 375, 000 CDW LLC/CDW FIN 3.2500% 15/02/29 1, 196, 106 0.08
USD 1, 425, 000 NAVIENT CORP 5. 5000% 15/03/29 1,193, 438 0.08
usDh 1, 375, 000 NCR CORP 5.0000% 01/10/28 144A 1, 192, 469 0. 08
USD 1,475, 000 QUICKEN LOANS 3.8750% 01/03/31 144A 1, 190, 620 0.08
USD 1, 275, 000 VICI PROPERTI 4.2500% 01/12/26 144A 1, 189, 306 0.08
USD 1, 350, 000 ADT SEC CORP 4.1250% 01/08/29 144A 1,189, 215 0. 08
USD 1, 300, 000 VICI PROPERTI 4. 6250% 01/12/29 144A 1,188,616 0. 08
USD 1, 225, 000 ALLISON TRANS 5.8750% 01/06/29 144A 1, 185, 188 0.08
USD 1, 375, 000 COVANTA HOLDING 5.0000% 01/09/30 1,179, 063 0.08
USD 1, 800, 000 GRAY ESCROW 1 5.3750% 15/11/31 144A 1,172, 250 0.08
USD 1, 350, 000 SINCLAIR TELE 5. 125% 15/02/27 144A 1,171, 125 0. 08
USD 1, 175, 000 NORTONLIFELOC 7.1250% 30/09/30 144A 1, 168, 479 0.08
USD 1, 250, 000 VISTRA OPERAT 5.0000% 31/07/27 144A 1,167, 188 0.08
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USD 1, 375, 000 CTR PARTNERSH 3.8750% 30/06/28 144A 1, 162, 606 0.08
USD 1, 150, 000 CLEAN HARBORS 6. 3750% 01/02/31 144A 1,161, 868 0.08
usDh 2, 275, 000 LOGAN MERGER 5.5000% 01/09/27 144A 1, 159, 542 0. 08
usDh 1, 300, 000 SIZZLING PLAT 8.5000% 28/11/25 144A 1, 157, 000 0.08
USD 1, 000, 000 FORD MOTOR CO 9.6250% 22/04/30 1, 154, 667 0.08
USD 1, 375, 000 COEUR MINING  5.1250% 15/02/29 144A 1, 152, 498 0.08
usDh 1, 325, 000 MSCI INC 3.6250% 01/09/30 144A 1, 144, 767 0.08
usDh 1, 200, 000 USA PART/USA FIN 6.8750% 01/09/27 1, 142, 856 0.08
USD 1, 750, 000 GRAY TELE INC 4. 7500% 15/10/30 144A 1,137,491 0.08
USD 1, 240, 000 SCIL IV LLC / 5.3750% 01/11/26 144A 1, 134, 607 0.08
usDb 1, 350, 000 ITT HOLDINGS 6.5000% 01/08/29 144A 1, 134, 459 0.08
usDh 1, 575, 000 DIVERSIFIED HLTH 4.3750% 01/03/31 1,132,236 0.08
USD 1, 200, 000 HILTON DOMESTIC 4.8750% 15/01/30 WI 1, 129, 626 0.07
USD 1, 425, 000 BLACKSTONE MT 3.7500% 15/01/27 144A 1, 123, 969 0.07
USD 1, 150, 000 NCR CORP 5.7500% 01/09/27 144A 1,119, 198 0.07
USD 1, 125, 000 ENLINK MIDSTR 6.5000% 01/09/30 144A 1,117, 046 0.07
USD 1, 325, 000 HOSPITALITY PROP 4.7500% 01/10/26 1,112,709 0.07
USD 1, 375, 000 NEWELL RUBBERMAI 5. 7500% 01/04/46 1, 109, 659 0.07
USD 1, 150, 000 CNX RESOURCES 7.3750% 15/01/31 144A 1, 109, 544 0.07
USD 1, 325, 000 VENTURE GLOBA 3.8750% 01/11/33 144A 1,102, 824 0.07
USD 1, 325, 000 HILLENBRAND INC 3.7500% 01/03/31 1, 100, 042 0.07
USD 1, 150, 000 CDI ESCROW IS 5.7500% 01/04/30 144A 1, 089, 855 0.07
USD 1, 500, 000 CHS/COMMUNITY 4. 7500% 15/02/31 144A 1, 089, 693 0.07
USD 1, 300, 000 APACHE CORP 5. 1000% 01/09/40 1, 089, 257 0.07
USD 1, 150, 000 UNITED AIRLIN 4.3750% 15/04/26 144A 1, 085, 548 0.07
USD 1, 250, 000 ALBERTSONS CO 3.5000% 15/03/29 144A 1,084, 375 0.07
USD 1, 050, 000 NRG ENERGY IN 7.0000% 15/03/33 144A 1, 084, 052 0.07
USD 1, 225, 000 SERVICE CORP 4.0000% 15/05/31 1,074,938 0.07
USD 1, 225, 000 TRANSDIGM INC 4. 6250% 15/01/29 WI 1,070, 953 0.07
USD 1, 125, 000 CENTENE CORP 4.2500% 15/12/27 WI 1,070, 516 0.07
USD 1, 200, 000 BOYNE USA 4.7500% 15/05/29 144A 1,067,977 0.07
USD 1, 200, 000 NESCO HOLDING 5.5000% 15/04/29 144A 1, 065, 000 0.07
USD 1, 150, 000 ALBERTSONS CO 4.8750% 15/02/30 144A 1,061, 933 0.07
USD 975, 000 SPIRIT AEROSY 9. 3750% 30/11/29 144A 1, 060, 605 0.07
USD 1, 090, 000 COGENT COMMUN 7.0000% 15/06/27 144A 1, 060, 025 0.07
USD 1, 175, 000 FORESTAR GROU 3.8500% 15/05/26 144A 1, 054, 529 0.07
USD 1, 175, 000 SHEA HOMES 4. 7500% 15/02/28 1, 042, 662 0.07
USD 1,075, 000 NABORS INDS [ 7.3750% 15/05/27 144A 1, 040, 600 0.07
USD 1, 225, 000 ICAHN ENTER/FIN 4. 3750% 01/02/29 1,032, 736 0.07
usDh 1, 225, 000 EQM MIDSTREAM 4.5000% 15/01/29 144A 1,032, 063 0.07
USD 1, 275, 000 SIMMONS FOODS 4. 6250% 01/03/29 144A 1, 029, 646 0.07
USD 1, 225, 000 MERCER INTL INC 5.1250% 01/02/29 WI 1, 026, 795 0.07
usDh 1, 100, 000 CENTENE CORP 4. 6250% 15/12/29 WI 1, 026, 608 0.07
usDh 1, 050, 000 IQVIA INC 5.0000% 15/10/26 144A 1, 023, 750 0.07
USD 1, 125, 000 NEWS CORP 5.1250% 15/02/32 144A 1,022, 839 0.07
USD 1, 025, 000 JELD-WEN INC 6.2500% 15/05/25 144A 1,022, 796 0.07
ush 1, 025, 000 HILTON DOMEST 5.3750% 01/05/25 144A 1,018, 666 0.07
usDh 1, 175, 000 MIDWEST GMNG 4.8750% 01/05/29 144A 1,016, 117 0.07
USD 1,075, 000 TRI POINTE GROUP 5. 2500% 01/06/27 1,015, 875 0.07
USD 1, 025, 000 HILTON DOMEST 5.7500% 01/05/28 144A 1,014, 750 0.07
usDh 1, 150, 000 VENTURE GLOBA 4.1250% 15/08/31 144A 1,007,274 0.07
USD 1, 100, 000 RLJ LDGING TR 3.7500% 01/07/26 144A 1, 000, 811 0.07
USD 1, 000, 000 TALLGRASS NRG 7.5000% 01/10/25 144A 997, 500 0.07
USD 1,925, 000 LEVEL 3 FIN I 3.7500% 15/07/29 144A 996, 707 0.07
USD 1, 300, 000 CCO HOLDINGS 4.2500% 15/01/34 144A 992, 485 0.07
USD 1, 200, 000 TEMPUR SEALY 3.8750% 15/10/31 144A 991, 692 0.07
USD 1, 200, 000 RLJ LDGING TR 4.0000% 15/09/29 144A 991, 070 0.07
USD 1, 075, 000 MOLINA HEALTH 4.3750% 15/06/28 144A 989, 409 0.07
[SN)) 1, 150, 000 YUM! BRANDS INC 3.6250% 15/03/31 989, 242 0.07
USD 1, 150, 000 NEXSTAR BROAD 4. 7500% 01/11/28 144A 989, 000 0.07
USD 1, 175, 000 MOLINA HEALTH 3.8750% 15/05/32 144A 984, 193 0.07
USD 2,225,000 LUMEN TECH IN 4.5000% 15/01/29 144A 982, 638 0.07



JLS ATV N~ A—)LF-TF7UF

Bl o i (1) SR PR Al PE L (%)
USD 1, 125, 000 MOLINA HEALTH 3.8750% 15/11/30 144A 981, 473 0.07
USD 1, 125, 000 BEACON ROOFIN 4.1250% 15/05/29 144A 978, 750 0. 06
USD 1, 250, 000 OWENS & MINOR 4.5000% 31/03/29 144A 973, 875 0. 06
USD 1, 350, 000 COMMSCOPE INC 7.1250% 01/07/28 144A 972, 354 0. 06
USD 1, 050, 000 TAYLOR MORRIS 5.1250% 01/08/30 144A 970, 410 0. 06
USD 1,075, 000 FORTRESS TRAN 5.5000% 01/05/28 144A 970, 188 0. 06
USD 1, 000, 000 NUSTAR LOGISTICS 5. 7500% 01/10/25 967, 500 0. 06
USD 1, 100, 000 GOODYEAR TIRE 5.0000% 15/07/29 967, 153 0. 06
USD 950, 000 DCP MIDSTREAM OP 5. 6250% 15/07/27 957, 876 0. 06
USD 1, 000, 000 AMERICAN AIRL 7.2500% 15/02/28 144A 957, 285 0. 06
USD 950, 000 OCCIDENTAL PETE 5.5500% 15/03/26 954, 978 0. 06
USD 1, 000, 000 EDGEWELL PERS 5.5000% 01/06/28 144A 950, 250 0. 06
USD 1, 200, 000 LADDER CAP FI 4.2500% 01/02/27 144A 949, 744 0. 06
USD 1, 100, 000 HAT HOLDINGS 3.3750% 15/06/26 144A 948, 824 0. 06
[SN) 1, 000, 000 NUSTAR LOGISTICS 6. 3750% 01/10/30 948, 300 0. 06
usDh 1, 025, 000 CALLON PETROL 7.5000% 15/06/30 144A 946, 844 0. 06
USD 1, 100, 000 KB HOME 4. 0000% 15/06/31 945, 670 0. 06
USD 1, 000, 000 MATCH GROUP 1 5.0000% 15/12/27 144A 944, 450 0. 06
USD 1, 025, 000 TENET HEALTHCARE 4. 6250% 15/06/28 943, 155 0. 06
USD 1, 075, 000 CONSENSUS CLO 6.0000% 15/10/26 144A 935, 798 0. 06
USD 925, 000 CLEVELAND-CLI 6.7500% 15/03/26 144A 934, 778 0. 06
USD 1, 025, 000 MSCI INC 4.0000% 15/11/29 144A 932, 094 0. 06
USD 1, 050, 000 IRON MOUNTAIN 5. 6250% 15/07/32 144A 931, 655 0. 06
USD 1, 000, 000 ALBERTSONS CO 3.2500% 15/03/26 144A 930, 439 0. 06
USD 925, 000 GEN DIGITAL 1 6.7500% 30/09/27 144A 927, 007 0. 06
USD 1, 400, 000 MACYS RETAIL HLD 5.1250% 15/01/42 926, 439 0. 06
USD 975, 000 BOYD GAMING CORP 4.7500% 01/12/27 925, 841 0. 06
usDh 1, 100, 000 SUNNOVA ENERG 5. 8750% 01/09/26 144A 920, 458 0. 06
USD 1, 000, 000 FORD MOTOR CRED 4. 2710% 09/01/27 920, 000 0. 06
USD 1, 050, 000 SENSATA TECHN 3.7500% 15/02/31 144A 907, 925 0. 06
USD 1, 000, 000 NRG ENERGY IN 5.2500% 15/06/29 144A 907, 890 0. 06
USD 750, 000 ASCENT RESOUR 9. 0000% 01/11/27 144A 907, 503 0. 06
USD 1, 050, 000 CALPINE CORP 4.6250% 01/02/29 144A 900, 128 0. 06
USD 900, 000 MANITOWOC CO 9.0000% 01/04/26 144A 897, 241 0. 06
USD 1, 050, 000 TTM TECHNOLOG 4.0000% 01/03/29 144A 896, 453 0. 06
USD 875, 000 AVIENT CORP 7.1250% 01/08/30 144A 895, 563 0. 06
USD 975, 000 HOSPITALITY PROP 4.5000% 15/03/25 893, 634 0. 06
USD 1, 150, 000 FORD MOTOR CO 3.2500% 12/02/32 892, 779 0. 06
USD 1, 025, 000 TALLGRASS NRG 6.0000% 01/09/31 144A 891, 979 0. 06
[SN)) 1, 000, 000 COMSTOCK RE I 6.7500% 01/03/29 144A 891, 950 0. 06
USD 925, 000 BLUE RACER MI 6.6250% 15/07/26 144A 888, 000 0. 06
USD 900, 000 SUMMIT MATERI 6.5000% 15/03/27 144A 884, 250 0. 06
usDh 1, 500, 000 LEVEL 3 FIN I 4.6250% 15/09/27 144A 881, 250 0. 06
USD 1, 000, 000 AMN HEALTHCAR 4.0000% 15/04/29 144A 880, 268 0. 06
USD 1, 000, 000 CATALENT PHAR 3.5000% 01/04/30 144A 880, 000 0. 06
USD 1, 000, 000 UNITED RENTAL NA 3.8750% 15/02/31 872,120 0. 06
USD 1, 000, 000 ROCKCLIFF ENE 5.5000% 15/10/29 144A 871, 200 0. 06
USD 1, 000, 000 SHEA HOMES 4. 7500% 01/04/29 870, 000 0. 06
USD 1, 025, 000 JEFFERSON CAP 6.0000% 15/08/26 144A 867, 087 0. 06
USD 1, 000, 000 POST HOLDINGS 4.5000% 15/09/31 144A 866, 250 0. 06
USD 850, 000 HANESBRANDS 1 9.0000% 15/02/31 144A 864, 590 0. 06
[SN)) 1, 000, 000 CHS/COMMUNITY 5. 6250% 15/03/27 144A 863, 030 0. 06
USD 1, 050, 000 NRG ENERGY IN 3.3750% 15/02/29 144A 860, 221 0. 06
USD 950, 000 JANE STREET G 4.5000% 15/11/29 144A 851, 229 0. 06
USD 975, 000 FXI HOLDINGS 12.2500% 15/11/26 144A 850, 314 0. 06
USD 925, 000 CROWNROCK LP/ 5.0000% 01/05/29 144A 841, 750 0. 06
USD 1, 000, 000 ATLAS LUXCO 4 4.6250% 01/06/28 144A 833, 583 0. 06
USD 841, 000 NATHAN’S FAMO 6. 6250% 01/11/25 144A 833, 101 0. 06
USD 825, 000 GENESIS ENERGY 8.8750% 15/04/30 829, 125 0. 05
USD 775, 000 CARNIVAL HLD 10.3750% 01/05/28 144A 828, 305 0. 05
USD 1, 000, 000 MICHAELS COS 5.2500% 01/05/28 144A 826, 280 0.05
USD 829, 000 PICASSO FIN S 6.1250% 15/06/25 144A 822, 082 0.05
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USD 800, 000 FORD MOTOR CRED 7.3500% 04/11/27 819, 000 0.05
USD 925, 000 FORESTAR GROU 5. 0000% 01/03/28 144A 818, 193 0.05
USD 1, 000, 000 HELIOS SOFT/I 4.6250% 01/05/28 144A 812, 333 0. 05
USD 800, 000 FORD MOTOR CRED 7. 3500% 06/03/30 811, 000 0. 05
USD 900, 000 BOOZ ALLEN & 4.0000% 01/07/29 144A 809, 926 0.05
USD 875, 000 IRON MOUNTAIN 5. 0000% 15/07/28 144A 805, 000 0.05
USD 1, 025, 000 SINCLAIR TELE 5.5000% 01/03/30 144A 804, 625 0. 05
USD 850, 000 BONANZA CREEK 5. 0000% 15/10/26 144A 801, 703 0. 05
USD 835, 000 CALLON PETROLEU 6.3750% 01/07/26 WI 795, 822 0.05
USD 1, 225, 000 CENTURYTEL IN 4.0000% 15/02/27 144A 795,178 0. 05
[SN) 950, 000 TOPBUILD CORP 4.1250% 15/02/32 144A 792,910 0. 05
USD 900, 000 CATALENT PHAR 3.1250% 15/02/29 144A 792, 333 0. 05
USD 1, 425, 000 DISH DBS CORP 7.3750% 01/07/28 790, 590 0.05
USD 975, 000 LIFEPOINT HEA 4.3750% 15/02/27 144A 789, 682 0.05
usDh 825, 000 VICI PROPERTI 3.5000% 15/02/25 144A 779, 795 0. 05
USD 825, 000 STANDARD IND 5% 15/02/27 144A 774,873 0.05
USD 925, 000 HOWARD HUGHES 4. 1250% 01/02/29 144A 770, 891 0.05
USD 800, 000 FORD MOTOR CRED 4.0630% 01/11/24 770, 793 0.05
USD 775, 000 ALCOA INC 5.95% 01/02/37 767, 248 0. 05
USD 850, 000 RANGE RESOURC 4.7500% 15/02/30 144A 767, 100 0. 05
USD 1, 425, 000 LEVEL 3 FIN I 3.6250% 15/01/29 144A 766, 194 0.05
USD 900, 000 QUICKEN LOANS 3.6250% 01/03/29 144A 759, 330 0.05
USD 825, 000 ANTERO MIDSTR 5. 3750% 15/06/29 144A 759, 000 0. 05
USD 775, 000 NAVIENT CORP 6.75% 25/06/25 756, 168 0. 05
USD 800, 000 HOWARD MIDSTR 6. 7500% 15/01/27 144A 756, 000 0. 05
USD 1,475, 000 RACKSPACE TEC 3.5000% 15/02/28 144A 755, 938 0.05
USD 850, 000 MARRIOTT OWNERS 4. 7500% 15/01/28 WI 755, 234 0. 05
USD 750, 000 PRA GROUP INC 8.3750% 01/02/28 144A 749, 063 0.05
USD 775, 000 TRI POINTE GROUP 5. 7000% 15/06/28 746, 031 0.05
USD 875, 000 PRESTIGE BRAN 3.7500% 01/04/31 144A 745, 588 0.05
USD 825, 000 LAMB WESTON H 4.1250% 31/01/30 144A 744, 405 0. 05
USD 800, 000 SABRE GLBL IN 9.2500% 15/04/25 144A 740, 320 0. 05
USD 800, 000 EQT CORP 3.1250% 15/05/26 144A 738, 744 0.05
USD 800, 000 BUILDERS FIRS 5.0000% 01/03/30 144A 737,911 0.05
USD 925, 000 HOWARD HUGHES 4.3750% 01/02/31 144A 736,014 0.05
USD 750, 000 SUNOCO LP/FIN 6.0000% 15/04/27 WI 735, 058 0. 05
USD 1, 400, 000 DISH DBS CORP 5. 1250% 01/06/29 731, 500 0.05
USD 850, 000 SYNCHRONY FINANC 7.2500% 02/02/33 730, 521 0.05
usDh 800, 000 PRA HEALTH SC 2.8750% 15/07/26 144A 727,000 0.05
usDh 725, 000 UNITED RENTAL 6.0000% 15/12/29 144A 726, 595 0.05
USD 775, 000 MATTEL INC 3.3750% 01/04/26 144A 722,053 0.05
USD 800, 000 NATIONSTAR MT 6.0000% 15/01/27 144A 720, 000 0.05
USD 825, 000 SRS DISTRIBUT 4. 6250% 01/07/28 144A 717, 144 0. 05
usDh 825, 000 CENTENE CORP 2.4500% 15/07/28 713,881 0.05
USD 1, 750, 000 WESTERN GLBL 10. 3750% 15/08/25 144A 713, 633 0.05
USD 850, 000 CENTRAL GARDE 4.1250% 30/04/31 144A 713, 486 0.05
USD 775, 000 HILCORP ENERG 6.0000% 15/04/30 144A 711, 399 0.05
USD 800, 000 FORD MOTOR CRED 3.8150% 02/11/27 710, 832 0. 05
USD 775, 000 HILCORP ENERG 6.2500% 15/04/32 144A 709, 125 0.05
USD 825, 000 APl GROUP DE 4.1250% 15/07/29 144A 708, 469 0.05
USD 1, 000, 000 CSC HOLDINGS 4. 1250% 01/12/30 144A 705, 930 0. 05
USD 775, 000 MOHEGAN TRIBA 8.0000% 01/02/26 144A 705, 250 0.05
USD 1, 025, 000 GAP INC/THE 3.6250% 01/10/29 144A 704, 688 0.05
USD 800, 000 FORD MOTOR CRED 2.7000% 10/08/26 704, 154 0.05
USD 800, 000 JACOBS ENTERT 6. 7500% 15/02/29 144A 697, 227 0.05
USD 1, 025, 000 GAP INC/THE 3.8750% 01/10/31 144A 697, 000 0. 05
USD 675, 000 DELTA AIR LINES 7.3750% 15/01/26 695, 567 0.05
USD 775, 000 MATTEL INC 3.7500% 01/04/29 144A 690, 719 0.05
USD 1, 075, 000 MILLENN ESCRO 6.6250% 01/08/26 144A 685, 313 0.05
USD 825, 000 JBS USA/FOOD/ 3.7500% 01/12/31 144A 681, 153 0. 05
USD 825, 000 NCR CORP 5.2500% 01/10/30 144A 678,975 0.04
USD 725, 000 AVIS BUDGET C 5.7500% 15/07/27 144A 678, 088 0.04



JLS ATV N~ A—)LF-TF7UF
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USD 850, 000 MPH ACQUISITI 5.5000% 01/09/28 144A 676, 813 0.04
USD 800, 000 MATTEL INC 5.4500% 01/11/41 670, 000 0.04
usDh 737,000 LAMB WESTON H 4.3750% 31/01/32 144A 666, 985 0. 04
usDh 825, 000 CENTENE CORP 2.6250% 01/08/31 663, 424 0. 04
USD 675, 000 HOLLY PAR/FIN 6.3750% 15/04/27 144A 662, 788 0.04
USD 675, 000 NORTHERN OIL 8.1250% 01/03/28 144A 660, 380 0.04
USD 775, 000 UNITED RENTAL NA 3.7500% 15/01/32 656, 929 0. 04
USD 775, 000 XEROX HOLDING 5.5000% 15/08/28 144A 653, 999 0. 04
USD 775, 000 CALPINE CORP 5.0000% 01/02/31 144A 648, 399 0.04
USD 800, 000 ASHTON WOODS  4.6250% 01/08/29 144A 646, 000 0.04
USD 1, 000, 000 DISH DBS CORP 7.75% 01/07/26 644, 280 0. 04
USD 675, 000 POST HOLDINGS 5.5000% 15/12/29 144A 633, 251 0. 04
USD 675, 000 LAMAR MEDIA CORP 4.8750% 15/01/29 632, 813 0.04
USD 775, 000 SPECTRUM BRAN 3.8750% 15/03/31 144A 629, 688 0.04
USD 825, 000 PAYSAFE FIN P 4.0000% 15/06/29 144A 623, 984 0. 04
USD 675, 000 FAIR ISAAC CO 4.0000% 15/06/28 144A 622, 168 0. 04
USD 700, 000 ROCKET MTGE L 2.8750% 15/10/26 144A 621, 250 0. 04
USD 625, 000 REGAL REXNORD 6.0500% 15/04/28 144A 620, 477 0.04
USD 625, 000 EQM MIDSTREAM 7.5000% 01/06/27 144A 612, 500 0. 04
USD 625, 000 SPRINGLEAF FIN 6. 1250% 15/03/24 608, 188 0. 04
USD 625, 000 USA PART/USA FI 6.8750% 01/04/26 WI 608, 044 0. 04
USD 700, 000 TEMPUR SEALY 4.0000% 15/04/29 144A 606, 752 0.04
USD 600, 000 FORD MOTOR CRED 6.9500% 06/03/26 603, 008 0. 04
[SN) 725, 000 OUTFRONT MEDI 4. 2500% 15/01/29 144A 596, 313 0. 04
USD 625, 000 EQM MIDSTREAM 7.5000% 01/06/30 144A 595, 161 0.04
USD 600, 000 WR GRACE HOLD 7.3750% 01/03/31 144A 592, 638 0.04
USD 725, 000 CROCS INC 4. 1250% 15/08/31 144A 590, 875 0. 04
USD 1, 200, 000 CSC HOLDINGS 5.0000% 15/11/31 144A 588, 000 0. 04
USD 700, 000 SONIC AUTOMOT 4. 6250% 15/11/29 144A 586, 264 0.04
USD 650, 000 WESTERN MIDSTRM 4. 3000% 01/02/30 583,918 0.04
USD 675, 000 SPECTRUM BRAN 5.0000% 01/10/29 144A 583, 467 0. 04
USD 600, 000 GO DADDY OP/F 5.2500% 01/12/27 144A 579, 210 0. 04
USD 650, 000 SERVICE PROP 5.5000% 15/12/27 575, 250 0.04
USD 1,075, 000 WW INTERNATIO 4.5000% 15/04/29 144A 573,171 0.04
USD 675, 000 MARRIOTT OWNE 4.5000% 15/06/29 144A 571,934 0. 04
USD 575, 000 NEWELL BRANDS 1 6.6250% 15/09/29 571, 591 0. 04
USD 575, 000 NEWELL BRANDS I 6.3750% 15/09/27 570, 688 0.04
USD 700, 000 OWENS & MINOR 6. 6250% 01/04/30 144A 570,516 0.04
USD 700, 000 SONIC AUTOMOT 4.8750% 15/11/31 144A 565, 250 0. 04
USD 550, 000 HCA INC 5.875% 15/02/26 555, 683 0. 04
USD 625, 000 HILTON DOMEST 3.7500% 01/05/29 144A 554, 206 0.04
USD 525,000 FORD MOTOR CO 7.4500% 16/07/31 547,171 0.04
USD 625, 000 CLEARWAY ENER 3.7500% 15/02/31 144A 534, 906 0. 04
USD 625, 000 CENTURY COMMU 3.8750% 15/08/29 144A 534, 375 0. 04
USD 600, 000 HEALTHEQUITY 4.5000% 01/10/29 144A 532,218 0.04
USD 625, 000 LAMAR MEDIA CORP 3.6250% 15/01/31 528, 204 0.03
USD 700, 000 NATIONSTAR MT 5.1250% 15/12/30 144A 527, 282 0.03
USD 500, 000 CHART INDUSTR 9.5000% 01/01/31 144A 525, 140 0.03
USD 650, 000 VICTORIA’S SE 4.6250% 15/07/29 144A 521, 963 0.03
USD 550, 000 NEXTERA ENERG 4.5000% 15/09/27 144A 520, 031 0.03
USD 500, 000 KB HOME 7.2500% 15/07/30 506, 250 0.03
USD 575, 000 API ESCROW CO 4.7500% 15/10/29 144A 506, 049 0.03
USD 500, 000 REGAL REXNORD 6. 0500% 15/02/26 144A 501, 652 0.03
USD 807, 000 CHS/COMMUNITY 6.8750% 01/04/28 144A 500, 340 0.03
USD 575, 000 NAVIENT CORP 5.0000% 15/03/27 500, 312 0.03
USD 675, 000 REALOGY GRP / 5.7500% 15/01/29 144A 497, 860 0.03
USD 550, 000 NOVELIS CORP 3.2500% 15/11/26 144A 496, 235 0.03
USD 525,000 EQT CORP 5.0000% 15/01/29 496, 062 0.03
USD 625, 000 P&L DEV/PLD F 7.7500% 15/11/25 144A 491, 129 0.03
USD 575, 000 KONTOOR BRAND 4. 1250% 15/11/29 144A 488, 750 0.03
USD 550, 000 SPECTRUM BRAN 5.5000% 15/07/30 144A 486, 332 0.03
USD 500, 000 ENLINK MIDSTR 5.6250% 15/01/28 144A 486, 250 0.03



JLS AR N A= LE-TFUR

Bl o i (1) SR PR Al PE L (%)
USD 503, 000 MGM RESORTS 5. 5000% 15/04/27 485, 101 0.03
USD 480, 000 NAVIENT CORP 7.25% 25/09/23 478, 800 0.03
USD 650, 000 SLM CORP 5. 6250% 01/08/33 MTN 474, 500 0.03
USD 600, 000 ROCKET MTGE L 4.0000% 15/10/33 144A 466, 544 0.03
USD 550, 000 MIWD HLD/MIWD 5.5000% 01/02/30 144A 463, 375 0.03
USD 550, 000 NOVELIS CORP 3.8750% 15/08/31 144A 453, 420 0.03
USD 575, 000 PENNYMAC FIN 5.7500% 15/09/31 144A 451, 048 0.03
USD 450, 000 REGAL REXNORD 6. 3000% 15/02/30 445, 393 0.03
USD 500, 000 LIVE NATION E 3.7500% 15/01/28 144A 444, 295 0.03
USD 450, 000 ENERGIZER HLD 6.5000% 31/12/27 144A 434, 104 0.03
USD 450, 000 LINDBLAD EXPE 6.7500% 15/02/27 144A 424,125 0.03
USD 425, 000 REGAL REXNORD 6.4000% 15/04/33 144A 422,727 0.03
USD 475, 000 UNITED WHOLES 5. 7500% 15/06/27 144A 420, 831 0.03
USD 375, 000 OCCIDENTAL PETE 7.8750% 15/09/31 419, 063 0.03
USD 425, 000 ADVANCED DRAI 6.3750% 15/06/30 144A 416, 492 0.03
USD 450, 000 HESS MIDSTREA 5.5000% 15/10/30 144A 415, 315 0.03
USD 410, 000 CNX RESOURCES 7.2500% 14/03/27 144A 407,774 0.03
USD 500, 000 COMMSCOPE INC 4.7500% 01/09/29 144A 407, 500 0.03
USD 450, 000 VICI PROPERTI 3.8750% 15/02/29 144A 398, 346 0.03
USD 550, 000 LADDER CAP FI 4.7500% 15/06/29 144A 397, 375 0.03
USD 450, 000 COMMERCIAL METAL 4. 1250% 15/01/30 396, 716 0.03
USD 400, 000 RADIAN GROUP INC 6. 6250% 15/03/25 396, 000 0.03
USD 450, 000 ASBURY AUTO G 4.6250% 15/11/29 144A 394, 037 0.03
[SN) 425, 000 PERMIAN RESR 5.8750% 01/07/29 144A 393, 125 0.03
USD 475, 000 CLEARWAY ENER 3.7500% 15/01/32 144A 391, 644 0.03
USD 800, 000 CSC HOLDINGS 4.6250% 01/12/30 144A 388, 000 0.03
usDh 450, 000 COMMERCIAL METAL 4. 3750% 15/03/32 387, 590 0.03
USD 450, 000 ASBURY AUTO G 5.0000% 15/02/32 144A 383, 828 0.03
USD 400, 000 VICI PROPERTI 3.7500% 15/02/27 144A 369, 148 0.02
USD 475, 000 NATIONSTAR MT 5.7500% 15/11/31 144A 362, 552 0.02
USD 400, 000 SPRINGLEAF FIN 6. 6250% 15/01/28 360, 991 0. 02
USD 450, 000 COMPASS GRP L 5.0000% 15/01/32 144A 359, 192 0. 02
USD 375, 000 SEALED AIR CO 5.0000% 15/04/29 144A 350, 478 0.02
USD 400, 000 FORD MOTOR CRED 4.0000% 13/11/30 339,518 0.02
USD 375, 000 MACY’S RETAIL 6. 1250% 15/03/32 144A 326, 250 0.02
USD 350, 000 ALLEGHENY TECH 4.8750% 01/10/29 318, 107 0. 02
USD 325, 000 WYNN LAS VEGAS 5.5% 01/03/25  144A 316, 875 0.02
USD 325, 000 ALLEGIANT TRA 7.2500% 15/08/27 144A 315, 986 0.02
usDh 350, 000 ALLEGHENY TECH 5. 1250% 01/10/31 313, 644 0.02
usDh 350, 000 TEGNA INC 5.0000% 15/09/29 302, 180 0.02
USD 274, 000 L. BRANDS INC 9.3750% 01/07/25 144A 292, 107 0.02
USD 312, 000 MATCH GROUP 1 4.6250% 01/06/28 144A 287,102 0.02
usDh 275, 000 SEALED AIR/US 6. 1250% 01/02/28 144A 277,203 0.02
usDh 275, 000 VICI PROPERTI 4. 1250% 15/08/30 144A 241, 762 0.02
USD 275, 000 SABRE GLBL IN 7.3750% 01/09/25 144A 240, 969 0.02
USD 225,000 AG TTMT ESCRO 8.6250% 30/09/27 144A 225,000 0.01
USD 250, 000 MACY’S RETAIL 5.8750% 15/03/30 144A 219, 058 0.01
USD 200, 000 LABL INC 9.5000% 01/11/28 144A 201, 250 0.01
USD 200, 000 SABRE GLBL I 11.2500% 15/12/27 144A 181, 500 0.01
USD 181, 000 MURPHY OIL CORP 5. 7500% 15/08/25 178, 738 0.01
USD 175, 000 UNITED CONTINENTAL 5% 01/02/24 173, 317 0.01
USD 150, 000 COMMSCOPE FIN 8.2500% 01/03/27 144A 119,078 0.01
USD 150, 000 HOSPITALITY PROP 4.3750% 15/02/30 110, 205 0.01
USD 125, 000 HOSPITALITY PROP 4.9500% 15/02/27 103, 569 0.01
USD 25,000 TAYLOR MORRIS 5. 7500% 15/01/28 144A 24,321 0.00

1,107, 167, 542 73.35
7 A Y JEk 1, 129, 256, 214 74.82
HAREAR 1,391, 647, 253 92.21

(1) 30 2 FAT 8 5 TR
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MXN 475, 609 USD 24, 814 April 20, 2023 1, 367
AUD 68, 600 USD 45, 558 April 12, 2023 554
MXN 538, 546 USD 29, 553 April 20, 2023 93
EUR 2,134 USD 2,270 April 12, 2023 59
TRY 319, 188 USD 16, 515 April 20, 2023 (306)
MXN 50, 750, 000 USD 2,655, 182 April 20, 2023 138, 497
BRL 11, 650, 000 UsSD 2,171, 360 June 02, 2023 87, 930
MXN 25, 550, 000 USD 1, 331, 235 April 05, 2023 79, 429
PLN 8, 100, 000 USD 1, 810, 665 April 28, 2023 75, 882
MXN 26, 250, 000 uUsSDh 1, 356, 862 June 02, 2023 75,473
7ZAR 28, 450, 000 usSDh 1,523,631 May 12, 2023 66, 498
ZAR 31, 900, 000 USD 1, 715, 765 May 26, 2023 64, 846
PLN 7, 480, 000 uUSD 1,675, 798 May 12, 2023 64, 735
BRL 9, 554, 000 usDh 1, 810,978 April 20, 2023 57,973
BRL 10, 650, 000 usDh 2,018,739 May 17, 2023 53, 445
BRL 10, 050, 000 uUSD 1,917, 755 April 05, 2023 53, 350
PLN 6, 890, 000 uUSD 1, 552, 897 May 26, 2023 48, 843
PLN 8, 140, 000 USD 1,871, 297 April 13, 2023 26, 376
MXN 56, 450, 000 USD 3, 065, 280 May 17, 2023 25, 006
ZAR 29, 250, 000 USD 1,613, 632 April 28, 2023 23, 348
BRL 10, 050, 000 USD 1, 923, 444 June 16, 2023 20, 947
INR 104, 850, 000 uUsSDh 1, 259, 032 April 28, 2023 14, 311
INR 164, 600, 000 uUusDh 1,984, 744 May 26, 2023 11, 046
MXN 25, 550, 000 USD 1, 383, 549 June 16, 2023 7,003
INR 86, 450, 000 USD 1, 047, 586 May 12, 2023 1,411
INR 95, 000, 000 usDh 1, 154, 655 April 13, 2023 165
usDh 605, 243 PLN 2, 600, 000 April 13, 2023 (893)
ZAR 9, 900, 000 uUSD 558, 341 April 13, 2023 (3, 545)
uUSD 1, 403, 059 MXN 25, 550, 000 April 05, 2023 (7, 605)
ush 1,947,674 BRL 10, 050, 000 April 05, 2023 (23,431)
ZAR 43, 900, 000 Uush 2,509, 803 April 13, 2023 (49, 644)
BRL 1, 225, 951, 040 usDh 233,124, 295 May 03, 2023 6, 126, 142
JPY 17, 276, 831, 989 usDh 127, 432, 666 April 12, 2023 2,857,559
AUD 131, 419, 177 ush 87, 769, 808 April 20, 2023 593, 702
JPY 17, 270, 753, 170 uUsSD 129, 972, 586 April 20, 2023 443, 479
MXN 118, 315, 454 USD 6, 187, 168 April 20, 2023 325, 843
JPY 583, 657, 477 UsDh 4,305, 015 April 12, 2023 96, 536
ZAR 22,397, 497 uUsSD 1, 223, 259 April 20, 2023 31,121
7ZAR 23, 565, 384 USD 1, 294, 146 April 12, 2023 26, 565
MXN 120, 180, 196 USD 6, 600, 424 April 12, 2023 25, 764
JPY 547,049, 716 USD 4,116,871 April 20, 2023 14, 047
EUR 472, 270 uUsSDh 502, 473 April 12, 2023 12,933
EUR 470, 362 uUsSDh 504, 089 April 20, 2023 9, 467
JPY 12,910, 476 USD 95, 226 April 12, 2023 2,135
USD 52, 396 TRY 1,011, 892 April 12, 2023 476
usDh 81, 851 TRY 1, 588, 089 April 12, 2023 366
JPY 12,543,913 uUsSDh 94, 400 April 20, 2023 322
USD 335 ZAR 6,110 April 12, 2023 (@)
USD 1, 584 EUR 1, 482 April 12, 2023 (33)
uUSD 2,377 EUR 2,223 April 12, 2023 (49)
uUSD 3, 967 7ZAR 72,329 April 12, 2023 (86)
USD 7,282 ZAR 136, 449 April 12, 2023 (364)
USD 21, 946 MXN 409, 716 April 12, 2023 (643)
USDh 15, 692 MXN 300, 258 April 12, 2023 (862)
USD 34, 684 MXN 647,512 April 12, 2023 (1,016)
USD 703, 227 AUD 1, 056, 592 April 20, 2023 (7,203)
TRY 175, 921, 080 USD 9, 138, 422 April 12, 2023 (111, 856)
TRY 172,741, 422 USD 8,943, 350 April 20, 2023 (170, 616)
AUD 131, 335, 306 UsSD 88, 874, 273 April 12, 2023 (592, 338)
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USD 394, 817 JPY 52,001, 229 April 20, 2023 2,143
USD 76, 477 JPY 10, 006, 005 April 20, 2023 920
USD 7, 686 JPY 1, 005, 665 April 20, 2023 92
USD 3,822 JPY 500, 702 April 12, 2023 47
USD 1,917 JPY 256, 780 April 12, 2023 (19)
USD 3,691 JPY 505, 837 April 12, 2023 (123)
USD 7,437 JPY 1, 004, 502 April 12, 2023 (138)
USD 7,384 JPY 1, 005, 192 April 12, 2023 (196)
USD 20,902 JPY 2,799, 680 April 12, 2023 (211)
USD 7,300 JPY 1, 000, 374 April 12, 2023 (243)
USD 74,111 JPY 10, 000, 784 April 12, 2023 (1, 307)
USD 74,048 JPY 10, 001, 346 April 12, 2023 (1, 375)
USD 73,007 JPY 10, 003, 740 April 12, 2023 (2,434)
USD 446, 762 JPY 59, 840, 720 April 12, 2023 (4,516)
USD 567, 431 JPY 76, 003, 500 April 12, 2023 (5, 735)
JPY 497, 937 usDh 3,779 April 12, 2023 (25)
JPY 993, 324 USD 7,548 April 20, 2023 (48)
JPY 993, 186 USD 7,614 April 20, 2023 (114)
JPY 66, 501, 697 USD 501, 802 April 12, 2023 (292)
JPY 9, 998, 022 USD 75,978 April 20, 2023 (481)
JPY 9, 996, 633 USD 76, 639 April 20, 2023 (1, 152)

10, 579, 340
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ILZ TPV RTAINSUR—A—BET Y - NAA— LR -RUR-T7UR

A AR E
20224F12 A 31 BICHT 325
(—n)
pEViElERS 22,093,866
AT ERLE T 1,475
AR A U CA MRS TRIES N AERNE I B LOVe A ISR A HR (79,271,853)
EHEZAT (57,176,512)
EMRE A (2,110,305)
SR FAVERRATHELS (59,286,817)
SREH
A IEAVINSS E Y oY gl o e (801,709)
XYL A DLT DI Y 4 (542,552)
1 {8 U (17,124)
WA (60,648,202)
Bl FURBURBIA 5 T0) (4,461
BEILFEORAE RB T IMBEDER ICL MRS (60,652,663)
1 0 470 pEATE FATIE S AR W PE
Class SD JPY Hedged (in JPY) 8,817.3186 156,364 1,378,711,207
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P& A MRES B

(2022412 A 31 A HFE)
77V Rz
AIEffi#% HH5EIE
E24i HE (z—m) (%)

&% - 95.95% (20214E12 5 31 H : 96.86%)

~YLF— - 0.48% (20214E12 8 31 H: 1.16%)

BAR -0.48% (20214E12 431 H: 0.62%)

Sarens Finance Co NV, 5.750%, 21/02/27 2,206,000 1,675,678 0.48
1,675,678 0.48

~ V¥ -5 1,675,678 0.48

PREN—TUHE -0.38% (20214E12 431 H: 0.50%)

BSEEAUMERRL - 0.38% (2021£4E12 5 31 H: 0.50%)

Fortune Star BVI Ltd, 3.950%, 02/10/26 2,275,000 1,334,667 0.38
1,334,667 0.38

WEN—DEEEE 1,334,667 0.38

A< B -0.56% (20214E12H 318 : 0.67%)

B - 0.56% (20214E12H31H: 0.67%)

UPCB Finance VII Ltd, 3.625%, 15/06/29 2,225,000 1,969,195 0.56
1,969,195 0.56

A< SR 1,969,195 0.56

FradtFfiE -1.04% (20214E12H31H: 1.50%)

EREBEERM -1.04% (20214212531 H: 1.50%)

Allwyn International AS, 3.875%, 15/02/27 400,000 360,127 0.10

Allwyn International AS, 4.125%, 20/11/24 3,350,000 3,282,966 0.94
3,643,093 1.04

FxaitfE&FH 3,643,093 1.04

T4FUR - 0.79% (20214125 31 8¢ 0.74%)

£/ -0.79% (20214812 H 318 : 0.74%)

PHM Group Holding Oy, 4.750%, 18/06/26 144A 3,220,000 2,783,065 0.79
2,783,065 0.79

T4 RE R 2,783,065 0.79

T5v A -10.14% (2021412 F 31 H : 8.58%)

FHF - 0.85% (20214E12 8 31 H: 0.43%)

Constellium SE, 3.125%, 15/07/29 1,750,000 1,378,122 0.40

SPCM SA, 2.625%, 01/02/29 1,900,000 1,586,004 0.45
2,964,126 0.85

BE -2.50% (20214E12531H: 1.87%)

Altice France SA/France, 2.125%, 15/02/25 1,925,000 1,695,629 0.48

Altice France SA/France, 2.500%, 15/01/25 500,000 447,146 0.13

Altice France SA/France, 3.375%, 15/01/28 1,325,000 993,810 0.28

Altice France SA/France, 5.875%, 01/02/27 1,800,000 1,566,248 0.45
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AT SOBHE
SHIA bilid] (z—m) (%)
Iliad Holding SASU, 5.625%, 15/10/28 1,250,000 1,130,125 0.32
iliad SA, 1.875%, 25/04/25 400,000 367,792 0.11
iliad SA, 1.875%, 11/02/28 800,000 657,572 0.19
iliad SA, 2.375%, 17/06/26 900,000 809,008 0.23
iliad SA, 5.375%, 14/06/27 1,100,000 1,090,008 031
8,757,338 2.50
RIJEDHREER -2.89% (2021412531 8: 3.72%)
Accor SA, 2.625%, 30/04/71) 3,400,000 2,788,408 0.79
Air France-KLM, 1.875%, 16/01/25 2,500,000 2,250,070 0.64
Air France-KLM, 3.875%, 01/07/26 1,600,000 1,429,075 0.41
Faurecia SE, 2.750%, 15/02/27 100,000 84,146 0.02
Faurecia SE, 3.750%, 15/06/28 1,125,000 954,985 0.27
Faurecia SE, 7.250%, 15/06/26 825,000 829,744 0.24
IM Group SAS, 6.625%, 01/03/25 1,875,000 1,809,241 0.52
10,145,669 2.89
ERIEHBANEER - 1.65% (20214E12831H: 1.00%)
Casino Guichard Perrachon SA, 4.498%, 07/03/24 200,000 165,527 0.05
Casino Guichard Perrachon SA, 5.250%, 15/04/27 1,350,000 679,492 0.19
Kapla Holding SAS, 3.375%, 15/12/26 1,092,000 965,451 0.28
La Financiere Atalian SASU, 4.000%, 15/05/24 1,945,000 1,662,975 0.47
La Financiere Atalian SASU, 5.125%, 15/05/25 2,080,000 1,425,640 0.41
La Financiere Atalian SASU, 6.625%, 15/05/25 300,000 223,811 0.06
Quatrim SASU, 5.875%, 15/01/24 675,000 653,962 0.19
Rallye SA, 5.250%, 28/02/32 1,900,000 9,500 0.00
5,786,358 1.65
ITRIVE— -0.25% (20214E12 5 31 H: 0.35%)
CGG SA, 7.750%, 01/04/27 1,075,000 870,535 0.25
870,535 0.25
&ab - 0.55% (20214E12 H 318 : 0.49%)
Iqera Group SAS, 4.250%, 30/09/24 1,175,000 1,062,623 0.30
Iqera Group SAS, 6.500%, 30/09/24 950,000 882,872 0.25
1,945,495 0.55
BARE -0.78% (20214E12 331 H: 0.72%)
Novafives SAS, 5.000%, 15/06/25 1,275,000 1,021,235 0.29
Seche Environnement SA, 2.250%, 15/11/28 2,025,000 1,730,869 0.49
2,752,104 0.78
NIEEEE - 0.67% (20214E12H 31 H: 0.00%)
Electricite de France SA, 5.000%, 22/01/71" 2,600,000 2,363,943 0.67
2,363,943 0.67
75 AR5 35,585,568 10.14
RAY -8.24% (20214E12 31 H: 7.73%)
2 - 0.73% (202148125 31 H: 0.57%)
Novelis Sheet Ingot GmbH, 3.375%, 15/04/29 3,000,000 2,546,820 0.73
2,546,820 0.73
ESEBTMEERRL - 4.12% (20214125 31 B : 4.56%)
CT Investment GmbH, 5.500%, 15/04/26 3,150,000 2,777,454 0.79
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Douglas GmbH, 6.000%, 08/04/26 2,450,000 2,039,660 0.58
IHO Verwaltungs GmbH, 3.625%, 15/05/25 3,800,000 3,446,304 0.98
IHO Verwaltungs GmbH, 3.750%, 15/09/26 1,850,000 1,603,728 0.46
Kirk Beauty SUN GmbH, 8.250%, 01/10/26 966,625 591,019 0.17
Schaeffler AG, 3.375%, 12/10/28 100,000 86,766 0.02
Standard Profil Automotive GmbH, 6.250%, 30/04/26 1,125,000 678,025 0.19
ZF Finance GmbH, 2.750%, 25/05/27 400,000 335,960 0.10
ZF Finance GmbH, 3.000%, 21/09/25 800,000 735,130 0.21
ZF Finance GmbH, 3.750%, 21/09/28 2,600,000 2,177,218 0.62
14,471,264 4.12
ERIEHBIAIERS - 0.88% (20214E12331H: 1.56%)
Nidda Healthcare Holding GmbH, 7.500%, 21/08/26 2,400,000 2,274,007 0.65
Techem Verwaltungsgesellschaft 675 mbH, 2.000%, 15/07/25 900,000 824,139 0.23
3,098,146 0.88
&R -2.51% (20214E12 H 31 8 : 0.49%)
Commerzbank AG, 4.000%, 05/12/30 1,200,000 1,127,628 0.32
Commerzbank AG, 6.500%, 06/12/32 1,800,000 1,768,216 0.51
Deutsche Bank AG, 4.000%, 24/06/32 3,300,000 2,911,190 0.83
Peach Property Finance GmbH, 4.375%, 15/11/25 4,075,000 2,990,031 0.85
8,797,065 2.51
BAR -0.00% (2021412531 H: 0.00%)
Senvion Holding GmbH, 3.875%, 25/10/23® 2,465,000 2,465 0.00
2,465 0.00
FAY&EF 28,915,760 8.24
TSGR -0.57% (20214512 H 31 H : 0.00%)
ESCEBNIT YRR - 0.57% (202145125 31 : 0.00%)
888 Acquisitions Ltd, 6.878%, 15/07/28 (FRN) 300,000 262,259 0.07
888 Acquisitions Ltd, 7.558%, 15/07/27 2,050,000 1,746,523 0.50
2,008,782 0.57
UTINENAE 2,008,782 0.57
TANTGUR -1.17% (20214E12 5 310 : 1.22%)
BIE - 0.49% (20214£125 31 H: 0.14%)
Virgin Media Vendor Financing Notes IIl DAC, 4.875%, 15/07/28 1,875,000 1,710,125 0.49
1,710,125 0.49
BAR - 0.68% (20214512 H 31 H : 0.62%)
James Hardie International Finance DAC, 3.625%, 01/10/26 2,575,000 2,394,782 0.68
2,394,782 0.68
TANVG REH 4,104,907 1.17
<8 -0.56% (2021412 531 H: 0.00%)
Fr)aP— -0.56% (20214512 531 H : 0.00%)
Playtech Plc, 4.250%, 07/03/26 2,100,000 1,975,102 0.56
1,975,102 0.56
~ v EEE 1,975,102 0.56
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AZVT -9.44% (20214E12 531 H: 8.13%)
BIE - 1.44% (20214125 31 H: 0.84%)
Telecom Italia SpA/Milano, 1.625%, 18/01/29 1,400,000 1,050,868 0.30
Telecom Italia SpA/Milano, 2.375%, 12/10/27 2,600,000 2,177,125 0.62
Telecom Italia SpA/Milano, 3.000%, 30/09/25 1,650,000 1,526,497 0.44
Telecom Italia SpA/Milano, 5.250%, 17/03/55 400,000 296,247 0.08
5,050,737 1.44
B SEEANERR -1.60% (20214E12 5 31 H: 1.49%)
Inter Media & Communication SpA, 6.750%, 09/02/27 3,125,000 2,963,259 0.85
Lottomatica SpA/Roma, 6.250%, 15/07/25 1,150,000 1,115,499 0.32
Lottomatica SpA/Roma, 9.750%, 30/09/27 1,475,000 1,522,082 0.43
5,600,840 1.60
RIFEEBANEER - 1.30% (20214E12H318: 1.26%)
Atlantia SpA, 1.875%, 12/02/28 2,275,000 1,882,904 0.53
Nexi SpA, 1.625%, 30/04/26 994,000 903,153 0.26
Nexi SpA, 2.125%, 30/04/29 100,000 80,924 0.02
Rekeep SpA, 7.250%, 01/02/26 2,050,000 1,708,265 0.49
4,575,246 1.30
&R -4.46% (20214E12 531 : 4.30%)
doValue SpA, 3.375%, 31/07/26 3,725,000 3,271,667 0.93
Intesa Sanpaolo SpA, 2.925%, 14/10/30 1,000,000 793,260 0.22
Intesa Sanpaolo SpA, 3.750%, 27/08/711 250,000 212,317 0.06
Intesa Sanpaolo SpA, 3.928%, 15/09/26 3,825,000 3,756,005 1.07
Intesa Sanpaolo SpA, 6.375%, 30/09/711 2,000,000 1,714,533 0.49
UniCredit SpA, 2.000%, 23/09/29 2,225,000 2,029,269 0.58
UniCredit SpA, 2.731%, 15/01/32 4,625,000 3,887,532 1.11
15,664,583 4.46
BARE -0.64% (202145125 31 H: 0.24%)
Fiber Bidco SpA, 11.000%, 25/10/27 900,000 950,053 0.27
Guala Closures SpA, 3.250%, 15/06/28 1,500,000 1,275,886 0.37
2,225,939 0.64
AZ)T & 33,117,345 9.44
HAS -2.28% (20214125 31 H: 1.84%)
BE -2.28% (202142125310 : 1.84%)
SoftBank Group Corp, 2.125%, 06/07/24 1,625,000 1,523,048 043
SoftBank Group Corp, 3.375%, 06/07/29 800,000 586,650 0.17
SoftBank Group Corp, 4.000%, 19/09/29 1,975,000 1,507,567 043
SoftBank Group Corp, 4.500%, 20/04/25 1,975,000 1,857,463 0.53
SoftBank Group Corp, 5.000%, 15/04/28 2,975,000 2,524,168 0.72
7,998,896 2.28
B AE & 7,998,896 2.28
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T —— -0.59% (20215£12 531 H: 0.28%)
ESEENEE - 0.33% (20214£125 31 H: 0.28%)
Adient Global Holdings Ltd, 3.500%, 15/08/24 1,200,000 1,144,087 033
1,144,087 0.33
&R -0.26% (20214E12 5318 : 0.00%)
Kane Bidco Ltd, 6.500%, 15/02/27 975,000 916,946 0.26
916,946 0.26
Ux—v—Hit 2,061,033 0.59
NI TINT -13.08% (20214E12H 318 : 17.03%)
FH -2.03% (202142125318 : 1.22%)
Consolidated Energy Finance SA, 5.000%, 15/10/28 3,075,000 2,566,568 0.73
Herens Midco Sarl, 5.250%, 15/05/29 950,000 657,780 0.19
Lune Holdings Sarl, 5.625%, 15/11/28 2,150,000 1,746,273 0.50
Monitchem HoldCo 2 SA, 9.500%, 15/09/26 2,325,000 2,150,073 0.61
7,120,694 2.03
BE -2.91% (202142125 318 : 2.47%)
Altice Financing SA, 2.250%, 15/01/25 1,702,000 1,558,529 0.44
Altice Financing SA, 3.000%, 15/01/28 2,850,000 2,241,026 0.64
Altice France Holding SA, 8.000%, 15/05/27 1,900,000 1,397,754 0.40
Summer BC Holdco B Sarl, 5.750%, 31/10/26 2,560,000 2,172,592 0.62
Telecom Italia Finance SA, 7.750%, 24/01/33 2,725,000 2,852,167 0.81
10,222,068 2.91
ESCEBNTIEER - 2.89% (20214€£12H 31 5: 4.96%)
Cirsa Finance International Sarl, 4.750%, 22/05/25 675,000 635,700 0.18
Cirsa Finance International Sarl, 6.250%, 20/12/23 271,252 268,591 0.08
Cirsa Finance International Sarl, 10.375%, 30/11/27 1,350,000 1,380,375 0.39
Codere Finance 2 Luxembourg SA, 11.000%, 30/09/26 1,087,644 948,969 0.27
Codere Finance 2 Luxembourg SA, 12.750%, 30/11/27 1,050,226 579,830 0.17
Dana Financing Luxembourg Sarl, 3.000%, 15/07/29 1,900,000 1,447,370 0.41
Helix Holdco SA, 10.000%, 19/04/26 677,473 0 0.00
Intralot Capital Luxembourg SA, 5.250%, 15/09/24 4,762,000 4,260,800 1.21
LHMC Finco 2 Sarl, 7.250%, 02/10/25 732,160 627,578 0.18
10,149,213 2.89
ERIEEEAEER - 0.44% (20214125 31 H: 0.87%)
Arena Luxembourg Finance Sarl, 1.875%, 01/02/28 1,925,000 1,531,081 0.44
1,531,081 0.44
TRAF— -0.38% (20214125 31 H: 0.60%)
Cullinan Holdco Scsp, 4.625%, 15/10/26 1,525,000 1,330,563 0.38
1,330,563 0.38
&b -3.06% (20214125 31 H : 4.30%)
4finance SA, 10.750%, 26/10/26 2,400,000 2,092,224 0.59
Codere New Holdco SA, 7.500%, 30/11/27 1,280,280 941,006 0.27
Garfunkelux Holdco 3 SA, 7.750%, 01/11/25 1,550,000 1,366,602 0.39
Motion Finco Sarl, 7.000%, 15/05/25 1,200,000 1,192,256 0.34
Signa Development Finance SCS, 5.500%, 23/07/26 3,700,000 2,279,662 0.65
Vivion Investments Sarl, 3.000%, 08/08/24 1,800,000 1,408,545 0.40
Vivion Investments Sarl, 3.500%, 01/11/25 2,000,000 1,468,143 0.42
10,748,438 3.06
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BAR -1.14% (202145128318 : 1.67%)
ARD Finance SA, 5.000%, 30/06/27 3,650,000 2,434,798 0.69
Galapagos SA/Luxembourg, 5.375%, 15/06/23® 45,000 225 0.00
Kleopatra Finco Sarl, 4.250%, 01/03/26 675,000 523,192 0.15
Kleopatra Holdings 2 SCA, 6.500%, 01/09/26 1,885,000 1,037,253 0.30
3,995,468 1.14
AR -0.23% (20215212531 H: 0.94%)
ContourGlobal Power Holdings SA, 2.750%, 01/01/26 375,000 330,573 0.09
ContourGlobal Power Holdings SA, 3.125%, 01/01/28 600,000 489,784 0.14
820,357 0.23
N TN ER 45,917,882 13.08
AT -2.40% (20214E12H31H: 3.16%)
EXUEREIEER - 0.42% (20214512831 E: 0.83%)
Nemak SAB de CV, 2.250%, 20/07/28 1,875,000 1,489,681 0.42
1,489,681 0.42
TRAE— -1.97% (2021412 H 31 H: 2.06%)
Petroleos Mexicanos, 2.750%, 21/04/27 4,575,000 3,578,879 1.02
Petroleos Mexicanos, 3.750%, 16/04/26 1,350,000 1,186,031 0.34
Petroleos Mexicanos, 4.750%, 26/02/29 2,750,000 2,135,852 0.61
6,900,762 1.97
&Fh -0.01% (2021412831 8:0.27%)
Credito Real SAB de CV SOFOM ER, 5.000%, 01/02/27® 2,074,000 43,279 0.01
43,279 0.01
AxvadEt 8,433,722 2.40
ZEE -2.67% (2021412 A 31 H: 3.11%)
EXUEREIEER -0.50% (20214512831 8: 1.15%)
Eagle Intermediate Global Holding BV/Eagle US Finance LLC, 5.375%, 2,625,000 1,739,062 050
01/05/23
1,739,062 0.50
ERIEEEIREER - 0.58% (20214£12H31H: 0.97%)
Allied Universal Holdco LLC/Allied Universal Finance Corp/Atlas Luxco 4
Sarl, 3.625%, 01/06/28 1,650,000 1,300,448 0.37
Allied Universal Holdco LLC/Allied Universal Finance Corp/Atlas Luxco 4
Sarl, 4.875%, 01/06/28 825,000 730,509 0.21
2,030,957 0.58
BAR -1.59% (2021412 4 31 H: 0.99%)
Ardagh Metal Packaging Finance USA LLC/Ardagh Metal Packaging Finance
Ple. 3.000%. 01/09/29 1,750,000 1,266,887 0.36
Ardagh Packaging Finance Plc/Ardagh Holdings USA Inc, 2.125%, 15/08/26 3,625,000 3,017,813 0.86
Ardagh Packaging Finance Plc/Ardagh Holdings USA Inc, 4.750%, 15/07/27 1,675,000 1,304,968 0.37
5,589,668 1.59
ZEESE 9,359,687 2.67
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FFUF -11.56% (20214E12 A 31 H: 9.57%)
BIE -3.13% (20214E12 5 31 H: 2.43%)
PPF Telecom Group BV, 3.250%, 29/09/27 2,125,000 1,902,984 0.54
Summer BidCo BV, 9.000%, 15/11/25 3,623,742 2,603,623 0.74
TMNL Holding BV, 3.750%, 15/01/29 1,850,000 1,611,208 0.46
United Group BV, 4.875%, 01/07/24 1,100,000 1,022,010 0.29
United Group BV, 5.012%, 15/02/26 (FRN) 1,005,000 863,094 0.25
UPC Holding BV, 3.875%, 15/06/29 325,000 269,142 0.08
VZ Vendor Financing Il BV, 2.875%, 15/01/29 2,800,000 2,147,698 0.61
Wp/ap Telecom Holdings III BV, 5.500%, 15/01/30 700,000 571,401 0.16
10,991,160 3.13
BEREETIEER - 1.72% (20214E128315: 0.47%)
Dufry One BV, 2.000%, 15/02/27 475,000 386,983 0.11
Dufry One BV, 2.500%, 15/10/24 900,000 870,806 0.25
Dufry One BV, 3.375%, 15/04/28 2,125,000 1,752,041 0.50
Goodyear Europe BV, 2.750%, 15/08/28 3,000,000 2,398,134 0.68
Maxeda DIY Holding BV, 5.875%, 01/10/26 900,000 627,045 0.18
6,035,009 1.72
BERIEEESAEER - 4.21% 20214E12H31H: 3.34%)
Darling Global Finance BV, 3.625%, 15/05/26 840,000 814,739 0.23
Q-Park Holding I BV, 2.000%, 01/03/27 2,295,000 1,911,582 0.55
Sigma Holdco BV, 5.750%, 15/05/26 4,450,000 3,182,729 0.91
Teva Pharmaceutical Finance Netherlands Il BV, 1.125%, 15/10/24 1,250,000 1,160,971 0.33
Teva Pharmaceutical Finance Netherlands II BV, 1.625%, 15/10/28 1,725,000 1,277,905 0.36
Teva Pharmaceutical Finance Netherlands II BV, 1.875%, 31/03/27 3,075,000 2,465,043 0.70
Teva Pharmaceutical Finance Netherlands II BV, 4.375%, 09/05/30 3,451,000 2,842,200 0.81
Villa Dutch Bidco BV, 9.000%, 03/11/29 1,200,000 1,127,100 0.32
14,782,269 4.21
BAR -1.99% (20214E12 A 31 H: 1.66%)
Compact Bidco BV, 5.750%, 01/05/26 3,125,000 2,104,271 0.60
OI European Group BV, 2.875%, 15/02/25 1,350,000 1,297,012 0.37
OI European Group BV, 3.125%, 15/11/24 850,000 824,125 0.23
Selecta Group BV, 8.000%, 01/04/26 1,190,573 1,002,292 0.29
Selecta Group BV, 10.000%, 01/07/26 3,328,014 1,756,415 0.50
6,984,115 1.99
Fr/av— -0.51% (2021412 5315 : 1.31%)
Diebold Nixdorf Dutch Holding BV, 9.000%, 15/07/25 144A 1,879,750 1,783,770 0.51
1,783,770 0.51
A7 ¥ EE 40,576,323 11.56
INyz— -0.10% (202145125 31 B : 0.43%)
ERFEEHEIRIEER -0.10% (20214E£12H315: 0.43%)
Nassa Topco AS, 2.875%, 06/04/24 371,000 356,160 0.10
356,160 0.10
Ny x—&E 356,160 0.10
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2F= - 0.60% (20214E12 A 31 H: 0.00%)

RSEEAUMERRL - 0.60% (2021£€E12 5 31 H: 0.00%)

Carnival Corp, 7.625%, 01/03/26 2,625,000 2,108,389 0.60
2,108,389 0.60

Nr<EE 2,108,389 0.60

RIVRHIL -0.92% (20214£12H 315 : 0.86%)

ESGEBNTIEER - 0.92% (202141231 5: 0.86%)

Transportes Aereos Portugueses SA, 5.625%, 02/12/24 3,400,000 3,214,194 0.92
3,214,194 0.92

RANTNVEEE 3,214,194 0.92

J—==7 -0.59% (2021412531 H: 0.18%)

BE - 0.59% (202142125318 : 0.18%)

RCS & RDS SA, 3.250%, 05/02/28 2,600,000 2,068,749 0.59
2,068,749 0.59

—==TEE 2,068,749 0.59

ARAY -5.36% (20214125 31 H: 5.34%)

BIE - 0.50% (20214E125 31 H: 0.35%)

Lorca Telecom Bondco SA, 4.000%, 18/09/27 1,969,000 1,759,794 0.50
1,759,794 0.50

ESESNER -0.92% (20214E125 31 H: 1.51%)

Foodco Bondco SA, 6.250%, 15/05/26 2,100,000 826,000 0.23

International Consolidated Airlines Group SA, 2.750%, 25/03/25 800,000 727,818 0.21

International Consolidated Airlines Group SA, 3.750%, 25/03/29 2,200,000 1,683,171 0.48
3,236,989 0.92

ERIEHBIAISERS - 0.80% (20214E123 31 H: 1.09%)

Grifols Escrow Issuer SA, 3.875%, 15/10/28 1,000,000 835,527 0.24

Grifols SA, 1.625%, 15/02/25 558,000 525,834 0.15

Grifols SA, 3.200%, 01/05/25 1,550,000 1,428,396 0.41
2,789,757 0.80

&R -2.22% (20214E12 5318 : 1.80%)

Banco de Credito Social Cooperativo SA, 1.750%, 09/03/28 1,900,000 1,454,745 0.41

Banco de Sabadell SA, 1.125%, 27/03/25 1,200,000 1,097,000 0.31

Banco de Sabadell SA, 1.750%, 10/05/24 800,000 768,927 0.22

CaixaBank SA, 6.375%, 19/12/71® 2,400,000 2,334,766 0.67

CaixaBank SA, 6.750%, 13/09/71 2,200,000 2,141,307 0.61
7,796,745 2.22

GAR -0.92% (202145125 31 H: 0.59%)

Cellnex Finance Co SA, 2.250%, 12/04/26 1,700,000 1,563,919 0.45

OHL Operaciones SA, 6.600%, 31/03/26 2,063,658 1,658,665 0.47
3,222,584 0.92

AR EE 18,805,869 5.36

AU xz—F v -1.12% (20214E12H31H: 0.00%)

EXFEEHEIRIEER - 0.97% (20214E12H318: 0.00%)

Verisure Holding AB, 3.875%, 15/07/26 1,400,000 1,263,010 0.36

Verisure Holding AB, 9.250%, 15/10/27 850,000 887,262 0.25
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Verisure Midholding AB, 5.250%, 15/02/29 1,595,000 1,266,483 0.36
3,416,755 0.97
&/ - 0.15% (20214E12 5318 : 0.00%)
Samhallsbyggnadsbolaget i Norden AB, 1.000%, 12/08/27 775,000 533,730 0.15
533,730 0.15
2z —F A EH 3,950,485 1.12
AFYR -12.00% (2021512 H 318 : 15.55%)
BIE - 1.20% (202142125 318 1.49%)
TalkTalk Telecom Group Ltd, 3.875%, 20/02/25 1,200,000 1,059,812 0.30
Virgin Media Secured Finance Plc, 4.125%, 15/08/30 600,000 516,537 0.15
Vodafone Group Plec, 2.625%, 27/08/80 1,775,000 1,556,215 0.44
Vodafone Group Plc, 4.200%, 03/10/78 1,200,000 1,084,872 0.31
4,217,436 1.20
EXUERNEIEER -3.74% (20214512831 8: 6.05%)
Carnival Plc, 1.000%, 28/10/29 6,047,000 2,445,580 0.70
Deuce Finco Ple, 5.500%, 15/06/27 2,895,000 2,601,219 0.74
Maison Finco Plc, 6.000%, 31/10/27 1,421,000 1,161,792 0.33
Marks & Spencer Plc, 4.500%, 10/07/27 625,000 603,887 0.17
Marks & Spencer Plc, 6.000%, 12/06/25 975,000 1,061,638 0.30
Punch Finance Plc, 6.125%, 30/06/26 1,275,000 1,213,596 0.35
Stonegate Pub Co Financing 2019 Plc, 8.000%, 13/07/25 2,300,000 2,311,519 0.66
TI Automotive Finance Plc, 3.750%, 15/04/29 2,325,000 1,713,409 0.49
13,112,640 3.74
ERIEEEIREER - 2.28% (20214E12H 318 : 3.64%)
Bellis Acquisition Co Plc, 3.250%, 16/02/26 2,950,000 2,703,401 0.77
EC Finance Plc, 3.000%, 15/10/26 1,330,000 1,199,660 0.34
Premier Foods Finance Plc, 3.500%, 15/10/26 2,325,000 2,307,587 0.66
RAC Bond Co Plc, 5.250%, 04/11/27 2,000,000 1,774,661 0.51
7,985,309 2.28
TRAE— -0.53% (2021412 H 31 H: 0.29%)
EnQuest Plc, 7.000%, 15/10/23 1,675,000 1,875,551 0.53
1,875,551 0.53
&Fh -2.77% (20214128318 : 2.27%)
Barclays Plc, 7.125%, 15/09/711 1,700,000 1,808,829 0.52
Barclays Plc, 8.875%, 15/12/711 1,500,000 1,666,031 0.48
Bracken MidCol Ple, 6.750%, 01/11/27 675,000 606,260 0.17
International Personal Finance Plc, 9.750%, 12/11/25 2,375,000 1,902,969 0.54
Jerrold Finco Plc, 4.875%, 15/01/26 1,050,000 1,016,262 0.29
Jerrold Finco Plc, 5.250%, 15/01/27 1,175,000 1,102,381 0.31
Newday Bondco Ple, 13.250%, 15/12/26 1,440,000 1,624,820 0.46
9,727,552 2.77
BARS -1.48% (2021412 4 31 H: 0.56%)
Rolls-Royce Ple, 1.625%, 09/05/28 2,575,000 2,042,233 0.58
Rolls-Royce Ple, 5.750%, 15/10/27 550,000 565,355 0.16
Victoria Ple, 3.625%, 24/08/26 800,000 654,967 0.19
Zenith Finco Plc, 6.500%, 30/06/27 2,275,000 1,935,101 0.55
5,197,656 1.48
AFXYZEFH 42,116,144 12.00




ILZ TPV RTAINSUR—A—BET Y - NAA— LR -RUR-T7UR

Z7RIZ
AEA  EDBEA
i R/ (2—m) (%)
KE -9.31% (20214£12 5318 : 7.92%)
FH - 0.53% (202142125 318 : 0.00%)
Olympus Water US Holding Corp, 5.375%, 01/10/29 1,625,000 1,177,990 0.34
SCIL IV LLC/SCIL USA Holdings LLC, 4.375%, 01/11/26 800,000 683,952 0.19
1,861,942 0.53
BEEEVUHER -1.85% (20214E12 531 H: 1.68%)
Ford Motor Credit Co LLC, 2.330%, 25/11/25 725,000 667,290 0.19
Ford Motor Credit Co LLC, 2.386%, 17/02/26 800,000 728,203 0.21
Ford Motor Credit Co LLC, 2.748%, 14/06/24 395,000 420,960 0.12
Ford Motor Credit Co LLC, 3.250%, 15/09/25 2,375,000 2,248,519 0.64
Ford Motor Credit Co LLC, 4.535%, 06/03/25 425,000 456,251 0.13
Levi Strauss & Co, 3.375%, 15/03/27 2,126,000 1,984,399 0.56
6,505,622 1.85
BRIEEBEANEER -3.09% (2021412531 H : 2.05%)
Catalent Pharma Solutions Inc, 2.375%, 01/03/28 2,625,000 2,125,331 0.61
IQVIA Inc, 2.250%, 15/01/28 2,575,000 2,260,075 0.64
IQVIA Inc, 2.875%, 15/06/28 400,000 355,653 0.10
Organon & Co/Organon Foreign Debt Co-Issuer BV, 2.875%, 30/04/28 1,484,000 1,293,931 0.37
Primo Water Holdings Inc, 3.875%, 31/10/28 2,425,000 2,135,518 0.61
Spectrum Brands Inc, 4.000%, 01/10/26 2,875,000 2,680,765 0.76
10,851,273 3.09
&ab - 0.67% (20214£12H 318 : 0.41%)
MPT Operating Partnership LP/MPT Finance Corp, 2.500%, 24/03/26 1,800,000 1,617,746 0.46
MPT Operating Partnership LP/MPT Finance Corp, 3.375%, 24/04/30 1,000,000 735,755 0.21
2,353,501 0.67
BAR -2.18% (202142124 31 H : 2.44%)
Ball Corp, 1.500%, 15/03/27 475,000 419,867 0.12
Belden Inc, 3.375%, 15/07/27 1,150,000 1,051,560 0.30
Graphic Packaging International LLC, 2.625%, 01/02/29 1,500,000 1,307,005 0.37
Mauser Packaging Solutions Holding Co, 4.750%, 15/04/24 3,475,000 3,324,706 0.95
Standard Industries Inc/NJ, 2.250%, 21/11/26 1,811,000 1,534,438 0.44
7,637,576 2.18
Frav— -0.66% (20214E12 A 31 H: 0.75%)
Boxer Parent Co Inc, 6.500%, 02/10/25 2,450,000 2,329,378 0.66
2,329,378 0.66
NSEEE - 0.33% (20214E12 4 31 H : 0.00%)
UGI International LLC, 2.500%, 01/12/29 1,500,000 1,144,725 0.33
1,144,725 0.33
KEGE 32,684,017 9.31
EHER 336,764,712 95.95
X - 0.25% (20214125 31 H: 0.00%)
NI TIVT -0.00% (20214E12H31 5 0.00%)
BSGEEAMERRS - 0.00% (20214E12 5 31 H: 0.00%)
Codere Finance 2 Luxemburg SA 44,496 0 0.00
Helix Holdco SA 21,250 0 0.00
0 0.00
NI TNIEEH 0 0.00




ILZ TPV RTAINSUR—A—BET Y - NAA— LR -RUR-T7UR

77Kz
INIEAT#E HDBEE
SHIA ¥R/ EE (z—nm) (%)
FFUF -0.10% (2021412531 5: 0.00%)
AR -0.10% (202148124 31 8 : 0.00%)
Selecta Group BV, 12.000%, 01/10/26 PFD 503,961 338,284 0.10
338,284 0.10
Ao 7 &5 338,284 0.10
VUHBR— -0.15% (202141231 5 : 0.00%)
&R -0.15% (20214E12 5318 : 0.00%)
Teide Ltd 46,467,308 534,380 0.15
534,380 0.15
U HR— A 534,380 0.15
HRAF 872,664 0.25
H—2m—y -0.79% (2021412 H 318 : 0.00%)
HKE -0.79% (20214E12H 31 H: 0.00%)
&b - 0.79% (20214E12H 31 H: 0.00%)
Mulhacen PTE Ltd, 01/12/26 1,964,361 1,892,334 0.54
Mulhacen PTE Ltd, 31/03/28 910,703 877,310 0.25
2,769,644 0.79
KEEE 2,769,644 0.79
F—ha—y &3t 2,769,644 0.79
ANy BYREIHFIVTANE BB LERK—005% (2021512831H:(0.16%) )
77 R
2 C1b: 4 REBIHEE HDHEE
BE ZHEESE EE  sERKEE BB IHEF R H (z—nm) (%)
GBP 900 EUR (1,045) Brown Brothers Harriman & Co.  30/01/2023 29) 0.00
GBP 8 EUR (10) Brown Brothers Harriman & Co.  30/01/2023 0 0.00
JPY 9,245,875 EUR (64,545) Brown Brothers Harriman & Co.  30/01/2023 1,200 0.00
JPY  1,364,853,817 EUR (9,519,103) Brown Brothers Harriman & Co.  30/01/2023 186,041 0.05
VBV REREZRT T AN E R LE R R DA KR aF 187,241 0.05
~oUHVEERESRY T ANNE BB ETK RO RETR AR GEH (29) 0.00
ANTELfi#E
(—m)
BRZECTAEMKS TSN &REE 340,594,261 97.04
BRFEC CAEMG CHESh I &MAE (29) 0.00
ZOMOEFE R LOALE 10,384,902 2.96
WEHORAR \IRB T EMEE 350,979,134 100.00
(1) HEHARR
@) F7HN
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ILT TP RTFTANGUR =TT INAA—)LR-RUR-T7UR

A AR E
20224F12 A 31 BICHT 325
CKR)
E AR 1,662,204
A A A AF 120
AR 238 U CA AR Tl E SN DA RN ER L OV Al AE IR DR K (14,992,319)
BEHARAH (13,329,995)
A% M (69,466)
St FERR ARG (13,399,461)
SRER
FFIZED D SN ALY 4 (1,174,079)
TN AN bR Y 4 (661,683)
0 S 1)
ELEEEN (15,235,224)
Bl RUR BN BIA B T0) 549
BEMHEORAE IRBTIMEEDER ICLIBAREAFH (15,234,675)
1 034 7=0 5 PEMAS FATIE S AR W PE
Class SD JPY Hedged(in JPY) 5,079.8303 447,830 2,274,900,399



LG IR TANTGUR =TT N A—LF-RUR-T7UR

P& A MRES B

(2022412 A 31 H HITE)
TR
ANTEAfi#E HH5EIE
$E B CErY) (%)
¥ - 91.81% (2021412531 H: 91.54%)
NI2—FHE - 0.83% (20214E12H31H: 0.00%)
BSEHWNEER - 0.83% (20214E12H31H: 0.00%)
Li & Fung Ltd, 5.250%, 03/05/711 300,000 148,065 0.83
148,065 0.83
N FEBAE 148,065 0.83
FENA—DVER - 12.82% (0214E12H31A: 11.93%)
BESESANER - 4.00% (0214E128310: 2.53%)
Fortune Star BVI Ltd, 5.000%, 18/05/26 500,000 340,163 1.91
Fortune Star BVI Ltd, 5.950%, 19/10/25 250,000 197,000 1.11
Studio City Finance Ltd, 6.000%, 15/07/25 200,000 173,493 0.98
710,656 4.00
& - 7.75% (0214E12A318: 8.72%)
Easy Tactic Ltd, 7.500%, 11/07/28 516,052 99,543 0.56
New Metro Global Ltd, 4.800%, 15/12/24 300,000 232,273 1.31
New Metro Global Ltd, 6.800%, 05/08/23 300,000 276,590 1.56
RKPF Overseas 2019 A Ltd, 5.900%, 05/03/25 200,000 165,645 0.93
RKPF Overseas 2019 A Ltd, 6.700%, 30/09/24 400,000 351,989 1.98
Sun Hung Kai & Co BVI Ltd, 5.000%, 07/09/26 300,000 249,236 1.41
1,375,276 7.75
AWEE - 1.07% Q0214E12A31H: 0.68%)
Star Energy Geothermal Wayang Windu Ltd, 6.750%, 24/04/33 202,700 190,896 1.07
190,896 1.07
EEAN—DEBAE 2,276,828 12.82
FAVHS - 22.12% (20214E12H31H: 35.50%)
B - 1.63% (202148124318 : 0.87%)
China Honggiao Group Ltd, 6.250%, 08/06/24 300,000 289,688 1.63
289,688 1.63
ERESRNEER - 6.09% (20214E12A31H: 0.00%)
Melco Resorts Finance Ltd, 5.625%, 17/07/27 300,000 254,256 1.43
MGM China Holdings Ltd, 5.250%, 18/06/25 200,000 187,843 1.06
Sands China Ltd, 5.625%, 08/08/25 300,000 289,856 1.63
Wynn Macau Ltd, 5.500%, 01/10/27 400,000 349,230 1.97
1,081,185 6.09
FRSEDRNER - 2.03% (202148125310 1.48%)
eHi Car Services Ltd, 7.000%, 21/09/26 300,000 188,925 1.06
Health & Happiness H&H International Holdings Ltd, 5.625%, 24/10/24 200,000 172,211 0.97
361,136 2.03
& - 12.37% (0214E128 31 A : 31.96%)
Agile Group Holdings Ltd, 5.500%, 21/04/25 200,000 105,654 0.60
Agile Group Holdings Ltd, 5.750%, 02/01/25 500,000 263,688 1.49



LG IR TANTGUR =TT N A—LF-RUR-T7UR

TR
ATEAfi#E HH5EIE
81 Hi CkFM) (%)
China SCE Group Holdings Ltd, 5.950%, 29/09/24 200,000 85,874 0.48
China SCE Group Holdings Ltd, 6.000%, 04/02/26 300,000 111,589 0.63
China SCE Group Holdings Ltd, 7.375%, 09/04/24 400,000 192,367 1.08
Country Garden Holdings Co Ltd, 7.250%, 08/04/26 400,000 251,674 1.42
KWG Group Holdings Ltd, 5.950%, 10/08/25 200,000 81,100 0.46
Longfor Group Holdings Ltd, 4.500%, 16/01/28 300,000 243,002 1.37
Powerlong Real Estate Holdings Ltd, 6.250%, 10/08/24 200,000 60,690 0.34
Powerlong Real Estate Holdings Ltd, 7.125%, 15/01/24 284,724 91,327 0.51
Seazen Group Ltd, 6.150%, 15/04/23 500,000 472,491 2.66
Times China Holdings Ltd, 6.200%, 22/03/26 300,000 48,300 0.27
VLL International Inc, 5.750%, 28/11/24 200,000 188,318 1.06
2,196,074 12.37
TARVHEBER 3,928,083 22.12
FBHE - 591% (202142124318 : 3.75%)
REREBRIEER - 0.81% (20214E12H31H: 0.00%)
GLP China Holdings Ltd, 2.950%, 29/03/26 200,000 142,699 0.81
142,699 0.81
&t - 5.10% (202142124318 : 3.75%)
Bank of East Asia Ltd/The, 5.875%, 19/03/711 500,000 464,365 2.61
Yanlord Land HK Co Ltd, 5.125%, 20/05/26 300,000 251,908 1.42
Yanlord Land HK Co Ltd, 6.800%, 27/02/24 200,000 189,763 1.07
906,036 5.10
BEHEEE 1,048,735 5.91
AR - 14.55% (20214128318 5.14%)
FERFEBRUEERS - 0.96% (0214E12A31H: 0.00%)
JSW Infrastructure Ltd, 4.950%, 21/01/29 200,000 171,644 0.96
171,644 0.96
TRLE— - 3.28% (20214E12H31H: 2.48%)
Adani Green Energy UP Ltd/Prayatna Developers Pvt Ltd/Parampujya
Solar Energ, 6.250%, 10/12/24 300,000 294,275 1.66
ReNew Power Pvt Ltd, 5.875%, 05/03/27 300,000 287,574 1.62
581,849 3.28
&b - 4.89% (20214E12A31H: 1.47%)
IIFL Finance Ltd, 5.875%, 20/04/23 300,000 295,670 1.67
Shriram Finance Ltd, 4.150%, 18/07/25 300,000 275,791 1.55
Yes Bank Ifsc Banking Unit Branch, 3.750%, 06/02/23 300,000 296,429 1.67
867,890 4.89
BAR - 2.34% (202142125318 : 1.19%)
GMR Hyderabad International Airport Ltd, 4.750%, 02/02/26 200,000 186,356 1.05
Summit Digitel Infrastructure Ltd, 2.875%, 12/08/31 300,000 229,552 1.29
415,908 2.34
AREE - 3.08% (20214E12H31H: 0.00%)
Adani Green Energy Ltd, 4.375%, 08/09/24 600,000 546,528 3.08
546,528 3.08
AR EE 2,583,819 14.55




LG IR TANTGUR =TT N A—LF-RUR-T7UR

77Nz
ANTEAH#% HDHEE
SHIA i CKkRL) (%)
AVRFTT - 2.80% (20214E12831H: 1.64%)
&b - 1.48% (20214E12A31H: 0.89%)
Pakuwon Jati Tbk PT, 4.875%, 29/04/28 300,000 263,748 1.48
263,748 1.48
AIEEE - 1.32% (20214E12A31H: 0.75%)
Cikarang Listrindo Tbk PT, 4.950%, 14/09/26 250,000 233,834 1.32
233,834 1.32
ALVRRL TR 497,582 2.80
Tr—U—5 - 0.96% (20214E12H31H: 0.56%)
BARM - 096% (20214E12531H: 0.56%)
West China Cement Ltd, 4.950%, 08/07/26 200,000 169,390 0.96
169,390 0.96
Tx—v—BhE 169,390 0.96
F—YL ¥R - 837% (R0214E12H31H: 6.05%)
WBIE - 2.55% (20214E12H31H: 1.54%)
Network i2i Ltd, 3.975%, 03/06/71") 300,000 261,447 1.47
Network i2i Ltd, 5.650%, 15/04/710 200,000 190,461 1.08
451,908 255
TRLR— - 2.17% (O214E12H31H: 2.42%)
Azure Power Energy Ltd, 3.575%, 19/08/26 186,100 145,710 0.82
Greenko Power II Ltd, 4.300%, 13/12/28 286,345 239,581 135
385,291 2.17
BAM - 1.60% (202145125310 0.00%)
India Airport Infra, 6.250%, 25/10/25 300,000 284,473 1.60
284,473 1.60
BB - 2.05% (20214E12H31H: 0.00%)
CA Magnum Holdings, 5.375%, 31/10/26 400,000 364,000 2.05
364,000 2.05
E—YL ¥R EE 1,485,672 8.37
FL L - 1.09% (20214E12 8318 1.46%)
B - 1.09% (20214E12831H: 1.46%)
Mongolia Government International Bond, 8.750%, 09/03/24 200,000 192,880 1.09
192,880 1.09
ELANEE 192,880 1.09
FI8 - 1.76% (021412831 H: 1.62%)
AEEE - 1.76% (20214E12H31H: 1.07%)
Mong Duong Finance Holdings BV, 5.125%, 07/05/29 375,000 312,653 1.76
312,653 1.76
IV E LR 312,653 1.76




LG IR TANTGUR =TT N A—LF-RUR-T7UR

77Nz
ATEAfi#E HH5EIE
SHIA i (CkEN) (%)
RERZY -0.66% (20214E12 5 31 H : 3.37%)
BT - 0.66% (20214E12A31H: 3.37%)
Pakistan Government International Bond, 6.875%, 05/12/27 300,000 116,913 0.66
116,913 0.66
2F 2B AR 116,913 0.66
T4V - 4.88% (20214125 31H: 2.98%)
SEIE - 1.02% (20214E12H31H: 0.60%)
Globe Telecom Inc, 4.200%, 02/05/71 200,000 181,330 1.02
181,330 1.02
ZAH - 1.97% (20214E12531H: 0.60%)
San Miguel Corp, 5.500%, 29/01/71%) 400,000 348,835 1.97
348,835 1.97
TRLE— - 0.98% (20214E12H31H: 0.59%)
Petron Corp, 4.600%, 19/07/711) 200,000 174,790 0.98
174,790 0.98
AWEE - 0.91% (20214E12431H: 1.19%)
SMC Global Power Holdings Corp, 6.500%, 25/10/71") 200,000 161,383 0.91
161,383 0.91
TV AR 866,338 4.88
LUHF—IV - 6.96% (20214E12531H: 7.80%)
RRIESFAEER - 2.53% (20214E12H318: 242%)
Singapore Airlines Ltd, 3.375%, 19/01/29 300,000 269,175 1.52
TML Holdings Pte Ltd, 4.350%, 09/06/26 200,000 180,094 1.01
449,269 2.53
TRILEF— - 2.52% (20214E12A31H: 3.57%)
Medco Bell Pte Ltd, 6.375%, 30/01/27 300,000 270,067 1.52
Medco Laurel Tree Pte Ltd, 6.950%, 12/11/28 200,000 177,584 1.00
447,651 2.52
&Rl - 1.91% (20214124 31A: 1.81%)
DBS Group Holdings Ltd, 3.300%, 27/08/71 200,000 186,308 1.05
Theta Capital Pte Ltd, 8.125%, 22/01/25 200,000 152,329 0.86
338,637 1.91
U HR—NVEF 1,235,557 6.96
BE - 1.06% (20214E12H31H: 0.00%)
&t - 1.06% (20214E12H31H: 0.00%)
Woori Bank, 4.250%, 04/04/71 200,000 188,592 1.06
188,592 1.06
EES 188,592 1.06
RS H - 1.20% (0214E12H31H: 2.54%)
BT - 1.20% (20214E12H31H: 2.54%)
Sri Lanka Government International Bond, 6.825%, 18/07/26 200,000 61,737 0.35



LG IR TANTGUR =TT N A—LF-RUR-T7UR

TR
ATEAfi#E HH5EIE
S8R FHim CKRL) (%)
Sri Lanka Government International Bond, 7.850%, 14/03/29 500,000 151,436 0.85
213,173 1.20
YT hEEt 213,173 1.20
HA - 3.66% (20214E12H31H: 1.84%)
&t - 3.66% (20214125318 : 1.84%)
Bangkok Bank Pcl/Hong Kong, 5.000%, 23/03/71"V 200,000 188,874 1.07
Kasikornbank Pcl/Hong Kong, 5.275%, 14/04/711 300,000 284,133 1.60
Krung Thai Bank Pcl/Cayman Islands, 4.400%, 25/09/71( 200,000 176,356 0.99
649,363 3.66
AAEEH 649,363 3.66
AXVAR - 2.18% (20214E12H31H: 3.80%)
FH - 2.18% (202141231 H: 3.80%)
Vedanta Resources Finance II Plc, 13.875%, 21/01/24 300,000 261,466 1.47
Vedanta Resources Ltd, 6.125%, 09/08/24 200,000 126,309 0.71
387,775 2.18
AXYVZEE 387,775 2.18
EZEE 16,301,418 91.81
Ny UHYBREIIHFVIANE HBEIERLK— (1.98%) (2021412831H:1.13%)
77 R
ZH 5| REDIHEE HHHEE
BE ZHEESE BE SIEBREeH 5 MF REH CEFL) (%)
USD 7,360 JPY (1,000,000) Brown Brothers Harriman & Co.  30/01/2023 (253) 0.00
JPY 1,000,000 USD (7,457) Brown Brothers Harriman & Co.  30/01/2023 156 0.00
JPY 46,164,870 USD (344,299) Brown Brothers Harriman & Co.  30/01/2023 7,151 0.04
JPY 2,180,571,733 USD (16,256,764) Brown Brothers Harriman & Co.  30/01/2023 343,761 1.94
~yVHVEE RS T AN E AR SETINRDRETRREFH 351,068 1.98
~UHVEE ISR T AN E BB LETR RO RETR AR GEH (253) 0.00
INIEAT#%
CERL)
HHEEL TAEMR THEESNSSRIEE 16,652,486 93.79
HEREEC TAEME RSN &MARE (253) 0.00
ZOMOEEFS IO 1,103,230 6.21
BEMHORAE CIRB T oMERE 17,755,463 100.00

(1) JESIIR

— 100 —
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ILZ IPORTFTANGUR =TT AVRRR ARG L—R KRR TD7UR

EAHEEE
20224F12 A 31 BICHT 325
CKR)

RIS 1,121,284

A A A AF 133

AR 238 U CA AR Tl E SN DA RN ER L OV Al AE IR DR K (8,934,336)

BEHARAH (7,812,919)

S 2 (100,188)

At FERRATR (7,913,107)

SRER

FRIZED D SN ALY 4 (556,935)

XX A NS AT L 4 (184,220)

0 S (11)

LK (8,654,273)

Bl RUR BN BIA B T0) 490

BEMHEORAE IRBTIMEEDER ICLIBAREAFH (8,653,783)

1 034 7=0 5 PEMAS FATIE S AR W PE

Class SD JPY Hedged (in JPY) 8,489.9506 349,455 2,966,855,671
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P& A MRES B

20224F12 A 31 H BIfE
TR
ATEAfi#E HH5EIE
S5 B CERL) (%)
¥ - 92.67% (2021412 H 31 H : 96.67%)
232 -0.93% (20214212 5 31 H: 0.00%)
GAR -0.93% (20214E125 31 H: 0.00%)
Competition Team Technologies Ltd, 4.250%, 12/03/29 300,000 278,886 0.93
278,886 0.93
’eEE 278,886 0.93
WHEN—DVEEE - 14.37% (20214E12 5 31 5 : 23.65%)
IRIVE— -1.70% (20214E12 A 31 H : 2.56%)
CNPC HK Overseas Capital Ltd, 5.950%, 28/04/41 500,000 510,983 1.70
510,983 1.70
&t - 4.62% (20215212 H 31 F : 8.96%)
China Cinda 2020 I Management Ltd, 2.500%, 20/01/28 900,000 767,966 2.56
Huarong Finance II Co Ltd, 4.625%, 03/06/26 200,000 178,023 0.59
Sinochem Offshore Capital Co Ltd, 2.250%, 24/11/26 500,000 441,803 1.47
1,387,792 4.62
BARM -6.34% (202142125 310 : 6.94%)
Guangzhou Metro Investment Finance BVI Ltd, 2.310%, 17/09/30 300,000 227,878 0.76
Powerchina Roadbridge Group British Virgin Islands Ltd, 3.080%, 01/10/71" 500,000 461,837 1.54
SF Holding Investment 2021 Ltd, 3.125%, 17/11/31 400,000 331,657 1.10
Shuifa International Holdings BVI Co Ltd, 4.000%, 24/03/24 200,000 175,769 0.58
Yunda Holding Investment Ltd, 2.250%, 19/08/25 800,000 707,219 2.36
1,904,360 6.34
INEEFE -1.71% (20215124315 : 2.23%)
CLP Power HK Finance Ltd, 3.550%, 06/02/71" 550,000 511,480 1.71
511,480 1.71
WEAN—VH B 4,314,615 14.37
A2 -14.77% (20214E12 5 31 H: 13.81%)
HEE -7.44% (20215212 H 318 : 4.76%)
Alibaba Group Holding Ltd, 4.500%, 28/11/34 600,000 536,130 1.78
Meituan, 3.050%, 28/10/30 400,000 310,993 1.04
Tencent Holdings Ltd, 3.595%, 19/01/28 1,100,000 1,010,950 3.37
Tencent Music Entertainment Group, 2.000%, 03/09/30 500,000 376,868 1.25
2,234,941 7.44
BERIEHBALEER - 1.69% (20214125 311 : 1.56%)
China Modern Dairy Holdings Ltd, 2.125%, 14/07/26 600,000 507,890 1.69
507,890 1.69
&7t -5.64% (20214E12 A 31 H: 7.49%)
CCBL Cayman 1 Corp Ltd, 3.875%, 16/05/29 500,000 452,821 1.51
Champion MTN Ltd, 2.950%, 15/06/30 500,000 412,218 1.37
China Overseas Finance Cayman VIII Ltd, 3.050%, 27/11/29 500,000 419,392 1.40
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Z7RIT
ANTEAfi#E HH5EIE
2] B CKRLY) (%)
Goodman HK Finance, 3.000%, 22/07/30 500,000 407,182 1.36
1,691,613 5.64
A HEBAE 4,434,444 14.77
FEHE - 11.51% (20214E12A31 5: 10.44%)
FH -2.52% (20215£12 431 H: 2.37%)
CNAC HK Finbridge Co Ltd, 4.125%, 19/07/27 300,000 271,734 0.92
CNAC HK Finbridge Co Ltd, 5.125%, 14/03/28 500,000 479,195 1.60
756,929 2.52
SEIE -2.08% (20214512 31 H: 0.00%)
Xiaomi Best Time International Ltd, 3.375%, 29/04/30 800,000 624,302 2.08
624,302 2.08
&t -3.56% (20215212431 F : 5.25%)
AIA Group Ltd, 2.700%, 07/10/71V 800,000 690,250 2.30
China Ping An Insurance Overseas Holdings Ltd, 2.850%, 12/08/31 500,000 378,547 1.26
1,068,797 3.56
BUF -2.03% (20214212 4 31 H: 0.00%)
Airport Authority, 2.400%, 08/06/71" 700,000 610,652 2.03
610,652 2.03
FraPd— -1.32% (202152124310 : 1.38%)
Lenovo Group Ltd, 3.421%, 02/11/30 500,000 394,897 1.32
394,897 1.32
HIAF 3,455,577 11.51
AVFR -8.73% (20214E12 3311 : 7.23%)
BERIEEBAEER -2.05% (20214125 31 H: 1.99%)
Adani Ports & Special Economic Zone Ltd, 4.200%, 04/08/27 700,000 615,840 2.05
615,840 2.05
TRIVE— -1.54% (2021412831 5 1.42%)
Reliance Industries Ltd, 3.667%, 30/11/27 500,000 462,513 1.54
462,513 1.54
&t -3.29% (20215212 H 31 F : 2.44%)
Power Finance Corp Ltd, 3.750%, 06/12/27 600,000 545,953 1.82
REC Ltd, 2.250%, 01/09/26 500,000 440,738 1.47
986,691 3.29
BAR -1.85% (20214E12H 31 H: 1.38%)
Indian Railway Finance Corp Ltd, 3.835%, 13/12/27 600,000 555,470 1.85
555,470 1.85
A FEE 2,620,514 8.73
AVRFTT -4.72% (20214E12H31H: 8.72%)
BRI ER - 1.09% (2021£4E128 31 H: 2.55%)
Indofood CBP Sukses Makmur Tbk PT, 3.541%, 27/04/32 400,000 326,612 1.09
326,612 1.09
BUF -2.10% (202152124318 : 2.17%)
Indonesia Government International Bond, 8.500%, 12/10/35 500,000 629,941 2.10
629,941 2.10
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Z7RIT
ANIEATHE HH5EIE
i i CRFM) (%)
INEEFE -1.53% (2021€£12 4318 : 1.49%)
Perusahaan Perseroan Persero PT Perusahaan Listrik Negara, 3.875%, 300,000 265,638 0.89
17/07/29
Perusahaan Perseroan Persero PT Perusahaan Listrik Negara, 5.375%, 200,000 193,447 0.64
25/01/29
459,085 1.53
ALRIXTT AR 1,415,638 4.72
<L —37 -4.52% (2021512531 H:2.67%)
&Rt -2.39% (20214E12 431 H: 1.35%)
Dua Capital Ltd, 2.780%, 11/05/31 900,000 718,270 2.39
718,270 2.39
BAM -2.13% (202142125 318 : 0.00%)
Misc Capital Two Labuan Ltd, 3.750%, 06/04/27 700,000 639,741 2.13
639,741 2.13
<L — 74 1,358,011 4.52
FIF -1.88% (20214E12 A 31 H: 1.91%)
NIRRT -1.88% (20214E12A31H: 1.91%)
Majapahit Holding BV, 7.875%, 29/06/37 500,000 563,234 1.88
563,234 1.88
FIUEEE 563,234 1.88
TAVE Y -1.26% (20215212 A 310 : 3.24%)
&Rt - 1.26% (20214E12 A 31 H: 3.24%)
Development Bank of the Philippines, 2.375%, 11/03/31 500,000 377,000 1.26
377,000 1.26
TV AR 377,000 1.26
TR —IV - 11.64% (20214E12H 31 B : 9.86%)
&Rt - 9.45% (20214E12 A 31 H: 4.39%)
BOC Aviation Ltd, 3.000%, 11/09/29 600,000 521,541 1.74
DBS Group Holdings Ltd, 1.822%, 10/03/31 500,000 443,042 1.47
DBS Group Holdings Ltd, 3.300%, 27/08/71®" 300,000 279,461 0.93
Oversea-Chinese Banking Corp Ltd, 4.602%, 15/06/32 800,000 764,539 2.55
United Overseas Bank Ltd, 3.863%, 07/10/32 900,000 827,861 2.76
2,836,444 9.45
NREE -2.19% (20215E12 A 315 : 3.47%)
RH International Singapore Corp Pte Ltd, 4.500%, 27/03/28 700,000 658,521 2.19
658,521 2.19
AR —NEE 3,494,965 11.64
BEE - 14.63% (202142124318 : 2.69%)
FH - 0.94% (20214212 431 H: 0.00%)
POSCO, 4.500%, 04/08/27 300,000 282,637 0.94
282,637 0.94
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TZ7URIT
ANTEAfi#E HH5EIE
2] B CKRLY) (%)
BEE -1.71% (20214124318 : 0.00%)
KT Corp, 1.375%, 21/01/27 600,000 515,040 1.71
515,040 1.71
ITRIVE— -1.29% (20214E12 A 31 H: 1.29%)
Korea National Oil Corp, 1.625%, 05/10/30 500,000 386,652 1.29
386,652 1.29
&t -9.05% (2021212431 F : 1.40%)
Hanwha Life Insurance Co Ltd, 3.379%, 04/02/32 800,000 659,890 2.20
KB Capital Co Ltd, 1.500%, 28/10/25 600,000 529,224 1.77
Kyobo Life Insurance Co Ltd, 5.900%, 15/06/52 300,000 278,687 0.93
Mirae Asset Securities Co Ltd, 2.625%, 30/07/25 300,000 267,655 0.89
Shinhan Card Co Ltd, 2.500%, 27/01/27 600,000 520,061 1.73
Shinhan Financial Group Co Ltd, 3.340%, 05/02/30 500,000 460,140 1.53
2,715,657 9.05
ANEEE -1.64% (20214E12 4315 : 0.00%)
Korea Electric Power Corp, 5.125%, 23/04/34 500,000 493,745 1.64
493,745 1.64
HEAH 4,393,731 14.63
HA -3.71% (2021512531 H: 3.67%)
TRVF— -1.55% (2021412 A 31 B : 1.49%)
Thaioil Treasury Center Co Ltd, 4.625%, 20/11/28 500,000 464,838 1.55
464,838 1.55
&b -2.16% (20214£12 431 H: 2.18%)
Bangkok Bank Pcl/Hong Kong, 3.466%, 23/09/36 500,000 398,175 1.33
Muang Thai Life Assurance Pcl, 3.552%, 27/01/37 300,000 250,457 0.83
648,632 2.16
HAEET 1,113,470 3.71
V=t = nis 27,820,085 92.67
S MELHI—0.01% (20214128318 :0.00%)
77N
KREBHEE H05FE
g $E B5IHF CERL) (%)
3 US 2-Year Note (CBT) Futures March 23~ Goldman Sachs International 141 0.00
6) US 5-Year Note (CBT) Futures March 23 Goldman Sachs International 2,617 0.01
SeERNARDAREBF IR G5 2,758 0.01

— 106 —



LS TFURTAINGUR=FOT AVRXIAU G U—R-RUR-T7UR

ANy HYIBREIIFIVTIRNE LB SLIERI—155%(2021512H31H: (0.87%))

77Kz
ZHL 5 REBHELE SHOHE
Bt BREEGE B BIEEEGH BEIAF B A CREA) (%)
JPY 11,000,000 USD (80,874) Brown Brothers Harriman & Co.  30/01/2023 2,868 0.01
JPY 22,500,000 USD (167,787) Brown Brothers Harriman & Co.  30/01/2023 3,504 0.01
JPY 59,449,675 USD (443,377) Brown Brothers Harriman & Co.  30/01/2023 9,208 0.03
JPY 2,853,702,806 USD (21,275,141) Brown Brothers Harriman & Co.  30/01/2023 449,879 1.50
~yVHVEERESRD T AN E BB ETINRDREBREF 465,459 1.55
NIEATHE
CRR)
EEZEL TAEME CHESNSSREE 28,288,302 94.23
ZOMOEFER L OALE 1,733,485 5.77
BEIEAORAFICRB T OMEE 30,021,787 100.00

(1) JESIIR
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J LT T R—IR T RE— FSRA—ESG KEHREERAE I 7R

EH R E
2022412 H 30 HIZH& T 32 R+ IHA R
CKRV)

g

SRAT O EFIE. 47,632
1B A S (TUR U BLERR ) 1,670,584
IS A 1,718,216
#H

P AR R 35,080
(EEik i 15,435
REE M 3,093
B [ ERAT 0 3,142
2 AEAREN 2,806
RS 786
MBS T HOE 10,437
N 4,171
R S 15,165
BIZEEAEAD 35,967
M A 183
BHEE 126,265
MR E 1,591,951
BB A MRESR5E B RIS (4,465,663)
S EE R 3 L OSNE AR IE LA R DS (5,205,653)
L HEBIMER (9,671,316)
e 2 e T S A i1z =gi= BN (3,209,990)
S E 2R U SR AR D R 2248 2% 2,707,282
LRSI Z= R A% (502,708)
EHORBRICLAMIE EOHEBAR (8,582,073)

1 1 Y 7=l PEARS FATH % I ab AR M PE
JPY-D Units (in JPY) 4,107 28,587 117,403,002
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FEAE P R
20224E12 A 30 H HiAE
CKERL)
mE Y fdid] FEAMAR MEELE(%)
F—ANFVT
EELFIE
USD 400,000 MACQUARIE GROUP FRN 09/11/33 144A 376,451 0.61
USD 400,000 SCENTRE TRUST 2 FRN 24/09/80 144A 358,200 0.58
USD 400,000 MACQUARIE GROUP FRN 14/01/33 144A 306,578 0.49
USD 100,000 MACQUARIE GROUP FRN 12/01/27 144A 87,151 0.14
1,128,380 1.82
F—ANZUT & 1,128,380 1.82
BFH
EBe
USD 300,000 ENBRIDGE INC FRN 15/01/83 297,343 0.48
297,343 0.48
LB (B EEFE)
USD 400,000 ALIMEN COUCHE 2.9500% 25/01/30 144A 338,677 0.55
USD 300,000 INTACT FINANC 5.4590% 22/09/32 144A 295,770 0.48
USD 250,000 ROGERS COMM 13.2000% 15/03/27 144A 231,176 0.37
USD 250,000 CANADIAN PACIFIC 3.0000% 02/12/41 188,997 0.30
USD 200,000 NUTRIEN LTD 5.0000% 01/04/49 180,613 0.29
USD 250,000 ENBRIDGE INC 3.4000% 01/08/51 171,435 0.28
USD 200,000 ROGERS COMM 14.5000% 15/03/42 144A 163,795 0.26
USD 200,000 ROGERS COMM 14.5500% 15/03/52 144A 153,550 0.25
USD 70,000 NUTRIEN LTD 5.9500% 07/11/25 71,346 0.11
USD 60,000 NUTRIEN LTD 5.9000% 07/11/24 60,759 0.10
1,856,118 2.99
T EH 2,153,461 3.47
TIGVA
EB e
USD 500,000 BPCE FRN 19/07/33 144A 474931 0.77
USD 400,000 SOCIETE GENERALE FRN 09/06/27 144A 344,483 0.55
USD 100,000 EDF FRN 31/12/49 REGS 95,153 0.15
914,567 1.47
LB (B EEFE)
USD 200,000 TOTAL CAP INTL 2.9860% 29/06/41 149,610 0.24
USD 100,000 ELEC DE FRANC 4.7500% 13/10/35 144A 84,070 0.14
USD 100,000 TOTAL CAP INTL 3.1270% 29/05/50 71,154 0.11
304,834 0.49
AV Y.S 1,219,401 1.96
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W i Ke2ik] FFAMAE M E R (%)
kA
T iEHE (HEEHE)
USD 450,000 COMMERZBANK AG 8.125% 19/09/23 144A 453,540 0.73
USD 150,000 DEUTSCHE TELE 3.6250% 21/01/50 144A 107,967 0.17
561,507 0.90
LS 561,507 0.90
TANVGR
HiEtE (EESMIRK)
USD 400,000  SMBC AVIATION 2.3000% 15/06/28 144A 327,701 0.53
USD 300,000  AERCAP IRELAND 3.0000% 29/10/28 251,132 0.40
USD 300,000 AERCAP IRELAND 3.4000% 29/10/33 227,302 0.37
USD 200,000 AERCAP IRELAND 4.4500% 03/04/26 191,031 0.31
997,166 1.61
TANTURE 997,166 1.61
AZVT
EEHSFIE
USD 200,000 INTESA SANPAOLO FRN 21/11/33 144A 202,923 0.33
202,923 0.33
AZVTH 202,923 0.33
HA
EEHSFIE
USD 400,000  NIPPON LIFE INS FRN 20/01/46 REGS 384,500 0.62
USD 350,000  MITSUB UFJ FIN FRN 20/07/28 341,425 0.55
725,925 1.17
T EHE (HEEHE)
USD 500,000  MITSUB HC CAP 5.0800% 15/09/27 REGS 490,210 0.79
USD 400,000 TAKEDA PHARMACEU 5.0000% 26/11/28 396,329 0.64
USD 400,000  ORIX CORP 2.2500% 09/03/31 313,132 0.50
USD 250,000  ORIX CORP 5.2000% 13/09/32 243,391 0.39
USD 200,000 NTT FINANCE 4.2390% 25/07/25 144A 196,349 0.32
USD 200,000  NTT FINANCE 4.3720% 27/07/27 144A 195,019 0.31
USD 200,000  MITSUBISHI CO 1.1250% 15/07/26 144A 175,160 0.28
USD 170,000  ORIX CORP 5.0000% 13/09/27 167,792 0.27
USD 200,000 TAKEDA PHARM 3.1750% 09/07/50 136,560 0.22
2,313,942 3.72
H ARG 3,039,867 4.89
FoF
EEHSFIE
USD 250,000 COOPERATIEVE RAB FRN 22/08/28 144A 239,771 0.39
239,771 0.39
AT LTI TIF T A&
USD 700,000 DEUTSCHE TEL FIN 8.7500% 15/06/30 824,774 1.33
824,774 1.33
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W i Ke2ik] FFAMAE M E R (%)
HiEtE (EESMIE)
UsD 400,000  ENEL FIN INTL 6.8000% 14/10/25 144A 410,712 0.66
USD 400,000  EDP FINANCE B 6.3000% 11/10/27 144A 409,798 0.66
USD 300,000  JDE PEET'S NV 2.2500% 24/09/31 144A 226,523 0.36
USD 200,000  ENEL FIN INTL 7.5000% 14/10/32 144A 211,959 0.34
USD 200,000  E.ON INTL FIN 6.6500% 30/04/38 144A 202,187 0.33
USD 250,000 NXP BV/NXP FDG 2.5000% 11/05/31 199,091 0.32
USD 250,000  JAB HOLDINGS 4.5000% 08/04/52 144A 170,446 0.27
USD 200,000  SHELL INTL FIN 3.0000% 26/11/51 135,929 0.22
USD 100,000  NXP BV/NXP FDG 5.0000% 15/01/33 94,048 0.15
2,060,693 331
FFH G 3,125,238 5.03
NV z—
EEHSFIE
USD 500,000 DNB BANK ASA FRN 09/10/26 144A 497,900 0.80
497,900 0.80
HiEtE (EESMIRK)
UsD 500,000 EQUINOR ASA 1.7500% 22/01/26 456,821 0.74
UsD 250,000  EQUINOR ASA 3.7000% 06/04/50 198,443 0.32
655,264 1.06
N z—5 1,153,164 1.86
ARAY
T iEHE (HEEHE)
USD 200,000 BANCO SANTANDER 5.2940% 18/08/27 195,218 0.31
195,218 0.31
AN Ef 195,218 0.31
Az —F
HiEtE (EESMIRK)
USD 500,000 SWEDBANK AB 5.3370% 20/09/27 144A 495,580 0.80
495,580 0.80
Ay x—F 495,580 0.80
AR
EEHSFIE
USD 200,000  UBS GROUP FRN 05/08/33 144A 185,000 0.30
185,000 0.30
HiEtE (EESMIE)
USD 200,000  UBS GROUP FRN 05/08/27 144A 193,208 0.31
193,208 0.31
AL AE 378,208 0.61
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W i Ke2ik] FFAMAE I PE S (%)
AFYR
EEHSFIE
USD 450,000 LLOYDS BK GR PLC FRN 15/11/33 476,439 0.78
UsD 400,000 BARCLAYS PLC FRN 02/11/33 418,676 0.68
USD 450,000 STANDARD CHART FRN 23/11/25 144A 411,037 0.66
USD 400,000 NATWEST GROUP FRN 22/03/25 391,171 0.63
UsD 400,000 LLOYDS BK GR PLC FRN 07/11/28 359,713 0.58
USD 250,000 STANDARD CHART FRN 16/11/28 144A 264,781 0.43
UsD 300,000  BP CAPITAL PLC FRN 22/12/69 262,500 0.42
USD 250,000  HSBC HOLDINGS FRN 09/06/28 236,171 0.38
USD 200,000 NATWEST GROUP FRN 10/11/26 208,120 0.33
USD 200,000 BARCLAYS PLC FRN 02/11/28 208,050 0.33
USD 200,000 BARCLAYS PLC FRN 09/08/28 193,598 0.31
USD 200,000  HSBC HOLDINGS FRN 17/08/29 161,969 0.26
3,592,225 5.79
T EHE (HEEHE)
USD 350,000 ASTRAZENECA PLC 6.4500% 15/09/37 395,373 0.63
USD 300,000  CSL FINANCE P 4.2500% 27/04/32 144A 282,163 0.45
USD 250,000  NATIONWIDE BL 4.8500% 27/07/27 144A 243,461 0.39
USD 300,000  LSEGA FIN PLC 3.2000% 06/04/41 144A 220,692 0.36
USD 250,000  BRITISH TELEC 3.2500% 08/11/29 144A 212,867 0.34
USD 200,000  DIAGEO CAP PLC 5.3000% 24/10/27 204,103 0.33
USD 200,000  DIAGEO CAP PLC 5.2000% 24/10/25 202,367 0.33
USD 200,000  CSL FINANCE P 4.7500% 27/04/52 144A 180,202 0.29
1,941,228 3.12
AXY ARG 5,533,453 8.91
T AV
EEHSFIE
USD 500,000 MORGAN STANLEY FRN 18/10/33 522,380 0.84
UsD 500,000 GOLDMAN SACHS GP FRN 23/08/28 479,674 0.77
UsD 350,000 MORGAN STANLEY FRN 18/10/28 359,824 0.58
USD 400,000  CITIGROUP INC FRN 09/06/27 346,802 0.56
UsD 400,000 GOLDMAN SACHS GP FRN 24/02/33 324,462 0.52
USD 400,000 GOLDMAN SACHS GP FRN 22/04/32 317,875 0.51
UsD 250,000 HUNTINGTON BANCS FRN 04/08/28 236,711 0.38
USD 200,000 DOMINION ENERGY FRN 15/06/70 B 175,000 0.28
USD 200,000  CAPITAL ONE FINL FRN 01/03/30 170,897 0.28
USD 125,000 BANK OF NY MELLO FRN 26/07/30 120,592 0.19
USD 150,000 SEMPRA ENERGY FRN 01/04/52 116,840 0.19
USD 100,000 MORGAN STANLEY FRN 17/07/26 98,286 0.16
3,269,343 5.26
HiEtE (EESMIE)
USD 600,000 BAYER US FIN 4.3750% 15/12/28 144A 564,204 0.90
USD 500,000 AMER ELEC PWR 5.9500% 01/11/32 521,514 0.83
USD 500,000 GE HEALTHCARE 5.6500% 15/11/27 144A 505,726 0.80
USD 500,000 GENERAL MILLS IN 5.2410% 18/11/25 501,244 0.80
USD 500,000  CATERPILLAR FI 4.9000% 17/01/25 MTN 500,497 0.81
USD 500,000 NATIONAL FUEL GA 5.5000% 15/01/26 497,279 0.80
USD 500,000 AMAZON.COM INC 4.7000% 01/12/32 495,540 0.80
USD 500,000  PACIFIC GAS&ELEC 4.9500% 08/06/25 492,282 0.79
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e i il 53 A BE b (%)
USD 500,000  ATHENE GLOBAL 2.5140% 08/03/24 144A 479,104 0.77
USD 500,000  CATERPILLAR FI 3.6000% 12/08/27 MTN 476,761 0.77
USD 500,000  ASHTEAD CAPIT 4.3750% 15/08/27 144A 470,020 0.76
USD 480,000 NW MUTUAL GLO 4.3500% 15/09/27 144A 467,013 0.75
USD 500,000  AMEREN ILLINOIS 3.8500% 01/09/32 463,997 0.75
USD 400,000  GE HEALTHCARE 5.9050% 22/11/32 144A 414,026 0.67
UsSD 500,000  COSTCO COMPANIES 1.6000% 20/04/30 408,772 0.66
USD 400,000  PENSKE TRUCK 5.8750% 15/11/27 144A 402,462 0.65
uUsD 400,000  DISCOVERY COMMUN 3.8000% 13/03/24 390,744 0.63
USD 400,000  WILLIS NORTH AME 4.6500% 15/06/27 385,861 0.62
USD 500,000  NASDAQ INC 1.6500% 15/01/31 381,813 0.61
USD 500,000  7-ELEVEN INC 1.8000% 10/02/31 144A 380,995 0.61
USD 400,000 SCHLUMBERGER 4.3000% 01/05/29 144A 375,081 0.60
USD 400,000  CNH INDUSTRIAL 1.8750% 15/01/26 362,550 0.58
USD 400,000  INTERNATIONAL 1.2300% 01/10/25 144A 353,381 0.57
USD 400,000 NW MUTUAL GLO 1.7500% 11/01/27 144A 353,152 0.57
USD 400,000  EQUINIX INC 1.4500% 15/05/26 351,494 0.57
USD 400,000  VOLKSWAGEN GR 3.7500% 13/05/30 144A 350,861 0.56
USD 300,000  SOUTHERN CAL GAS 6.3500% 15/11/52 329,215 0.53
USD 300,000  HCAINC 5.3750% 01/09/26 296,405 0.48
USD 300,000 NEXTERA ENERGY 5.0000% 15/07/32 294,092 0.47
USD 300,000  BOEING CO 5.1500% 01/05/30 292,458 0.47
USD 300,000  PENSKE TRUCK 4.4000% 01/07/27 144A 284,524 0.46
USD 250,000 MARSH & MCLENNAN 6.2500% 01/11/52 277,826 0.45
USD 300,000  AON CORP/AON GLO 2.8500% 28/05/27 275,407 0.44
USD 300,000  UNITED TECH CORP 4.6250% 16/11/48 271,958 0.44
USD 300,000  ATHENE GLOBAL 2.9500% 12/11/26 144A 270,559 0.44
USD 300,000  KINDER MORGAN 5.4500% 01/08/52 269,772 0.43
USD 250,000 QUALCOMM INC 6.0000% 20/05/53 266,941 0.43
USD 300,000  EQUINIX INC 3.9000% 15/04/32 266,396 0.43
USD 300,000  PENSKE TRUCK 1.2000% 15/11/25 144A 263,924 0.42
USD 250,000  ORACLE CORP 6.2500% 09/11/32 261,261 0.42
USD 240,000  ORACLE CORP 6.9000% 09/11/52 258,519 0.42
USD 300,000  STELLANTIS FI 1.7110% 29/01/27 144A 257,210 0.41
USD 300,000 RGA GLOBAL 2.7000% 18/01/29 144A 253,941 0.41
USD 275,000  PEPSICO INC 4.2000% 18/07/52 251,928 0.41
USD 300,000  INTERNATIONAL 1.8320% 15/10/27 144A 251,570 0.40
USD 250,000  PACIFICORP 5.3500% 01/12/53 249,979 0.40
USD 250,000  AVIATION CAPI 5.5000% 15/12/24 144A 245,242 0.39
USD 250,000  AUTOZONE INC 4.7500% 01/08/32 241,665 0.39
uUSD 250,000 KLA CORP 5.2500% 15/07/62 241,154 0.39
USD 250,000  BAXALTA INC 5.2500% 23/06/45 239,546 0.39
USD 250,000  AT&T INC 4.3500% 01/03/29 238,020 0.38
uUSD 300,000  VERIZON COMM INC 2.3550% 15/03/32 237,089 0.38
USD 250,000 NEWELL RUBBERMAID INC 4.2% 01/04/26 235,673 0.38
USD 300,000  MOLSON COORS 4.2000% 15/07/46 233,805 0.38
USD 250,000 COMCAST CORP 4.7000% 15/10/48 224,609 0.36
USD 250,000 MOLSON COORS 5.0000% 01/05/42 222,405 0.36
USD 250,000  INTEL CORP 4.9000% 05/08/52 222,026 0.36
USD 200,000  HESS CORP 7.8750% 01/10/29 221,559 0.36
USD 250,000  AES CORP/THE 3.9500% 15/07/30 144A 220,500 0.35
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USD 200,000  GE HEALTHCARE 6.3770% 22/11/52 144A 214,992 0.35
uUSD 200,000 ELEVANCE HEALTH 6.1000% 15/10/52 214,380 0.35
USD 200,000 MARSH & MCLENNAN 5.7500% 01/11/32 209,754 0.34
USD 250,000 AMAZON.COM INC 3.9500% 13/04/52 208,408 0.34
USD 200,000  GE HEALTHCARE 5.6000% 15/11/25 144A 201,184 0.32
USD 200,000 MERCEDES-BNZ 5.3750% 26/11/25 144A 201,079 0.32
USD 200,000  ANHEUSER-BUSCH 5.4500% 23/01/39 200,012 0.32
USD 200,000  STELLANTIS FI6.3750% 12/09/32 144A 197,328 0.32
UsD 200,000  FIDELITY NATL IN 4.5000% 15/07/25 196,080 0.32
USD 200,000  CONSTELLATION BR 4.7500% 09/05/32 192,372 0.31
USD 250,000  KROGER CO 1.7000% 15/01/31 192,345 0.31
USD 250,000  AON CORP/AON GLO 3.9000% 28/02/52 191,985 0.31
USD 200,000  KROGER CO 5.4000% 15/01/49 191,872 0.31
USD 200,000  INTERPUBLIC GRP 4.6500% 01/10/28 191,618 0.31
USD 200,000  METLIFE INC 5.0000% 15/07/52 190,243 0.31
USD 200,000  BOEING CO 5.7050% 01/05/40 190,113 0.31
USD 200,000  ESSENTIAL UTIL 5.3000% 01/05/52 188,102 0.30
USD 200,000  LIBERTY MUTUA 4.5690% 01/02/29 144A 186,913 0.30
USD 200,000 ENERGY TRANSFER 6.1250% 15/12/45 185,671 0.30
USD 200,000  KRAFT HEINZ FOOD 5.2000% 15/07/45 184,820 0.30
USD 200,000  INTERCONTINENT 4.9500% 15/06/52 184,692 0.30
USD 200,000  ABBVIE INC 4.8750% 14/11/48 183,014 0.29
USD 200,000  CSX CORP 4.7500% 15/11/48 181,521 0.29
USD 200,000  PIEDMONT NAT GAS 5.0500% 15/05/52 181,452 0.29
USD 200,000  AT&T INC 4.5% 15/05/35 181,098 0.29
USD 250,000 AMAZON.COM INC 3.1000% 12/05/51 179,181 0.29
uUSD 200,000  CSX CORP 4.5000% 15/11/52 174,802 0.28
USD 200,000 BAYER US FIN 4.6250% 25/06/38 144A 174,166 0.28
USD 200,000  BAYER US FIN 4.8750% 25/06/48 144A 173,747 0.28
USD 170,000  COMCAST CORP 5.2500% 07/11/25 172,274 0.28
USD 200,000  WEAFINANCE L 2.8750% 15/01/27 144A 171,114 0.28
USD 200,000  PRUDENTIAL FIN 4.4180% 27/03/48 MTN 170,730 0.27
USD 170,000 AON CORP/AON GLO 5.0000% 12/09/32 168,068 0.27
USD 200,000  AT&T INC 4.3000% 15/12/42 164,248 0.26
USD 200,000  AON CORP/AON GLO 2.6000% 02/12/31 163,051 0.26
USD 200,000  ONEOK INC 4.9500% 13/07/47 161,785 0.26
USD 200,000  ATHENE GLOBAL 1.9850% 19/08/28 144A 160,826 0.26
USD 150,000  ATMOS ENERGY COR 5.7500% 15/10/52 157,484 0.25
USD 150,000  AMERICAN EXPRESS 5.8500% 05/11/27 155,644 0.25
USD 250,000  ACTIVISION BLIZZ 2.5000% 15/09/50 154,433 0.25
USD 150,000 AMER ELEC PWR 5.7500% 01/11/27 154,235 0.25
USD 200,000  BROOKLYN UNIO 4.2730% 15/03/48 144A 150,587 0.24
USD 150,000 HOME DEPOT INC 4.9500% 15/09/52 144,468 0.23
USD 150,000  AEP TEXAS 5.2500% 15/05/52 144,314 0.23
USD 140,000 LOCKHEED MARTIN 5.1000% 15/11/27 142,940 0.23
USD 200,000  LIBERTY MUTUA 3.9510% 15/10/50 144A 140,661 0.23
USD 200,000  VERIZON COMM INC 3.7000% 22/03/61 140,510 0.23
USD 150,000 ENTERGY LA LLC 4.7500% 15/09/52 135,658 0.22
USD 200,000  AT&T INC 3.5000% 15/09/53 134,806 0.22
USD 200,000  BP CAP MKTS AMER 3.0010% 17/03/52 132,557 0.21
USD 200,000  NASDAQ INC 2.5000% 21/12/40 129,969 0.21
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USD 150,000  KINDER MORGAN 5.0500% 15/02/46 128,210 0.21
USD 120,000 CHURCH & DWIGHT 5.6000% 15/11/32 124,382 0.20
USD 200,000  VERIZON COMM IN 2.9870% 30/10/56 WI 122,605 0.20
USD 150,000 LOWE'S COS INC 4.2500% 01/04/52 119,696 0.19
USD 125,000 DUKE ENERGY COR 4.5000% 15/08/32 117,301 0.19
USD 100,000  KRAFT FOODS 6.875% 26/01/39 109,196 0.18
USD 100,000 HOME DEPOT INC 5.8750% 16/12/36 106,850 0.17
USD 150,000  VIATRIS INC 3.8500% 22/06/40 WI 100,933 0.16
USD 100,000  SHERWIN-WILLIAMS 4.2500% 08/08/25 98,242 0.16
USD 100,000  ABBVIE INC 4.5500% 15/03/35 WI 93,575 0.15
USD 100,000 MOODY'S CORP 4.2500% 08/08/32 93,352 0.15
USD 100,000  EATON CORP 4.1500% 15/03/33 93,073 0.15
USD 100,000  BOEING CO 5.9300% 01/05/60 91,535 0.15
USD 100,000 HOME DEPOT INC 4.5000% 06/12/48 91,172 0.15
USD 100,000  EATON CORP 4.7000% 23/08/52 91,068 0.15
USD 100,000 DUKE ENERGY COR 5.0000% 15/08/52 89,147 0.14
USD 100,000  INTEL CORP 5.0500% 05/08/62 88,307 0.14
USD 100,000  WEA FINANCE L 4.1250% 20/09/28 144A 85,802 0.14
USD 100,000  ABBVIE INC 4.2500% 21/11/49 W1 84,126 0.14
USD 80,000  BOSTON PROP LP 6.7500% 01/12/27 82,444 0.13
USD 80,000 COMCAST CORP 5.3500% 15/11/27 81,639 0.13
USD 100,000  EXELON CO 4.1000% 15/03/52 144A 80,314 0.13
USD 100,000 NEWELL RUBBERMAI 5.7500% 01/04/46 79,707 0.13
USD 100,000  INTERNATIONAL 2.3000% 01/11/30 144A 79,249 0.13
USD 75,000 KLA CORP 4.9500% 15/07/52 70,066 0.11
USD 100,000  MICROSOFT CORP 3.0410% 17/03/62 69,741 0.11
USD 70,000 NATL RURAL UTIL 4.8000% 15/03/28 69,516 0.11
USD 75,000  AMAZON.COM INC 3.6000% 13/04/32 68,557 0.11
USD 100,000  AT&T INC 3.6500% 15/09/59 67,143 0.11
USD 70,000  ENTERGY TEXAS 5.0000% 15/09/52 64,360 0.10
USD 100,000  VIATRIS INC 4.0000% 22/06/50 W1 61,866 0.10
USD 50,000 ELEVANCE HEALTH 5.5000% 15/10/32 51,125 0.08
USD 40,000 FORD MOTOR CO 9.6250% 22/04/30 45,249 0.07
USD 40,000 LOCKHEED MARTIN 5.9000% 15/11/63 42,937 0.07
31,649,342 50.93
KEME

USD 900,000  US TREASURY N/B 3.3750% 15/08/42 806,483 1.30
USD 500,000 US TREASURY N/B 4.1250% 15/11/32 509,688 0.82
USD 370,000  US TREASURY N/B 3.0000% 15/08/52 306,927 0.49
USD 200,000  US TREASURY N/B 2.2500% 15/02/52 139,813 0.23
1,762,911 2.84
T AV IIEE 36,681,596 59.03
BB AR 56,865,162 91.53

(1) IR TR R CHROR
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JPY 31,358,419 USD 224,258 January 27, 2023 14,739
JPY 26,963,629 USD 194,500 January 27, 2023 11,003
JPY 26,860,344 USD 194,500 February 24, 2023 10,958
JPY 27,229,008 USD 201,061 January 27, 2023 6,464
JPY 27,126,447 USD 201,061 February 24, 2023 6,432
JPY 30,045,936 USD 225,949 January 27, 2023 3,045
JPY 29,929,284 USD 225,949 February 24, 2023 2,983
JPY 561,659 USD 4,016 January 27, 2023 264
JPY 506,490 USD 3,653 January 27, 2023 207
JPY 504,550 USD 3,653 February 24, 2023 206
JPY 509,988 USD 3,765 January 27, 2023 121
JPY 508,067 USD 3,765 February 24, 2023 120
JPY 558,985 USD 4,203 January 27, 2023 57
JPY 556,815 USD 4,203 February 24, 2023 56
JPY 1,398,659,488 USD 9,413,762 January 27, 2023 1,246,098
JPY 1,804,804,811 USD 13,119,908 February 24, 2023 685,254
JPY 2,035,472,918 USD 15,550,096 March 31, 2023 97,219
JPY 24,875,301 USD 167,424 January 27, 2023 22,162
JPY 34,161,505 USD 248,334 February 24, 2023 12,971
JPY 38,492,014 USD 294,061 March 31, 2023 1,838
USD 220,003 JPY 28,721,998 February 24, 2023 306
USD 220,003 JPY 28,830,999 January 27, 2023 269
USDh 4,285 JPY 559,496 February 24, 2023 6
USD 4,285 JPY 561,619 January 27, 2023 5
USD 4,099 JPY 544,663 February 24, 2023 67)
USD 4,099 JPY 542,040 March 31, 2023 67)
USD 4,099 JPY 546,736 January 27, 2023 67)
USD 215,189 JPY 28,589,588 February 24, 2023 (3,495)
USD 215,189 JPY 28,451,899 March 31, 2023 (3,529)
USD 215,189 JPY 28,698,397 January 27, 2023 (3,535)
USD 2,658 JPY 385,995 January 27, 2023 (284)
USD 5,990 JPY 869,827 January 27, 2023 (639)
USD 29,220 JPY 4,243,083 January 27, 2023 (3,118)
JPY 108,075,000 USD 742,834 January 27, 2023 80,858
JPY 98,250,000 USD 676,910 January 27, 2023 71,900
JPY 127,725,000 USD 924,775 January 27, 2023 48,679
JPY 127,725,000 USD 939,041 February 24, 2023 37,942
JPY 108,075,000 USD 797,536 January 27, 2023 26,155
JPY 58,950,000 USD 424,436 January 27, 2023 24,850
JPY 11,790,000 USD 81,036 January 27, 2023 8,821
JPY 8,842,500 USD 60,921 January 27, 2023 6,471
JPY 11,790,000 USD 85,363 January 27, 2023 4,493
JPY 12,772,500 USD 93,904 February 24, 2023 3,794
JPY 19,650,000 USD 146,727 February 24, 2023 3,577
JPY 9,825,000 USD 72,503 January 27, 2023 2,378
JPY 2,947,500 USD 20,109 January 27, 2023 2,355
JPY 4,912,500 USD 35,369 January 27, 2023 2,071
JPY 2,456,250 USD 16,793 January 27, 2023 1,927
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JPY 2,947,500 USD 21,350 January 27, 2023 1,113
JPY 2,456,250 USD 18,137 February 24, 2023 651
JPY 1,473,750 USD 10,652 February 24, 2023 621
JPY 1,965,000 USD 14,500 January 27, 2023 476
JPY 982,500 USD 7,087 January 27, 2023 400
JPY 1,965,000 USD 14,672 February 24, 2023 358
JPY 982,500 USD 7,138 January 27, 2023 350
JPY 491,250 USD 3,569 January 27, 2023 175
JPY 491,250 USD 3,612 January 27, 2023 132
JPY 982,500 USD 7,395 February 24, 2023 120
2,438,649
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- "1 (5 800,000)| (5,750,545) (42.7) (—) (32.3) (9.6) 0.7)

* () WL THEZ T,

AL, MEFEREIC S 2 A O IS,

* RO AL TY) Y $5C,

P OV TIT R R ERE EE . MRS E I T— 22 AFLTNET,
HARFEWIRTAY 1T EANO AR & U CERIFEMEIC L VML TV ES,
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Loy FEREAETESIY—T 7 U R
(B) HWN OB AthfE SaMBIBER

% i e ,ﬁﬂ: *x _
Pl O m & | M % | EESEAH
EE % +M +M
EEES FIS (54) ZE1500H 0. 005 100, 000 99,719 | 2026/12/20
EEES RS (54F) ZE152[0] 0.1 180, 000 179,935 | 2027/3/20
EEES FIT (54F) Z153H] 0. 005 300, 000 298,578 | 2027/6 /20
EEES FIfAF (404E) ZE10[E] 0.9 100, 000 81,427 | 2057/3/20
EEES A (404E) ZE13H] 0.5 30, 000 20,584 | 2060/ 3 /20
EEES FIME (104E) 45357(9] 0.1 350, 000 344,704 |  2029/12/20
EEES FIAS (104) Z5359[H] 0.1 400, 000 392,304 | 2030/ 6 /20
EEES FIE (104F) 553650 0.1 400, 000 386,000 | 2031/12/20
EERES FI (1045) 4536600 0.2 360, 000 349,560 | 2032/ 3 /20
EEES P (104) 253671 0.2 130, 000 125,912 | 2032/6 /20
EEES IS (104) Z5368[H] 0.2 250, 000 241,510 | 2032/9/20
EERES FIT (1045) 453700H] 0.5 440, 000 434,645 | 2033/3/20
EERES FI (1045) 453710R] 0.4 220, 000 214,728 | 2033/6 /20
EEES R (3047) 2565 0.4 220, 000 165,895 | 2049/12/20
EEES I (304E) 4569[n] 0.7 160, 000 129,193 | 2050/12/20
EEES: R (304E) #5710m] 0.7 50, 000 40,142 | 2051/6/20
EEES FIAF (304) 720 0.7 100, 000 80,164 | 2051/9/20
EEES FIE (304E) ZE73[H] 0.7 50, 000 39,985 | 2051/12/20
EEES FIfAF (304E) 2576 1.4 390, 000 373,046 | 2052/9 /20
EEES A (304E) 2578 1.4 290, 000 276,970 | 2053/3/20
EEES: R (304E) #5790 1.2 30, 000 27,220 | 2053/6/20
EEES FIME (204E) 515109 1.2 40, 000 41,832 2034/12/20
EERES FIT (204F) 4515600] 0.4 50, 000 47,179 | 2036/ 3 /20
EEES S (2042) 21570 0.2 40, 000 36,636 | 2036/6 /20
EEES IS (204F) Z5158[H] 0.5 60, 000 56,928 | 2036/9 /20
EEES FIE (204F) 55159[H] 0.6 160, 000 153,291 | 2036/12/20
EEES FIA (204) Z162[E] 0.6 80, 000 75,868 | 2037/9 /20
EERES FIMT (204F) H5164[A] 0.5 200, 000 185,642 | 2038/3/20
EEES FIMT (204F) 4516500 0.5 420, 000 388,155 | 2038/ 6 /20
EEES FIMT (204F) 451730A] 0.4 320, 000 281,436 | 2040/ 6 /20
EEES FIMT (204F) 45176[A] 0.5 100, 000 88,312 | 2041/3/20
EEES P (204F) Z1770E 0.4 100, 000 86,361 | 2041/6 /20
EEES P (2042) ZE178[H] 0.5 150, 000 131,485 | 2041/9/20
EEES IS (2042) 251800 0.8 250, 000 229,937 2042/3/20
EEES P (204F) ZE182[H] 1.1 490, 000 472,144 | 2042/9/20
EERES FIT (204F) 45184[A] 1.1 340, 000 325,839 | 2043/3/20
EERES: FF (204F) £5185[0] 1.1 60, 000 57,342 | 2043/6 /20
/s it 7, 410, 000 6, 960, 619
LEES EUREEAES)
BS54 1 EIRHARESE - HIRATERSE SR 0. 896 100, 000 99,050 | 2082/3 /20
FALES %IE%UWME%I, HIRA RS SR 1. 545 100, 000 101,725 | 2057/9/14
JUNFES 55 2 ERHAESE  HIRAIERSE SR 1.09 100, 000 100, 357 |  2080/10/15
WIE NN —7 v b 20 1.16 100, 000 97,013 | 2033/12/13
WRENINT—7 U v B 5390 1.08 100, 000 99,400 | 2030/ 7/16
WHEHNNU—7Y v K 450A] 0.8 100, 000 96,659 | 2031/4 /22
THE I N—TR=NT 4 v 7 A% 1 AR R R4S 0.97 300, 000 301,020 | 2080/10/15
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JLoy FEREMABRTEHEI S —T 7R

0 Wi e il *x
F] OV W & B FF fh % | fHEFE A A
LEES EUREEAES) % THM TH
HERBLFIREhEE 27 5 (eI IRRE RINEAL RefO fF 0. 65 300, 000 287,601 | 2031/7/18
H AT Y 7V —T 5 6 EIHHERIRE RIEA AR 1.0 100, 000 100,116 | 2028/2/16
HR BRI 7V —T T R R PR E RIER AR AT 0. 909 100, 000 99,834 | 2028/8/15
FERACT B 1EFREIESE  HIRAEREEA N S HEEO 1.3 100, 000 94,832 | 2079/12/13
AABRR—NVT 4 V7 A 3§ 3 EHHERIRE RIE R 0.33 100, 000 100,000 | 2026/ 8 /31
HHERTE B 1EABMEEE HIRMEER RSB 1.72 400, 000 403,692 | 2079/6/6
T AT T ARIE 53 B MAE SR T BR E 0.32 100, 000 100, 000 | 2026/ 8 /31
ENEOS #1FFMREEE HIRAEERENSERERM 0.7 200, 000 197,210 | 2081/6 /15
AAAME 8 M9t o — B FIAMRIERIE - MR RSB 1.1 100, 000 99,460 | 2052/ 9 /28
ERAMS 3 S % — BN | BFAMIERE - HIRAEE 1.67 100, 000 100, 663 | 2082/12/27
DMG #A5HEE 2 IR L BT B AR LR R R AR ES 1.0 100, 000 99,970 | 2169/4 /29
XY =y 7 EREE S R AT R S S 3 RO f 0.74 100, 000 98,911 | 2081/10/14
XFY =y 2 RIS R AT R SRR S 3 RO fT 0.885 100, 000 95,900 | 2081/10/14
HAAE AN ABFIMBERE  WIRATER AN S AR 0.91 100, 000 98,815 | 2046/11/22
TA Y A 1 RS e IR AT R SR S s RO 0.4 100, 000 99,510 | 2080/ 2 /28
KA AR 1 [FIFARAESRIE « SRR S T8 o MR R A 0.74 100, 000 98,790 | 2051/7/2
AAREME T 5% 7 — REMERHRIERE - HIRRATER S 1.03 100, 000 95,707 | 2052/5/10
A 55 6 [l MEHE R A1 R PR RIEAL 45 FO 1) 0.65 100, 000 97,616 2029/3/2
A A 24 RrEAE MR E RNEA AR 0. 799 100, 000 99,785 | 2028/8/17
=EUF J 74 F vy v s 7 —7E1TRHEEER R 1.804 200, 000 200,710 | 2172/1/15
“ZEFOUFE J T S30[05 %R0 2.46 100, 000 107,942 | 2031/1/20
SHELT4F vy v B IRHIRAEE LA AR R 0. 855 100, 000 100,280 | 2027/1 /27
SHERT 4 Fvvr v 56 RIRAMEE SA MR R R R RS 1.2 100, 000 97,730 2034/6/8
HBPIET 4 F X NI N—T 8IS %I 1.412 100, 000 98,190 | 2033/7/13
AV ha—Rb—vay 36 ERRERIEA R 0.63 100, 000 99,231 | 2028/7/13
SEHCHF Y EXV B 1 EFSEEE IR E RS R 0.63 100, 000 97,760 | 2081/9 /27
T&DIKR—NT 4 v 7 A L FIFIABIE « HIRATE R SIES % 1.12 300, 000 298,560 | 2048/ 9 /23
ZHREhEE 583 m # Ak W R [RINENL AR AT 0.81 200, 000 196,100 | 2033/6/6
A F'—)V  FE220R4E R RNEAL AR 0.4 200, 000 193,380 | 2029/7/3
WERR—NT 4 T A 124 E LA FIRRE BRSO 1 0. 669 100, 000 99,482 | 2028/ 7 /21
PR =3 B ERIRIE ST IRATER SR S % RN 1.6 100, 000 100,900 | 2056/ 4 /27
USEN-NEXT HOLDINGS % 1RMEHEEHERRE 1.02 100, 000 99,370 | 2027/9 /24
V7 bRy 204 R R AE RNEAL AR FF 0.32 100, 000 99,661 | 2026/7/10
V7 bRy 21 mAAE R R RNEAL AR 0.82 100, 000 99,284 | 2028/7/12
77V AMAEREAERIT (BFCM)  F15MEIM & 0. 869 100, 000 100, 443 | 2024/10/16
77V AMAEREAHRIT (BFCM)  F35mIM & 0.279 100, 000 98,315 | 2026/10/21
OA R NUF YT IN—T BT hy— RN EHE 1.352 100, 000 99,333 | 2029/5 /25
BERKSHIRE HATHAWAY INC 0.783 100, 000 100,238 | 2025/12/8
/N it 5, 800, 000 5, 750, 545
& it 13, 210, 000 12,711, 164

I - AR BALARMIZE Y £ C,

. 27y TRUKEEREIES

i . o5l 2% %A
- 2 R AR U AKR
=W
FOMD AT 7 500

k HAAL AR I ED 0 $5 T,
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JLoy FEREMABRTEHFISF—T 7R

OB EEAMEDHER (20234 8 A28 B ETE)
@ H 7 m & It %

TFH %

NG 12,711, 164 91.8

a—)L - m—E ZOfh 1, 129, 088 8.2

BB EFEM PR 13, 840, 252 100. 0

* EEO AT Y #5T,

OREEEDMEFDRE

REKBEEZTE--EE1£2022£ 8 A2 AN 520235 8 H 1 BETHETA T v JHI5| 6
HTLize SAOEDRT Y TEEIZDOWNT, REEARVEREEZANICET 55F (BB265EE
#£51985) FNEFE2MEICE DO THLEAIREELAMIEDEA. BEIE. BEDTELHE. HIF4A.
HETALEE, MEIRTL Y FZEOMDOLZRAT Y TREIONBIZEL T, EYSTBABRESE
EEEIANCHEZRIEIL. BRARLKHIHEN R L -EMIEFEFIEE14460 NREERER
VEEEZEANCB T IEEEENEBREDREICRIEESIN-FHEHBICET 2EHEEIC
EOCHAERRL L TAE SN FHRERBREBREELXAFLTLET,

BE. R ABEIMBREREED—TIEAE L., £z, MROZEELCHTEEREFIZDOLNT
RIAFRETHEDOTIEHY FE A,
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JLoy FEREMABRTEHFISF—T 7R

OBE. &, TARVEEMBEDKT consFspnesn OFBWOIRR (20224 8 A308 ~20234 8 A28R)
I A BRI ES I A ElE.|

= A
A &BE 13, 840, 252, 314 (A) FEoHEIREE 80,918, 127
a—)L e m— 791, 316, 326 SZHURLE 82, 786, 163
IAFEAE M) 12,711, 164, 700 SELFLE A 1,868,036
RIS 306, 124, 758 (B) HiEIZHEEER A320, 168, 900
ERVENSN 27, 405, 513 FEE A 42, 426, 300
AL 4,241,017 FEE IR A362, 595, 200
(B) &afF 363,595,173 (C) ZYERGI%EEG|18% 11, 391, 558
Kb 297, 594, 000 iRGIEAY 11, 391, 558
HALFER 4 66, 000, 000 D) BREERE A 9,479
HALFIE. 1,173 (B) LE#£(A+B+C+D) A227, 868, 694
(C) #MEEMLIE(A—B) 13, 476, 657, 141 (F) wifAfgiass 163, 202, 907
JLAR 13, 428, 035, 498 6) EMEEEEES 137,772, 051
U 5 4 48, 621, 643 H) fBHEEHEe A 24,484,621
(D) =IEMROHK 13,428, 035, 49800 (I) BH(E4+F+G+H) 48, 621, 643
1HEOHYBEEMEE(C/ D) 10, 0361 REARHIBES (1) 48,621, 643

() 1% o0 A %H 13 7,513,264,409 [ . ) o738 hn 3% E o0 A %E 1
9,130,147,7731 ., #ir —#AFA0 T AAIE3,215,376,6841 . 1 1
M7 0 M PERHIE1.0036 1 T,

() Y~ —77 v FEEGENG LT 2 BEETED YR ITTALE
<77V RTyT (JIuA e A xT) ik BEH 6,822,665,958M4
C WA =Sy MU LT 7R (% B ESEA)  3,757,155,581H
o« A=Wz F-e T ) p-T b=y a7 RE EREERERER)  2,322,053,9821

CWR A =Ty N VAT 7 R (BERER)  335,914,182[4
c Ty THRBAREET 747 (7 LVy MEEER) 98,898,018
WSy ML T 7 R (F6% BEELEE)  91,347,77TH

Ot

H ARG ORBLO < B) A FEHTE B S & UV (0) £MEREIF 5]
BRI ROTMRZ LD b DEERET,

HFAHIEORBLO P T (@) BIEREBEE L H 5 DI, [FREDIBINR
TEDRS, BINGREZ LT D IeA &2 78 LW s RS 2 v
7

*HEORTO P T H BHERBE L H2 01T, PR OR, T
AR D IFRABAR 2 22 LS W e 228y 2 VDWW E T,

ZUFHEEISVERE A
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I LT TFoRTAILTUR —

IT—09 - —4yk-O—A)L- AL — T Yk T7UR—

SD JPY ANyIKRISR

20224E12 H 31 H

@Y7 7 U RO IR D@D T,

g

L
HE
an

MECTANVToREENNEERE RN

B & o %

Histhoe 5 d TR BLE RS2 RE R REL, WS A7 var
W5l AUy ZEG | DT VNT 47 B 5 | 36 JOSME 285 7K B |
FEIGIRMBRELET, ek, 5 BT T3 Sis F =T
B BLE (5 A OB IR B LOME SR BIEER IR E T 056050
DET,

i
i

5o #

Bii@ R T BEG R E 2 RE G RETHEELIT, TINT4T
B3| D& AL TR EZNT A BLOA L LT A DESE
U=V E— ORI Z B GEHZ TR0 ET,

=  tE

TV T7UR XA YT R

e |
=
@Q&

HOM = 4t

SET TRy~ RV AN UK. YT VR

e
iy

B

bR AT

TG T TP =X e N e hTRT 4P —E L X (TANTR)
U7 vk
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Fx
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G
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BoH P
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TG e TGP =L N\ e TR T RI=Z AR — gy« —E
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ILZ IR TANSTUR—IR—D0 - —yk-O—h)L- Lo —Tyk-T7UR

AR E
20224F12 A 31 BICHE T3 A IR
k)

E AR 3,612,794

A DA AFCA S5 ) 291

LS 200 U CTAIEAIE CRIE SN DA RNE 3 SOV Al A IR DR K (22,072,985)

EHBRRAH (18,459,900)

A% M (134,741)

S FAVERRATHR S (18,594,641)

SRER

FUPNIESYISS &7 oy ghriel v e o (2,205,793)

R A NN XY oy Wi TS (1,465,337)

4 A RS (13,574)

ELEEEN (22,279,345)

B RUR BN BIAZ B T2) (118,375)

BEIEEORAE RB T AMBEOERICL B AL (22,397,720)

1 0 470 pEATRE FATH ISR W PE

Class SD JPY Hedged (in JPY) 6,319.2707 783,687 4,952,330,300
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LS TR TAINFGUR—IR—PU5 - —ryk-O—A)l- AL —-Fyk- TR

P& A MRES B

(20224£12 7 31 A BLFE)
Z7URIZ
AIEfi#% S 5EE
S #Hm CERL) (%)
&% - 95.55% (202142125 31 B : 93.49%)
TIFTUN -14.69% (2021412 31 H : 7.80%)
BT - 14.69% (20215212531 F : 7.80%)
Brazil Letras do Tesouro Nacional ZCP, 01/07/24 5,000,000 788,574 1.68
Brazil Notas do Tesouro Nacional Serie B, 6.000%, 15/08/30 800,000 616,303 1.31
Brazil Notas do Tesouro Nacional Serie F, 10.000%, 01/01/25 5,000,000 949,920 2.03
Brazil Notas do Tesouro Nacional Serie F, 10.000%, 01/01/27 6,400,000 1,170,895 2.50
Brazil Notas do Tesouro Nacional Serie F, 10.000%, 01/01/31 19,300,000 3,365,848 7.17
6,891,540 14.69
TIVNEE 6,891,540 14.69
FV -2.01% (20215412531 H: 1.92%)
BRF - 2.01% (20214£12 531 H: 1.92%)
Bonos de la Tesoreria de la Republica en pesos, 4.500%, 01/03/26 850,000,000 945,212 2.01
945,212 2.01
FVEE 945,212 2.01
an T -1.05% (20214E12 31 H: 0.00%)
BT - 1.05% (20214125 318 : 0.00%)
Colombian TES, 6.000%, 28/04/28 3,200,000,000 492,290 1.05
492,290 1.05
a7 AR 492,290 1.05
FxaILFiE -1.89% (2021421231 H: 0.00%)
BT - 1.89% (20214125 318 : 0.00%)
Czech Republic Government Bond, 5.700%, 25/05/24 20,000,000 886,053 1.89
886,053 1.89
FaftmEaE 886,053 1.89
NV — -1.75% (20215E12 A 31 B : 1.41%)
BRF - 1.75% (20214E12 5 310 : 1.41%)
Hungary Government Bond, 4.500%, 23/03/28 400,000,000 822,390 1.75
822,390 1.75
NV —E# 822,390 1.75
AVRRYT -7.90% (20214E12 H 31 H : 6.44%)
BT - 7.90% (20214125 310 : 6.44%)
Indonesia Treasury Bond, 8.375%, 15/03/34 15,000,000,000 1,051,834 2.24
Indonesia Treasury Bond, 8.750%, 15/05/31 37,000,000,000 2,655,132 5.66
3,706,966 7.90
ARV T AR 3,706,966 7.90
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LS TR TAINFGUR—IR—PU5 - —ryk-O—A)l- AL —-Fyk- TR

Z7URIZ
AIEfi#% S 5EE
2] B CKRL) (%)
TANVTR -0.00% (20214512 5 31 B : 0.69%)
IAFEEEE -0.00% (20214E12H31H: 0.69%)
RUSHYDRO Via Rushydro Capital Markets DAC, 8.125%, 28/09/23 50,000,000 0 0.00
0 0.00
TANGFEEE 0 0.00
<L —3T -10.42% (20214E12 A 31 8 8.69%)
BUFF - 10.42% (202142125 31 F : 8.69%)
Malaysia Government Bond, 3.502%, 31/05/27 4,000,000 891,970 1.90
Malaysia Government Bond, 3.900%, 30/11/26 3,100,000 704,902 1.50
Malaysia Government Bond, 4.254%, 31/05/35 14,500,000 3,292,392 7.02
4,889,264 10.42
<L — T AE 4,889,264 10.42
AFTa -15.06% (2021412831 H: 12.77%)
BRF - 15.06% (20215212 831 H: 12.77%)
Mexican Bonos, 7.500%, 03/06/27 26,000,000 1,260,971 2.69
Mexican Bonos, 7.750%, 29/05/31 113,000,000 5,381,439 11.47
Mexican Bonos, 8.500%, 31/05/29 8,500,000 425,337 0.90
7,067,747 15.06
AL afE 7,067,747 15.06
FIUF -2.71% (20214E12 5 31 H: 1.37%)
&b -2.71% 20214125318 : 1.37%)
Cooperatieve Rabobank UA ZCP, 05/04/31 50,000,000 1,270,125 2.71
1,270,125 2.71
AT FER 1,270,125 2.71
RN—=FUR -1.47% (20214E12 531 H: 0.85%)
BT - 1.47% (20214125 318 : 0.85%)
Republic of Poland Government Bond, 2.500%, 25/07/26 3,500,000 690,216 1.47
690,216 1.47
R—I R & 690,216 1.47
J—==7 -2.55% (2021€£12 531 H: 1.75%)
BRF - 2.55% (2021412 8310 : 1.75%)
Romania Government Bond, 5.800%, 26/07/27 6,000,000 1,197,201 2.55
1,197,201 2.55
—==F7 & 1,197,201 2.55
7Y7 -0.00% (202141231 H: 5.66%)
BUFF - 0.00% (20214125 310 : 5.66%)
Russian Federal Bond - OFZ, 4.500%, 16/07/25 75,000,000 0 0.00
Russian Federal Bond - OFZ, 7.050%, 19/01/28 180,000,000 0 0.00
Russian Federal Bond - OFZ, 7.100%, 16/10/24 50,000,000 0 0.00
Russian Federal Bond - OFZ, 7.400%, 07/12/23 53,000,000 0 0.00
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Z7URIZ
AIEfi#% S 5EE
2] Fim CKRL) (%)
Russian Federal Inflation Linked Bond, 2.500%, 02/02/28 80,996,400 0 0.00
0 0.00
ny 7 & 0 0.00
77Uk -10.01% (20214£12 31 H : 7.66%)
BRF - 10.01% (20215212 531 H : 7.66%)
Republic of South Africa Government Bond, 6.500%, 28/02/41 60,000,000 2,214,816 4.72
Republic of South Africa Government Bond, 8.000%, 31/01/30 20,000,000 1,052,167 2.24
Republic of South Africa Government Bond - CPI Linked, 3.450%, 07/12/33 27,101,400 1,431,890 3.05
4,698,873 10.01
77V h A 4,698,873 10.01
HE -6.55% (20214£12 531 H : 8.20%)
BT - 6.55% (20214125 310 : 8.20%)
Export-Import Bank of Korea, 2.800%, 03/03/24 15,500,000 2,231,230 4.75
Export-Import Bank of Korea, 7.250%, 07/12/24 13,000,000,000 842,672 1.80
3,073,902 6.55
BEAS 3,073,902 6.55
[EIBEHERE - 8.51% (20214E12 531 H: 15.40%)
BT - 8.51% (20214125 31 0 : 15.40%)
European Investment Bank, 2.750%, 25/08/26 9,940,000 1,947,093 4.15
Inter-American Investment Corp, 6.600%, 15/06/25 4,000,000,000 681,509 1.45
International Bank for Reconstruction & Development, 4.500%, 03/04/23 42,000,000 749,677 1.60
International Bank for Reconstruction & Development, 8.500%, 15/09/23 300,000,000 612,303 1.31
3,990,582 8.51
E B R A5 3,990,582 8.51
KE -8.44% (2021412 5 31 H : 5.54%)
BT - 8.44% (20214125 31 0 : 5.54%)
United States Treasury Bill ZCP, 28/03/23 4,000,000 3,959,360 8.44
3,959,360 8.44
KEEE 3,959,360 8.44
UNTTA -0.54% (20214E12 A 31 8 : 0.47%)
BIRF- 0.54% (202141231 H: 0.47%)
Uruguay Government International Bond, 8.500%, 15/03/28 11,000,000 253,035 0.54
253,035 0.54
INTTARE 253,035 0.54
B 44,834,756 95.55
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SE A& EERH— (0.08%) (20214£12831H:(0.07%))

T77URIC
ZH 51 REFHHEE LHDHOFE
BE ZHEESHE BE  SIEEESH BEIHEF R’y H CkRrL) (%)

USD 1,283,696 ZAR (24,000,000) BNP Paribas 07/08/2023 (108,526) (0.23)
IDR  28,250,000,000 USD (1,870,328) BNP Paribas 06/01/2023 (55,684) 0.12)
USD 1,784,811 TWD (55,500,000) UBS AG London 23/03/2023 (39,790) (0.09)
USD 600,000 EUR (586,475) BNP Paribas 13/07/2023 (34,276) 0.07)
USsD 685,507 PHP (40,000,000) BNP Paribas 02/02/2023 (32,754) 0.07)
USD 962,760 TWD (28,400,000) UBS AG London 07/06/2023 21,177 0.05
PLN 3,400,000 USD (740,763) BNP Paribas 25/01/2023 34,341 0.07
HUF 300,000,000 USD (749,247) BNP Paribas 01/03/2023 36,706 0.08
EUR 605,153 USD (600,000) Nomura International Plc 13/07/2023 54,476 0.12
CZK 14,750,000 USD (584,370) Goldman Sachs International 07/02/2023 67,099 0.14
THB 107,000,000 USD (3,057,824) BNP Paribas 30/05/2023 93,226 0.20
S E AR ERARDREBIRIRAF 307,025 0.66
S E BB EEEN A RDIRET B R AT (271,030) (0.58)

AN HYIREEFVIRANE BB EERI— (1.64%) (20215128310 :1.04%)
77V Rz
ZH 51 REBHELE SHHIEL

BE ==luakel Bk SIERESE EBIHEF WEH CkRL) (%)

JPY 101,410,712 USD (756,324) Brown Brothers Harriman & Co. 30/01/2023 15,708 0.03
JPY 4,792,907,673 USD (35,732,449) Brown Brothers Harriman & Co.  30/01/2023 755,589 1.61
N UBYEEIESS T AN E BB ERNIARDRERNR A 771,297 1.64

NTEfHE

CkRL)
B F B CAEMES CRESN &G E 45,913,078 97.85
HREBL CAEME CHESN I SBAE (271,030) (0.58)
FOMOEERB IO 1,279,999 2.73
BWEEADOREE BB TOMERE 46,922,047 100.00
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EH R E
2022412 A 30 HIZH T 9D aHHIHA R
CKRV)

g

SRAT MR B 10,337
B, (R AU BL 22 bR 1% ) 1,099,019
IS A 1,109,356
#H

REEH 287
5| ERAT M 1,394
TS 647
SR 1,955
B S 15,165
BIZEREA 3,161
M A 183
HBHEE 22,792
M EHE L 1,086,564
BB A MRESR5E BRI (3,960,764)
HMEE S 3 KOV E 2 e I LA AR D4 % (5,276,767)
L HEBIMER (9,237,531)
BB A AGRES AN A A (721,099)
HME &R eI USRI TAR DR TR IR 1,056,659
e i 2 EaY 335,560
EH ORERIC X BB EOHEER (7,815,407)

1 10 Y 7=l PEARS FATH % I al AR M PE
JPY-D Units (in JPY) 3,882 10,634 41,277,386



J LS IR—UR Y RE— NS RA—ESG HEEEEI7UR

KNG PE B
20224F12 A 30 H BiAE
CkRL)
WE i fzdi FFATAE HETE R (%)
N—lL—
E&
USD 700,000 BAHRAIN 7.0000% 12/10/28 REGS 703,507 4381
USD 200,000 BAHRAIN 6.7500% 20/09/29 REGS 198,498 1.36
USD 200,000 BAHRAIN 6.0000% 19/09/44 REGS 155,504 1.07
1,057,509 7.24
A s 1,057,509 7.24
TIVN
E&
USD 600,000 BRAZIL REP OF 4.6250% 13/01/28 574,446 3.94
USD 300,000 BRAZIL REP OF 4.5000% 30/05/29 277,879 1.90
852,325 5.84
TITUNEE 852,325 5.84
BEYr—V R
T iEEE EEFE)
UsD 200,000  SINOPEC GROUP 4.2500% 12/09/28 REGS 194,504 1.33
194,504 1.33
YEREY 7 — U Rh R 194,504 1.33
a)
EfE
UsD 200,000 CHILE 3.5000% 31/01/34 170,408 1.17
170,408 1.17
HiEtE(E 2 SFE)
USD 400,000 CODELCO INC 4.25% 17/07/42 REGS 330,704 2.26
330,704 226
FUE 501,112 343
apvT7
E&
USD 800,000 COLOMBIA REP OF 5.6250% 26/02/44 588,339 403
USD 350,000 REP OF COLOMBIA 6.125% 18/01/41 278,728 1.91
USD 200,000 REP OF COLOMBIA 7.375% 18/09/37 187,935 1.29
1,055,002 7.23
a7 E 1,055,002 7.23
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W i KE2ik] FAMmAE MBI (%)
aRZY %
E&
UsD 200,000 COSTA RICA GO 6.1250% 19/02/31 REGS 194,250 1.33
194,250 1.33
aAXYHEE 194,250 1.33
FI=H3EfE
E&
USD 900,000 DOMINICAN REP 7.45% 30/04/44 REGS 840,951 5.76
USD 200,000 DOMINICAN REP 6.8750% 29/01/26 REGS 201,750 1.38
1,042,701 7.14
K= 4LfnE 1,042,701 7.14
NI —
EfE
USD 600,000 HUNGARY 5.2500% 16/06/29 REGS 572,993 3.92
572,993 3.92
NI —FE 572,993 3.92
AT
T iEEE EEFE)
USD 500,000 PERUSAHAAN LI 6.1500% 21/05/48 REGS 474,975 3.24
UsD 400,000 PERTAMINA 6.5% 27/05/41 405,239 2.78
USD 200,000 INDONESIA ASA 6.5300% 15/11/28 REGS 202,265 1.39
1,082,479 7.41
AR TR 1,082,479 7.41
ENZ 44
E&
UsD 400,000 KINGDOM OF JORDAN 5.75% 31/01/27 RE 384,496 2.64
USD 200,000 JORDAN 6.1250% 29/01/26 REGS 197,250 1.35
USD 200,000  JORDAN 7.3750% 10/10/47 REGS 171,004 1.17
752,750 5.16
EN 752,750 5.16
P TAZ
EiEtE(E E SFE)
USD 700,000 KAZMUNAYGAS NTL 4.75% 19/04/27 REGS 644,000 441
UsD 200,000 KAZMUNAYGAS N 5.3750% 24/04/30 REGS 179,172 1.23
823,172 5.64
Y7 2L E 823,172 5.64
AxTa
E&
UsD 400,000  UNITED MEXICAN 4.5000% 22/04/29 380,774 2.61
380,774 2.61
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WE i KE2ik] FAMmAE WETEE (%)
T EE(E E &A1)
USD 509,000 PEMEX 6.75% 21/09/47 324,551 223
USD 200,000 PETROLEOS MEXICAN 6.875% 4/8/26 188,919 1.29
USD 200,000 PETROLEOS MEXIC 6.5000% 23/01/29 WI 171,225 1.17
USD 200,000 PEMEX MASTER 6.625% 15/06/35 145,221 0.99
USD 150,000 PETROLEOS MEXICA 6.7000% 16/02/32 117,820 0.81
947,736 6.49
AX ot 1,328,510 9.10
F~—y
EfE
USD 400,000 OMAN GVT INTL 6.5% 08/03/47  REGS 362,512 248
USD 200,000 OMAN GVT INTL 5.375% 08/03/27 REGS 195,500 1.34
558,012 3.82
T EE(E E &A1)
USD 200,000 OMAN INTRNL B 6.0000% 01/08/29 REGS 200,224 1.37
200,224 1.37
F~e—r 3t 758,236 5.19
A nd
FOMAES
USD 400,000 REP OF PANAMA 6.7% 26/01/36 420,000 2.88
420,000 2.88
st 420,000 2.88
~—
EfE
USsD 350,000 REPUBLIC OF PERU 8.7500% 21/11/33 427323 2.93
USD 400,000 REPUBLIC OF PERU 2.7830% 23/01/31 331,651 227
758,974 5.20
A L—3f 758,974 5.20
F1 B — v
EfE
USD 200,000 QATAR STATE O 6.4000% 20/01/40 REGS 233,448 1.60
233,448 1.60
Jy 2— )L Ef 233,448 1.60
Evedli
EfE
USsD 700,000  SOUTH AFRICA 7.3000% 20/04/52 601,985 4.13
USD 500,000 SOUTH AFRICA 4.8500% 30/09/29 445,618 3.05
1,047,603 7.18
77V A E 1,047,603 7.18
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BE i ka2 R I E L% (%)
=47 — bt
Ef&
USD 200,000 TRINIDAD&TOBA 4.5000% 04/08/26 REGS 197,250 135
197,250 135
N =4 —RhoT 3 197,250 135
757 &R EEE
Ef&
USD 300,000 ABU DHABI GOV 4.1250% 11/10/47 REGS 263,820 1.81
263,820 1.81
777 g REEE 263,820 1.81
BB AR 13,136,638 89.98
(1) IR TR R CRR

— 141 —



J LTI R—TR-YRE— S R—ESG FEEERI7F

A4 2 B e T LAY

2022412 H 30 H Hi1E
WE(EVY) HE (GED) i B REHHELE CKRL)
JPY 9,566,647 USD 65,528 January 27, 2023 7,383
JPY 16,937,827 USD 122,606 January 27, 2023 6,485
JPY 8,430,901 USD 58,568 January 27, 2023 5,688
JPY 8,273,336 USD 59,679 January 27, 2023 3,376
JPY 8,241,645 USD 59,679 February 24, 2023 3,362
JPY 9,050,533 USD 66,578 January 27, 2023 2,400
JPY 9,016,727 USD 66,578 February 24, 2023 2,391
JPY 11,404,870 USD 85,766 January 27, 2023 1,156
JPY 11,360,591 USD 85,766 February 24, 2023 1,132
JPY 297,626 USD 2,063 January 27, 2023 205
JPY 172,502 USD 1,177 January 27, 2023 137
JPY 272,230 USD 1,970 January 27, 2023 104
JPY 170,188 USD 1,217 January 27, 2023 80
JPY 182,396 USD 1,315 January 27, 2023 74
JPY 181,697 USD 1,315 February 24, 2023 74
JPY 195,421 USD 1,437 January 27, 2023 52
JPY 194,691 USD 1,437 February 24, 2023 52
JPY 246,821 USD 1,856 January 27, 2023 25
JPY 245,863 USD 1,856 February 24, 2023 25
JPY 558,354,870 USD 3,758,041 January 27, 2023 497,452
JPY 607,986,369 USD 4,419,716 February 24, 2023 230,842
JPY 623,786,883 USD 4,765,450 March 31, 2023 29,794
JPY 12,220,458 USD 82,250 January 27, 2023 10,888
JPY 13,530,660 USD 98,360 February 24, 2023 5,137
JPY 13,149,596 USD 100,456 March 31, 2023 628
USD 67,316 JPY 8,788,359 February 24, 2023 94
USD 67,316 JPY 8,821,711 January 27, 2023 82
USD 1,475 JPY 192,631 February 24, 2023 2
USD 1,475 JPY 193,362 January 27, 2023 2
USD 1,473 JPY 217,436 January 27, 2023 (184)
USD 74,287 JPY 11,074,847 January 27, 2023 (10,119)
USD 2,850 JPY 381,662 February 24, 2023 (69)
USD 6,094 JPY 815,947 February 24, 2023 (147)
USD 31,101 IPY 4,164,051 February 24, 2023 (749)
JPY 982,500 USD 6,753 January 27, 2023 735
JPY 982,500 USD 7,087 January 27, 2023 400
JPY 982,500 USD 7,254 February 24, 2023 260
JPY 982,500 USD 7,309 January 27, 2023 179
799,428
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NTWET,

BERER A I Arthur F. Bell, Jr. & Associates, L.L.C. ([7—H#—«~ULtt]) & [MSZIUZARBEEA NSEMLEL, 77— —-~UL#idCohen
&Company ([T—~4E ) EGPFLIZIZ0 =~ E T 7 o ROMSI U RBEA L CTREFRLE T,

R ZNRE T DHEAFIIIMSIOE = HE PR T > TR EOFIRITRD LT DA 2R E a—~ 40 DS U7 RELA L L T L
b, Fo, A & O — AR AR AR A T X T Rb L ER A, |



NCRAM-O—>-+5 Ak

E R E
202348 H 31 BT T3 A EHAIHI
CKRL)

ey

SRAT 1R B 42,642
— R 1,124,527
52 BB Y 45 (PR U BLEERTE ) 29,346
MEI 2% 1
e AN 1,196,516
EH

EELE 916
THREE H 1,024
B 5 | R T 28,355
B ZZ R 30,919
FIRI, H R 2ok 1,068
ZHIEL 1,344
BIZEEERA 1,893
M 6,396
LG 71,915
Wi gL 1,124,601
B RESR7C BIARDIR LS (579,994)
A EE 1 36 KON E A RS USRI AR DR A (1,688,097)
YHAEHMIELS (2,268,091)
BB A MREAR RN 2248 2 502,814
S E 2 R S I LA AR DR 2 4 226,763
LEAF MR 729,577
B ORI L AHE PEDOERAR (413,913)

1125 =0 PEAT AR FATH AL foli e
Class JPY-D Units (in JPY) 6,494 5,436 35,300,745
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LA PED
202348 H 31 H BifE
CKRL)
W Kl i Y KE2ik) FFAMAE M TR (%)
T AL
@R
- 1,417  CALIFORNIA RESOU 79,650 0.72
79,650 0.72
7 AYIEt 79,650 0.72
BB IBTIC EBEN QWA T RBAIES: 79,650 0.72
FIE
TE%R
- 830 THE CAPITAL OF AEGLETES B.V. DRS 865 0.01
865 0.01
FT 7 H 865 0.01
TAVG
TE%R
- 7,750  CHINOS GLOBAL HOLDINGS LLC COMMON S 67,813 0.62
- 4293  SAMSON RESOURCES II CL A DUMMY 2,683 0.02
- 154  RUE21 CLASS A DUMMY 308 0.00
- 550  DAVID'S BRIDAL COM 0 0.00
- 41  SABINE OIL & GAS 0 0.00
70,804 0.64
I
- 7,754  VISTRA ENERGY CORP RIGHT RTS 9,305 0.08
9,305 0.08
HiRtHE (EEeFE)
USD 134,000 NATHAN'S FAMO 6.6250% 01/11/25 144A 132,995 1.21
132,995 121
7 AYIEt 213,104 1.93
ZDOMIRH TS CHB | SN DR W REAES 213,969 1.94
TAVG
a—VUF
- 133 CALI RESOU -CW27 2,816 0.03
2,816 0.03
@R
- 1,879  ACOSTA HOLDINGS CORP COMM 86,998 0.79
- 602  DBI INVESTOR INC DUMMY 0 0.00
- 61,387 CONTECH CONSTRUCTION PROD INC 0 0.00
- 1,136 GYMBOREE HOLDING CORP 0 0.00
86,998 0.79

— 145 —



NCRAM-A—-+5 R+
WmeE Kl i Y k24 FEAMAR BB (%)
I

- 153  DBI INVESTOR INC RTS DUMMY 0 0.00
0 0.00
T AR 89,814 0.82
E DD R FIRERTE SR 89,814 0.82

T AV

Rora—r

USD 393,238  TRIDENT T FRN 17/09/28 1ST LIEN TB3 390,889 3.55
USD 400,000 AP CORE H FRN 01/09/27 1ST LIEN TB2 388,499 3.53
USD 356,250  AMERICAN AIRLINES I FRN 10/03/28 TL 369,608 3.36
USD 379,000  AVSC HOLDINGS Bl FRN 23/02/25 TLO8 364,788 3.31
USD 346,500  AIR CANADA FRN 11/08/28 TL 346,500 3.15
USD 346,925 DIRECTTV FINANCING FRN 02/08/27 TL 342,964 3.12
USD 333,798  UNITED AIRLINES CLA FRN 21/04/28 TL 333,912 3.03
USD 322,494  UNIVISION FRN 10/06/29 1ST LIEN TL 320,579 291
USD 311,553 HARLAND CLARKE FRN 16/06/26 TLO1 283,513 2.58
USD 289,725  CP ATLAS INIT FRN 20/11/27 TB 277,653 2.52
USD 246,867 CARNIVAL INCR CORP FRN 18/10/28 TB 246,096 2.24
USD 289,557  SPIN HOLDCO INIT FRN 26/02/28 TL 241,676 220
USD 262,654 NUMERICABLE USD I FRN 14/08/26 TB14 227,590 2.07
USD 220,915 HARBOR 2021 REF FRN 19/10/27 TLO1 219,183 1.99
USD 223,313 ASURION FRN 16/08/28 1ST LIEN TB10 214,287 1.95
USD 200,000 FORMULA ONE FRN 15/01/30 TB 200,071 1.82
USD 199,500  CHART INDUST AMEND3 FRN 07/12/29 TL 199,001 1.81
USD 198,501 TRANSDIGM REFINANCI FRN 28/02/27 TH 198,940 1.81
USD 198,003 HAYWARD IN FRN 28/05/28 1ST LIEN TL 195,280 1.77
USD 186,323  UFC HOLDINGS FRN 29/04/26 TL 186,207 1.69
USD 191,056  PARK RIVER FRN 31/12/27 1ST LIEN TL 184,289 1.67
USD 182,275  ALLIANCE LAUNDRY IN FRN 30/09/27 TB 182,364 1.66
USD 177,005 DEALER TI FRN 09/12/27 1ST LIEN TB2 176,710 1.60
USD 181,157 LBM ACQUI FRN 17/12/27 1ST LIEN TL 176,005 1.60
USD 193,038  AC PRODUCTS INIT FRN 06/05/28 TL 164,323 1.49
USD 149,625  SALLY HOLDINGS CO FRN 24/03/30 TBO1 149,700 1.36
USD 149,625 MAUSER PAC FRN 15/08/26 1ST LIEN TL 149,531 1.36
USD 149,625  SEDGWICK HLDG FRN 17/02/28 TL 149,414 1.36
USD 144,778  FOUNDATION FRN 29/01/28 1ST LIEN TL 143,361 130
USD 142,762  PRAIRIE ECI ACQ INI FRN 07/03/26 TL 142,281 1.29
USD 150,000 ASURION N ERN 14/01/29 2ND LIEN TB4 130,992 1.19
USD 123,667 TACALA INV FRN 26/01/25 1ST LIEN TL 122,972 1.12
USD 135,602  CONSOLIDATED COMM FERN 02/10/27 TB1 116,957 1.06
USD 116,484  ALLIED UNIVERSAL IN FRN 05/05/28 TL 112,712 1.02
USD 108,933  MARRIOT OWNERSHIP FRN 29/08/25 108,615 0.99
USD 98,496 DAVE & BUSTERS FRN 23/06/29 TB 98,373 0.89
USD 95,936  DEALER TI FRN 09/12/27 1ST LIEN TB2 95,776 0.87
USD 95,758  GRAHAM PACK FRN 08/04/27 TL 95,489 0.87
USD 95,778  MADISON IAQ INIT FRN 21/06/28 TL 95,009 0.86
USD 95291 SRS DIST REF FRN 20/05/28 TL 93,756 0.85
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Wy Kl i Y (4] BALES B R (%)
USD 95,768  ASURION FRN 31/07/27 1ST LIEN TB9 91,788 0.83
USD 93,316 ARCHES BUYER REF FRN 06/12/27 TL 90,497 0.82
USD 94,060 US RADIOLOGY FRN 10/12/27 TL 89,984 0.82
USD 89,342  DUN BRADSTREET IN FRN 06/02/26 TB02 89,364 0.81
USD 85,000 DELTA AIR LINES INI FRN 16/09/27 TL 88,311 0.80
USD 86,108 CHOBANI FRN 20/10/27 1ST LIEN TL 86,000 0.78
USD 84,352 MCGRAW HILL EDUC IN FRN 30/07/28 TL 82,573 0.75
USD 81,638  WILSONART FRN 19/12/23 TEO1 80,845 0.73
USD 72,850  CORNERSTONE BDG FRN 12/04/28 TB 70,858 0.64
USD 62,407 MCGRAW HILL EDUC FRN 30/07/28 TL03 61,091 0.55
USD 64,964  CSC HOLDINGS FRN 15/04/27 TB5 58,166 0.53
USD 57,529 LIFE TIME REFINANCI FRN 15/01/26 TL 57,745 0.52
USD 63,857 ALLEN MEDIA INIT FRN 05/02/27 TL 55,369 0.50
USD 55,178 CHAMPIONX FRN 12/05/29 TB1 55,247 0.50
USD 50,000 HUB INTL INCR FRN 20/06/30 TB3 50,145 0.46
USD 51,425 NORWEST FI FRN 01/05/27 1ST LIEN TB 49,732 0.45
USD 45,139  ELANCO FRN 02/04/27 TL 44,490 0.40
USD 48,125  SINCLAIR TELE GP FRN 30/09/26 TB201 43,092 0.39
USD 41,743 EMRLD INITIAL FRN 05/05/30 TB 41,743 0.38
USD 40,577 LIFEPOINT FRN 16/11/25 1ST LIEN TB 40,110 0.36
USD 38,663  WHITE CAP INIT CLOS FRN 08/10/27 TL 38,583 0.35
USD 38,205 NEXSTAR BROADCASTI FRN 19/09/26 TB4 38,224 0.35
USD 25,000 ARSENAL AIC PARENT FRN 27/07/30 TB 24,992 0.23
USD 23,388 KEANE GRP HD FRN 18/05/25 TL 23,388 0.21
UsD 21,620 NASCAR HD INIT FRN 18/10/26 TL 21,643 0.20
USD 20,615 HERTZ CORP INIT FRN 14/06/28 TB 20,581 0.19
USD 20,394 EMBECTA IN FRN 26/01/29 1ST LIEN TL 20,203 0.18
USD 70,500  AIR METHODS FRN 12/04/24 INIT TL 19,740 0.18
USD 77,953  ENVISION HEALTH I FRN 31/03/27 TL02 19,342 0.18
USD 14,781  CLEAR CHANNEL OUT FRN 09/08/26 TB 14,455 0.13
USD 26,017  BRIGHT BIDCO EXIT FRN 31/10/27 TL * 10,233 0.09
USD 5,726 MCDERMOTT TECH FRN 30/06/24 TL11 4,008 0.04
USD 3,964 HERTZ CORP INIT FRN 14/06/28 TC 3,958 0.04
USD 3,439  ALLIANCE LAUNDRY FRN 30/09/27 TB05 3,441 0.03
USD 190,518  ENVISION HEALTH I FRN 31/03/27 TLO3 714 0.01
USD 24,193 DIAMOND FRN 24/08/26 2ND LIEN TL02 * 635 0.01
USD 370  FOUNDATI FRN 29/01/28 1ST LIEN TL09 367 0.00
USD 38 CLEAR CHANNEL OUT FRN 09/08/26 TB15 38 0.00
USD 39,931 SPORTS AUTHORITY FRN 16/11/17 TLBO1 * 0 0.00
USD 1,634 PARAGON OFFS FRN 11/07 FRN 16/07/21 0 0.00
9,827,560 89.26

7 AYHE 9,827,560 89.26

v=ra—r 9,827,560 89.26

MABESH 10,210,993 92.74

(1) B R T G TRR
U ANIEAT A RES:
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W (HV)

JPY
JPY
JPY

1,542,123,013
32,170,376
499,191

USD 10,566,408
USD 220,426
USD 3,420
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September 15, 2023 20,404
September 15, 2023 426
September 15, 2023 7
20,837
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BHAA A L H LREITRH—T 7 > K
OFRE LK DEREE

Bo®m  m|f oA o x|® i

FER) M % % EpaE!
201941 A11H 10, 000 — — 500

1 #1 (202041 H15H) 12,312 23.1 92.2 4,748

21 (202141 H15H) 9, 587 N22.1 92.1 3,221

3 (202241 H17H) 12, 329 28.6 93.8 4,674

4 #1(2023%- 1 H16A) 10, 737 N12.9 86. 8 1, 766

51 (20244F 1 A15R) 10, 651 AN 0.8 99.7 1,425

*MT 7 RO, B & 2R TR EE LW, N Fv—2FIbY A,

OLHhDEEMER & TRFOHRS

3 7 % (= =

15 s Sl B R N R -

€'/ -p) M % %

20234E1 H16H 10, 737 — 86. 8

1 ARK 10, 902 1.5 91.4
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AGNC INVESTMENT CORP 26, 500 235 66, 500 698
AGREE REALTY CORP 1, 100 73 4,900 328
AMERICAN TOWER CORP 200 34 200 42
ANNALY CAPITAL MANAGEMENT 21, 400 465 21, 800 424
BLACKSTONE MORTGAGE TRU-CL A 11, 500 232 1,700 37
BRIXMOR PROPERTY GROUP INC 8, 300 177 25, 900 554
CARETRUST REIT INC 21, 400 463 1, 100 24
COUSINS PROPERTIES INC 20, 000 436 20, 000 398
CROWN CASTLE INC 4,700 611 4,700 519
DIGITAL REALTY TRUST INC 7, 600 777 5, 400 682
ESSENTIAL PROPERTIES REALTY 900 22 14, 200 342
GAMING AND LEISURE PROPERTIE 500 25 7, 300 356
HEALTHPEAK PROPERTIES INC 25, 000 502 39, 000 915
TRON MOUNTAIN INC 1, 200 70 9, 000 535
KITE REALTY GROUP TRUST 25, 200 541 11, 800 254
NET LEASE OFFICE PROPERTY — — 240 3

( 240) ( —)
NETSTREIT CORP 1, 100 20 26, 400 430
OMEGA HEALTHCARE INVESTORS 11, 800 380 11, 800 368
PARK HOTELS & RESORTS INC 23, 800 318 1, 300 20
REALTY INCOME CORP 8, 200 427 11, 100 695
SABRA HEALTH CARE REIT INC 40, 100 476 91, 300 1,172
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LAND SECURITIES GROUP PLC 8, 768 55 51, 469 326

/N 7 305, 243 628 224, 937 504

ik T v T v

LINK REIT 23, 800 1,143 113, 800 5,614
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ANNALY CAPITAL MANAGEMENT 18, 200 17, 800 349 50, 750 3.6
BLACKSTONE MORTGAGE TRU-CL A — 9, 800 208 30, 317 2.1
BRIXMOR PROPERTY GROUP INC 30, 300 12, 700 290 42, 182 3.0
CARETRUST REIT INC — 20, 300 455 66, 129 4.6
DIGITAL REALTY TRUST INC — 2,200 301 43,779 3.1
ESSENTIAL PROPERTIES REALTY 25, 300 12, 000 308 44, 840 3.1
GAMING AND LEISURE PROPERTIE 12, 438 5,638 264 38,410 2.7
HEALTHPEAK PROPERTIES INC 27, 200 13, 200 275 39,934 2.8
TRON MOUNTAIN INC 14, 100 6, 300 423 61, 486 4.3
KITE REALTY GROUP TRUST — 13, 400 297 43, 146 3.0
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