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2024455 H 31 BIZH& T 9 B 5H IR
CKkRL)
&
SRAT O JEEFI L 110,423
2 I Y 4 (PSR B BR 1% ) 1,362,660
HE A 47
s & Ft 1,473,130
ZH
PR H 269
2 AR 1,333
B 1 6R9 7 e 8,609
SRAT FHCE 22,320
TES RN 135
SR 4,857
EALEE 17,918
OB 3,449
A5 58,890
MiBEELE 1,414,240
BB A ML B I RHH L 1,733,322
F T ar BHENARDLERE (103,936)
SMELE 15 36 L OVMME 2 R e L AN AR D AR (8,939,333)
Y EBMER (7,309,947)
P& A ML 22 A 3,572,050
A7 2 BN AR DA AR AR (3,956)
PANESPER e A B2 S I VS R D=2 =B 911,922
Y HIFHME Z R R 4,480,016
E R ORSRICI DB E DR (1,415,691)
10 Y4 7= 0l PE RS FATHEZ I AES S A P
Class JPY-N Units (in JPY) 9,005 711,120 6,403,505,179
Class JPY-D Units (in JPY) 5,753 27,196 156,467,884
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KNG PE B
202445 A 31 HHAE
CKkRL)
P =2i] I M PE L% (%)
Z—ARNIVT
R
10,200 RIO TINTO LTD 872,303 2.08
5,700 WESFARMERS LIMITED 245,281 0.59
85,000 SCENTRE GROUP 177,558 0.43
1,295,142 3.10
A=AV T G 1,295,142 3.10
bl
HiER
9,500 ENBRIDGE INC 344,039 0.83
5,700 TORONTO DOMINION BANK 314,556 0.76
12,000 MANULIFE FIN 306,749 0.73
7,300 FORTIS INC 287,546 0.69
2,800 NUTRIEN LTD 160,316 0.38
1,413,206 3.39
T EE 1,413,206 3.39
TAV U
HER
30,000 CK HUTCHISON HOLDINGS LTD 146,195 0.35
146,195 0.35
A= B 146,195 0.35
TR
HiER
14,100 TOTALENERGIES SE 1,022,508 2.44
10,500 AXA 375,551 0.90
3,600 SANOFI 349,698 0.84
1,250 SCHNEIDER ELECTRIC SE 307,683 0.74
15,000 ORANGE SA 174,099 0.42
2,229,539 5.34
75 A5 2,229,539 5.34
KA
R
1,440 ALLIANZ AG HOLDING REG 418,110 1.00
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P i R M PE L (%)
3,700 MERCEDES-BENZ GR 265,875 0.64
6,300 DHL GROUP 263,579 0.63
947,564 2.27
K2t 947,564 2.27
EHH
HER
155,000 HKT TRUST AND HKT LTD 180,211 0.43
180,211 0.43
HHEET 180,211 0.43
TANVTR
HiER
7,100 CRHPLC 551,921 1.32
4,500 MEDTRONIC PLC 364,230 0.87
3,400 JOHNSON CONTROLS 241,808 0.58
1,157,959 2.77
TANTREH 1,157,959 2.77
AZYT
HIERE
39,000 ENEL SPA 280,922 0.67
280,922 0.67
AZVT H 280,922 0.67
HA
HIERE
36,000 TOYOTA MOTOR CORP 779,126 1.86
10,400 ITOCHU CORP 490,400 1.17
6,300 SUMITOMO MITSUI FINANCIAL GROUP INC 412,530 0.99
11,300 TOKIO MARINE HOLDINGS INC 390,389 0.94
1,500 TOKYO ELECTRON LTD 321,009 0.77
2,100 DAITO TRUST CONSTRUCTION CO LTD 221,833 0.53
7,000 JAPAN TOBACCO INC 198,314 0.48
7,000 KDDI CORP 193,191 0.46
16,000 SOFTBANK CORP 192,179 0.46
3,198,971 7.66
A ARG 3,198,971 7.66
FIUHE
HiER
3,100 LYONDELLBASELL INDUSTRIES NV A 303,707 0.73



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

P i R I PE HE = (%)
5,800 SIGNIFY NV 156,417 0.37
460,124 1.10
FTHE 460,124 1.10
U HR—V
e ER
19,250 DBS GROUP HOLDING LTD 512,261 1.23
512,261 1.23
SUHR— IV 512,261 1.23
RS
e ER
8,300 INDITEX SA 391,268 0.93
29,000 IBERDROLA SA 379,744 0.91
8,500 ACS SA 378,251 0.91
10,000 REDEIA CORP 178,996 0.43
1,328,259 3.18
AL E 1,328,259 3.18
AR
e ER
8,900 NESTLE SA-REG 939,969 2.25
5,700 NOVARTIS AG-REG 586,946 1.41
2,000 ROCHE HLDG-GENUS 510,610 1.22
800 ZURICH INSURANCE 418,833 1.00
11,500 UBS GROUP AG 362,108 0.87
2,818,466 6.75
AARE 2,818,466 6.75
AXYR
e ER
3,400 ASTRAZENECA PLC 526,613 1.27
9,200 UNILEVER PLC 499,405 1.20
11,800 ANGLO AMER PLC 376,851 0.90
8,200 RELX PLC 355,494 0.85
28,000 NATIONAL GRID PLC 313,930 0.75
9,100 BRITISH AMERICAN TOBACCO PLC 279,233 0.67
11,000 GSK REGISTERED SHS 246,897 0.59
12,000 PERSIMMON 220,322 0.53
195,000 VODAFONE GROUP PLC (NEW) 187,361 0.45
6,000 IMPERIAL BRANDS PLC 147,974 0.35
3,154,080 7.56
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Ha AN AT AE ML (%)
S
8,167 NATIONAL GRI-NIL 20,344 0.05
9,000 RELX - DRIP RIGHT 24 4,761 0.01
10,000 UNILEVER PLC DRIP RTS 4,619 0.01
29,724 0.07
AFY ARG 3,183,804 7.63
T AV T
e ER
1,000 BROADCOM INC 1,317,669 3.17
7,700 CHEVRON CORP 1,225,301 2.94
18,100 COCA-COLA 1,122,562 2.69
8,700 MERCK & CO INC 1,095,243 2.62
6,800 ABBVIE INC 1,068,212 2.56
6,200 PROCTER & GAMBLE CO 1,012,894 2.43
19,300 CISCO SYSTEMS INC 889,151 2.13
5,801 JOHNSON & JOHNSON 852,457 2.04
4,600 PEPSICO INC 782,000 1.87
7,400 PHILIP MORRIS INTERNATIONAL INC 743,034 1.78
14,200 COMCAST CORP A 555,433 1.33
2,900 INTL BUSINESS MACHINES CORP 476,325 1.14
1,400 AMGEN INC 426,146 1.02
900 LOCKHEED MARTIN CORPORATION 417,078 1.00
2,100 TEXAS INSTRUMENTS INC 401,247 0.96
1,800 TRAVELERS COS IN 383,058 0.92
7,200 WESTROCK CO 382,536 0.92
9,100 VERIZON COMMUNICATIONS INC 370,825 0.89
19,566 KENVUE INC 370,580 0.89
900 MICROSOFT CORP 365,796 0.88
1,800 CME GROUP INC A 365,580 0.88
4,500 WEC ENERGY GROUP INC 363,645 0.87
1,100 HOME DEPOT INC 362,758 0.87
9,000 US BANCORP 357,885 0.86
2,500 UNITED PARCEL SERVICE INC B 344,100 0.82
15,501 ARES CAPITAL CORP 333,194 0.80
2,800 3M CO 276,388 0.66
4,700 CVS HEALTH CORPORATION 268,417 0.64
7,000 EXELON CORP 259,280 0.62
9,000 PFIZER INC 256,005 0.61
3,600 MONDELEZ INTER-A 243,504 0.58
6,400 TRUIST FINANCIAL 238,528 0.57
300 BLACKROCK INC 231,288 0.55
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B 2} RRA (I FIEFELE R (%)
1,900 BLACKSTONE GROUP INC 225,245 0.54
4,800 ALTRIA GROUP INC 219,072 0.52
3,400 GILEAD SCIENCES INC 214,744 0.51
2,000 RTX CORP 212,880 0.51
2,900 METLIFE INC 206,857 0.50
3,200 EVERSOURCE ENERGY 187,488 0.45
6,200 INTEL CORP 186,527 0.45
1,400 PAYCHEX INC 167,118 0.40
3,800 BRISTOL MYERS SQUIBB CO 155,610 0.37
800 SOLVENTUM 46,400 0.11
19,980,060 47.87
T AU 19,980,060 47.87
MABEAR 39,132,683 93.74
AE BRI TR
20244E5 A 31 H HI1E
WEEVY) WEGED) T H FFLEHRZE CRI L)
USD 6,538,258  EUR 6,030,000  June 14, 2024 8,405
USD 517,500  JPY 80,000,000  June 07, 2024 7,856
USD 2,970,314  CHF 2,680,000  June 14, 2024 3,468
USD 9,749.479  JPY 1,530,000,000  June 07, 2024 2,532
USD 320,147  JPY 50,000,000  June 14, 2024 1,268
CHF 120,000 USD 131,887  June 14, 2024 956
USD 381,548  GBP 300,000  June 14, 2024 341
USD 767,089  JPY 120,000,000  June 28, 2024 96
GBP 70,000 USD 88,901  June 14, 2024 47
JPY 1,470,000,000  USD 9,417,145  July 12, 2024 (1,004)
EUR 300,000 USD 325,898  June 14, 2024 (1,030)
GBP 170,000  USD 217,189  June 14, 2024 (1,172)
EUR 250,000 USD 272,096  June 14, 2024 (1,373)
JPY 60,000,000 USD 385,146 June 14, 2024 (2,491)
USD 2,758,819  GBP 2,190,000  June 14, 2024 (23,994)
JPY 1,570,000,000  USD 10,101,782 July 05, 2024 (55,999)
JPY 1,580,000,000  USD 10,184,033  June 28, 2024 (85,274)
JPY 1,520,000,000  USD 9,834,953  June 14, 2024 (141,038)
JPY 1,610,000,000 USD 10,490,355  June 07, 2024 (233,765)
(522,171)
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T al B
20244E5 H 31 H BAE
NSy EAOE T H B CKRV)  REMAE CRR V) REBRLE (KR V)
TR g
USD (700) CAVGO UW 1859.12 31/05/24 OTC  May 31, 2024 (3,349) 0 3,349
EUR (7,500) CITX SQ 51.0264 31/05/24 OTC May 31, 2024 (731) 0 731
USD (1,000) CAMGN UW 364.9708 31/07/24 OTC  July 31, 2024 472) (288) 184
USD (200) CAVGO UW 1944.749 20/08/24 OTC  August 20, 2024 (364) (323) 41
USD (2,000) C CVX UN 187.0015 12/08/24 OTC ~ August 12, 2024 (455) (352) 103
SGD (16,000) C DBS SP 38.896 01/08/24 OTC August 01, 2024 (835) (1,274) (439)
USD (3,000) C JCIUN 77.096 31/07/24 OTC July 31, 2024 (281) (2,242) (1,961)
USD (6,500) C KO UN 67.8198 22/08/24 OTC August 22, 2024 (445) (877) (432)
USD (6,500) C KO UN 68.2992 13/08/24 OTC August 13, 2024 (617) (494) 123
USD (3,000) CLYB UN 116 02/08/24 OTC August 02, 2024 (330) (179) 151
USD (4,000) C MRK UN 148.0413 15/08/24 OTC August 15, 2024 (734) (855) (121)
USD (4,000) C MRK UN 151.064 22/08/24 OTC  August 22, 2024 (1,051) (661) 390
USD (2,000) C PEPUW 198.737 05/08/24 OTC  August 05, 2024 (361) (71) 290
USD (6,500) C PM UN 108.5485 19/07/24 OTC ~ July 19, 2024 (920) (1,344) (424)
EUR (6,000) C TTE FP 79.4001 13/08/24 OTC August 13, 2024 (615) (460) 155
EUR (6,000) C TTE FP 80.73 23/07/24 OTC July 23, 2024 (402) (83) 319
USD (1,000) C TXN UW 232.0588 20/08/24 OTC  August 20, 2024 (669) (629) 40
USD (8,000) C VZ UN 46.3335 12/08/24 OTC August 12, 2024 (451) (700) (249)
USD (4,000) C WEC UN 95.238 19/07/24 OTC July 19, 2024 (326) (216) 110
(13,408) (11,048) 2,360
(13,408) (11,048) 2,360
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202445 A 31 HIZH T 9 D AR
CKkRL)
&
2 A YR 4 s BRI LR, 58,314
= HUAL Y 4% 642,065
I AR 700,379
ZH
B PR TR EN 269
B 5 | ER1 T oM 28,681
RSN 35
BEFY RN 14,847
SRAT FHOE 7,620
Fr LI AT 7,784
M 2,486
HBHEF 61,722
MiBEELE 638,657
BE A MRESRTE B RO (278,802)
F T a EHENARDELRE 12,120
SMELE 1T 36 L OVMME 2 B e L AN AR D AR (2,678,171)
Y EBMER (2,944,853)
P& A ML 22 A 1,640,291
F 7 2l BN AR DA RS 435
PANESPEE =St AW S S S VS A it = b 173,833
LHFEME = EE 1,814,559
T A O RAC LA BE D IREH (491,637)
10 Y4 7= 0l PE RS FATHEZ I AES S A P
Class JPY-N Units (in JPY) 5,475 349,179 1,911,806,788
Class JPY-D Units (in JPY) 4,128 11,251 46,444,272
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HENE PE B
20244E5 H 31 H BAE
CkF L)
o fe2i) Bk FE PEEE 2R (%)
NIa—FHE
e ER
100,000 KUNLUN ENERGY 103,858 0.83
10,000 CHINA RES GAS 34,726 0.28
138,584 1.11
NI — A2 EE 138,584 1.11
TIIN
e ER
37,000 VALE SA 447316 3.58
37,000 ITAU UNIBANCO HOLDING SA 221,489 1.78
20,000 ENGIE BR ENER SA 168,958 1.36
49,000 B3 SA-BRASIL BOLSA BALCAO 101,792 0.82
6,200 BB SEGURIDADE PARTICIPACOES 38,639 0.31
978,194 7.85
TIVNE 978,194 7.85
e 1=
EErE
89,000 CHINA RES LAND 323,291 2.60
9,153 CHAILEASE 42,829 0.34
4,000 SHENZHOU INTL GROUP LTD 40,008 0.32
406,128 3.26
A< E 406,128 3.26
FE
EErE
950,000 CHINA CONSTRUCTION BANK H 673,160 5.40
434,000 IND & COMM BANK OF CHINA LTD H 245356 1.97
45,000 PING AN 227,638 1.83
57,000 CHINA PACIFIC INSURANCE CO LTD H 148,727 1.19
20,000 FUYAO GLASS IN-H 112,939 0.91
86,000 JIANGSU EXPRESSWAY CO LTD H 89,428 0.72
35,000 ANHUI CONCH CEMENT CO LTD H 86,578 0.69
1,583,826 12.71
HRIEF 1,583,826 12.71
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s [A] A AR HEPELE R (%)
Fx=
EErE
5,600 KOMERCNI BANKA AS 190,427 1.53
190,427 1.53
A= 190,427 1.53
B
EErE
50,000 CHINA MERCHANTS PORT HOLDING CO LTD 71,115 0.57
17,000 CHINA OVERSEAS LAND&INVEST LTD 32,050 0.26
103,165 0.83
FUEEE 103,165 0.83
AR
EErE
9,500 ICICI BANK LTD SP ADR 252,415 2.03
7,200 INFOSYS LTD ADR 118,584 0.95
370,999 2.98
A REE 370,999 2.98
AVRRXVT
EErE
950,031 BANK RAKYAT INDONESIA PERSERO TBK 253,713 2.03
150,000 INDOSAT TBK PT 94,147 0.76
520,000 TELKOM INDONESIA(PERSERO) TBK PT 92,793 0.74
240,000 BANK NEGARA INDO 64,980 0.52
160,000 BANK MANDIRI TBK 58,088 0.47
1,300,074 INDUSTRI JAMU DA 56,799 0.46
150,000 ASTRA INTERNATIONAL TBK 39,597 0.32
660,117 5.30
ARV TE 660,117 5.30
<=7
EErE
107,000 MALAYAN BANKING 225,729 1.81
200,000 BERMAZ AUTO BHD 103,250 0.83
328,979 2.64
<L —37E 328,979 2.64
AxTa
EErE
116,000 KIMBERLY-CLA M-A 243,673 1.96
20,500 WALMART DE MEXIC 76,395 0.61
320,068 2.57
A oaEt 320,068 2.57
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Fk AR SR P PE LR (%)
o ol=4
e ER
771 GLOBE TELECOM 25,954 0.21
25,954 0.21
TV E 25,954 0.21
R—FR
EErE
13,400 POWSZECHNY ZAKLAD UBEZPIECZE 169,408 1.36
169,408 1.36
R—F R 169,408 1.36
HE
EErE
8,030 SAMSUNG ELECT CO LTD N/VOTING SHS 349,600 2.81
1,580 HYUNDAI MOTOR CO LTD PREFERENCE 174,993 1.40
14,000 MACQUARIE KOREA INFRA FUND 127,563 1.02
1,400 DB INSURANCE CO LTD 104,618 0.84
1,800 KB FINANCIAL GRO 103,188 0.83
6,200 KOREAN AIR LINES 93,333 0.75
240 KOREA ZINC CO LTD 91,319 0.73
1,300 KOREA TOBACCO & GINSENG CORP 78,373 0.63
850 SAMSUNG LIFE INSURANCE CO LTD 51,735 0.42
1,174,722 9.43
HEEE] 1,174,722 9.43
=paralb
e ER
21,800 STANDARD BANK GROUP LTD 207,014 1.66
42,700 SANLAM LTD 160,311 1.29
367,325 2.95
T 7V IEr 367,325 2.95
B
e ER
144,000 HON HAI PRECISION INDUSTRY LTD 762,466 6.12
20,000 MEDIATEK INCORPORATION 760,372 6.10
20,000 TAIWAN SEMICONDUCTOR MANUF CO LTD 505,478 4.06
324,000 CTBC FINANCIAL HOLDING CO LTD 353,083 2.83
5,000 LOTES 247,044 1.98
3,000 WIWYNN CORP 228,112 1.83
27,000 E INK HOLDINGS 182,443 1.46
17,000 CHROMA ATE 149,150 1.20
5,885 POYA CO LTD 91,851 0.74
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B AR STMAE HIEFELL R (%)
27,000 PRIMAX ELECTRONICS LTD 83,949 0.67
9,000 QUANTA COMPUTER 75,914 0.61
30,000 UNI-PRESIDENT EN 73,882 0.59
32,000 TECO ELECTRIC & MACHINERY CO LTD 55,362 0.44
18,000 FORMOSA PLASTICS CORP 36,184 0.29
3,605,290 28.92
BIEE 3,605,290 28.92
A
EEeE
65,000 PTT EXPL & PRO-F 272,002 2.18
39,000 TISCO FINANCIAL GROUP PUB CO NVDR 103,590 0.83
190,000 SUPALAI PCL- NVDR 95,513 0.77
90,000 PTT PUBLIC CO LTD NVDR L 80,092 0.64
370,000 WHA CORP PCL-F 54,794 0.44
605,991 4.86
HAFt 605,991 4.86
TAVT
@R
607 SOUTHERN COPPER 70,916 0.57
70,916 0.57
T AU 70,916 0.57
MABESFT 11,100,093 89.08
A E] 2 S T LA
20244E5 H 31 H BAE
WE(EWY) WD) T B REHHELE CRFL)
JPY 940,212,823  USD 6,138,922 18-Jun-24 (138,876)
USD 32,619  JPY 5,000,000 18-Jun-24 711
JPY 56,228,476 USD 362,950 18-Jun-24 (4,124)
USD 21,170  JPY 3,282,900 18-Jun-24 220
USD 1,954  JPY 302,930 18-Jun-24 20
JPY 500,000 USD 3,224 18-Jun-24 (33)
IPY 988,862,151  USD 6,377,993 26-Jun-24 (59,552)
JPY 500,000 USD 3,210 18-Jun-24 (19)
JPY 500,000 USD 3,214 26-Jun-24 (19)
USD 9,579  JPY 1,500,000 18-Jun-24 7
USD 95,792  JPY 15,000,000 18-Jun-24 68
USD 9,591  JPY 1,500,000 26-Jun-24 6



S =

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

BEEV) WEEGED) T REBELE CRRLV)
USD 95,907  JPY 15,000,000 26-Jun-24 62
USD 6,388  JPY 1,000,000 18-Jun-24 7
UsSD 63,883  JPY 10,000,000 18-Jun-24 67
USD 6,396  JPY 1,000,000 26-Jun-24 6
UsD 63,960  JPY 10,000,000 26-Jun-24 64
IPY 22,780,424  USD 148,747 18-Jun-24 (3,372)
PY 1,329,360  USD 8,581 18-Jun-24 (98)
PY 24,116,988  USD 155,558 26-Jun-24 (1,460)
UsD 1,607  JPY 250,000 18-Jun-24 11
USD 1,609  JPY 250,000 26-Jun-24 11
USD 1,597  JPY 250,000 18-Jun-24 1
UsD 1,598  JPY 250,000 26-Jun-24 1
UsD 1,597  JPY 250,000 18-Jun-24 2
USD 1,599  JPY 250,000 26-Jun-24 2
(206,287)
FAVENE IHS)
202445 H 31 H BIfE
g ESSE SR it 51 A A CKRV)  BHIEE CRR V) REBRE KR V)
TR g
HKD (86,000) C 1109 HK 36.9 06/06/24 OTC  June 06, 2024 (808) 0 808
HKD  (500,000) C 939 HK 5.6028 21/06/24 OTC  June 21, 2024 (450) (6,170) (5,720)
HKD  (400,000) C 939 HK 5.7225 07/08/24 OTC August 07, 2024 (400) (2,127 (1,727)
HKD  (400,000) C 1398 HK 4.914 02/08/24 OTC August 02, 2024 (1,240) (407) 833
TWD (10,000) C2330TT 1049.31 19/07/24 OTC  July 19, 2024 (296) (188) 108
HKD (45,000) C 2318 HK 59.976 09/08/24 OTC August 09, 2024 (1,427) (115) 1,312
HKD (35,000) C 914 HK 28.633 09/08/24 OTC August 09, 2024 (196) (77) 119
HKD (50,000) C 2601 HK 32.83220/08/24 OTC August 20, 2024 (345) (121) 224
TWD (60,000) C 2317 TT 221.44 09/08/24 OTC August 09, 2024 (516) (2,785) (2,269)
TWD (8,000) C2330TT 1077.48 18/07/24 OTC  July 18, 2024 (327) (84) 243
TWD (60,000) C 2317 TT 232.47 09/08/24 OTC August 09, 2024 (726) (1,653) 927)
TWD (9,000) C 2454 TT 1630.6 22/07/24 OTC  July 22, 2024 (1,031) (354) 677
(7,762) (14,081) (6,319)
(7,762) (14,081) (6,319)
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AR E
2023412 H 31 BIZH T 25T
CKkRLV)
RIS 130,342,950
AT MG AR 5 £ (12,467)
L5238 U CA AR TRl E SN DA RN E R L OV A AE IR D MRS 108,878,049
ERERAEH 239,208,532
HAE M (33,847,562)
At FVERRATIR LR 205,360,970
SRER
FFIZED D SN ALY 4 (21,912,042)
XYL AU DDA DI Y 4 (13,090,227)
4 AR S (94,526)
LHHER 170,264,175
B RUR BN BIAZ B T2) (361,007)
BEMHEORAE \IRBTIMEEDER LD EBERAFH 169,903,168
1 1 Y 7=l PEATRS FATH % a2 MG PE
Class SD JPY Hedged (in JPY) 8,675.9332 436,462 3,786,715,160
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P& A MRES B

(2023412 4 31 A BIFE)
TR
ANTEAfi#E HH5EIE
$51% i CkE) (%)
B2+ - 98.28% (2022412 H31H: 97.76%)
Z—ANT -0.95% (20224£12H 318 : 0.47%)
&b - 0.95% (20224E12 A 31 H: 0.47%)
Erste Group Bank AG, 8.500%, 15/04/72(1) 6,000,000 7,002,398 0.29
Raiffeisen Bank International AG, 6.000%, 15/09/28 6,000,000 6,920,525 0.29
Vienna Insurance Group AG Wiener Versicherung Gruppe, 4.875%, 15/06/42 8,000,000 8,868,421 0.37
22,791,344 0.95
F—AN T &5t 22,791,344 0.95
N—l—V -2.52% (20224125 31 H: 3.03%)
BUF -2.52% (202242124318 : 3.03%)
Bahrain Government International Bond, 5.450%, 16/09/32 27,000,000 24,780,330 1.03
Bahrain Government International Bond, 6.250%, 25/01/51 37,000,000 30,721,962 1.28
Bahrain Government International Bond, 7.000%, 26/01/26 5,000,000 5,106,791 0.21
60,609,083 2.52
N—L— 58 60,609,083 2.52
~JLF— -0.50% (2022412 H 31 H: 1.09%)
&Rt - 0.29% (20224£12 A 31 H: 0.62%)
Crelan SA, 5.750%, 26/01/28 6,000,000 6,949,399 0.29
6,949,399 0.29
BAM -0.21% (20224512 310 : 0.47%)
Sarens Finance Co NV, 5.750%, 21/02/27 5,000,000 5,099,590 0.21
5,099,590 0.21
~PE—E5 12,048,989 0.50
I —FFE - 0.43% (20226812431 : 0.37%)
&b - 0.43% (20224E12 431 H: 0.37%)
Hiscox Ltd, 6.000%, 22/09/27 8,000,000 10,452,498 043
10,452,498 0.43
Na—FEEEE 10,452,498 0.43
TSV -3.28% (20224E12H 31 H: 0.80%)
BUF - 3.28% (20224212 4 31 : 0.80%)
Brazil Letras do Tesouro Nacional ZCP, 01/01/24 60,000,000 12,357,575 0.52
Brazil Notas do Tesouro Nacional Serie F, 10.000%, 01/01/27 170,000,000 36,864,514 1.53
Brazil Notas do Tesouro Nacional Serie F, 10.000%, 01/01/33 140,000,000 29,582,648 1.23
78,804,737 3.28
TIVNEE 78,804,737 3.28
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8517 i kIR (%)
W N—DVEEE - 0.64% (20224E12H 31 H: 0.00%)
BB ERS - 0.64% (202245125 310 : 0.00%)
ANLLIAN Capital Ltd ZCP, 05/02/25 14,000,000 15,331,618 0.64
15,331,618 0.64
WEAN—VUHE R 15,331,618 0.64
TIVHIT -1.98% (20225212 H31H: 0.00%)
BUF - 1.98% (20224212 A 31 H: 0.00%)
Bulgaria Government International Bond, 4.125%, 23/09/29 10,000,000 11,334,268 0.47
Bulgaria Government International Bond, 4.500%, 27/01/33 21,000,000 24,322,436 1.01
Bulgaria Government International Bond, 4.875%, 13/05/36 10,000,000 11,853,560 0.50
47,510,264 1.98
TNAVT & 47,510,264 1.98
A2 -0.35% (20224512 431 H: 0.85%)
BEE - 0.35% (202242124318 : 0.17%)
PDD Holdings Inc ZCP, 01/12/25 5,000,000 5,091,737 0.21
Weibo Corp, 1.375%, 01/12/30 144A 3,000,000 3,234,278 0.14
8,326,015 0.35
T2 EEER 8,326,015 0.35
FU -0.42% (20225212431 H: 0.00%)
TRV — -0.42% (202245124318 : 0.00%)
Empresa Nacional del Petroleo, 6.150%, 10/05/33 10,000,000 10,050,925 0.42
10,050,925 0.42
FVEE 10,050,925 0.42
FxaILFE - 0.42% (202262125318 : 0.21%)
&t - 0.42% (20224212318 : 0.21%)
Ceska sporitelna AS, 6.693%, 14/11/25 5,000,000 5,631,453 0.23
Raiffeisenbank AS, 7.125%, 19/01/26 4,000,000 4,472,278 0.19
10,103,731 0.42
FrattfnEEE 10,103,731 0.42
TOFh -2.10% (20224512531 5 : 3.86%)
BUF -2.10% (20224212 4 31 B : 3.86%)
Egypt Government International Bond, 6.375%, 11/04/31 25,000,000 17,729,968 0.74
Egypt Government International Bond, 8.500%, 31/01/47 29,000,000 18,161,412 0.76
Egypt Government International Bond, 8.700%, 01/03/49 23,000,000 14,480,729 0.60
50,372,109 2.10
=V ER 50,372,109 2.10
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8517 i k) (%)
TAR=T -0.33% (20224512 531 H: 0.00%)
& - 0.33% (20224212 A 31 H: 0.00%)
Luminor Bank AS/Estonia, 7.250%, 16/01/26 7,000,000 7,875,656 0.33
7,875,656 0.33
TRR=T &5 7,875,656 0.33
TTIAR -9.25% (20224£12 H 31 H: 5.70%)
SEIE - 0.60% (20224512431 H : 0.00%)
JCDecaux SE, 5.000%, 11/01/29 5,000,000 5,814,926 0.24
Orange SA, 5.375%, 18/04/72(1) 7,500,000 8,676,906 0.36
14,491,832 0.60
&t - 6.91% (20224212431 H : 3.16%)
ABEILLE VIE SA d'Assurances Vie et de Capitalisation SA, 6.250%, 09/09/33 13,000,000 15,632,291 0.65
Banque Federative du Credit Mutuel SA, 3.125%, 14/09/27 6,000,000 6,616,366 0.28
Banque Federative du Credit Mutuel SA, 4.125%, 13/03/29 6,000,000 6,889,753 0.29
Banque Federative du Credit Mutuel SA, 5.375%, 25/05/28 11,000,000 14,482,647 0.60
BNP Paribas SA, 6.000%, 18/08/29 5,000,000 6,723,620 0.28
BNP Paribas SA, 7.375%, 11/06/72(1) 11,000,000 12,947,474 0.54
BNP Paribas SA, 7.750%, 16/02/72(1) 12,000,000 12,286,572 0.51
BNP Paribas SA, 8.500%, 14/02/72(1) 5,000,000 5,233,438 0.22
Credit Agricole SA, 5.589%, 05/07/26 144A 4,000,000 4,063,676 0.17
Credit Agricole SA, 5.750%, 29/11/27 8,000,000 10,418,029 0.43
La Banque Postale SA, 5.500%, 05/03/34 5,000,000 5,790,384 0.24
La Mondiale SAM, 4.375%, 24/04/72(1) 5,000,000 4,973,403 0.21
Societe Generale SA, 4.250%, 28/09/26 2,500,000 2,835,399 0.12
Societe Generale SA, 5.625%, 02/06/33 10,000,000 11,804,758 0.49
Societe Generale SA, 6.446%, 10/01/29 144A 8,900,000 9,191,422 0.38
Societe Generale SA, 6.447%, 12/01/27 144A 7,800,000 7,943,358 0.33
Societe Generale SA, 8.000%, 29/03/72(1) 4,000,000 3,995,032 0.17
Societe Generale SA, 9.375%, 22/05/72(1) 10,000,000 10,440,344 0.43
Societe Generale SA, 10.000%, 14/05/72(1) 10,000,000 10,709,539 0.45
Sogecap SA, 6.500%, 16/05/44 2,500,000 2,989,317 0.12
165,967,822 6.91
BAR -0.90% (202242125 310 : 0.81%)
Paprec Holding SA, 7.250%, 17/11/29 5,500,000 6,529,745 0.27
Schneider Electric SE ZCP, 15/06/26 12,350,800 15,113,270 0.63
21,643,015 0.90
Fra— -0.40% (20225212 318 : 0.25%)
Ubisoft Entertainment SA, 2.375%, 15/11/28 9,000,000 9,722,275 0.40
9,722,275 0.40
NREE -0.44% (2022512831 H: 0.79%)
Electricite de France SA, 3.375%, 15/09/72(1) 10,800,000 10,460,353 0.44
10,460,353 0.44
75 AEE 222,285,297 9.25
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77Nz
ANTEAH#% HDHEE
SHIA Him CkFLV) (%)
RAY -6.16% (20224E12 5 31 H : 4.20%)
BB ERS - 0.59% (20224E12H31H: 0.15%)
Deutsche Lufthansa AG, 2.000%, 17/11/25 12,000,000 14,261,852 0.59
14,261,852 0.59
BRI RN EEL - 1.22% (20224E12 8310 : 0.61%)
Bayer AG, 5.375%, 25/03/82 15,000,000 15,738,145 0.66
Bayer AG, 6.625%, 25/09/83 12,000,000 13,505,564 0.56
29,243,709 1.22
Sl - 4.35% (20224E12 A 31 H : 2.95%)
Allianz SE, 3.875%, 07/03/72(1) 14,800,000 10,494,553 0.44
Commerzbank AG, 6.125%, 09/04/72(1) 16,000,000 17,090,713 0.71
Commerzbank AG, 8.625%, 28/02/33 7,200,000 9,741,473 0.40
Deutsche Bank AG, 4.000%, 24/06/32 14,000,000 14,881,051 0.62
Deutsche Bank AG, 4.789%, 30/04/72(1) 10,000,000 8,817,286 0.37
Deutsche Bank AG, 5.000%, 05/09/30 5,000,000 5,712,053 0.24
Deutsche Bank AG, 5.375%, 11/01/29 8,000,000 9,268,263 0.39
Deutsche Bank AG, 6.000%, 30/04/72(1) 18,000,000 16,385,015 0.68
Deutsche Bank AG, 10.000%, 30/04/72(1) 10,000,000 12,060,114 0.50
104,450,521 435
[\ P4=x:1s 147,956,082 6.16
YT ¥ -0.34% (20224212 H31H: 0.00%)
&b - 0.34% (20224212 A 31 H: 0.00%)
Alpha Bank SA, 6.875%, 27/06/29 7,000,000 8,234,546 0.34
8,234,546 0.34
Fyvxhit 8,234,546 0.34
NHY— -0.62% (20224812 8 31 H : 0.41%)
BURF - 0.62% (20224F12 831 H: 0.41%)
Hungary Government International Bond, 5.000%, 22/02/27 13,000,000 14,986,094 0.62
14,986,094 0.62
N HV—EFE 14,986,094 0.62
ALK -0.15% (2022412 H 31 H: 0.14%)
BURF - 0.15% (20224212 A31 H: 0.14%)
Kerala Infrastructure Investment Fund Board, 9.723%, 29/03/24 300,000,000 3,587,201 0.15
3,587,201 0.15
AL FEE 3,587,201 0.15
TANTGUR -1.56% (20224E12H 31 H : 1.50%)
& - 1.56% (20224212 431 : 1.50%)
AIB Group Plc, 4.625%, 23/07/29 4,000,000 4,564,273 0.19
AIB Group Ple, 6.250%, 23/12/72(1) 10,000,000 10,966,318 0.45
Zurich Finance Ireland Designated Activity Co, 3.000%, 19/04/51 15,000,000 12,246,738 0.51
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TR
ANIEAHHE HH5EE
i ol CkF) (%)
Zurich Finance Ireland Designated Activity Co, 5.125%, 23/11/52 8,000,000 9,800,566 0.41
37,577,895 1.56
TANVIF RE#R 37,577,895 1.56
ARZ )V -0.16% (20224E12A 31 H: 0.00%)
&t -0.16% (2022412 431 : 0.00%)
Bank Leumi Le-Isracl BM, 7.129%, 18/07/33 144A 4,000,000 3,945,067 0.16
3,945,067 0.16
ARF TV EE 3,945,067 0.16
AZVT -6.02% (202241231 H : 4.81%)
TRV — - 0.97% (20224E12 431 H: 0.84%)
Eni SpA, 3.375%, 13/10/72(1) 23,000,000 23,231,479 0.97
23,231,479 0.97
&@b -5.05% (20224E12 A 31H: 3.43%)
Banco BPM SpA, 4.250%, 01/10/29 5,000,000 5,492,435 0.23
Banco BPM SpA, 5.000%, 14/09/30 12,500,000 14,000,469 0.58
Cassa Depositi e Prestiti SpA, 5.750%, 05/05/26 7,500,000 7,509,112 0.31
Intesa Sanpaolo SpA, 4.750%, 06/09/27 6,500,000 7,455,772 0.31
Intesa Sanpaolo SpA, 5.000%, 08/03/28 15,000,000 17,178,356 0.71
Intesa Sanpaolo SpA, 6.625%, 20/06/33 144A 7,000,000 7,170,425 0.30
Intesa Sanpaolo SpA, 7.750%, 11/07/72(1) 17,000,000 19,265,969 0.80
Intesa Sanpaolo SpA, 7.778%, 20/06/54 144A 7,000,000 7,216,320 0.30
Intesa Sanpaolo SpA, 8.248%, 21/11/33 144A 8,300,000 9,012,439 0.38
Intesa Sanpaolo SpA, 9.125%, 07/03/72(1) 6,700,000 8,150,660 0.34
UniCredit SpA, 2.000%, 23/09/29 8,000,000 8,642,181 0.36
UniCredit SpA, 7.500%, 03/06/72(1) 9,000,000 10,246,198 043
121,340,336 5.05
BV ARt 144,571,815 6.02
B -2.29% (20224512 A 31 B : 4.09%)
R - 0.52% (2022412 H 318 : 0.40%)
JFE Holdings Inc ZCP, 28/09/28 1,700,000,000 12,582,800 0.52
12,582,800 0.52
BE - 0.25% (202242124318 : 1.78%)
Rakuten Group Inc, 4.250%, 22/04/72(1) 8,000,000 6,030,004 0.25
6,030,004 0.25
EREBRIEER - 0.15% (20224£12H310: 0.31%)
Kyoritsu Maintenance Co Ltd ZCP, 29/01/26 400,000,000 3,661,942 0.15
3,661,942 0.15
&Rk -0.23% (20224E12H 31 H: 0.00%)
Mitsubishi UFJ Financial Group Inc, 2.264%, 14/06/25 5,000,000 5,485,871 0.23
5,485,871 0.23
BARM -1.14% (202242124318 : 0.00%)
DMG Mori Co Ltd ZCP, 16/07/24 1,500,000,000 11,822,223 0.49
Taiyo Yuden Co Ltd ZCP, 18/10/30 600,000,000 4,633,983 0.20
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Tokyu Corp ZCP, 29/09/28 1,500,000,000 10,800,254 0.45
27,256,460 1.14
A A& 55,017,077 2.29
W' TS -0.24% (20224E12 A 315 : 1.69%)
BERIEHEBAIEER - 0.24% (20224125 31 H: 0.00%)
Eurofins Scientific SE, 6.750%, 24/07/72(1) 5,000,000 5,736,549 0.24
5,736,549 0.24
NreThTEE 5,736,549 0.24
AFTa -4.73% (20226E128 315 : 2.79%)
BUR - 4.73% (20224212 A 31 H: 1.43%)
Mexican Bonos, 7.750%, 29/05/31 626,000,000 34,556,875 1.44
Mexican Bonos, 8.000%, 31/07/53 1,500,000,000 79,089,683 3.29
113,646,558 4.73
A% afEt 113,646,558 4.73
FIUH -7.21% (20224E12 A 31 H: 5.67%)
BIE - 0.83% (2022421231 H: 0.63%)
Telefonica Europe BV, 2.376%, 12/05/72(1) 10,000,000 9,602,431 0.40
Telefonica Europe BV, 6.135%, 03/05/72(1) 9,000,000 10,237,622 0.43
19,840,053 0.83
RREBIAEIEER -2.63% (20224124318 : 1.47%)
Dufry One BV, 3.375%, 15/04/28 15,000,000 15,794,292 0.66
Volkswagen International Finance NV, 3.875%, 17/06/72(1) 16,000,000 16,195,868 0.67
Volkswagen International Finance NV, 7.500%, 06/09/72(1) 8,100,000 9,724,429 041
Volkswagen International Finance NV, 7.875%, 06/09/72(1) 4,300,000 5,337,660 0.22
Wizz Air Finance Co BV, 1.000%, 19/01/26 5,000,000 5,081,756 0.21
Wizz Air Finance Co BV, 1.350%, 19/01/24 10,000,000 11,119,517 0.46
63,253,522 2.63
BERIEHBEREER - 0.47% (20224125 31 : 0.74%)
QIAGEN NV, 1.000%, 13/11/24 11,000,000 11,258,500 0.47
11,258,500 0.47
TRVF— - 1.12% (2022412 A 31 H: 1.16%)
Repsol International Finance BV, 2.500%, 22/03/72(1) 11,000,000 11,362,228 0.47
Wintershall Dea Finance 2 BV, 2.499%, 20/07/72(1) 6,000,000 6,025,502 0.25
Wintershall Dea Finance 2 BV, 3.000%, 20/01/72(1) 10,000,000 9,647,915 0.40
27,035,645 1.12
&Rl -2.16% (202241231 H: 1.45%)
ABN AMRO Bank NV, 5.250%, 26/05/26 8,500,000 10,899,611 0.45
ING Groep NV, 7.500%, 16/05/72(1) 10,000,000 10,050,800 0.42
LeasePlan Corp NV, 7.375%, 29/11/72(1) 14,700,000 16,269,284 0.68
Merrill Lynch BV ZCP, 30/01/26 13,000,000 14,678,706 0.61
51,898,401 2.16
AT ZAE 173,286,121 7.21
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B—=FUF -0.70% (20224212 H 31 H: 0.00%)
&t -0.70% (20224212 A 31 H: 0.00%)
Powszechna Kasa Oszczednosci Bank Polski SA, 5.625%, 01/02/26 15,000,000 16,774,338 0.70
16,774,338 0.70
B=I K& 16,774,338 0.70
RIVEH IV -0.38% (202242125 31 H: 0.00%)
& - 0.38% (20224212 4 31 H: 0.00%)
Banco Comercial Portugues SA, 5.625%, 02/10/26 8,000,000 9,095,376 0.38
9,095,376 0.38
BT VAR 9,095,376 0.38
J—==7 -1.05% (20224E12H31H: 0.32%)
BUF - 1.05% (20224212 A 31 H: 0.00%)
Romanian Government International Bond, 3.750%, 07/02/34 14,000,000 13,314,238 0.56
Romanian Government International Bond, 6.625%, 27/09/29 10,000,000 11,805,708 0.49
25,119,946 1.05
—e=T L5 25,119,946 1.05
2y7 -0.00% (2022512531 H: 0.00%)
BUF - 0.00% (20224212 4 31 H: 0.00%)
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
a7 & 0 0.00
7 7UH -2.45% (20224E12H 31 H : 4.87%)
B -2.45% (2022412 A 31 H : 4.87%)
Republic of South Africa Government Bond, 8.750%, 31/01/44 200,000,000 8,085,662 0.33
Republic of South Africa Government Bond, 8.750%, 28/02/48 525,000,000 21,072,511 0.88
Republic of South Africa Government Bond, 9.000%, 31/01/40 700,000,000 29,763,016 1.24
58,921,189 2.45
M7 7YhEE 58,921,189 2.45
BE -1.30% (20224212 431 H: 0.00%)
FH -0.90% (2022412 431 F: 0.00%)
LG Chem Ltd, 1.250%, 18/07/28 12,000,000 11,419,464 0.48
POSCO Holdings Inc ZCP, 01/09/26 8,000,000 10,178,677 0.42
21,598,141 0.90

40 —
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Fo/ma0— -0.40% (20225212 4318 : 0.00%)
SK Hynix Inc, 1.750%, 11/04/30 7,000,000 9,744,000 0.40
9,744,000 0.40
REA 31,342,141 1.30
AL -8.14% (2022412 H 31 H: 5.58%)
&t -8.14% (2022412 H 31 B : 5.58%)
Abanca Corp Bancaria SA, 5.500%, 18/05/26 10,000,000 11,239,895 0.47
Banco Bilbao Vizcaya Argentaria SA, 5.750%, 15/09/33 8,000,000 9,311,204 0.39
Banco Bilbao Vizcaya Argentaria SA, 6.000%, 29/06/72(1) 8,600,000 9,484,046 0.39
Banco Bilbao Vizcaya Argentaria SA, 7.883%, 15/11/34 10,000,000 10,858,317 0.45
Banco Bilbao Vizcaya Argentaria SA, 8.375%, 21/09/72(1) 16,000,000 19,174,511 0.80
Banco de Credito Social Cooperativo SA, 7.500%, 14/09/29 7,000,000 8,112,649 0.34
Banco de Sabadell SA, 5.000%, 07/06/29 7,000,000 8,137,664 0.34
Banco de Sabadell SA, 5.250%, 07/02/29 5,000,000 5,713,508 0.24
Banco de Sabadell SA, 9.375%, 18/04/72(1) 10,000,000 11,822,052 0.49
Banco Santander SA, 4.625%, 18/10/27 12,000,000 13,608,378 0.56
Banco Santander SA, 9.625%, 21/02/72(1) 6,000,000 6,410,755 0.27
Bankinter SA, 6.250%, 17/10/72(1) 12,600,000 13,879,333 0.58
CaixaBank SA, 5.250%, 23/06/66(1) 6,000,000 6,160,548 0.26
CaixaBank SA, 6.125%, 30/05/34 12,000,000 14,040,738 0.58
CaixaBank SA, 8.250%, 13/06/72(1) 15,000,000 17,559,133 0.73
Ibercaja Banco SA, 5.625%, 07/06/27 6,500,000 7,412,653 0.31
Ibercaja Banco SA, 9.125%, 25/04/72(1) 12,800,000 14,705,164 0.61
Unicaja Banco SA, 4.875%, 18/02/72(1) 9,000,000 7,990,637 0.33
195,621,185 8.14
AR ERE 195,621,185 8.14
ATz —F 2 -0.61% (20224E12 5315 : 1.63%)
&b -0.61% (20224E12 431 H: 1.35%)
Intrum AB, 4.875%, 15/08/25 10,000,000 10,325,821 0.43
Svenska Handelsbanken AB, 5.000%, 16/08/34 3,750,000 4,354,491 0.18
14,680,312 0.61
AU = —F R 14,680,312 0.61
AALAR -0.77% (20224E12 A 31 5 : 1.58%)
&t -0.77% (202242124318 : 1.27%)
UBS Group AG, 2.875%, 02/04/32 8,000,000 8,266,405 0.35
UBS Group AG, 4.988%, 05/08/33 144A 10,500,000 10,142,035 0.42
18,408,440 0.77
AAAREE 18,408,440 0.77
AFYR -22.03% (20224E12 A 31 H: 11.62%)
R -0.69% (20224212 431 H: 0.00%)
INEOS Finance Plc, 6.625%, 15/05/28 6,500,000 7,362,290 0.30
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INEOS Quattro Finance 2 Plc, 8.500%, 15/03/29 8,000,000 9,335,342 0.39
16,697,632 0.69
BEE - 0.82% (20224212431 H: 0.18%)
British Telecommunications Plc, 8.375%, 20/12/83 10,000,000 13,419,955 0.56
Vodafone Group Plc, 6.500%, 30/08/84 5,300,000 6,269,288 0.26
19,689,243 0.82
BRISESAIGERT - 0.78% (20224E12H31H: 1.20%)
British American Tobacco Plc, 3.000%, 27/12/72(1) 9,000,000 8,883,898 0.37
Iceland Bondco Plc, 9.502%, 15/12/27 (FRN) 9,000,000 9,954,127 041
18,838,025 0.78
TRLF— -0.93% (20224E12H31H: 1.17%)
BP Capital Markets Plc, 4.875%, 22/12/72(1) 12,000,000 11,443,560 0.48
Neptune Energy Bondco Plc, 6.625%, 15/05/25 11,000,000 10,950,500 0.45
22,394,060 0.93
&t -13.56% (20224212431 H : 8.68%)
Barclays Plc, 5.501%, 09/08/28 5,700,000 5,720,594 0.24
Barclays Plc, 5.829%, 09/05/27 5,000,000 5,042,455 0.21
Barclays Plc, 7.090%, 06/11/29 4,000,000 5,418,566 0.23
Barclays Plc, 7.325%, 02/11/26 20,000,000 20,643,174 0.86
Barclays Plc, 8.000%, 15/09/72(1) 8,000,000 7,955,708 0.33
Barclays Plc, 8.407%, 14/11/32 10,000,000 13,563,382 0.56
Barclays Plc, 8.875%, 15/12/72(1) 23,000,000 29,138,383 1.21
Barclays Plc, 9.250%, 15/06/72(1) 10,000,000 12,673,737 0.53
Barclays Plc, 9.625%, 15/03/72(1) 5,000,000 5,231,590 0.22
HBOS Plc, 4.500%, 18/03/30 4,900,000 5,404,405 0.22
HSBC Holdings Plc, 4.856%, 23/05/33 10,000,000 11,744,406 0.49
HSBC Holdings Plc, 5.402%, 11/08/33 9,200,000 9,246,672 0.38
HSBC Holdings Plc, 7.399%, 13/11/34 6,000,000 6,607,741 0.27
Just Group Plc, 5.000%, 30/03/72(1) 10,000,000 8,531,364 0.36
Legal & General Group Plc, 3.750%, 26/11/49 5,000,000 5,737,027 0.24
Lloyds Banking Group Plc, 6.625%, 02/06/33 10,000,000 12,997,827 0.54
Lloyds Banking Group Plc, 8.500%, 27/03/72(1) 6,000,000 7,700,645 0.32
Lloyds Banking Group Plc, 8.500%, 27/12/72(1) 6,000,000 7,753,789 0.32
Nationwide Building Society, 2.000%, 28/04/27 6,000,000 6,382,358 0.27
Nationwide Building Society, 6.178%, 07/12/27 5,000,000 6,535,581 0.27
NatWest Group Plc, 7.416%, 06/06/33 7,000,000 9,306,085 0.39
NatWest Markets Plc, 6.625%, 22/06/26 6,000,000 7,913,414 0.33
Phoenix Group Holdings Plc, 7.750%, 06/12/53 4,000,000 5,325,977 0.22
Santander UK Group Holdings Ple, 6.534%, 10/01/29 15,000,000 15,519,908 0.65
Santander UK Group Holdings Plc, 6.833%, 21/11/26 5,000,000 5,089,959 0.21
Santander UK Group Holdings Plc, 7.098%, 16/11/27 17,500,000 23,150,716 0.96
Standard Chartered Plc, 6.170%, 09/01/27 144A 10,000,000 10,142,540 0.42
Standard Chartered Plc, 7.750%, 15/02/72(1) 20,000,000 20,430,400 0.85
Standard Chartered Plc, 7.776%, 16/11/25 144A 7,000,000 7,131,345 0.30
Utmost Group Plc, 4.000%, 15/12/31 7,400,000 7,123,146 0.30
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Virgin Money UK Plc, 11.000%, 08/06/72(1) 8,000,000 10,392,466 0.43
Yorkshire Building Society, 6.375%, 15/11/28 7,900,000 10,253,537 0.43
325,808,897 13.56
BUF -5.25% (20224212 4 31 H: 0.00%)
United Kingdom Gilt, 4.000%, 22/10/63 100,000,000 126,056,277 5.25
126,056,277 5.25
AXYREF 529,484,134 22.03
KE -8.20% (20224212 4 31 : 29.25%)
BE -0.71% (20224212431 E: 1.03%)
AT&T Inc, 2.875%, 01/05/72(1) 11,000,000 11,683,434 0.48
Uber Technologies Inc, 0.875%, 01/12/28 144A 5,000,000 5,520,952 0.23
17,204,386 0.71
BEREEANEER - 1.51% (20224E12 A 31 H: 0.73%)
Burlington Stores Inc, 1.250%, 15/12/27 144A 5,000,000 5,665,188 0.24
Ford Motor Co ZCP, 15/03/26 10,000,000 9,909,351 0.41
Ford Motor Credit Co LLC, 6.860%, 05/06/26 7,000,000 9,191,829 0.38
Live Nation Entertainment Inc, 2.000%, 15/02/25 7,000,000 7,420,226 0.31
Southwest Airlines Co, 1.250%, 01/05/25 4,000,000 4,078,144 0.17
36,264,738 1.51
&t -1.13% (2022412431 F : 1.66%)
Citigroup Global Markets Holdings Inc/United States ZCP, 26/02/26 86,000,000 10,180,324 0.42
JPMorgan Chase Bank NA ZCP, 10/06/24 15,000,000 16,938,629 0.71
27,118,953 1.13
BURF - 4.24% (20224212 4 31 R : 23.76%)
U.S. Treasury Note, 5.000%, 31/08/25 40,000,000 40,337,624 1.68
United States Treasury Bill ZCP, 06/06/24 63,000,000 61,609,067 2.56
101,946,691 4.24
Fr/ad— -0.61% (2022512 4318 : 0.65%)
MACOM Technology Solutions Holdings Inc, 0.250%, 15/03/26 5,000,000 6,343,238 0.27
Nutanix Inc, 0.250%, 01/10/27 8,000,000 8,230,908 0.34
14,574,146 0.61
KEEE 197,108,914 8.20
-G AN 2,361,663,246 98.28
S ERH—0.06% (20224£12 A 318 : (0.53%))
TR
REHHE LS05EE
R SE BEIHHE CERL) (%)
1,000 Euro-Bobl Futures March 24 Coutts Bank 1,567,654 0.06
TR ARDREBRA R AR 1,567,654 0.06
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USD 1,040,503,939 EUR (947,000,000) Deutsche Bank AG 31/01/2024 (9,181,543) (0.38)
USD 361,547,186 GBP (286,000,000) Barclays Bank Plc 31/01/2024 (2,678,236) (0.11)
USD 49,660,824  JPY (7,314,000,000) Deutsche Bank AG 31/01/2024 (2,279,719) (0.10)
USD 36,620,375 ZAR (700,000,000) UBS AG London 31/01/2024 (1,465,246) (0.06)
USD 65,195,471 MXN  (1,125,000,000) Goldman Sachs International 31/01/2024 (1,057,842) (0.05)
USD 75,645,119 BRL (372,000,000) Citigroup 31/01/2024 (893,571) (0.04)
USD 23,450,548 MXN (410,000,000) Citigroup 31/01/2024 (695,104) (0.03)
USD 21,516,345 MXN (375,000,000) Deutsche Bank AG 31/01/2024 (568,093) (0.02)
USD 21,842,276 EUR (20,000,000) Barclays Bank Plc 31/01/2024 (326,372) (0.01)
USD 9,447,609 GBP (7,500,000) Barclays Bank Plc 31/01/2024 (103,757) (0.01)
USD 7,113,453 ZAR (132,515,000) Goldman Sachs International 31/01/2024 (96,427) 0.00
USD 11,424,065 GBP (9,000,000) Deutsche Bank AG 31/01/2024 (37,574) 0.00
USD 4,424968 GBP (3,500,000) Standard Chartered Bank 31/01/2024 (32,336) 0.00
JPY 2,000,001 USD (14,111) Brown Brothers Harriman & Co.  04/01/2024 30 0.00
JPY 2,000,000 USD (14,101) Brown Brothers Harriman & Co.  04/01/2024 40 0.00
USD 10,141,466 HKD (79,000,000) Citigroup 31/01/2024 24,768 0.00
EUR 7,000,000 USD (7,672,237) Standard Chartered Bank 31/01/2024 86,790 0.00
JPY 854,690,186 USD (5,885,598) Standard Chartered Bank 31/01/2024 184,004 0.01
EUR 10,000,000 USD (10,812,955) Barclays Bank Plc 31/01/2024 271,369 0.01
EUR 20,000,000 USD (21,617,168) Standard Chartered Bank 31/01/2024 551,480 0.02
EUR 20,000,000 USD (21,565,196) Barclays Bank Plc 31/01/2024 603,452 0.03
HE AR SCERNIARDREB T A7 1,721,933 0.07
SEBE BB R DR ERR LA (19.415,820) (0.81)
U HYREFIVSANE A FTIERT1.60% (2022512318 : (0.29%))
TZ7URIT
XH 518 REBHRE HHIEE
BE ZIEESE BE SIERESH B5IHF R R CkRLY) (%)
usD 3,101,723 NOK (33,897,176) Brown Brothers Harriman & Co.  30/01/2024 (247,348) (0.01)
UsD 6,747,928 NOK (69,424,495) Brown Brothers Harriman & Co.  30/01/2024 (111,275) (0.01)
USD 3,958,952 EUR (3,661,879) Brown Brothers Harriman & Co.  30/01/2024 (99,813) (0.01)
USD 3,734,211 EUR (3,454,002) Brown Brothers Harriman & Co.  30/01/2024 (94,147) 0.00
UsD 2,659,507 GBP (2,123,881) Brown Brothers Harriman & Co.  30/01/2024 (45,271) 0.00
USD 1,496,021 EUR (1,383,762) Brown Brothers Harriman & Co.  30/01/2024 (37,718) 0.00
USD 2,228,693 GBP (1,779,052) Brown Brothers Harriman & Co.  30/01/2024 (36,943) 0.00
GBP 5,456,968 USD (6,968,368) Brown Brothers Harriman & Co.  30/01/2024 (18,879) 0.00
usD 985,728 GBP (786,857) Brown Brothers Harriman & Co.  30/01/2024 (16,339) 0.00
USD 935,960 GBP (747,129) Brown Brothers Harriman & Co.  30/01/2024 (15,514) 0.00
UsD 402,034 EUR (371,866) Brown Brothers Harriman & Co.  30/01/2024 (10,136) 0.00
GBP 2,427,323 USD (3,099,611) Brown Brothers Harriman & Co.  30/01/2024 (8,398) 0.00
GBP 2,310,114 USD (2,949,939) Brown Brothers Harriman & Co.  30/01/2024 (7,992) 0.00
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USD 265,463 GBP (211,999) Brown Brothers Harriman & Co.  30/01/2024 (4,519) 0.00
USD 2,909,235 GBP (2,287,552) Brown Brothers Harriman & Co.  30/01/2024 (3,979) 0.00
USD 96,102 CHF (82,434) Brown Brothers Harriman & Co.  30/01/2024 (2,586) 0.00
JPY 468,010,983 USD (3,324,296) Brown Brothers Harriman & Co.  30/01/2024 (1,249) 0.00
USD 252,291 GBP (198,949) Brown Brothers Harriman & Co.  30/01/2024 (1,072) 0.00
USD 52,421 GBP (41,845) Brown Brothers Harriman & Co.  30/01/2024 (869) 0.00
GBP 806,092 USD (1,027,400) Brown Brothers Harriman & Co.  30/01/2024 (836) 0.00
USD 32,754 EUR (30,296) Brown Brothers Harriman & Co.  30/01/2024 (826) 0.00
USD 147,088 GBP (116,098) Brown Brothers Harriman & Co.  30/01/2024 (764) 0.00
USD 59,827 EUR (54,646) Brown Brothers Harriman & Co.  30/01/2024 (742) 0.00
USD 76,775 EUR (69,894) Brown Brothers Harriman & Co.  30/01/2024 (695) 0.00
USD 123,496 GBP (97,477) Brown Brothers Harriman & Co.  30/01/2024 (642) 0.00
USD 137,512 GBP (108,438) Brown Brothers Harriman & Co.  30/01/2024 (584) 0.00
USD 33,419 SGD (44,766) Brown Brothers Harriman & Co.  30/01/2024 (546) 0.00
USD 31,815 GBP (25,396) Brown Brothers Harriman & Co.  30/01/2024 (527) 0.00
USD 16,166 CHF (13,937) Brown Brothers Harriman & Co.  30/01/2024 (519) 0.00
USD 102,323 GBP (80,753) Brown Brothers Harriman & Co.  30/01/2024 (516) 0.00
USD 374,829 GBP (294,731) Brown Brothers Harriman & Co.  30/01/2024 (513) 0.00
USD 66,844 EUR (60,715) Brown Brothers Harriman & Co.  30/01/2024 (452) 0.00
GBP 127,592 USD (162,931) Brown Brothers Harriman & Co.  30/01/2024 (441) 0.00
USD 17,185 EUR (15,892) Brown Brothers Harriman & Co.  30/01/2024 (429) 0.00
USD 56,990 EUR (51,748) Brown Brothers Harriman & Co.  30/01/2024 (367) 0.00
USD 21,904 GBP (17,485) Brown Brothers Harriman & Co.  30/01/2024 (363) 0.00
USD 10,554 CHF (9,117) Brown Brothers Harriman & Co.  30/01/2024 (360) 0.00
JPY 101,338,157 USD (719,808) Brown Brothers Harriman & Co.  30/01/2024 (270) 0.00
GBP 77,646 USD (99,151) Brown Brothers Harriman & Co.  30/01/2024 (269) 0.00
USD 195,547 GBP (153,760) Brown Brothers Harriman & Co.  30/01/2024 (267) 0.00
USD 10,347 EUR (9,571) Brown Brothers Harriman & Co.  30/01/2024 (261) 0.00
USD 13,413 GBP (10,711) Brown Brothers Harriman & Co.  30/01/2024 (228) 0.00
USD 80,264 EUR (72,615) Brown Brothers Harriman & Co.  30/01/2024 (221) 0.00
GBP 211,203 USD (269,187) Brown Brothers Harriman & Co.  30/01/2024 (219) 0.00
USD 37,072 GBP (29,257) Brown Brothers Harriman & Co.  30/01/2024 (187) 0.00
USD 27,488 EUR (24,960) Brown Brothers Harriman & Co.  30/01/2024 77 0.00
JPY 51,370,644 USD (364,887) Brown Brothers Harriman & Co.  30/01/2024 (137) 0.00
USD 7,850 GBP (6,269) Brown Brothers Harriman & Co.  30/01/2024 (134) 0.00
USD 7,841 GBP (6,261) Brown Brothers Harriman & Co.  30/01/2024 (134) 0.00
USD 6,892 GBP (5,504) Brown Brothers Harriman & Co.  30/01/2024 (117) 0.00
USD 7,271 EUR (6,645) Brown Brothers Harriman & Co.  30/01/2024 94) 0.00
USD 6,442 EUR (5,887) Brown Brothers Harriman & Co.  30/01/2024 (84) 0.00
GBP 18,472 USD (23,598) Brown Brothers Harriman & Co.  30/01/2024 (74) 0.00
USD 4,884 EUR (4,461) Brown Brothers Harriman & Co.  30/01/2024 61) 0.00
USD 7,043 JPY (1,000,000) Brown Brothers Harriman & Co.  30/01/2024 (57) 0.00
JPY 19,514,744 USD (138,614) Brown Brothers Harriman & Co.  30/01/2024 (52) 0.00
USD 14,159 JPY (2,000,000) Brown Brothers Harriman & Co.  30/01/2024 (42) 0.00
GBP 10,000 USD (12,775) Brown Brothers Harriman & Co.  30/01/2024 (40) 0.00
USD 1,425 CHF (1,223) Brown Brothers Harriman & Co. 30/01/2024 (38) 0.00
USD 1,206 GBP (963) Brown Brothers Harriman & Co.  30/01/2024 (20) 0.00
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USD 2,958 EUR (2,687) Brown Brothers Harriman & Co.  30/01/2024 (20) 0.00
uUSD 10,317 GBP (8,112) Brown Brothers Harriman & Co.  30/01/2024 (14) 0.0
USD 767 GBP (612) Brown Brothers Harriman & Co.  30/01/2024 (13) 0.00
USD 442 CHF (379) Brown Brothers Harriman & Co.  30/01/2024 (12) 0.00
USD 1,573 EUR (1,430) Brown Brothers Harriman & Co.  30/01/2024 (12) 0.00
GBP 2,168 USD (2,768) Brown Brothers Harriman & Co.  30/01/2024 ®) 0.00
USD 478 GBP (381) Brown Brothers Harriman & Co.  30/01/2024 ®) 0.00
USD 1,400 GBP (1,104) Brown Brothers Harriman & Co. 30/01/2024 6) 0.00
USD 190 CHF (163) Brown Brothers Harriman & Co.  30/01/2024 (6) 0.00
USD 85,704 GBP (67,301) Brown Brothers Harriman & Co.  30/01/2024 “4) 0.00
USD 823 GBP (649) Brown Brothers Harriman & Co.  30/01/2024 @) 0.00
USD 693 EUR (629) Brown Brothers Harriman & Co.  30/01/2024 5) 0.00
GBP 1,166 USD (1,489) Brown Brothers Harriman & Co. 30/01/2024 @) 0.00
USD 692 GBP (546) Brown Brothers Harriman & Co.  30/01/2024 @) 0.00
USD 483 GBP (382) Brown Brothers Harriman & Co.  30/01/2024 3) 0.00
USD 668 GBP (527) Brown Brothers Harriman & Co.  30/01/2024 3) 0.00
USD 362 EUR (329) Brown Brothers Harriman & Co.  30/01/2024 3) 0.00
USD 40,186 GBP (31,557) Brown Brothers Harriman & Co.  30/01/2024 2) 0.00
USD 193 EUR (176) Brown Brothers Harriman & Co.  30/01/2024 2) 0.00
USD 1,494 GBP (1,175) Brown Brothers Harriman & Co. 30/01/2024 2) 0.00
USD 315 GBP (249) Brown Brothers Harriman & Co.  30/01/2024 2) 0.00
USD 321 EUR (291) Brown Brothers Harriman & Co.  30/01/2024 2) 0.00
USD 117 GBP (92) Brown Brothers Harriman & Co.  30/01/2024 (€8] 0.00
USD 36 CHF (31) Brown Brothers Harriman & Co.  30/01/2024 (1) 0.00
USD 120 EUR (109) Brown Brothers Harriman & Co.  30/01/2024 1) 0.00
USD 72 EUR (65) Brown Brothers Harriman & Co.  30/01/2024 1) 0.00
USD 46 GBP (36) Brown Brothers Harriman & Co.  30/01/2024 (1) 0.00
USD 53 EUR (49) Brown Brothers Harriman & Co.  30/01/2024 1) 0.00
USD 3,041 EUR (2,744) Brown Brothers Harriman & Co.  30/01/2024 (1) 0.00
USD 201 GBP (159) Brown Brothers Harriman & Co.  30/01/2024 (1) 0.00
USD 123  GBP (97) Brown Brothers Harriman & Co.  30/01/2024 (1) 0.00
USD 7 CHF (6) Brown Brothers Harriman & Co.  30/01/2024 0 0.00
USD 57 GBP (45) Brown Brothers Harriman & Co.  30/01/2024 0 0.00
EUR 1 USD (1) Brown Brothers Harriman & Co.  30/01/2024 0 0.00
USD 4 ZAR (83) Brown Brothers Harriman & Co.  30/01/2024 0 0.00
GBP 104 USD (132) Brown Brothers Harriman & Co.  30/01/2024 0 0.00
EUR 16 USD (17) Brown Brothers Harriman & Co.  30/01/2024 0 0.00
GBP 175 USD (224) Brown Brothers Harriman & Co.  30/01/2024 0 0.00
GBP 101  USD (128) Brown Brothers Harriman & Co.  30/01/2024 0 0.00
USD 23 EUR (21) Brown Brothers Harriman & Co.  30/01/2024 0 0.00
USD 96 GBP (75) Brown Brothers Harriman & Co.  30/01/2024 0 0.00
GBP 363 USD (462) Brown Brothers Harriman & Co.  30/01/2024 0 0.00
EUR 1 USD (1) Brown Brothers Harriman & Co.  30/01/2024 0 0.00
GBP 9 USD (11) Brown Brothers Harriman & Co.  30/01/2024 0 0.00
USD 26 EUR (24) Brown Brothers Harriman & Co.  30/01/2024 0 0.00
USD 16 EUR (14) Brown Brothers Harriman & Co.  30/01/2024 0 0.00
USD 3 EUR (3) Brown Brothers Harriman & Co.  30/01/2024 0 0.00
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UsD 54 GBP (43) Brown Brothers Harriman & Co.  30/01/2024 0 0.00
USD 2 EUR (2) Brown Brothers Harriman & Co.  30/01/2024 0 0.00
GBP 300 USD (382) Brown Brothers Harriman & Co.  30/01/2024 0 0.00
GBP 38 USD (49) Brown Brothers Harriman & Co.  30/01/2024 0 0.00
GBP 52 USD (66) Brown Brothers Harriman & Co.  30/01/2024 0 0.00
GBP 13 USD (16) Brown Brothers Harriman & Co.  30/01/2024 0 0.00
USD 99 GBP (78) Brown Brothers Harriman & Co.  30/01/2024 0 0.00
GBP 32 USD (41) Brown Brothers Harriman & Co.  30/01/2024 0 0.00
USD 237 GBP (186) Brown Brothers Harriman & Co.  30/01/2024 0 0.00
USD 5 EUR (4) Brown Brothers Harriman & Co.  30/01/2024 0 0.00
USD 42 GBP (33) Brown Brothers Harriman & Co.  30/01/2024 0 0.00
GBP 19 USD (24) Brown Brothers Harriman & Co.  30/01/2024 0 0.00
USD 23 GBP (18) Brown Brothers Harriman & Co.  30/01/2024 0 0.00
USD 4,834 GBP (3,796) Brown Brothers Harriman & Co. 30/01/2024 0 0.00
GBP 19 USD (24) Brown Brothers Harriman & Co.  30/01/2024 0 0.00
USD 18 GBP (15) Brown Brothers Harriman & Co.  30/01/2024 0 0.00
GBP 30 USD (38) Brown Brothers Harriman & Co.  30/01/2024 0 0.00
USD 41 GBP (32) Brown Brothers Harriman & Co.  30/01/2024 0 0.00
GBP 38 USD (48) Brown Brothers Harriman & Co.  30/01/2024 0 0.00
USD 453  EUR (407) Brown Brothers Harriman & Co.  30/01/2024 1 0.00
USD 349 GBP (273) Brown Brothers Harriman & Co.  30/01/2024 1 0.00
EUR 91 USD (100) Brown Brothers Harriman & Co.  30/01/2024 1 0.00
ZAR 756 USD (41) Brown Brothers Harriman & Co.  30/01/2024 1 0.00
USD 1,110 GBP (870) Brown Brothers Harriman & Co.  30/01/2024 1 0.00
EUR 342 USD (377) Brown Brothers Harriman & Co.  30/01/2024 2 0.00
USD 38,638 GBP (30,338) Brown Brothers Harriman & Co.  30/01/2024 2 0.00
USD 651 GBP (509) Brown Brothers Harriman & Co.  30/01/2024 2 0.00
USD 1,596 GBP (1,252) Brown Brothers Harriman & Co.  30/01/2024 2 0.00
USD 903 EUR (812) Brown Brothers Harriman & Co.  30/01/2024 3 0.00
USD 1,288 EUR (1,159) Brown Brothers Harriman & Co.  30/01/2024 4 0.00
USD 111,553 GBP (87,590) Brown Brothers Harriman & Co.  30/01/2024 6 0.00
USD 1,879 GBP (1,471) Brown Brothers Harriman & Co.  30/01/2024 6 0.00
EUR 639 USD (702) Brown Brothers Harriman & Co.  30/01/2024 6 0.00
EUR 276  USD (298) Brown Brothers Harriman & Co.  30/01/2024 7 0.00
USD 7,647 GBP (5,996) Brown Brothers Harriman & Co.  30/01/2024 10 0.00
USD 11,727 GBP (9,201) Brown Brothers Harriman & Co.  30/01/2024 10 0.00
GBP 2,193 USD (2,778) Brown Brothers Harriman & Co.  30/01/2024 14 0.00
GBP 347,631 USD (442,687) Brown Brothers Harriman & Co.  30/01/2024 23 0.00
JPY 500,000 USD (3,522) Brown Brothers Harriman & Co.  30/01/2024 29 0.00
GBP 5,000 USD (6,335) Brown Brothers Harriman & Co.  30/01/2024 33 0.00
EUR 1,283 USD (1,387) Brown Brothers Harriman & Co.  30/01/2024 35 0.00
CHF 4,458 USD (5,301) Brown Brothers Harriman & Co.  30/01/2024 36 0.00
GBP 6,386 USD (8,090) Brown Brothers Harriman & Co. 30/01/2024 42 0.00
EUR 5,794 USD (6,379) Brown Brothers Harriman & Co.  30/01/2024 43 0.00
USD 15,622 EUR (14,054) Brown Brothers Harriman & Co.  30/01/2024 45 0.00
CHF 892 USD (1,022) Brown Brothers Harriman & Co.  30/01/2024 46 0.00
EUR 6,401 USD (7,040) Brown Brothers Harriman & Co. 30/01/2024 55 0.00
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USD 67,640 GBP (53,070) Brown Brothers Harriman & Co.  30/01/2024 55 0.00
EUR 4,246 USD (4,646) Brown Brothers Harriman & Co.  30/01/2024 60 0.00
CHF 1,188 USD (1,362) Brown Brothers Harriman & Co.  30/01/2024 61 0.00
ZAR 35,209 USD (1,842) Brown Brothers Harriman & Co.  30/01/2024 74 0.00
JPY 18,400,000 USD (130,554) Brown Brothers Harriman & Co.  30/01/2024 93 0.00
USD 31,770 GBP (24,869) Brown Brothers Harriman & Co.  30/01/2024 99 0.00
GBP 19,842 USD (25,162) Brown Brothers Harriman & Co.  30/01/2024 107 0.00
GBP 19,442 USD (24,635) Brown Brothers Harriman & Co.  30/01/2024 124 0.00
USD 96,207 GBP (75,443) Brown Brothers Harriman & Co.  30/01/2024 130 0.00
EUR 11,038 USD (12,078) Brown Brothers Harriman & Co.  30/01/2024 157 0.00
USD 118,994 GBP (93,312) Brown Brothers Harriman & Co.  30/01/2024 161 0.00
EUR 12,796 USD (14,004) Brown Brothers Harriman & Co.  30/01/2024 179 0.00
CHF 6,608 USD (7,665) Brown Brothers Harriman & Co. 30/01/2024 247 0.00
EUR 48,082 USD (52,961) Brown Brothers Harriman & Co. 30/01/2024 333 0.00
CHF 8,935 USD (10,363) Brown Brothers Harriman & Co.  30/01/2024 333 0.00
GBP 45,794 USD (57,929) Brown Brothers Harriman & Co.  30/01/2024 389 0.00
USD 394,172 GBP (309,099) Brown Brothers Harriman & Co.  30/01/2024 533 0.00
EUR 95,883 USD (105,595) Brown Brothers Harriman & Co.  30/01/2024 680 0.00
GBP 42,156 USD (52,855) Brown Brothers Harriman & Co.  30/01/2024 831 0.00
SGD 216,210 USD (163,126) Brown Brothers Harriman & Co.  30/01/2024 919 0.00
EUR 136,399 USD (149,826) Brown Brothers Harriman & Co.  30/01/2024 1,356 0.00
EUR 110,783 USD (121,286) Brown Brothers Harriman & Co.  30/01/2024 1,504 0.00
uUSD 563,652 EUR (507,084) Brown Brothers Harriman & Co.  30/01/2024 1,608 0.00
GBP 108,481 USD (136,012) Brown Brothers Harriman & Co.  30/01/2024 2,139 0.00
JPY 12,785,420 USD (88,627) Brown Brothers Harriman & Co.  30/01/2024 2,154 0.00
EUR 97,636  USD (105,584) Brown Brothers Harriman & Co.  30/01/2024 2,635 0.00
CHF 111,286  USD (127,507) Brown Brothers Harriman & Co.  30/01/2024 5,721 0.00
EUR 506,597 USD (554,408) Brown Brothers Harriman & Co.  30/01/2024 7,095 0.00
JPY 45,475,156 USD (315,229) Brown Brothers Harriman & Co.  30/01/2024 7,661 0.00
JPY 65,798,360 USD (456,107) Brown Brothers Harriman & Co.  30/01/2024 11,085 0.00
EUR 1,679,018 USD (1,849,380) Brown Brothers Harriman & Co.  30/01/2024 11,616 0.00
EUR 455,785 USD (492,884) Brown Brothers Harriman & Co.  30/01/2024 12,301 0.00
CHF 313,287 USD (359,483) Brown Brothers Harriman & Co.  30/01/2024 15,576 0.00
EUR 568,679 USD (614,152) Brown Brothers Harriman & Co.  30/01/2024 16,163 0.00
CHF 424,674 USD (487,295) Brown Brothers Harriman & Co.  30/01/2024 21,114 0.00
EUR 5,491,432 USD (6,048,620) Brown Brothers Harriman & Co.  30/01/2024 37,991 0.00
GBP 1,991,075 USD (2,496,386) Brown Brothers Harriman & Co.  30/01/2024 39,263 0.00
EUR 3,000,000 USD (3,282,609) Brown Brothers Harriman & Co.  30/01/2024 42,541 0.00
CHF 1,162,833 USD (1,348,729) Brown Brothers Harriman & Co.  30/01/2024 43,384 0.00
EUR 1,751,454 USD (1,891,504) Brown Brothers Harriman & Co.  30/01/2024 49,779 0.00
JPY 307,133,150 USD (2,129,015) Brown Brothers Harriman & Co.  30/01/2024 51,742 0.00
GBP 2,808,052 USD (3,520,702) Brown Brothers Harriman & Co.  30/01/2024 55,373 0.00
EUR 4,937,016 USD (5,402,957) Brown Brothers Harriman & Co.  30/01/2024 69,149 0.00
GBP 4,527,719 USD (5,676,800) Brown Brothers Harriman & Co.  30/01/2024 89,284 0.00
SGD 7,744,699 USD (5,783,333) Brown Brothers Harriman & Co.  30/01/2024 92,828 0.00
JPY 690,334,188 USD (4,785,742) Brown Brothers Harriman & Co.  30/01/2024 115,880 0.01
NOK 38,918,081 USD (3,703,023) Brown Brothers Harriman & Co.  30/01/2024 142,118 0.01
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JPY 2,448,843,730 USD (16,976,610) Brown Brothers Harriman & Co.  30/01/2024 411,065 0.02
JPY 3,558,040,930 USD (24,666,120) Brown Brothers Harriman & Co.  30/01/2024 597,256 0.03
EUR 22,172,931 USD (23,945,923) Brown Brothers Harriman & Co.  30/01/2024 630,183 0.03
GBP 82,163,553 USD (103,015,677) Brown Brothers Harriman & Co.  30/01/2024 1,620,212 0.07
GBP 86,621,973 USD (108,605,590) Brown Brothers Harriman & Co.  30/01/2024 1,708,129 0.07
CHF 40,952,546 USD (46,991,250) Brown Brothers Harriman & Co.  30/01/2024 2,036,041 0.08
EUR 81,790,463 USD (88,330,593) Brown Brothers Harriman & Co.  30/01/2024 2,324,588 0.10
JPY  16,580,332,504 USD (114,943,160) Brown Brothers Harriman & Co.  30/01/2024 2,783,188 0.12
GBP 196,274,697 USD (246,086,860) Brown Brothers Harriman & Co.  30/01/2024 3,870,410 0.16
EUR 197,599,103 USD (213,399,522) Brown Brothers Harriman & Co.  30/01/2024 5,616,015 0.23
EUR 217,027,165 USD (234,381,091) Brown Brothers Harriman & Co.  30/01/2024 6,168,185 0.26
NOK  1,436,664,104 USD (131,479,810) Brown Brothers Harriman & Co.  30/01/2024 10,463,901 0.44
~YVHVRERES I T AN E R RN ARORELFIE AR 39,184,264 1.63
~VHYRERER S T AHNE H RSB R TRORER B R A (777,500) (0.03)
BEF T30 —059% (20224 12831H:0.15%)

TR

W B AEADE  EDSEIS
ESIES i) R5IHEF 1TREA CkRL) (%)
BEA S Var -0.59% (20224E12 531 H: 0.15%)
=)L AT ar
Future Option with Coutts Bank with the obligation to 1H24H
(4,000) sell Euro-Bund Option February 2024 Coutts Bank 136.00 (12,310,951) (0.51)
Currency Option with Barclays Bank Plc with the
obligation to buy Euro (EUR) versus US Dollar 11 A24H
(500,000,000) (USD) Barclays Bank Plc 1.21 (1,925,640) (0.08)
Currency Option with Citigroup with the obligation to 9H24H
(600,000,000) buy Euro (EUR) versus US Dollar (USD) Citigroup 1.21 (1,884,778) (0.08)
Currency Option with Goldman Sachs International
with the obligation to buy Euro (EUR) versus US Goldman Sachs 10H24H
(300,000,000) Dollar (USD) International 1.20 (1,295,513) (0.05)
Currency Option with Barclays Bank Plc with the
obligation to buy US Dollar (USD) versus Mexican 8H24H
(30,000,000) Peso (MXN) Barclays Bank Plc 19.00 (516,726) (0.02)

Future Option with Liquidnet Europe Ltd with the
obligation to sell US 10-Year Treasury Note Futures ~ Liquidnet Europe ~ 1H24H
(4,000) February 2024 Ltd 116.00 (500,000) (0.02)

Currency Option with Goldman Sachs International
with the obligation to buy US Dollar (USD) versus Goldman Sachs 1H24H

(25,000,000) South African Rand (ZAR) International 19.00 (114,320) (0.01)
Currency Option with Goldman Sachs International
with the right to buy Euro (EUR) versus US Dollar Goldman Sachs 10H24H

150,000,000 (USD) International 1.14 2,626,866 0.11
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Currency Option with Barclays Bank Plc with the 11 A24H
250,000,000 right to buy Euro (EUR) versus US Dollar (USD) Barclays Bank Plc 1.16 3,640,203 0.15
Currency Option with Citigroup with the right to buy 9H24H
300,000,000 Euro (EUR) versus US Dollar (USD) Citigroup 1.15 4,064,989 0.17
Future Option with Liquidnet Europe Ltd with the
right to sell US 10-Year Treasury Note Futures Liquidnet Europe  1H24H
11,500 February 2024 Ltd 114.00 5,031,250 0.21
Future Option with Coutts Bank with the right to sell 1H24H
4,000 Euro-Bund Option February 2024 Coutts Bank 134.00 17,315,043 0.72
Ty AT var
Currency Option with Goldman Sachs International
with the obligation to sell US Dollar (USD) versus Goldman Sachs 1H24H
(15,000,000) South African Rand (ZAR) International 18.00 (25,022) 0.00
HBA 7V a iR REBRN RS FH 32,678,351 1.36
BEA 7 a iR RETIER AR (18,572,950) 0.77)
AT ERHE—(0.13%) (2022512 31H:0.15%)

Z7RIZ
rarriar. Fl=E REBHEE SDLEE
Rvav i) ER5IHEF (%) ®WHA @#E HEk CkEL) (%)

IV R T T AN AT S
BN ?:32;“ iTraxx Europe JP Morgan 1.00 20/12/2028 EUR 100,000,000  (2,143,345) (0.09)
- Markit iTraxx Europe Goldman Sachs
Hu Senior Financial Index International 1.00 20/12/2028 EUR 50,000,000 (843,146) (0.04)
IVVyh e T I 4NN Ry A IR DR EBR R EF (2,986,491) 0.13)
AUy L IROREBE R EH (2,986,491) (0.13)

ANEALKE

CkRL)

BREBELTAEME TRIESh O &REE 2,436,815,448 101.40
BERFEBC CAEME CHlESh 2 &Mmak (41,752,761) (1.74)
ZOMOEER L UAE 8,024,320 0.34
BEEEROREE R T oMEE 2,403,087,007 100.00
(1) JESHI R
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EEE A 1,438,911
TREH 639, 789
H5 | 48 T 39,951
AT FEOR 23, 340
R 479, 637
TSI 7,303
RSB GE T AR} 2,037
EAPS 1 30, 751
He# A 148, 695
# AR 11, 502, 292
ARG 86, 474, 347
BEAIRESRTE B IR DR (13, 682, 518)
SIEE 5 L OV RS LA AR 2 g (19, 813, 127)
L RE MRS (33, 495, 645)
PG RES AL 248 2 83,694, 415
SIE 2RI LA AR B AT R A (13, 459, 469)
LS =2 70, 234, 946
EROHRIC & 2MEEDREE 123, 213, 648

1[4 720 M AR FEATH S ASAE S WG PE
JPY-N Class (in JPY) 7,382 99, 635 735, 489, 607
JPY-D Class (in JPY) 6, 404 2,737 17, 526, 820



JLS ATV N~ A—)LF-TF7UF

HEE PE FHHH
20244 3 A28 0 BIfE
Ck Fv)
e . e FHAA aFATiZE A PE L (%)
F—REF)7F
TEAR (EERFMR)
USD 4,025, 000 FMG RES AUG 2 6.1250% 15/04/32 144A 3, 980, 559 0.23
UsDh 2, 550, 000 MINERAL RESOU 8.5000% 01,/05/30 144A 2,635, 134 0.16
UsD 2, 175, 000 FMG RES AUG 2 4.3750% 01/04/31 144A 1,947, 454 0.12
UsD 1, 500, 000 MINERAL RESOU 9. 2500% 01/10/28 144A 1,581, 351 0. 09
UsD 550, 000 MINERAL RESOU 8.0000% 01/11/27 144A 562, 348 0.03
UsD 450, 000 FMG RES AUG 2 5.8750% 15/04/30 144A 440, 731 0. 03
11, 147, 577 0. 66
F—=AK~Z Y TEE 11, 147,577 0. 66
F—RLUT
TEMR (EERFMR)
USsD 1, 625, 000 AMS-OSRAM AG 12.2500% 30/03/29 144A 1, 629, 992 0. 09
USD 1, 200, 000 BENTELER INT 10.5000% 15/05/28 144A 1,297,210 0. 08
2,927, 202 0.17
F—A MU Tk 2, 927, 202 0.17
N4
TEAR (EERFMR)
USD 7,125, 000 WEATHERFORD 1 8.6250% 30/04/30 144A 7,429, 137 0.45
UsDh 3, 375, 000 NCL CORP 5.8750% 15/02/27 144A 3, 332, 800 0. 20
UsD 2, 750, 000 VALARIS 8.3750% 30/04/30 144A 2, 829, 574 0.17
UsD 2, 000, 000 SEADRILL FINA 8.3750% 01/08/30 144A 2,093, 378 0.12
USD 1, 900, 000 VIKING CRUISES LTD 6.25% 15/5/25 14 1,897, 562 0.11
USD 1, 275, 000 VIKING CRUISE 5.8750% 15/09/27 144A 1,251, 190 0.07
UsD 1, 125, 000 NCL CORP 8.3750% 01/02/28 144A 1,188, 560 0.07
UsD 1, 225, 000 VOC ESCROW LT 5.0000% 15/02/28 144A 1,178, 466 0.07
USD 875, 000 NCL CORP 8.1250% 15/01/29 144A 925, 677 0. 06
USD 750, 000 VIKING OCEAN 5. 6250% 15/02/29 144A 729,413 0.04
UsD 100, 000 NCL CORP 3.6250% 15/12/24 144A 98, 416 0.01
22,954, 173 1.37
NI 2—HE 22, 954, 173 1.37
EEJV7—-SUHR
im1t i (EE S FIE)
USD 1, 725, 000 STUDIO CITY F 5.0000% 15/01/29 144A 1,521, 057 0. 09
1,521, 057 0. 09
Y 7 — YRR 1,521, 057 0. 09
hr4
TEMR (EERFMR)
USD 6, 775, 000 1011778 BC UL 4.0000% 15/10/30 144A 6,014, 846 0.35
USD 5, 075, 000 BOMBARDIER IN 7.8750% 15/04/27 144A 5, 082, 821 0. 29
UsD 3, 450, 000 BAYTEX ENERGY 8.5000% 30/04/30 144A 3,598,115 0.21
UsD 3, 600, 000 PANTHER BF AG 6.2500% 15/05/26 144A 3, 597, 952 0.21
USD 3,325, 000 BOMBARDIER IN 7.5000% 01/02/29 144A 3,426, 273 0. 20
USD 3, 175, 000 PARKLAND CORP 4.5000% 01/10/29 144A 2,931, 036 0.17
UsD 3, 025, 000 OPEN TEXT HLD 4.1250% 01/12/31 144A 2, 646, 156 0.16
UsD 2, 200, 000 BAUSCH LOMB 8.3750% 01/10/28 144A 2, 271, 060 0.14
USsD 2, 025, 000 RITCHIE BROS 7.7500% 15/03/31 144A 2,125, 885 0.13
USD 2, 187, 000 GFL ENVIRON 1 4.7500% 15/06/29 144A 2,054,119 0.12
UsD 1,975, 000 NOVA CHEMICAL 9.0000% 15/02/30 144A 2,032,771 0.12
UsD 2, 225, 000 VIDEOTRON LTD 3.6250% 15/06/29 144A 2, 008, 924 0.12
USD 1,975, 000 VIDEOTRON LTD 5. 1250% 15/04/27 144A 1,934, 599 0.12



JLS ATV N~ A—)LF-TF7UF

e . e FHAA aFATiZE M PE L (%)
UsDh 1, 825, 000 ONTARIO GAMI/ 8.0000% 01/08/30 144A 1,879, 729 0.11
UsD 1, 800, 000 ENERFLEX LTD 9.0000% 15/10/27 144A 1,844,518 0.11
UsD 2, 000, 000 IAMGOLD CORP 5. 7500% 15/10/28 144A 1,838, 343 0.11
UsD 1, 800, 000 MASONITE INTL 5.3750% 01/02/28 144A 1,802, 909 0.11
UsD 2, 000, 000 OPEN TEXT HLD 4.1250% 15/02/30 144A 1,789, 871 0.11
UsD 1, 925, 000 GFL ENVIRON 1 4.0000% 01/08/28 144A 1, 767, 706 0.11
uUsDh 1, 875, 000 NOVA CHEMICALS CORP 5.25% 01/06/27 1, 764, 544 0.11
uUsDh 1, 925, 000 MATTAMY GROUP 4. 6250% 01/03/30 144A 1, 746, 532 0.10
UsDh 1, 700, 000 PARKLAND CORP 5.8750% 15/07/27 144A 1, 684, 125 0.10
UsDh 1, 600, 000 GOEASY LTD 7.6250% 01/07/29 144A 1,602, 142 0.10
uUsDh 1, 625, 000 TEINE ENERGY 6.8750% 15/04/29 144A 1, 580, 634 0. 09
uUsDh 1, 675, 000 1011778 BC UL 4.3750% 15/01/28 144A 1,579, 675 0. 09
USD 1, 375, 000 NOVA CHEMICAL 8.5000% 15/11/28 144A 1,462, 667 0. 09
UsD 1, 458, 000 PRECISION DRI 6.8750% 15/01/29 144A 1, 453, 028 0. 09
UsD 1, 475, 000 BOMBARDIER IN 6.0000% 15/02/28 144A 1,451, 869 0. 09
UsD 1, 350, 000 BOMBARDIER IN 7.1250% 15/06/26 144A 1, 369, 441 0.08
UsD 1, 324, 000 TASEKO MINES  7.0000% 15/02/26 144A 1,327,975 0.08
UsD 1, 375, 000 OPEN TEXT COR 3.8750% 01/12/29 144A 1,223,311 0.07
UsD 1, 250, 000 GARDA SECURIT 4.6250% 15/02/27 144A 1, 195, 282 0.07
UsD 1, 250, 000 SUPERIOR PLUS 4.5000% 15/03/29 144A 1, 156, 295 0.07
UsD 1, 100, 000 GFL ENVIRON 1 6.7500% 15/01/31 144A 1, 126, 340 0.07
UsD 1, 225, 000 BROOKFIELD RE 5.0000% 15/06/29 144A 1,111,732 0.07
UsD 1, 225, 000 BROOKFIELD RE 4.8750% 15/02/30 144A 1,096, 275 0.07
UsD 1, 125, 000 VERMILION ENE 6.8750% 01/05/30 144A 1,095, 844 0.07
UsSD 1, 050, 000 TRANSALTA CORP 7.7500% 15/11/29 1, 092, 260 0.07
UsDh 1, 100, 000 HUDBAY MINERA 6. 1250% 01/04/29 144A 1,087,014 0.06
UsD 1, 050, 000 MEG ENERGY CO 5.8750% 01/02/29 144A 1,029,911 0.06
UsD 1, 050, 000 AIR CANADA 3.8750% 15/08/26 144A 998, 869 0.06
UsD 975, 000 CLARIOS GLOBA 8.5000% 15/05/27 144A 975, 227 0.06
UsD 1, 100, 000 MASONITE INTL 3.5000% 15/02/30 144A 972, 570 0.06
UsD 900, 000 BOMBARDIER IN 8.7500% 15/11/30 144A 961, 793 0.06
UsD 925, 000 PARKLAND CORP 4.6250% 01/05/30 144A 852, 240 0.05
UsD 800, 000 HUSKY IN / TI 9.0000% 15/02/29 144A 827, 020 0.05
UsD 850, 000 HUDBAY MINERA 4.5000% 01/04/26 144A 823, 967 0.05
UsD 775, 000 BOMBARDIER IN 7.2500% 01/07/31 144A 777, 943 0.05
UsD 725, 000 GARDA SECURIT 7.7500% 15/02/28 144A 739, 557 0. 04
UsD 1, 250, 000 TELESAT CANAD 4.8750% 01/06/27 144A 700, 000 0.04
UsD 700, 000 NOVA CHEMICAL 4.2500% 15/05/29 144A 598, 411 0.04
UsD 875, 000 BAUSCH HEALTH 6. 1250% 01/02/27 144A 544, 688 0.03
UsD 475, 000 OPEN TEXT COR 6.9000% 01/12/27 144A 491, 600 0.03
UsD 700, 000 BAUSCH HEALTH 5. 7500% 15/08/27 144A 403, 634 0. 02
UsD 650, 000 TELESAT CANAD 5.6250% 06/12/26 144A 387, 231 0. 02
UsD 350, 000 RITCHIE BROS 6.7500% 15/03/28 144A 357,018 0. 02
UsD 275, 000 OPEN TEXT COR 3.8750% 15/02/28 144A 254, 932 0. 02
UsD 575, 000 TELESAT CANAD 6.5000% 15/10/27 144A 244, 375 0.01

90, 795, 604 5.41
& 90, 795, 604 5.41
SA4RUER
O fth
uUsDh 6,537, 027 GLB AIR LEASE CO PIK 15/09/24 144A 6, 186, 174 0.37
UsD 4, 475, 000 TRANSOCEAN IN 8.7500% 15/02/30 144A 4, 194, 992 0.25
UsD 1, 500, 000 TRANSOCEAN PO 6.8750% 01/02/27 144A 1,012,533 0. 06
11, 393, 699 0. 68
imtt g (EE & FHE)
UsDh 5, 325, 000 SHELF DRL HOL 9.6250% 15/04/29 144A 5, 148, 509 0.30
UsDh 2, 800, 000 MGM CHINA HOL 4.7500% 01/02/27 144A 2, 666, 161 0.15
uUsDh 2, 725, 000 WYNN MACAU LT 5.1250% 15/12/29 144A 2, 483, 054 0.15
uUsDh 1, 583, 625 SEAGATE HDD CAYM 9. 6250% 01/12/32 1,803, 238 0.11
UsDh 1, 650, 000 TRANSOCEAN TI 8.3750% 01/02/28 144A 1,715, 786 0.10
UsDh 1, 800, 000 MELCO RESORTS 5.3750% 04/12/29 144A 1, 636, 697 0.10
uUsDh 1, 150, 000 CARLYLE AVIAT 7.0000% 15/10/24 144A 1,140, 317 0.07



JLS ATV N~ A—)LF-TF7UF

e . e FHAA aFATiZE A PE LS (%)
UsD 1, 250, 000 SEAGATE HDD CAYM 4. 1250% 15/01/31 1, 100, 988 0.07
UsDh 450, 000 GGAM FINANCE 6. 8750% 15/04/29 144A 451, 463 0.03
USD 300, 000 DIAMOND FRGN/ 8.5000% 01/10/30 144A 316, 448 0. 02
USD 225, 000 WYNN MACAU LT 5.5000% 01/10/27 144A 215, 314 0.01

18, 677,975 1.11
A~ iR 30,071, 674 1.79
IR
ISR
USD 1, 000, 000 ELEC DE FRANCE FRN 31/12/72 144A 1, 099, 840 0.07
1, 099, 840 0.07
imtt i (EE &R
UsD 6, 575, 000 ALTICE FRANCE 8.1250% 01/02/27 144A 5, 186, 435 0.31
USD 3, 950, 000 ILIAD HOLDING 7.0000% 15/10/28 144A 3,908, 992 0.23
USD 3, 400, 000 ALTICE FRANCE 5.5000% 15/01/28 144A 2, 475, 414 0.15
USD 3, 325, 000 ALTICE FRANCE 5.1250% 15/07/29 144A 2,280, 114 0.14
USD 2, 800, 000 ALTICE FRANCE 5.5000% 15/10/29 144A 1,922,325 0.11
USD 2, 000, 000 CONSTELLIUM S 3.7500% 15/04/29 144A 1,795,275 0.11
USD 1, 750, 000 CONSTELLIUM S 5.6250% 15/06/28 144A 1,703,779 0.10
USD 1, 650, 000 ILIAD HOLDING 6.5000% 15/10/26 144A 1,632,117 0. 10
USD 600, 000 SNF GROUP SAC 3.1250% 15/03/27 144A 553, 308 0.03
UsD 600, 000 SNF GROUP SAC 3.3750% 15/03/30 144A 518, 959 0.03
USD 600, 000 ALTICE FRANCE 5.1250% 15/01/29 144A 418, 850 0.02
22, 395, 568 1.33
75 R 23, 495, 408 1. 40
FALSVE
TEAR (EAELFMR)
USD 3, 600, 000 ARDAGH PKG FI 4. 1250% 15/08/26 144A 3, 265, 833 0. 20
USD 2, 000, 000 ARDAGH PKG FI 5.2500% 30/04/25 144A 1,934, 287 0.12
USD 1, 700, 000 JAZZ SECURITI 4.3750% 15/01/29 144A 1,583, 106 0. 09
USD 600, 000 VIRGIN MEDIA 5.0000% 15/07/28 144A 549, 086 0.03
USD 425, 000 CASTLELAKE AV 5.0000% 15/04/27 144A 409, 177 0.02
USD 400, 000 MOTION BONDCO 6. 6250% 15/11/27 144A 386, 550 0.02
8, 128, 039 0. 48
TANT R 8, 128, 039 0. 48
15U7F
EES TR
USD 2, 250, 000 INTESA SANPAOLO FRN 01/06/42 1,675,941 0.10
USDh 775, 000 UNICREDIT SPA FRN 30/06/35 144A 727, 800 0. 04
2,403, 741 0.14
A% V7 E 2,403, 741 0.14
BX
imtt g (EE S FHE)
USD 1, 400, 000 RAKUTEN GROU 11.2500% 15/02/27 144A 1,483, 276 0. 09
1,483, 276 0. 09
AAE 1,483, 276 0. 09
Tv—U—
imtt i (EE < FHE)
UsD 3,100, 000 ADIENT GLOBAL 4.8750% 15/08/26 144A 3,028, 251 0.18
USD 1, 450, 000 ADIENT GLOBAL 8.2500% 15/04/31 144A 1,531,619 0. 09
USD 875, 000 ADIENT GLOBAL 7.0000% 15/04/28 144A 893, 341 0. 05
USD 800, 000 ASTON MARTIN 10. 0000% 31/03/29 144A 814, 000 0. 05
6,267, 211 0.37
6,267, 211 0.37
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e . e FHAA aFATiZE M PE L (%)
yRyy
TEAR (EERFMR)
USsD 5, 475, 000 ROYAL CARIBBE 5.5000% 01/04/28 144A 5,410, 729 0.31
UsD 4, 350, 000 ROYAL CARIBBE 5. 3750% 15/07/27 144A 4,282, 039 0.26
UsD 3, 275, 000 ROYAL CARIBBEAN 7.5000% 15/10/27 3,447, 317 0.21
USD 2,075, 000 ROYAL CARIBBEAN 3.7000% 15/03/28 1, 926, 408 0.11
UsD 1, 525, 000 ROYAL CARIBBE 8.2500% 15/01/29 144A 1,614, 591 0.10
UsD 825, 000 ROYAL CARIBBE 6. 2500% 15/03/32 144A 831, 608 0. 05
UsDb 775, 000 ROYAL CARIBBE 5.5000% 31/08/26 144A 767, 576 0.05
UsD 600, 000 ROYAL CARIBBE 7.2500% 15/01/30 144A 622, 663 0.04
18,902, 931 1.13
Y=Y T 18, 902, 931 1.13
woe2INYG
im1t i (EE & FIHE)
USD 4, 300, 000 ALTICE FINANC 5.7500% 15/08/29 144A 3, 456, 339 0.20
UsD 3, 700, 000 TELECOM ITALIA CAP 6% 30/09/34 3,377, 184 0.20
USD 3, 200, 000 ALTICE FINANC 5.0000% 15/01/28 144A 2, 650, 939 0.16
USD 2, 400, 000 CONNECT FINCO 6.7500% 01/10/26 144A 2, 355, 097 0.14
UsD 2, 000, 000 ALTICE FINANC 9.6250% 15/07/27 144A 1, 945, 639 0.12
UsD 1, 925, 000 TELECOM IT CAP 6.3750% 15/11/33 1,813,628 0.11
USD 1, 875, 000 CONS ENERGY F 5.6250% 15/10/28 144A 1, 566, 008 0. 09
USD 800, 000 STENA INTERNA 7.2500% 15/01/31 144A 797, 652 0.05
UsD 678, 000 TR OP / TR FI 5.3750% 01/09/25 144A 536, 758 0.03
UsD 500, 000 STENA INTERNA 7.6250% 15/02/31 144A 505, 706 0.03
USD 308, 000 CONS ENERGY F 6.5000% 15/05/26 144A 286, 942 0.02
19, 291, 892 1.15
N TINTEE 19, 291, 892 1.15
E%
TiEt it (e
USD 1, 700, 000 VISTAJET MALT 7.8750% 01/05/27 144A 1, 434, 205 0. 09
1, 434, 205 0. 09
~ VAT 1,434, 205 0. 09
T—Iv IR
im1t i (EE R
USD 3, 200, 000 SEASPAN CORP 5.5000% 01/08/29 144A 2,803, 912 0.17
2,803, 912 0.17
~ =y Vik R 2,803,912 0.17
P =
EESFIm
USD 800, 000 CEMEX SAB FRN 08/09/69 144A 772, 373 0. 05
772, 373 0.05
TEAR (EERFMR)
USsD 1, 000, 000 CEMEX SAB 5.2000% 17/09/30 144A 966, 092 0.06
USD 800, 000 CEMEX SAB 3.8750% 11/07/31 144A 708, 272 0. 04
1,674, 364 0.10
Ax T agh 2, 446, 737 0.15
F524
TEAR (EERFMR)
USsD 3, 778, 000 ZIGGO 6.0000% 15/01/27 144A 3,719, 259 0.23
USD 3, 375, 000 ALCOA NEDERLA 6. 1250% 15/05/28 144A 3, 381, 944 0.20
UsDh 2, 475, 000 SENSATA TECH 4.0000% 15/04/29 144A 2,258, 161 0.13
UsD 2, 450, 000 SUNRISE FINCO 4.8750% 15/07/31 144A 2, 187, 556 0.13
USD 2, 200, 000 SUNRISE HOLDC 5.5000% 15/01/28 144A 2,112, 000 0.13
USD 1, 625, 000 SENSATA TECH 4. 3750% 15/02/30 144A 1,471,925 0. 09
UsD 1, 000, 000 ALCOA NEDERLA 7.1250% 15/03/31 144A 1, 020, 562 0.06
UsD 1, 000, 000 ZIGGO BV 4.8750% 15/01/30 144A 893, 693 0.05



JLS ATV N~ A—)LF-TF7UF

e . e FHAA aFATiZE M PE L (%)
UsDh 925, 000 OI EUROPEAN G 4. 7500% 15/02/30 144A 851, 815 0.05
UsD 825, 000 ELASTIC NV 4.1250% 15/07/29 144A 742, 677 0.04
UsD 800, 000 ZIGGO 5.1250% 28/02/30 144A 683, 452 0. 04
USsD 600, 000 AXALTA COATIN 7.2500% 15/02/31 144A 623, 075 0. 04
UsD 600, 000 SENSATA TECH 5.8750% 01/09/30 144A 587, 245 0.03

20, 533, 364 1.22
* T 2E 20, 533, 364 1.22
VAY 24
im1t i (FEE S FiHE)
USD 7, 650, 000 CARNIVAL CORP 5.7500% 01/03/27 144A 7,556, 253 0. 45
UsD 6, 875, 000 CARNIVAL CORP 7.6250% 01/03/26 144A 6, 959, 789 0.41
UsDh 6, 250, 000 CARNIVAL CORP 6.0000% 01/05/29 144A 6,170, 531 0.37
UsD 4,925, 000 CARNIVAL COR 10.5000% 01/06/30 144A 5, 386, 345 0.32
USD 2, 250, 000 CARNIVAL CORP 4.0000% 01/08/28 144A 2,091, 437 0.12
UsD 575, 000 CARNIVAL CORP 7.0000% 15/08/29 144A 599, 596 0.04
28, 763, 951 1.71
SR~ 28, 763, 951 1.71
AL R
im1t i (EE & FiE)
USD 700, 000 TRANSOCEAN AQUIL 8.0000% 30/09/28 718,071 0.04
718, 071 0.04
AA AEF 718,071 0. 04
1F¥UR
EMEFIR
UsD 4, 225, 000 VODAFONE GROUP FRN 04/04/79 4,364, 201 0.26
UsD 800, 000 BARCLAYS PLC FRN 31/12/72 848, 243 0.05
UsD 800, 000 BARCLAYS PLC FRN 31/12/72 797, 786 0.05
UsD 400, 000 BARCLAYS PLC FRN 15/12/69 385, 758 0. 02
UsDh 200, 000 BARCLAYS PLC FRN 31/12/73 199, 540 0.01
6, 595, 528 0.39
TEAR (EERFMR)
USsD 2, 925, 000 ITHACA ENERGY 9.0000% 15/07/26 144A 2,951, 321 0.19
UsDh 3, 400, 000 VMED 02 UK FI 4.2500% 31/01/31 144A 2, 862, 564 0.18
UsD 2, 400, 000 JAGUAR LAND R 7.7500% 15/10/25 144A 2, 423, 866 0.14
UsD 2, 500, 000 INTL GAME TEC 5.2500% 15/01/29 144A 2,417, 106 0.14
UsD 1, 800, 000 GLOBAL AUTO/A 8.3750% 15/01/29 144A 1, 748, 396 0.10
UsDb 1, 800, 000 GLOBAL AUTO/A 8.7500% 15/01/32 144A 1,740,918 0.10
USsD 1, 600, 000 JAGUAR LAND R 5.8750% 15/01/28 144A 1,574, 831 0. 09
UsD 1, 400, 000 MERLIN ENTERT 5.7500% 15/06/26 144A 1, 386, 320 0.08
UsD 1, 600, 000 VMED 02 UK FI 4.7500% 15/07/31 144A 1,374, 442 0.08
USD 1, 600, 000 VIRGIN MEDIA 5.0000% 15/07/30 144A 1, 363, 859 0.08
UsD 1, 400, 000 VIRGIN MEDIA 5.5000% 15/05/29 144A 1, 290, 350 0.08
UsDh 1, 200, 000 JAGUAR LAND R 5.5000% 15/07/29 144A 1,157,278 0.07
UsDh 1, 075, 000 INTL GAME TEC 4.1250% 15/04/26 144A 1,042, 535 0.06
usD 700, 000 MACQUARIE AIR 8.3750% 01/05/28 144A 742, 627 0.04
usD 675, 000 MACQUARIE AIR 8.1250% 30/03/29 144A 713, 661 0.04
UsDb 625, 000 MACQUARIE AIR 6.5000% 26/03/31 144A 635, 938 0.04
UsDb 425, 000 MACQUARIE AIR 6.4000% 26/03/29 144A 431, 634 0.03
25, 857, 646 1.54
A F U ARGk 32,453, 174 1.93
TFTAYA
EE}S T
UsD 5, 850, 000 ILFC E-CAP TRUST FRN 21/12/65 144A 4,563, 000 0.26
UsDh 1, 150, 000 VISTRA CORP FRN 31/12/70 144A 1, 138, 580 0.07
UsDh 1, 100, 000 BANK OF AMERICA FRN 29/12/49 DD 1,102, 257 0.07
UsD 1, 025, 000 NRG ENERGY INC FRN 31/12/72 144A 1,098, 654 0.07
7,902, 491 0.47
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Bl Ho SHIA P ffiAE Rl PELE S (%)
TEk
— 58, 449 CORNERSTONE CHEM CO 1,110, 531 0. 06
- 63, 336 DHL CLASS A 114, 638 0.01
1,225, 169 0.07
Z0ftf%
USD 5,175, 000 AMERICAN AIRL 5.5000% 20/04/26 144A 3, 855, 946 0.22
usDh 3, 725, 000 AMERICAN AIRL 5.7500% 20/04/29 144A 3,657,395 0.22
usDh 1, 350, 000 DELTA/SKYMILE 4. 7500% 20/10/28 144A 1,323, 558 0.08
USD 685, 011 DELTA/SKYMILE 4.5000% 20/10/25 144A 592,513 0.04
9, 429, 412 0. 56
i 41 (52 & FIID)
usDh 9, 475, 000 TRANSDIGM INC 5. 5000% 15/11/27 9, 265, 988 0.54
USD 7,900, 000 MEDLINE BORRO 3.8750% 01/04/29 144A 7,198, 650 0.42
USD 7,550, 000 CLD SFTWR GRP 6.5000% 31/03/29 144A 7, 140, 251 0.42
usDh 6, 825, 000 SPRINGLEAF FIN 7.1250% 15/03/26 6,948, 504 0. 41
usDh 5,700, 000 OLYMPUS WTR H 9.7500% 15/11/28 144A 6,070, 510 0. 36
USD 6, 400, 000 CCO HOLDINGS  6.3750% 01/09/29 144A 6, 064, 864 0.36
USD 6, 000, 000 FORD MOTOR CREDIT 5.1130% 03/05/29 5,825,577 0.35
usDh 6, 250, 000 CAESARS ENT 4.6250% 15/10/29 144A 5,723,532 0.34
uUSD 5, 625, 000 WYNN LAS VEGAS 5.25% 15/05/27 144A 5,513,571 0.33
USD 5, 350, 000 FORD MOTOR CO 6.1000% 19/08/32 5,414, 187 0.32
USD 5, 400, 000 STAPLES INC 7.5000% 15/04/26 144A 5, 265, 030 0.31
[SN)) 5, 350, 000 PRIME SEC/FIN 6.2500% 15/01/28 144A 5,244, 755 0.31
USD 5, 050, 000 VENTURE GLOBA 8.1250% 01/06/28 144A 5, 155, 597 0. 31
USD 5,425, 000 DIRECTV FIN/D 5.8750% 15/08/27 144A 5,124, 188 0.31
USD 5,175, 000 TENET HEALTHCARE 5.1250% 01/11/27 5, 055, 898 0.30
USD 6, 275, 000 CCO HOLDINGS 4.5000% 01/05/32 5, 035, 249 0.30
USD 5, 250, 000 UBER TECHNOLO 4.5000% 15/08/29 144A 4,977,313 0.30
USD 5,275,000 IMOLA MERGER 4. 7500% 15/05/29 144A 4,958, 522 0.30
USD 5,900, 000 CCO HOLDINGS  4.2500% 01/02/31 144A 4, 805, 538 0.29
usDh 4, 800, 000 TENET HEALTHCARE 6. 1250% 15/06/30 4,788,012 0.29
usDh 4, 800, 000 TENET HEALTHCARE 6. 1250% 01/10/28 4,785,515 0.29
USD 4,767, 000 UBER TECHNOLO 6.2500% 15/01/28 144A 4,784, 590 0.29
USD 4, 500, 000 VENTURE GLOBA 8.3750% 01/06/31 144A 4, 635, 342 0.28
usDh 4,525,000 LIFE TIME INC 5.7500% 15/01/26 144A 4, 490, 999 0.27
usDh 4,662, 000 SIRIUS XM RAD 5.0000% 01/08/27 144A 4,479, 750 0.27
USD 4, 459, 000 MGM RESORTS 5. 7500% 15/06/25 4,451,017 0.27
USD 4, 350, 000 EQM MIDSTREAM 6.5000% 01/07/27 144A 4, 393, 552 0.26
usDh 4, 800, 000 IRON MTN INFO 5.0000% 15/07/32 144A 4, 381, 782 0.26
uUsD 4, 375, 000 UNIVISION COM 7.3750% 30/06/30 144A 4,321, 705 0.26
USD 4,775, 000 STANDARD INDS 4.3750% 15/07/30 144A 4, 285, 648 0.26
USD 4, 720, 000 OLYMPUS WTR H 4.2500% 01/10/28 144A 4,277, 880 0.25
[SNY) 3,925, 000 VENTURE GLOBA 9.5000% 01/02/29 144A 4,231, 966 0.25
[SN)) 4, 200, 000 WASH MULT ACQ 5.7500% 15/04/26 144A 4, 122, 680 0.25
USD 4, 125, 000 TENET HEALTHCARE 6.2500% 01/02/27 4,120, 328 0.25
USD 4, 025, 000 DISH NETWORK 11.7500% 15/11/27 144A 4,116, 186 0.25
[SN)) 4,100, 000 CITGO PETROLE 7.0000% 15/06/25 144A 4,096, 627 0.24
usDh 4, 050, 000 ENDEAVOR ENER 5. 7500% 30/01/28 144A 4, 080, 565 0.24
USD 4, 150, 000 NEWELL RUBBERMAID INC 4.2% 01/04/26 4,067, 925 0.24
USD 4, 525, 000 BUILDERS FIRS 4.2500% 01/02/32 144A 4, 046, 152 0.24
usDh 4,275,000 NEPTUNE BIDCO 9.2900% 15/04/29 144A 4,042, 022 0.24
[SNY) 4, 800, 000 CCO HOLDINGS 4.5000% 15/08/30 144A 4,031, 437 0.24
USD 4, 250, 000 CQP HOLDCO LP/BI 5.5000% 15/06/31 4,019, 293 0.24
USD 4, 325, 000 UNITED AIRLIN 4. 6250% 15/04/29 144A 4, 009, 767 0.24
usDh 4, 300, 000 TRANSDIGM INC 4.8750% 01/05/29 WI 4,005, 578 0.24
[SN)) 3,800, 000 BOOST NEWCO B 7.5000% 15/01/31 144A 3,977, 764 0.24
USD 3,925, 000 SPRINGLEAF FINANCE 6. 8750% 15/03/25 3, 965, 675 0.24
USD 4, 025, 000 PBF HOLDING CO 6.0000% 15/02/28 3, 960, 357 0.24
usDh 4, 150, 000 CLEARWAY ENER 4. 7500% 15/03/28 144A 3,928,900 0.23
uUSDh 4,275,000 CHS/COMMUNITY 5. 6250% 15/03/27 144A 3,926, 160 0.23
USD 3,625, 000 VENTURE GLOBA 9.8750% 01/02/32 144A 3,900, 119 0.23
USD 3,975, 000 BRISTOW GROUP 6.8750% 01/03/28 144A 3,882,279 0.23
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USD 4, 050, 000 CHEMOURS CO 5.7500% 15/11/28 144A 3,771, 100 0.22
USD 4, 890, 000 MPT OP PTNR/FINL 4.6250% 01/08/29 3, 762, 290 0.22
USD 3,739, 000 OWENS-BROCKWA 6. 6250% 13/05/27 144A 3, 740, 125 0.22
USD 3,675, 000 NAVIENT CORP 6. 7500% 15/06/26 3,701,813 0.22
USD 3,575,000 TRANSDIGM INC 6.7500% 15/08/28 144A 3,627, 649 0.22
USD 3, 815, 000 CINEMARK USA 5.2500% 15/07/28 144A 3, 605, 686 0.21
USD 4,025, 000 DAVITA INC 4.6250% 01/06/30 144A 3,599, 566 0.21
USD 3, 750, 000 LIVE NATION E 4.7500% 15/10/27 144A 3,578, 750 0.21
USD 3,425, 000 UNITI / CSL 10.5000% 15/02/28 144A 3, 538, 686 0.21
USD 4, 000, 000 ORGANON & CO/ 5.1250% 30/04/31 144A 3,521,934 0.21
USD 4,125, 000 MATCH GROUP 1 3.6250% 01/10/31 144A 3,507, 993 0.21
USD 3, 575, 000 SRM ESCROW IS 6.0000% 01/11/28 144A 3,494, 282 0.21
USD 3, 750, 000 ICAHN ENTERP/FINANCE 5.25% 15/05/27 3, 474, 369 0.21
USD 3,525,000 ENLINK MIDSTREA 5.3750% 01/06/29 3, 456, 361 0.21
usDh 3, 475, 000 DARLING INGRE 6.0000% 15/06/30 144A 3,441, 931 0.21
usDh 3, 625, 000 CALPINE CORP 4.5000% 15/02/28 144A 3,428,996 0.20
USD 3, 750, 000 ASHTON WOODS  4.6250% 01/04/30 144A 3,420, 093 0.20
USD 3,275,000 BALL CORP 6.0000% 15/06/29 3,303, 725 0.20
ush 3, 425, 000 SEAWORLD PARK 5. 2500% 15/08/29 144A 3,214, 886 0.19
ush 3, 225, 000 RADIAN GROUP INC 4. 5000% 01/10/24 3,193, 882 0.19
USD 3, 050, 000 VISTRA OPERAT 7.7500% 15/10/31 144A 3, 188, 659 0.19
USD 3,425, 000 NAVIENT CORP 5.5000% 15/03/29 3,177,202 0.19
usDh 3, 350, 000 SCIH SALT HOL 4.8750% 01/05/28 144A 3,124, 177 0.19
[SNI)) 3, 125, 000 SM ENERGY CO 6.75% 15/09/26 3,123,870 0.19
USD 3, 300, 000 AFFINITY INTE 6.8750% 15/12/27 144A 3,083,051 0.18
USD 3,225,000 US FOODS INC 4.7500% 15/02/29 144A 3,059,910 0.18
USD 3, 125, 000 OUTFRONT MEDI 5.0000% 15/08/27 144A 3,009, 661 0.18
USD 3, 175, 000 AVANTOR FUNDI 4. 6250% 15/07/28 144A 3,008, 999 0.18
USD 3,225,000 TRANSDIGM INC 4. 6250% 15/01/29 WI 2,996, 142 0.18
USD 2,991, 000 MATADOR RESOURC 5.8750% 15/09/26 WI 2,992, 588 0.18
USD 3, 320, 000 ACRISURE LLC 4.2500% 15/02/29 144A 2,985,992 0.18
uUsD 3, 050, 000 SS&C TECH INC 5.5000% 30/09/27 144A 2,976, 534 0.18
USD 3,275,000 CHENIERE ENERGYP 4. 0000% 01/03/31 2,973,613 0.18
USD 3,200, 000 PRIMO WATER H 4.3750% 30/04/29 144A 2,945,593 0.18
usDh 2, 850, 000 ONEMAIN FINANCE 7. 8750% 15/03/30 2,938,661 0.18
usDh 2,975, 000 L. BRANDS INC 5. 2500% 01/02/28 2,911, 052 0.17
USD 2,875,000 HARVEST MIDST 7.5000% 01/09/28 144A 2,906, 539 0.17
USD 2,925, 000 LSF9 ATL/VIC 7.7500% 15/02/26 144A 2,899, 902 0.17
uUSD 2, 875, 000 EMRLD BOR / E 6.6250% 15/12/30 144A 2, 897, 408 0.17
usDh 2, 875, 000 L. BRANDS 6.75% 01/07/36 2,896, 295 0.17
USD 2,950, 000 ENLINK MIDSTREAM PRT 4.85% 15/07/26 2,891, 192 0.17
USD 3, 400, 000 CSC HOLDINGS 6.5000% 01/02/29 144A 2, 888, 062 0.17
usDh 2,700, 000 NCR ATLEOS LL 9.5000% 01/04/29 144A 2,882,604 0.17
usDh 2, 850, 000 GENESIS ENERGY 8.0000% 15/01/27 2,876, 368 0.17
USD 2,950, 000 HILCORP ENERG 6.0000% 01/02/31 144A 2, 865, 305 0.17
USD 3,225,000 SBA COMMUNICATI 3.1250% 01/02/29 WI 2, 864, 069 0.17
usDh 2,625, 000 HILCORP ENERG 8.3750% 01/11/33 144A 2,839,042 0.17
usDh 2,950, 000 FERRELLGAS LP 5.8750% 01/04/29 144A 2,822,113 0.17
USD 2, 750, 000 CAESARS ENT 7.0000% 15/02/30 144A 2,820, 304 0.17
USD 2,800, 000 GENESIS ENERGY 7.7500% 01/02/28 2,807, 140 0.17
USD 2,875,000 YUM! BRANDS INC 5.3750% 01/04/32 2,784,107 0.17
USD 2,775, 000 ASCENT RESOUR 7.0000% 01/11/26 144A 2,781,235 0.17
USD 2,700, 000 HUB INTL LTD 7.2500% 15/06/30 144A 2,773,737 0.17
USD 3, 025, 000 BOYD GAMING C 4.7500% 15/06/31 144A 2,773,668 0.17
USD 3, 100, 000 HILTON DOMEST 4.0000% 01/05/31 144A 2,772,306 0.17
USD 3, 200, 000 NRG ENERGY IN 3.8750% 15/02/32 144A 2, 740, 003 0.16
USD 2,950, 000 NCR VOYIX COR 5.1250% 15/04/29 144A 2,736, 954 0.16
USD 3, 175,000 CCO HOLDINGS  4.7500% 01/03/30 144A 2,735,921 0.16
usDh 2,700, 000 BEAZER HOMES USA 7.2500% 15/10/29 2,734,717 0.16
usDh 2,675,000 UKG INC 6.8750% 01/02/31 144A 2,723,873 0.16
USD 2,700, 000 ALBERTSONS CO 6.5000% 15/02/28 144A 2,723,687 0.16
USD 2,925,000 EQM MIDSTREAM 4. 7500% 15/01/31 144A 2,716,824 0.16
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USD 2, 750, 000 VISTRA OPERAT 5. 6250% 15/02/27 144A 2,708,151 0.16
USD 2, 750, 000 GRIFFON CORP 5.7500% 01/03/28 WI 2,691, 929 0.16
usDh 3, 275, 000 HOSPITALITY PROP 4.9500% 01/10/29 2, 682, 566 0.16
usDh 2,925, 000 NEWS CORP 3.8750% 15/05/29 144A 2,672,842 0.16
USD 2,850, 000 ROCKIES EXPRE 4.9500% 15/07/29 144A 2,656, 352 0.16
USD 2,900, 000 SIRIUS XM RAD 4.0000% 15/07/28 144A 2,648,192 0.16
USD 2,925, 000 SYNAPTICS INC 4.0000% 15/06/29 144A 2,626, 527 0.16
uUsD 2, 850, 000 POST HOLDINGS 4.6250% 15/04/30 144A 2,616, 087 0.16
USD 2,625,000 MURPHY OIL CORP 5.8750% 01/12/27 2,604, 722 0.16
USD 2,500, 000 RANGE RESOURCES 8.2500% 15/01/29 WI 2,597, 883 0.15
USD 2,625, 000 ARCHROCK LP/F 6.2500% 01/04/28 144A 2,592,215 0.15
usDh 2,700, 000 NEXSTAR ESCRO 5. 6250% 15/07/27 144A 2,591, 427 0.15
USD 2,615,000 EVERI HOLDING 5. 0000% 15/07/29 144A 2,587,578 0.15
USD 2,775,000 HILTON GRAND 5.0000% 01/06/29 144A 2,581, 888 0.15
USD 2,775, 000 SOUTHWESTERN ENE 4. 7500% 01/02/32 2,549, 715 0.15
USD 2, 858, 000 ANYWHERE RE/C 7.0000% 15/04/30 144A 2, 540, 605 0.15
USD 2,625,000 AVIS BUDGET C 5.7500% 15/07/27 144A 2,538, 748 0.15
USD 2,550, 000 BERRY GLOBAL 5.6250% 15/07/27 144A 2,521, 326 0.15
USD 2,675,000 NEWS CORP 5. 1250% 15/02/32 144A 2, 509, 598 0.15
USD 2, 505, 000 ALLIED UNIVER 6. 6250% 15/07/26 144A 2,499, 627 0.15
USD 2,725,000 GOODYEAR TIRE 5.2500% 15/07/31 2,483, 647 0.15
USD 2,475,000 MOSS CREEK RE 7.5000% 15/01/26 144A 2,474,910 0.15
USD 2, 525, 000 KINETIK HLDIN 5.8750% 15/06/30 144A 2,474, 323 0.15
USD 2, 600, 000 IRON MOUNTAIN 5. 6250% 15/07/32 144A 2,452, 339 0.15
USD 2,575,000 CCO HDG LLC/CAP 5.125% 01/05/27 144 2,451, 920 0.15
USD 2,457,000 CHS/COMMUNITY 8.0000% 15/03/26 144A 2, 450, 567 0.15
USD 2, 575, 000 IRON MOUNTAIN 5. 2500% 15/07/30 144A 2,432,570 0. 14
USD 2, 525, 000 SOUTHWESTERN ENE 5. 3750% 15/03/30 2,429, 419 0.14
USD 2,500, 000 CROWN AMERICAS L 5. 2500% 01/04/30 2,416, 929 0.14
USD 2,525,000 SIRIUS XM RAD 5.5000% 01/07/29 144A 2,402, 990 0.14
USD 2, 600, 000 HEALTHEQUITY 4.5000% 01/10/29 144A 2,402, 222 0.14
USD 2,475, 000 HESS MIDSTREA 5. 1250% 15/06/28 144A 2,393,991 0. 14
USD 2, 350, 000 IRON MOUNTAIN 7.0000% 15/02/29 144A 2,391, 099 0.14
USD 2,650, 000 TRONOX INC 4.6250% 15/03/29 144A 2,389,374 0.14
USD 2,475, 000 CALPINE CORP 5. 1250% 15/03/28 144A 2, 376, 040 0. 14
USD 2,232, 250 VERICAST COR 11.0000% 15/09/26 144A 2,371, 766 0. 14
USD 2,450, 000 FRONTIER COMM 5.8750% 15/10/27 144A 2,369, 153 0.14
USD 2,500, 000 SBA COMMUNICATIO 3.8750% 15/02/27 2, 368, 307 0.14
USD 2, 350, 000 NUSTAR LOGISTICS 6. 3750% 01/10/30 2,363, 487 0. 14
USD 2,463, 000 NEW ENTERPRIS 5.2500% 15/07/28 144A 2,362, 753 0.14
USD 2,425,000 SERVICE CORP 5.1250% 01/06/29 2,358,773 0.14
USD 2,575,000 PERFORMANCE F 4.2500% 01/08/29 144A 2, 356, 786 0.14
USD 2, 600, 000 IRON MOUNTAIN 4.5000% 15/02/31 144A 2,334,919 0. 14
USD 2, 200, 000 AMERICAN AIRL 8.5000% 15/05/29 144A 2, 320, 556 0. 14
USD 2,300, 000 CRESTWOOD MID 6.0000% 01/02/29 144A 2,318,124 0.14
USD 2,550, 000 OUTFRONT MEDI 4.6250% 15/03/30 144A 2,279,617 0.14
USD 2, 250, 000 SIZZLING PLAT 8.5000% 28/11/25 144A 2,269, 053 0. 14
USD 2, 500, 000 ADT CORP 4.8750% 15/07/32 144A 2, 264, 664 0.13
USD 2,425,000 GRAY TELE INC 7.0000% 15/05/27 144A 2,253,213 0.13
USD 2,225,000 NMI HOLDINGS 7.3750% 01/06/25 144A 2,246, 894 0.13
USD 2, 500, 000 THOR INDUSTRI 4.0000% 15/10/29 144A 2, 228, 900 0.13
USD 4, 200, 000 CSC HOLDINGS 5. 7500% 15/01/30 144A 2,226, 154 0.13
USD 2,425,000 PRIME SEC/FIN 3.3750% 31/08/27 144A 2,225, 449 0.13
USD 2,125,000 CRESTWOOD MID 7.3750% 01/02/31 144A 2,225,162 0.13
USD 2, 200, 000 ALLIED UNIVER 7.8750% 15/02/31 144A 2,219, 864 0.13
USD 2, 200, 000 VENTURE GLOBA 6.2500% 15/01/30 144A 2,210,127 0.13
USD 2,275,000 SOUTHWESTERN EN 5.3750% 01/02/29 WI 2,208, 755 0.13
USD 2,125,000 SEALED AIR/US 7.2500% 15/02/31 144A 2,208, 491 0.13
USD 2, 200, 000 CSC HOLDINGS 11.7500% 31/01/29 144A 2,203, 727 0.13
USD 2, 200, 000 CLEVELAND-CLIFF 5.8750% 01/06/27 WI 2,199,013 0.13
USD 2,412,000 ZIFF DAVIS IN 4.6250% 15/10/30 144A 2,184, 766 0.13
USD 2,200, 000 NEXTERA ENERG 4.2500% 15/07/24 144A 2,180, 109 0.13
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USD 2,450, 000 CENTENE CORP 3.3750% 15/02/30 WI 2,170, 259 0.13
USD 2,650, 000 CCO HOLDINGS  4.7500% 01/02/32 144A 2,162, 536 0.13
usDh 2, 250, 000 STANDARD INDS 4. 7500% 15/01/28 144A 2, 144, 905 0.13
usDh 2, 575, 000 SIRIUS XM RAD 3.8750% 01/09/31 144A 2,144,616 0.13
USD 2,000, 000 NAVIENT CORP 9.3750% 25/07/30 2,134,130 0.13
USD 3, 000, 000 CSC HOLDINGS 4.5000% 15/11/31 144A 2,126,333 0.13
usDh 2, 350, 000 AVANTOR FUNDI 3.8750% 01/11/29 144A 2,117,285 0.13
usDh 2, 258, 000 NEXTERA ENERG 4.5000% 15/09/27 144A 2,115,239 0.13
USD 2,100, 000 WYNDHAM INC 6.6250% 31/07/26 144A 2,112,814 0.13
USD 2,100, 000 MURPHY OIL CORP 6.3750% 15/07/28 2,111,976 0.13
ush 1, 975, 000 HELIX ENERGY 9.7500% 01/03/29 144A 2,108,076 0.13
ush 2,100, 000 CARPENTER TECH 6. 3750% 15/07/28 2,095, 181 0.12
USD 2,125,000 FERRELLGAS LP 5.3750% 01/04/26 144A 2,081, 346 0.12
USD 2, 050, 000 COTY/HFC PRES 6.6250% 15/07/30 144A 2,078,595 0.12
usDh 2, 250, 000 VISTRA OPERAT 4.3750% 01/05/29 144A 2,078,172 0.12
usDh 2, 200, 000 CLEAR CHANNEL 5. 1250% 15/08/27 144A 2,072,982 0.12
USD 2,200, 000 [I-VI INC 5.0000% 15/12/29 144A 2,067,979 0.12
USD 2,075,000 HESS MIDSTREA 5.6250% 15/02/26 144A 2, 056, 094 0.12
usDh 1, 925, 000 NRG ENERGY IN 7.0000% 15/03/33 144A 2, 054, 450 0.12
[SNIY) 2, 200, 000 ORGANON & CO/ 4.1250% 30/04/28 144A 2,044, 061 0.12
USD 1,975, 000 WYNN RESORTS 7.1250% 15/02/31 144A 2,041, 990 0.12
USD 2,075,000 POST HOLDINGS 5. 6250% 15/01/28 144A 2,039, 390 0.12
USD 2, 150, 000 MGM RESORTS 4.7500% 15/10/28 2,038, 702 0.12
USD 2,175, 000 NOVELIS CORP 4. 7500% 30/01/30 144A 2,012, 458 0.12
USD 2,237,000 LAMB WESTON H 4.3750% 31/01/32 144A 2,008, 847 0.12
USD 1, 950, 000 TRINITY IND 7.7500% 15/07/28 144A 1,991, 843 0.12
USD 2,057, 000 IRON MOUNTAIN 5. 2500% 15/03/28 144A 1,991, 373 0.12
USD 1, 950, 000 ANTERO MIDSTR 7.8750% 15/05/26 144A 1, 990, 363 0.12
USD 2,025, 000 PERMIAN RESR 5.8750% 01/07/29 144A 1,989, 333 0.12
USD 1, 875, 000 ONEMAIN FINANCE 9.0000% 15/01/29 1,986, 894 0.12
USD 2,075, 000 TARGA RES PRTNRS 4.8750% 01/02/31 1, 984, 569 0.12
USD 1, 975, 000 CITGO PETROLE 6.3750% 15/06/26 144A 1, 980, 970 0.12
USD 2,125,000 PARK INTERMED 4.8750% 15/05/29 144A 1,978, 248 0.12
USD 1, 800, 000 FREEDOM MORT 12.2500% 01/10/30 144A 1,971,745 0.12
usDh 1, 800, 000 FREEDOM MORT 12.0000% 01/10/28 144A 1,960, 522 0.12
usDh 1, 800, 000 SPIRIT AEROSY 9. 3750% 30/11/29 144A 1, 960, 222 0.12
USD 2,000, 000 UNIVISION COM 6. 6250% 01/06/27 144A 1, 956, 068 0.12
USD 2,475, 000 DISH DBS CORP 5.2500% 01/12/26 144A 1,954, 446 0.12
[SN)) 2, 500, 000 CCO HOLDINGS 4.5000% 01/06/33 144A 1, 950, 943 0.12
usDh 2,000, 000 PRESTIGE BRAN 5. 1250% 15/01/28 144A 1,948, 305 0.12
USD 2,075,000 SEALED AIR CO 4.0000% 01/12/27 144A 1,944, 464 0.12
USD 2,000, 000 UNITED RENTAL NA 4.8750% 15/01/28 1,943, 094 0.12
usDh 1, 925, 000 LAREDO PETROL 7.7500% 31/07/29 144A 1, 940, 683 0.12
usDh 2,075, 000 SIRIUS XM RAD 3.1250% 01/09/26 144A 1,939, 652 0.12
USD 1,975, 000 PARK INTERMED 5.8750% 01/10/28 144A 1,937, 139 0.12
USD 1,975, 000 GOODYEAR TIRE 5.0000% 31/05/26 1,932,016 0.12
ush 2,000, 000 VERTICAL US N 5.2500% 15/07/27 144A 1,930, 233 0.11
[SN)) 2, 350, 000 ZAYO GROUP HO 4.0000% 01/03/27 144A 1,924, 127 0.11
USD 1, 950, 000 MACY’S RETAIL 5.8750% 01/04/29 144A 1,910, 628 0.11
USD 2,125,000 CENTURY COMMU 3.8750% 15/08/29 144A 1,906, 382 0.11
USD 2,000, 000 WR GRACE HOLD 4.8750% 15/06/27 144A 1,900, 552 0.11
USD 2,000, 000 OLIN CORP 5. 0000% 01/02/30 1, 895, 509 0.11
USD 1, 875, 000 TRANSDIGM INC 6.3750% 01/03/29 144A 1,881, 126 0.11
USD 2,075,000 COMSTOCK RE I 5.8750% 15/01/30 144A 1, 880, 176 0.11
USD 1, 875, 000 VICI PROPERTI 5. 7500% 01/02/27 144A 1,873,316 0.11
USD 2,000, 000 LAMAR MEDIA CORP 3.7500% 15/02/28 1,872,612 0.11
USD 1, 850, 000 AET UNI/AET F 8.2500% 15/02/26 144A 1,871, 865 0.11
USD 1, 800, 000 FORD MOTOR CRED 6.8000% 12/05/28 1,870, 457 0.11
USD 1, 825, 000 PM GENERAL PU 9.5000% 01/10/28 144A 1, 863, 380 0.11
USD 1, 925, 000 CHENIERE ENERGY 4. 6250% 15/10/28 WI 1, 863, 143 0.11
USD 2,000, 000 SLM CORP 3.1250% 02/11/26 1,857,223 0.11
USD 2,030, 000 SUNOCO LP/FIN 4.5000% 30/04/30 1, 856, 795 0.11
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USD 2,000, 000 FRONTIER COMM 5. 0000% 01/05/28 144A 1, 853, 625 0.11
USD 1, 825, 000 ARCHROCK LP/F 6.8750% 01/04/27 144A 1,830, 101 0.11
[SN)) 2,000, 000 CCO HOLDINGS 5.3750% 01/06/29 144A 1, 825, 354 0.11
usDh 1, 725, 000 HOWARD MIDSTR 8.8750% 15/07/28 144A 1, 825, 250 0.11
USD 1, 800, 000 PANTHER ESCRO 7.1250% 01/06/31 144A 1, 824, 300 0.11
USD 1,900, 000 SEALED AIR CO 5.0000% 15/04/29 144A 1,821, 948 0.11
usDh 1, 775, 000 NEWMARK GROUP 7.5000% 12/01/29 144A 1,821, 338 0.11
usDh 1, 775, 000 JEFFERSON CAP 9.5000% 15/02/29 144A 1,813, 127 0.11
USD 1, 700, 000 FORD MOTOR CRED 7.3500% 06/03/30 1,812,174 0.11
USD 1,975, 000 TRAVEL + LEIS 4.5000% 01/12/29 144A 1,810, 641 0.11
[SN) 1, 875, 000 PG&E CORP 5.0000% 01/07/28 1, 806, 255 0.11
[SN) 1, 850, 000 AG ISSUER LLC 6.2500% 01/03/28 144A 1, 805, 323 0.11
USD 1, 750, 000 ENLINK MIDSTR 6.5000% 01/09/30 144A 1, 799, 406 0.11
USD 2,025, 000 WMG ACQUISITI 3.8750% 15/07/30 144A 1,793,715 0.11
usDh 1, 850, 000 PRESIDIO HLDG 4.8750% 01/02/27 144A 1,792, 898 0.11
usDh 1, 950, 000 FERTITTA ENT 4.6250% 15/01/29 144A 1,787,212 0.11
USD 1, 875, 000 PG&E CORP 5.2500% 01/07/30 1, 786, 082 0.11
USD 1, 800, 000 SPECIALTY BUI 6.3750% 30/09/26 144A 1, 785, 987 0.11
USD 1, 700, 000 GREYSTAR REAL 7.7500% 01/09/30 144A 1, 780, 130 0.11
USD 1, 814, 000 CHS/COMMUNITY 8.0000% 15/12/27 144A 1,778, 526 0.11
USD 1,975, 000 LITHIA MOTORS 3.8750% 01/06/29 144A 1,777,298 0.11
USD 1, 950, 000 TENNECO INC 8.0000% 17/11/28 144A 1,775, 165 0.11
USD 1, 700, 000 HAT HOLDINGS 8.0000% 15/06/27 144A 1,771,453 0.11
USD 1, 775, 000 HOWARD MIDSTR 6. 7500% 15/01/27 144A 1,769, 578 0.11
USD 1,775, 000 HAT HOLDINGS 6.0000% 15/04/25 144A 1,766, 881 0.11
USD 1, 825, 000 ARDAGH METAL 6.0000% 15/06/27 144A 1,765, 561 0.11
usDh 1, 825, 000 NEW FORTRESS 6.5000% 30/09/26 144A 1,757, 810 0. 10
usDh 1, 700, 000 JB POINDEXTER 8. 7500% 15/12/31 144A 1, 754, 597 0.10
USD 1, 758, 000 FORTRESS TRAN 6.5000% 01/10/25 144A 1,753, 494 0.10
USD 1, 725, 000 WR GRACE HOLD 7.3750% 01/03/31 144A 1,751, 179 0.10
usDh 2,075, 000 STANDARD INDS 3.3750% 15/01/31 144A 1,741,137 0. 10
usDh 2,075, 000 MPT OP PTNR/FINL 5. 0000% 15/10/27 1,733, 559 0.10
USD 2,000, 000 NRG ENERGY IN 3.6250% 15/02/31 144A 1,725, 046 0.10
USD 1, 700, 000 PGT INNOVATIO 4.3750% 01/10/29 144A 1,724, 866 0.10
usDh 1, 725, 000 NABORS INDS 1 7.3750% 15/05/27 144A 1,721, 509 0.10
usDh 1, 850, 000 ALLEGHENY TECH 5. 1250% 01/10/31 1,714, 825 0.10
USD 1,675, 000 DELEK LOG PT/ 8.6250% 15/03/29 144A 1,711, 940 0.10
USD 1, 725, 000 ALBERTSONS CO 5.8750% 15/02/28 144A 1,708, 449 0.10
USD 1, 700, 000 HERBALIFE/HLF 7.8750% 01/09/25 144A 1,705, 284 0.10
USD 1, 800, 000 UNITED WHOLES 5.5000% 15/04/29 144A 1,700,977 0. 10
USD 1,900, 000 HILTON GRAND 4.8750% 01/07/31 144A 1,698, 478 0.10
USD 1, 700, 000 FREEDOM MORTG 7.6250% 01/05/26 144A 1,697, 868 0.10
USD 1, 675, 000 CAESARS ENT 6.5000% 15/02/32 144A 1, 690, 254 0. 10
USD 1, 650, 000 MATADOR RESOU 6. 8750% 15/04/28 144A 1, 687, 028 0. 10
USD 1, 650, 000 MAUSER PACKAG 7.8750% 15/08/26 144A 1,676,677 0.10
USD 1, 875, 000 UNIVISION COM 4.5000% 01/05/29 144A 1,674, 993 0.10
USD 1, 875, 000 CHARLES RIVER 4. 0000% 15/03/31 144A 1,672,441 0. 10
USD 1, 800, 000 SUNOCO LP/FIN 4.5000% 15/05/29 1,671,274 0. 10
USD 1, 650, 000 KEHE DIS/FIN/ 9.0000% 15/02/29 144A 1,671, 118 0.10
USD 2,073,000 ARDAGH METAL 4.0000% 01/09/29 144A 1, 669, 195 0.10
usDh 1, 775, 000 PARK-OHIO INDUST 6.6250% 15/04/27 1, 660, 389 0.10
USD 1, 775, 000 AVIS BUDGET C 4.7500% 01/04/28 144A 1, 640, 190 0.10
USD 1, 650, 000 TARGA RES PRTNRS 5.5000% 01/03/30 1,632, 891 0.10
USD 1, 650, 000 CEDAR FAIR LP 5.3750% 15/04/27 1, 625, 349 0.10
USD 1, 975, 000 VICTORIA’S SE 4.6250% 15/07/29 144A 1,622, 133 0.10
usDh 1, 625, 000 FIRSTCASH INC 6.8750% 01/03/32 144A 1,619, 237 0.10
USD 1, 775, 000 PENNYMAC FIN  4.2500% 15/02/29 144A 1,617,986 0.10
USD 1, 725, 000 IRON MOUNTAIN 4.8750% 15/09/29 144A 1,616, 837 0.10
usDh 1, 675, 000 COMPASS MIN I 6.7500% 01/12/27 144A 1,614, 634 0.10
usDh 1, 700, 000 MURPHY OIL USA 4.7500% 15/09/29 1, 602, 462 0.10
USD 1, 650, 000 FREEDOM MORTG 6.6250% 15/01/27 144A 1,601, 819 0.10
USD 1, 525, 000 CITGO PETROLE 8.3750% 15/01/29 144A 1, 598, 247 0.10
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USD 1, 525, 000 LIFEPOINT HEA 9.8750% 15/08/30 144A 1, 594, 305 0.09
USD 1, 725, 000 ENERGIZER HLD 4.7500% 15/06/28 144A 1, 591, 220 0.09
uUsDh 1, 875, 000 WMG ACQUISITI 3.0000% 15/02/31 144A 1, 583, 879 0.09
usDh 1, 563, 000 DELTA AIR LIN 7.0000% 01/05/25 144A 1,583, 726 0.09
USD 1, 725, 000 TERRAFORM POW 4.7500% 15/01/30 144A 1,577,479 0.09
USD 1, 825, 000 ENLINK MIDSTREAM 5. 4500% 01/06/47 1,571, 239 0.09
USD 1, 650, 000 WYNN RESORTS 5.1250% 01/10/29 144A 1,562,601 0.09
USD 1, 650, 000 ASGN INC 4.6250% 15/05/28 144A 1, 559, 250 0. 09
USD 1, 550, 000 RHP HOTEL PPT 6.5000% 01/04/32 144A 1, 557, 029 0.09
USD 1, 575, 000 ENTEGRIS ESCR 5.9500% 15/06/30 144A 1, 556, 495 0.09
USD 1, 500, 000 CHART INDUSTR 7.5000% 01/01/30 144A 1, 555, 970 0.09
USD 1, 675, 000 TENET HEALTHCARE 4. 2500% 01/06/29 1, 555, 612 0.09
USD 1, 600, 000 HF SINCLAIR C 5.0000% 01/02/28 144A 1, 552, 256 0.09
USD 1, 700, 000 CROCS INC 4.2500% 15/03/29 144A 1, 549, 665 0.09
USD 1, 750, 000 ENLINK MIDSTREAM 5. 6000% 01/04/44 1, 548, 859 0. 09
USD 1, 600, 000 ALBERTSONS CO 4.6250% 15/01/27 144A 1, 548, 221 0. 09
USD 1, 600, 000 HOSPITALITY PROP 5.2500% 15/02/26 1, 546, 284 0.09
USD 1,675, 000 LCM INVESTMEN 4.8750% 01/05/29 144A 1, 536, 860 0.09
USD 1, 575, 000 WESTERN DIGITAL 4. 7500% 15/02/26 1, 534, 356 0.09
USD 1, 675, 000 TEGNA INC 4.6250% 15/03/28 1, 529, 455 0. 09
USD 1, 750, 000 CHEMOURS CO 4.6250% 15/11/29 144A 1, 527, 817 0.09
USD 1, 400, 000 CHART INDUSTR 9.5000% 01/01/31 144A 1, 525, 886 0.09
USD 1, 669, 000 GCI LLC 4.7500% 15/10/28 144A 1, 525, 683 0.09
USD 1, 526, 000 DIVERSIFIED HLTH 9. 7500% 15/06/25 1,525,077 0.09
USD 1, 425, 000 CIVITAS RESOU 8.7500% 01/07/31 144A 1, 524, 629 0.09
USD 1, 650, 000 YUM! BRANDS INC 4.6250% 31/01/32 1,523, 128 0.09
USD 1, 675, 000 LAMAR MEDIA CORP 4.0000% 15/02/30 1,522,777 0. 09
USD 1, 590, 000 BRINK’S CO/TH 4.6250% 15/10/27 144A 1, 507, 903 0. 09
USD 1, 625, 000 US FOODS INC 4.6250% 01/06/30 144A 1, 505, 380 0.09
USD 1, 450, 000 PERMIAN RESR 7.0000% 15/01/32 144A 1, 503, 144 0.09
USD 1, 450, 000 FORTRESS TRAN 9.7500% 01/08/27 144A 1,501, 591 0. 09
USD 1, 525, 000 CHURCHILL DOW 5.5000% 01/04/27 144A 1, 495, 333 0.09
USD 1, 500, 000 UNITED RENTALS 5.5% 15/05/27 1,494, 623 0.09
USD 1, 725, 000 PLAYTIKA HOLD 4.2500% 15/03/29 144A 1,492, 937 0.09
USD 2,175, 000 MPT OP PTNR/FINL 3.5000% 15/03/31 1, 487, 206 0.09
USD 1, 625, 000 EDGEWELL PERS 4. 1250% 01/04/29 144A 1,486, 177 0. 09
USD 1, 500, 000 OLIN CORP 5. 6250% 01/08/29 1,481, 843 0.09
USD 1, 625, 000 UNITED RENTAL NA 4.0000% 15/07/30 1,475, 566 0.09
USD 1, 550, 000 CEDAR FAIR LP 5.2500% 15/07/29 1, 467, 465 0.09
usDh 1, 750, 000 DAVITA INC 3.7500% 15/02/31 144A 1, 464, 816 0. 09
USD 1, 600, 000 COMMSCOPE FIN 6.0000% 01/03/26 144A 1, 464, 000 0.09
USD 1,475, 000 LIVE NATION E 5.6250% 15/03/26 144A 1,458, 648 0.09
usDh 1, 425, 000 FRONTIER COMM 8. 7500% 15/05/30 144A 1,455, 274 0.09
usDh 1, 600, 000 ATLAS LUXCO 4 4.6250% 01/06/28 144A 1,454, 704 0.09
USD 1, 775, 000 CHS/COMMUNITY 5. 2500% 15/05/30 144A 1,448,961 0.09
USD 2,075,000 [HEARTCOMMUNI 4. 7500% 15/01/28 144A 1,448, 226 0.09
usDh 1, 425, 000 USA PART/USA 7.1250% 15/03/29 144A 1,448, 143 0.09
usDh 1, 400, 000 BELLRING DIST 7.0000% 15/03/30 144A 1, 444, 800 0.09
USD 1, 400, 000 KB HOME 6.8750% 15/06/27 1,444, 285 0.09
USD 1, 400, 000 NGL EN OP/FIN 8.3750% 15/02/32 144A 1,434, 981 0.09
USD 1, 325, 000 AMERITEX HOL 10.2500% 15/10/28 144A 1, 425, 744 0. 08
USD 1, 450, 000 PERFORMANCE F 5.5000% 15/10/27 144A 1,423, 758 0.08
USD 1, 400, 000 BUILDERS FIRS 6.3750% 15/06/32 144A 1, 420, 803 0.08
USD 1, 550, 000 SUBURBAN PROP 5.0000% 01/06/31 144A 1,412, 065 0.08
USD 1, 975, 000 AMC NETWORKS INC 4.2500% 15/02/29 1,411, 588 0.08
USD 1, 475, 000 NATIONSTAR MT 5.5000% 15/08/28 144A 1,410, 098 0. 08
USD 1, 375, 000 XPO INC 7.1250% 01/06/31 144A 1, 409, 726 0.08
USD 1, 425, 000 ANTERO MIDSTR 5.7500% 01/03/27 144A 1,407, 327 0.08
USD 1, 500, 000 PETSMART INC/ 4.7500% 15/02/28 144A 1, 402, 435 0.08
USD 1, 475, 000 TRANSMONTAIGE 6. 1250% 15/02/26 1, 400, 228 0.08
USD 1, 600, 000 SONIC AUTOMOT 4.8750% 15/11/31 144A 1, 396, 834 0.08
USD 1, 425, 000 CNX RESOURCES 6.0000% 15/01/29 144A 1, 396, 453 0.08
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USD 1, 550, 000 VENTURE GLOBA 3.8750% 15/08/29 144A 1, 388, 736 0.08
USD 1, 525, 000 TRIMAS CORP 4.1250% 15/04/29 144A 1, 383, 958 0.08
usDh 1,900, 000 SINCLAIR TELE 4. 1250% 01/12/30 144A 1,381, 737 0.08
usDh 1, 375, 000 XHR LP 6.3750% 15/08/25 144A 1,376, 169 0.08
USD 1, 375, 000 ENACT HLDGS 1 6.5% 15/08/25 144A 1,373,941 0.08
USD 1, 525, 000 GO DADDY OP/F 3.5000% 01/03/29 144A 1,372,697 0.08
usDh 1, 300, 000 LGI HOMES INC 8.7500% 15/12/28 144A 1,372, 264 0. 08
usDh 1, 375, 000 POLYONE CORP 5. 7500% 15/05/25 144A 1, 368, 158 0. 08
USD 1, 350, 000 STARWOOD PROP 7.2500% 01/04/29 144A 1, 365, 791 0.08
USD 1, 433, 000 ADTALEM GLOBA 5.5000% 01/03/28 144A 1, 364, 961 0.08
usDh 1, 400, 000 SUMMIT MATERI 5. 2500% 15/01/29 144A 1, 363, 325 0.08
usDh 1, 225, 000 NAVIENT CORP 11.5000% 15/03/31 1, 360, 865 0.08
USD 1, 425, 000 ACADIA HEALTH 5.0000% 15/04/29 144A 1,353, 117 0.08
USD 1, 325, 000 L BRANDS INC 6.6250% 01/10/30 144A 1, 351, 819 0.08
usDh 1, 350, 000 EQM MIDSTREAM 6.0000% 01/07/25 144A 1,351, 304 0.08
usDh 1, 300, 000 ADAMS HOMES 1 9.2500% 15/10/28 144A 1, 350, 590 0.08
USD 1, 450, 000 CCO HOLDINGS 5.0000% 01/02/28 144A 1, 349, 408 0.08
USD 1, 250, 000 BRAND INDUST 10.3750% 01/08/30 144A 1,348, 814 0.08
usDh 1, 350, 000 MGM RESORTS 6.5000% 15/04/32 1, 347, 634 0.08
usDh 1, 325, 000 SERVICE PROP 7.5000% 15/09/25 1, 341, 294 0.08
USD 1, 400, 000 HOWARD HUGHES 5. 3750% 01/08/28 144A 1, 340, 022 0.08
USD 1, 300, 000 LIGHT & WONDE 7.2500% 15/11/29 144A 1, 335, 242 0.08
uUSsD 1, 375, 000 MGIC INVT CORP 5.2500% 15/08/28 1, 333, 967 0.08
usDh 1, 325, 000 BUILDERS FIRS 6.3750% 01/03/34 144A 1,332, 267 0.08
USD 1, 275, 000 PBF HOLDING C 7.8750% 15/09/30 144A 1,323, 553 0.08
USD 1, 350, 000 SPECTRUM BRAN 5.5000% 15/07/30 144A 1, 320, 669 0.08
usDh 1, 325, 000 CLEAR CHANNEL 7.8750% 01/04/30 144A 1,318,073 0. 08
[SNIY) 1, 385, 000 COMPASS GRP L 5.2500% 15/04/29 144A 1,316, 568 0.08
USD 1, 525, 000 SCOTTS MIRACLE 4.0000% 01/04/31 1,311, 280 0.08
USD 1, 325, 000 ALLEGHENY TECH 5.8750% 01/12/27 1, 305, 994 0.08
usb 1, 375, 000 WILLIAMS SCOT 4.6250% 15/08/28 144A 1, 299, 164 0.08
usDh 1, 350, 000 APX GROUP 5. 7500% 15/07/29 144A 1,297, 145 0.08
USD 1, 425, 000 WESTERN GAS PARTNERS 5.45% 1/04/44 1, 296, 021 0.08
USD 1, 375, 000 COEUR MINING  5.1250% 15/02/29 144A 1, 295, 462 0.08
usDh 1, 325, 000 IQVIA INC 5.0000% 15/05/27 144A 1,293,091 0.08
usDh 1, 325, 000 HILCORP ENERG 5. 7500% 01/02/29 144A 1, 290, 303 0.08
USD 1,475, 000 QUICKEN LOANS 3.8750% 01/03/31 144A 1, 286, 657 0.08
USD 1, 150, 000 SPIRIT AEROSY 9.7500% 15/11/30 144A 1, 285,019 0.08
uUSD 1, 375, 000 NCR VOYIX COR 5.0000% 01/10/28 144A 1, 281, 060 0.08
usDh 1, 300, 000 LABL INC 6.7500% 15/07/26 144A 1, 280, 802 0.08
USD 1, 375, 000 CTR PARTNERSH 3.8750% 30/06/28 144A 1,274, 383 0.08
USD 1, 223, 000 LEVEL 3 FIN 10.5000% 15/05/30 144A 1,271,920 0.08
usDh 1, 475, 000 HILTON DOMEST 3.6250% 15/02/32 144A 1, 266, 967 0.08
usDh 1, 375, 000 HESS MIDSTREA 4.2500% 15/02/30 144A 1, 261, 865 0.08
USD 1, 200, 000 WINDSOR HOLDI 8.5000% 15/06/30 144A 1,258,711 0.07
USD 1, 225, 000 PENNYMAC FIN  7.8750% 15/12/29 144A 1, 257, 369 0.07
usDh 1, 250, 000 BLUE RACER MI 7.6250% 15/12/25 144A 1, 256, 601 0.07
[SN)) 1, 825, 000 DISH DBS CORP 5.7500% 01/12/28 144A 1, 254, 344 0.07
USD 1,475, 000 BALL CORP 3.1250% 15/09/31 1, 250, 329 0.07
USD 1, 200, 000 BREAD FINANCI 9. 7500% 15/03/29 144A 1, 249, 658 0.07
USD 1, 225, 000 TENET HEALTHC 6.7500% 15/05/31 144A 1, 248, 941 0.07
USD 1, 325, 000 HAWAIIAN BRAN 5. 7500% 20/01/26 144A 1, 244, 709 0.07
USD 1, 350, 000 ON SEMICONDUC 3.8750% 01/09/28 144A 1,241, 636 0.07
USD 1, 275, 000 MOHEGAN TRIBA 8.0000% 01/02/26 144A 1, 240, 945 0.07
USD 1, 175, 000 ZF NA CAPITAL 7.1250% 14/04/30 144A 1, 240, 564 0.07
USD 1, 725, 000 IHEARTCOMMUNI 5. 2500% 15/08/27 144A 1, 239, 254 0.07
USD 1, 400, 000 CONSENSUS CLO 6.5000% 15/10/28 144A 1, 238, 552 0.07
USD 1, 350, 000 SINCLAIR TELE 5.125% 15/02/27 144A 1, 235, 250 0.07
USD 1, 325, 000 HOSPITALITY PROP 4. 7500% 01/10/26 1, 233, 088 0.07
USD 1, 350, 000 ADT SEC CORP 4.1250% 01/08/29 144A 1,232,631 0.07
USD 1, 350, 000 ITT HOLDINGS 6.5000% 01/08/29 144A 1, 229, 468 0.07
USD 1, 275, 000 VICI PROPERTI 4.2500% 01/12/26 144A 1, 226, 280 0.07
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USD 1, 400, 000 MACYS RETAIL HLD 5.1250% 15/01/42 1,217,602 0.07
USD 1, 225, 000 ALLISON TRANS 5.8750% 01/06/29 144A 1,212, 051 0.07
usDh 1, 375, 000 COVANTA HOLDING 5. 0000% 01/09/30 1,210, 758 0.07
usDh 1, 175, 000 BALL CORP 6.8750% 15/03/28 1, 207, 295 0.07
USD 1, 175, 000 NORTONLIFELOC 7.1250% 30/09/30 144A 1, 206, 591 0.07
USD 1, 250, 000 VISTRA OPERAT 5.0000% 31/07/27 144A 1, 206, 176 0.07
uUSD 1, 240, 000 SCIL IV LLC / 5.3750% 01/11/26 144A 1, 205, 509 0.07
usDh 1, 200, 000 USA PART/USA FIN 6.8750% 01/09/27 1,201, 987 0.07
USD 1, 190, 000 AMERIGAS PARTNER 5. 8750% 20/08/26 1, 187, 069 0.07
USD 1, 800, 000 GRAY ESCROW 1 5.3750% 15/11/31 144A 1, 183, 409 0.07
USD 1, 325, 000 MSCI INC 3.6250% 01/09/30 144A 1, 176, 962 0.07
uUsD 1, 000, 000 FORD MOTOR CO 9.6250% 22/04/30 1,171,982 0.07
USD 1, 175, 000 PRIME HEALTHC 7.2500% 01/11/25 144A 1, 169, 689 0.07
USD 1, 125, 000 RAIN CARBON  12.2500% 01/09/29 144A 1, 164, 247 0.07
[SNIY) 1, 500, 000 CHS/COMMUNITY 4. 7500% 15/02/31 144A 1,162, 708 0.07
usDh 1, 250, 000 SOTHEBY’S 7.3750% 15/10/27 144A 1,162, 332 0.07
USD 1, 100, 000 ARSENAL AIC P 8.0000% 01/10/30 144A 1, 157, 859 0.07
USD 1, 150, 000 CLEAN HARBORS 6. 3750% 01/02/31 144A 1, 157, 069 0.07
[SN)) 1, 075, 000 CIVITAS RESOU 8.6250% 01/11/30 144A 1, 155, 455 0.07
usDh 1, 150, 000 ANTERO MIDSTR 6. 6250% 01/02/32 144A 1, 154, 639 0.07
USD 1, 125, 000 NGL EN OP/FIN 8.1250% 15/02/29 144A 1, 150, 523 0.07
USD 1, 550, 000 GRAFTECH GLOB 9.8750% 15/12/28 144A 1, 149, 568 0.07
usDh 1, 225, 000 EQM MIDSTREAM 4.5000% 15/01/29 144A 1, 148, 896 0.07
usDh 1, 200, 000 HILTON DOMESTIC 4.8750% 15/01/30 WI 1, 148, 631 0.07
USD 1, 325, 000 HILLENBRAND INC 3. 7500% 01/03/31 1,147,371 0.07
USD 1, 750, 000 GRAY TELE INC 4. 7500% 15/10/30 144A 1, 146, 730 0.07
uUSD 1, 125, 000 UNIVISION COM 8.0000% 15/08/28 144A 1, 146, 310 0.07
USD 1, 250, 000 OWENS & MINOR 4.5000% 31/03/29 144A 1, 143,961 0.07
USD 1, 200, 000 NESCO HOLDING 5.5000% 15/04/29 144A 1, 132, 502 0.07
USD 1, 125, 000 MITR BRDN / M 6.7500% 01/04/32 144A 1, 131, 463 0.07
USD 1, 125, 000 TALLGRASS NRG 7.3750% 15/02/29 144A 1,129, 385 0.07
USD 1, 250, 000 ALBERTSONS CO 3.5000% 15/03/29 144A 1, 124, 980 0.07
USD 1, 050, 000 TALEN ENERGY 8.6250% 01/06/30 144A 1,124, 212 0.07
USD 1, 175, 000 FORESTAR GROU 3.8500% 15/05/26 144A 1, 123, 868 0.07
usDh 1, 150, 000 ICAHN ENTER/FIN 6.2500% 15/05/26 WI 1, 123, 765 0.07
usDh 1, 200, 000 LADDER CAP FI 4.2500% 01/02/27 144A 1,122, 395 0.07
USD 1, 325, 000 VENTURE GLOBA 3.8750% 01/11/33 144A 1,122, 370 0.07
USD 1, 175, 000 SHEA HOMES 4. 7500% 15/02/28 1,116, 243 0.07
USD 1, 275, 000 SIMMONS FOODS 4.6250% 01/03/29 144A 1,113, 428 0.07
USD 1, 100, 000 SOLARIS MIDST 7.6250% 01/04/26 144A 1,111,204 0.07
USD 1, 150, 000 UNITED AIRLIN 4.3750% 15/04/26 144A 1,110, 758 0.07
USD 1, 150, 000 CDI ESCROW IS 5.7500% 01/04/30 144A 1,109, 916 0.07
USD 1, 300, 000 APACHE CORP 5. 1000% 01/09/40 1, 109, 642 0.07
USD 1, 200, 000 BOYNE USA 4.7500% 15/05/29 144A 1,108, 287 0.07
USD 1, 375, 000 NEWELL RUBBERMAI 5. 7500% 01/04/46 1, 100, 067 0.07
USD 1, 100, 000 AMERIGAS PART/FIN 5.5% 20/05/25 1, 099, 676 0.07
USD 1,075, 000 VITAL ENERGY 7.8750% 15/04/32 144A 1, 096, 360 0.07
USD 1, 150, 000 ALBERTSONS CO 4.8750% 15/02/30 144A 1, 093, 548 0.07
USD 1, 175, 000 MIDWEST GMNG 4.8750% 01/05/29 144A 1,088, 432 0. 06
USD 1, 075, 000 TRANSDIGM INC 6.6250% 01/03/32 144A 1,084, 543 0. 06
USD 1, 250, 000 WESTERN GAS PART 5. 3000% 01/03/48 1,083, 115 0. 06
USD 1, 025, 000 CALLON PETROL 7.5000% 15/06/30 144A 1, 082, 087 0. 06
USD 1, 225, 000 SERVICE CORP 4.0000% 15/05/31 1, 082, 069 0. 06
USD 1, 100, 000 AMERIGAS PART/FIN 5.75% 20/05/27 1,074, 387 0. 06
USD 1, 225, 000 MERCER INTL INC 5. 1250% 01/02/29 WI 1,072, 846 0. 06
USD 1, 150, 000 MATTEL INC 5.4500% 01/11/41 1,063, 818 0. 06
USD 1, 200, 000 RL] LDGING TR 4.0000% 15/09/29 144A 1, 057, 553 0. 06
USD 1,075, 000 TRI POINTE GROUP 5. 2500% 01/06/27 1, 049, 999 0. 06
USD 1, 100, 000 RLJ LDGING TR 3.7500% 01/07/26 144A 1, 046, 716 0. 06
USD 1, 100, 000 CENTENE CORP 4. 6250% 15/12/29 WI 1, 042, 827 0. 06
USD 1,075, 000 FORTRESS TRAN 5.5000% 01/05/28 144A 1, 040, 439 0. 06
USD 1, 225, 000 ICAHN ENTER/FIN 4. 3750% 01/02/29 1,037,231 0. 06
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USD 1, 100, 000 HAT HOLDINGS 3.3750% 15/06/26 144A 1, 034, 600 0. 06
USD 1, 000, 000 PRAIRIE ACQUI 9. 0000% 01/08/29 144A 1,031, 397 0. 06
usDh 1, 100, 000 GOODYEAR TIRE 5.0000% 15/07/29 1, 026, 862 0. 06
usDh 1, 050, 000 IQVIA INC 5.0000% 15/10/26 144A 1, 026, 499 0. 06
USD 1,075, 000 CONSENSUS CLO 6.0000% 15/10/26 144A 1, 026, 206 0. 06
USD 1, 175, 000 MOLINA HEALTH 3.8750% 15/05/32 144A 1,025, 115 0. 06
usDh 1, 025, 000 HILTON DOMEST 5.7500% 01/05/28 144A 1,023, 152 0. 06
[SNY) 1, 150, 000 VENTURE GLOBA 4. 1250% 15/08/31 144A 1,021, 328 0. 06
USD 1, 125, 000 BEACON ROOFIN 4.1250% 15/05/29 144A 1, 020, 045 0. 06
USD 1, 150, 000 YUM! BRANDS INC 3.6250% 15/03/31 1,018, 426 0. 06
usDh 1, 000, 000 AMERICAN AIRL 7.2500% 15/02/28 144A 1,015, 138 0. 06
usDh 1, 075, 000 MOLINA HEALTH 4. 3750% 15/06/28 144A 1,013,636 0. 06
USD 950, 000 TALOS PRODUCT 9.3750% 01/02/31 144A 1, 009, 651 0. 06
USD 1, 000, 000 LABL INC 9.5000% 01/11/28 144A 1, 006, 232 0. 06
usDh 950, 000 TALOS PRODUCT 9.0000% 01/02/29 144A 1, 006, 206 0. 06
usDh 1, 000, 000 CENTURY COMMUNIT 6. 7500% 01/06/27 1, 005, 931 0. 06
USD 975, 000 TRANSDIGM INC 7.1250% 01/12/31 144A 1,004, 745 0. 06
USD 1, 000, 000 CLEVELAND-CLI 6. 7500% 15/04/30 144A 1,002, 155 0. 06
usDh 1, 050, 000 TAYLOR MORRIS 5. 1250% 01/08/30 144A 1, 000, 644 0. 06
uUSD 950, 000 CIVITAS RESOU 8.3750% 01/07/28 144A 1, 000, 236 0. 06
USD 1, 125, 000 MOLINA HEALTH 3.8750% 15/11/30 144A 1, 000, 023 0. 06
USD 1, 025, 000 JEFFERSON CAP 6.0000% 15/08/26 144A 999, 739 0. 06
uUSD 1, 000, 000 NUSTAR LOGISTICS 5. 7500% 01/10/25 995, 954 0. 06
usDh 975, 000 FRONTIER COMM 8. 6250% 15/03/31 144A 994, 341 0. 06
USD 1, 300, 000 CCO HOLDINGS  4.2500% 15/01/34 144A 979, 354 0. 06
USD 925, 000 NORTHERN OIL 8.7500% 15/06/31 144A 977, 740 0. 06
usDh 975, 000 FXI HOLDINGS 12.2500% 15/11/26 144A 976, 219 0. 06
USD 1, 000, 000 EDGEWELL PERS 5.5000% 01/06/28 144A 975, 905 0. 06
USD 1, 025, 000 TENET HEALTHCARE 4. 6250% 15/06/28 975, 323 0. 06
USD 1, 100, 000 KB HOME 4. 0000% 15/06/31 972, 747 0. 06
USD 950, 000 STL. HOLDING C 8.7500% 15/02/29 144A 972, 302 0. 06
USD 1, 050, 000 CALPINE CORP 4.6250% 01/02/29 144A 971, 099 0. 06
USD 925, 000 LCM INVESTMEN 8.2500% 01/08/31 144A 966, 422 0. 06
USD 925, 000 NOBLE FIN II  8.0000% 15/04/30 144A 963, 774 0. 06
USD 1, 000, 000 FORD MOTOR CRED 4. 2710% 09/01/27 963, 686 0. 06
USD 1, 225, 000 MPH ACQUISITI 5.7500% 01/11/28 144A 961, 598 0. 06
USD 1, 000, 000 CATALENT PHAR 3.5000% 01/04/30 144A 959, 211 0. 06
USD 1, 000, 000 NRG ENERGY IN 5.2500% 15/06/29 144A 958, 173 0. 06
USDh 1, 000, 000 MATCH GROUP 1 5.0000% 15/12/27 144A 957, 515 0. 06
usDh 1, 025, 000 TALLGRASS NRG 6.0000% 01/09/31 144A 954, 788 0. 06
USD 975, 000 HOSPITALITY PROP 4.5000% 15/03/25 954, 371 0. 06
USD 1, 000, 000 ALBERTSONS CO 3.2500% 15/03/26 144A 953, 615 0. 06
USD 1, 000, 000 COMSTOCK RE I 6.7500% 01/03/29 144A 952, 558 0. 06
USD 1, 050, 000 TTM TECHNOLOG 4.0000% 01/03/29 144A 952, 350 0. 06
USD 1, 025, 000 MSCI INC 4.0000% 15/11/29 144A 943, 829 0. 06
USD 750, 000 ASCENT RESOUR 9.0000% 01/11/27 144A 943, 121 0. 06
[SND) 975, 000 BOYD GAMING CORP 4. 7500% 01/12/27 941, 072 0. 06
[SND) 1, 000, 000 SHEA HOMES 4. 7500% 01/04/29 937, 322 0. 06
usb 900, 000 ICAHN ENTER/F 9.7500% 15/01/29 144A 936, 437 0. 06
usbh 925, 000 GEN DIGITAL [ 6.7500% 30/09/27 144A 936, 402 0. 06
[SND) 1, 050, 000 BLACKSTONE MT 3.7500% 15/01/27 144A 935, 511 0. 06
USD 1, 000, 000 ROCKCLIFF ENE 5.5000% 15/10/29 144A 931, 986 0. 06
USD 1, 050, 000 NRG ENERGY IN 3.3750% 15/02/29 144A 930, 685 0. 06
USD 900, 000 ZF NA CAPITAL 6.8750% 14/04/28 144A 930, 460 0. 06
USD 975, 000 LIFEPOINT HEA 4.3750% 15/02/27 144A 928, 955 0. 06
USD 925, 000 BLUE RACER MI 6.6250% 15/07/26 144A 923, 280 0. 06
USD 900, 000 SUNOCO LP/FIN 7.0000% 15/09/28 144A 918, 942 0.05
USD 900, 000 OWENS-BROCKWA 7.2500% 15/05/31 144A 913, 927 0.05
USD 1, 275, 000 COMMSCOPE INC 4.7500% 01/09/29 144A 911, 625 0. 05
USD 1, 050, 000 SENSATA TECHN 3.7500% 15/02/31 144A 906, 907 0. 05
USD 1, 000, 000 ATLAS LUXCO 4 4.6250% 01/06/28 144A 903, 784 0.05
USD 900, 000 MANITOWOC CO 9.0000% 01/04/26 144A 899, 421 0.05
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USD 900, 000 SUMMIT MATERI 6.5000% 15/03/27 144A 898, 549 0.05
USD 875, 000 AVIENT CORP 7.1250% 01/08/30 144A 898, 319 0.05
USD 1, 000, 000 AMN HEALTHCAR 4.0000% 15/04/29 144A 897, 446 0. 05
USD 1, 000, 000 POST HOLDINGS 4.5000% 15/09/31 144A 896, 481 0. 05
USD 1, 025, 000 GAP INC/THE 3.6250% 01/10/29 144A 896, 180 0.05
USD 1, 000, 000 UNITED RENTAL NA 3.8750% 15/02/31 894, 559 0.05
USD 825, 000 RAISING CANE’ 9. 3750% 01/05/29 144A 891, 129 0. 05
USD 925, 000 FORESTAR GROU 5.0000% 01/03/28 144A 888, 792 0. 05
USD 850, 000 DREAM FINDERS 8.2500% 15/08/28 144A 888, 236 0.05
USD 950, 000 JANE STREET G 4.5000% 15/11/29 144A 879, 407 0.05
USD 850, 000 HANESBRANDS 1 9.0000% 15/02/31 144A 869, 883 0. 05
USD 1, 925, 000 LEVEL 3 FIN I 3.7500% 15/07/29 144A 866, 250 0. 05
USD 1, 025, 000 GAP INC/THE 3.8750% 01/10/31 144A 866, 243 0.05
USD 1, 100, 000 SUNNOVA ENERG 5. 8750% 01/09/26 144A 863, 741 0.05
[SNIY) 825, 000 GENESIS ENERGY 8.8750% 15/04/30 863, 292 0.05
usDh 900, 000 CATALENT PHAR 3. 1250% 15/02/29 144A 861, 818 0.05
USD 800, 000 CREDIT ACCEPTANC 9.2500% 15/12/28 860, 966 0.05
USD 825, 000 SUMMIT MATERI 7.2500% 15/01/31 144A 858, 139 0.05
uUSD 1, 000, 000 MICHAELS COS 5.2500% 01/05/28 144A 845, 128 0.05
usDh 775, 000 CARNIVAL HLD 10.3750% 01/05/28 144A 844, 642 0.05
USD 835, 000 CALLON PETROLEU 6.3750% 01/07/26 WI 843, 876 0.05
USD 825, 000 US FOODS INC 6.8750% 15/09/28 144A 843, 799 0.05
USD 850, 000 SYNCHRONY FINANC 7.2500% 02/02/33 843, 737 0.05
USD 950, 000 TOPBUILD CORP 4.1250% 15/02/32 144A 840, 767 0. 05
USD 800, 000 FORD MOTOR CRED 7.3500% 04/11/27 839, 908 0.05
USD 825, 000 BEACON ROOFIN 6.5000% 01/08/30 144A 836, 676 0.05
USD 800, 000 CHAMPIONS FIN 8.7500% 15/02/29 144A 836, 403 0. 05
USD 875, 000 IRON MOUNTAIN 5.0000% 15/07/28 144A 835, 838 0. 05
USD 800, 000 BORR [HC/BOR 10.3750% 15/11/30 144A 832, 000 0.05
USD 825, 000 EQM MIDSTREAM 6. 3750% 01/04/29 144A 830, 061 0.05
USD 925, 000 HOWARD HUGHES 4. 1250% 01/02/29 144A 829, 799 0. 05
USD 850, 000 BONANZA CREEK 5. 0000% 15/10/26 144A 829, 769 0. 05
USD 800, 000 ATI INC 7.2500% 15/08/30 827, 447 0.05
USD 829, 000 WILLIAMS SCOT 6.1250% 15/06/25 144A 825, 958 0.05
USD 800, 000 XPO INC 7.1250% 01/02/32 823, 588 0. 05
USD 825, 000 DIRECTV FINAN 8.8750% 01/02/30 144A 822,729 0. 05
USD 800, 000 ENCORE CAPITA 9.2500% 01/04/29 144A 821, 867 0. 05
USD 1, 025, 000 QVC INC 4.3750% 01/09/28 817, 446 0. 05
USD 900, 000 QUICKEN LOANS 3.6250% 01/03/29 144A 809, 583 0.05
usDh 800, 000 AAR ESCROW 6.7500% 15/03/29 144A 808, 173 0.05
USD 825, 000 VICI PROPERTI 3.5000% 15/02/25 144A 806, 906 0.05
USD 800, 000 POST HOLDINGS 6.2500% 15/02/32 144A 805, 034 0.05
USD 925, 000 HOWARD HUGHES 4.3750% 01/02/31 144A 803, 788 0. 05
USD 825, 000 STANDARD IND 5% 15/02/27 144A 800, 529 0. 05
USD 800, 000 NATIONSTAR MT 7.1250% 01/02/32 144A 793, 943 0.05
USD 825, 000 ANTERO MIDSTR 5.3750% 15/06/29 144A 792, 880 0.05
USD 800, 000 CSC HOLDINGS 11.2500% 15/05/28 144A 792,578 0. 05
USD 800, 000 NATIONSTAR MT 6.0000% 15/01/27 144A 787,770 0. 05
USD 750, 000 KNIFE RIVER C 7.7500% 01/05/31 144A 785, 341 0.05
USD 775, 000 NAVIENT CORP 6.75% 25/06/25 781, 029 0.05
USD 800, 000 JACOBS ENTERT 6. 7500% 15/02/29 144A 772, 544 0.05
USD 1, 575, 000 LEVEL 3 FIN I 4.2500% 01/07/28 144A 771, 750 0. 05
USD 825, 000 SRS DISTRIBUT 4.6250% 01/07/28 144A 770, 693 0.05
USD 700, 000 VITAL ENERGY INC 9.7500% 15/10/30 764, 833 0.05
USD 765, 000 MERITAGE HOMES CORP 6% 01/06/25 763, 993 0. 05
USD 800, 000 BUILDERS FIRS 5.0000% 01/03/30 144A 763, 572 0. 05
USD 775, 000 TRI POINTE GROUP 5. 7000% 15/06/28 762, 704 0.05
USD 875, 000 PRESTIGE BRAN 3.7500% 01/04/31 144A 761, 391 0.05
USD 900, 000 TEMPUR SEALY 3.8750% 15/10/31 144A 760, 502 0. 05
USD 775, 000 HILCORP ENERG 6. 2500% 15/04/32 144A 759, 501 0. 05
USD 775, 000 HILCORP ENERG 6.0000% 15/04/30 144A 756, 371 0.05
USD 825, 000 LAMB WESTON H 4. 1250% 31/01/30 144A 752, 154 0.04
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USD 725, 000 NABORS INDS I 9.1250% 31/01/30 144A 751, 236 0.04
USD 800, 000 FORD MOTOR CRED 3.8150% 02/11/27 750, 487 0.04
USD 850, 000 CENTRAL GARDE 4. 1250% 30/04/31 144A 748, 127 0. 04
USD 825, 000 NCR VOYIX COR 5.2500% 01/10/30 144A 746, 607 0. 04
USD 750, 000 SUNOCO LP/FIN 6.0000% 15/04/27 WI 746, 449 0.04
USD 775, 000 SPECTRUM BRAN 3.8750% 15/03/31 144A 746, 191 0.04
USD 825, 000 API GROUP DE 4.1250% 15/07/29 144A 743, 310 0. 04
USD 1, 025, 000 SINCLAIR TELE 5.5000% 01/03/30 144A 741, 675 0. 04
USD 775, 000 MATTEL INC 3.3750% 01/04/26 144A 741, 025 0.04
USD 800, 000 ASHTON WOODS  4.6250% 01/08/29 144A 737, 605 0.04
USD 825, 000 PAYSAFE FIN P 4.0000% 15/06/29 144A 734, 567 0. 04
USD 700, 000 VITAL ENERGY INC 10. 1250% 15/01/28 734, 560 0. 04
USD 725, 000 UNITED RENTAL 6.0000% 15/12/29 144A 730, 416 0.04
USD 850, 000 MPH ACQUISITI 5.5000% 01/09/28 144A 721, 906 0.04
USD 775, 000 AVIS BUDGET C 5.3750% 01/03/29 144A 721, 363 0. 04
USD 675, 000 LIFEPOINT HE 11.0000% 15/10/30 144A 720, 885 0. 04
USD 650, 000 NEP CORP 8.5000% 01/10/31 144A 715, 952 0. 04
USD 775, 000 MATTEL INC 3.7500% 01/04/29 144A 713, 529 0. 04
uUSD 775, 000 CALPINE CORP 5.0000% 01/02/31 144A 711,492 0. 04
USD 875, 000 COINBASE GLOB 3.6250% 01/10/31 144A 710, 938 0. 04
USD 1, 000, 000 CSC HOLDINGS 4.1250% 01/12/30 144A 709, 969 0. 04
USD 725, 000 OCEANEERING INTL 6. 0000% 01/02/28 704, 327 0. 04
[SN) 775, 000 XEROX HOLDING 5.5000% 15/08/28 144A 703, 651 0. 04
[SN) 725, 000 QVC INC 4.4500% 15/02/25 702, 899 0. 04
USD 675, 000 US FOODS INC 7.2500% 15/01/32 144A 701, 613 0.04
USD 675, 000 DELTA AIR LINES 7.3750% 15/01/26 696, 541 0.04
uUSD 725,000 AVIS BUDGET C 5.7500% 15/07/27 144A 695, 283 0. 04
uUSD 700, 000 OWENS & MINOR 6. 6250% 01/04/30 144A 691, 615 0. 04
USD 675, 000 NORTHERN OIL 8.1250% 01/03/28 144A 687, 896 0.04
USD 675, 000 KODIAK GAS SE 7.2500% 15/02/29 144A 687, 205 0.04
USD 675, 000 HF SINCLAIR C 6.3750% 15/04/27 144A 679, 503 0. 04
USD 775, 000 UNITED RENTAL NA 3.7500% 15/01/32 675, 657 0. 04
USD 625, 000 EQM MIDSTREAM 7.5000% 01/06/30 144A 666, 619 0.04
USD 650, 000 FREE MTGE HOL 9.2500% 01/02/29 144A 664, 771 0.04
USD 675, 000 SPECTRUM BRAN 5.0000% 01/10/29 144A 660, 656 0. 04
USD 725, 000 OUTFRONT MEDI 4. 2500% 15/01/29 144A 655, 250 0. 04
USD 675, 000 LAMAR MEDIA CORP 4.8750% 15/01/29 651, 499 0.04
USD 675, 000 POST HOLDINGS 5.5000% 15/12/29 144A 651, 436 0.04
USD 700, 000 ROCKET MTGE L 2.8750% 15/10/26 144A 646, 941 0. 04
USD 625, 000 EQM MIDSTREAM 7.5000% 01/06/27 144A 641, 654 0. 04
USD 625, 000 GENESIS ENERGY 8.2500% 15/01/29 641, 131 0.04
USD 750, 000 IHEARTCOMMUNICAT 6.3750% 01/05/26 634, 601 0.04
USD 700, 000 TEMPUR SEALY 4.0000% 15/04/29 144A 634, 501 0. 04
USD 625, 000 REGAL REXNORD 6.0500% 15/04/28 144A 633, 103 0. 04
USD 700, 000 NATIONSTAR MT 5.1250% 15/12/30 144A 632, 656 0.04
USD 675, 000 FAIR ISAAC CO 4.0000% 15/06/28 144A 629, 001 0.04
USD 625, 000 ESAB CORP 6.2500% 15/04/29 144A 628, 039 0. 04
USD 725, 000 CROCS INC 4. 1250% 15/08/31 144A 627, 802 0. 04
USD 700, 000 SONIC AUTOMOT 4. 6250% 15/11/29 144A 624, 941 0.04
USD 625, 000 USA PART/USA FI 6.8750% 01/04/26 WI 623, 799 0.04
USD 600, 000 BORR IHC/BOR 10.0000% 15/11/28 144A 622, 162 0. 04
USD 650, 000 SERVICE PROP 5.5000% 15/12/27 618, 425 0. 04
USD 600, 000 IQVIA INC 6.5000% 15/05/30 144A 612, 548 0. 04
USD 1, 200, 000 CSC HOLDINGS 5.0000% 15/11/31 144A 605, 123 0. 04
USD 600, 000 MERLIN ENTERT 7.3750% 15/02/31 144A 604, 301 0. 04
USD 600, 000 GO DADDY OP/F 5.2500% 01/12/27 144A 586, 975 0.03
USD 585, 000 XEROX HOLDING 5.0000% 15/08/25 144A 575,771 0.03
USD 625, 000 HILTON DOMEST 3.7500% 01/05/29 144A 573,007 0.03
USD 550, 000 LIGHT & WONDE 7.5000% 01/09/31 144A 572, 343 0.03
USD 575, 000 NEWELL BRANDS 1 6.3750% 15/09/27 565,913 0.03
USD 807, 000 CHS/COMMUNITY 6.8750% 01/04/28 144A 563, 278 0.03
USD 575,000 NEWELL BRANDS 1 6.6250% 15/09/29 560, 825 0.03
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USD 575,000 NAVIENT CORP 5.0000% 15/03/27 550, 960 0.03
USD 625, 000 LAMAR MEDIA CORP 3.6250% 15/01/31 547,119 0.03
USD 650, 000 SLM CORP 5. 6250% 01/08/33 MTN 536, 154 0.03
USD 625, 000 CLEARWAY ENER 3.7500% 15/02/31 144A 535,518 0.03
USD 575,000 PENNYMAC FIN  5.7500% 15/09/31 144A 531, 346 0.03
USD 1, 350, 000 COMMSCOPE INC 7.1250% 01/07/28 144A 530, 042 0.03
USD 575, 000 API GROUP DE 4.7500% 15/10/29 144A 529,012 0.03
USD 500, 000 CUSHMAN & WAK 8.8750% 01/09/31 144A 528, 164 0.03
USD 600, 000 FORD MOTOR CRED 3.6250% 17/06/31 517,909 0.03
USD 575,000 KONTOOR BRAND 4.1250% 15/11/29 144A 517,024 0.03
USD 500, 000 KB HOME 7.2500% 15/07/30 516, 901 0.03
USD 550, 000 NOVELIS CORP 3.2500% 15/11/26 144A 512,531 0.03
USD 600, 000 ROCKET MTGE L 4.0000% 15/10/33 144A 507, 390 0.03
USD 550, 000 MIWD HLD/MIWD 5.5000% 01/02/30 144A 505, 509 0.03
usDh 475, 000 SERVICE PROP 8.6250% 15/11/31 144A 504, 804 0.03
usDh 500, 000 REGAL REXNORD 6.0500% 15/02/26 144A 503, 200 0.03
USD 500, 000 MEDLINE BOR/C 6.2500% 01/04/29 144A 501, 865 0.03
USD 550, 000 LADDER CAP FI 4.7500% 15/06/29 144A 498, 690 0.03
ush 500, 000 SM ENERGY CO 5.6250% 01/06/25 497, 551 0.03
USD 503, 000 MGM RESORTS 5.5000% 15/04/27 496, 550 0.03
USD 500, 000 ENLINK MIDSTR 5.6250% 15/01/28 144A 495, 016 0.03
USD 500, 000 BEAZER HOMES USA 5.8750% 15/10/27 490, 081 0.03
USD 675, 000 REALOGY GRP / 5.7500% 15/01/29 144A 479, 383 0.03
USD 475, 000 BEAZER HOMES 7.5000% 15/03/31 144A 479, 315 0.03
USD 550, 000 NOVELIS CORP 3.8750% 15/08/31 144A 471, 662 0.03
USD 450, 000 ACUSHNET 7.3750% 15/10/28 144A 466, 189 0.03
USD 475, 000 UNITED WHOLES 5. 7500% 15/06/27 144A 461, 941 0.03
USD 500, 000 LIVE NATION E 3.7500% 15/01/28 144A 461, 606 0.03
USD 450, 000 REGAL REXNORD 6. 3000% 15/02/30 461, 372 0.03
USD 450, 000 LINDBLAD EXPE 6.7500% 15/02/27 144A 452, 390 0.03
USD 425, 000 REGAL REXNORD 6.4000% 15/04/33 144A 439, 809 0.03
USD 475, 000 NATIONSTAR MT 5.7500% 15/11/31 144A 436, 574 0.03
USD 450, 000 HESS MIDSTREA 5.5000% 15/10/30 144A 435, 703 0.03
USD 450, 000 VICI PROPERTI 3.8750% 15/02/29 144A 414, 441 0.02
USD 450, 000 ASBURY AUTO G 4.6250% 15/11/29 144A 414, 354 0. 02
USD 450, 000 COMMERCIAL METAL 4. 1250% 15/01/30 413, 984 0. 02
USD 700, 000 MILLENN ESCRO 6.6250% 01/08/26 144A 410, 674 0.02
USD 450, 000 ASBURY AUTO G 5.0000% 15/02/32 144A 406, 671 0.02
usDh 450, 000 COMMERCIAL METAL 4. 3750% 15/03/32 405, 839 0.02
USD 800, 000 CSC HOLDINGS 4.6250% 01/12/30 144A 405, 389 0.02
USD 450, 000 COMPASS GRP L 5.0000% 15/01/32 144A 402, 553 0.02
USD 400, 000 SPRINGLEAF FIN 6.6250% 15/01/28 401, 123 0.02
usDh 400, 000 NEW FORTRESS 8.7500% 15/03/29 144A 400, 482 0.02
usDh 475, 000 CLEARWAY ENER 3.7500% 15/01/32 144A 399, 068 0.02
USD 400, 000 VICI PROPERTI 3.7500% 15/02/27 144A 378, 897 0.02
USD 375, 000 MACY’S RETAIL 6.1250% 15/03/32 144A 364, 846 0.02
USD 357, 000 CROWNROCK LP/ 5.0000% 01/05/29 144A 352, 658 0.02
USD 350, 000 MATADOR RESOU 6.5000% 15/04/32 144A 350, 830 0. 02
USD 341, 000 NEW FORTRESS 6. 7500% 15/09/25 144A 338,676 0.02
USD 350, 000 ALLEGHENY TECH 4.8750% 01/10/29 329, 317 0.02
USD 325, 000 CRESCENT ENRG 7.6250% 01/04/32 144A 327,770 0.02
USD 520, 625 LUMEN TECH IN 4. 1250% 15/04/29 144A 317, 581 0.02
USD 350, 000 TEGNA INC 5.0000% 15/09/29 313,636 0.02
USD 520, 625 LUMEN TECH IN 4.1250% 15/04/30 144A 312,375 0.02
USD 312, 000 MATCH GROUP 1 4.6250% 01/06/28 144A 293, 975 0. 02
USD 275, 000 FORTRESS TRAN 7.8750% 01/12/30 144A 288, 494 0. 02
USD 274, 000 L BRANDS INC 9.3750% 01/07/25 144A 285, 644 0.02
USD 275, 000 EQT MIDSTREAM PT 6.5000% 15/07/48 275, 840 0.02
USD 275, 000 SEALED AIR/US 6. 1250% 01/02/28 144A 275, 298 0.02
USD 250, 000 AMC NETWORKS 10.2500% 15/01/29 144A 252,188 0. 02
USD 250, 000 PHINIA INC 6.7500% 15/04/29 144A 252, 097 0.02
USD 275, 000 VICI PROPERTI 4.1250% 15/08/30 144A 250, 379 0.01
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UsD 250, 000 MACY’S RETAIL 5.8750% 15/03/30 144A 242, 437 0.01
UsD 225, 000 AG TTMT ESCRO 8.6250% 30/09/27 144A 233, 007 0.01
USD 125, 000 HOSPITALITY PROP 4.9500% 15/02/27 115, 420 0.01
USD 150, 000 HOSPITALITY PROP 4.3750% 15/02/30 114, 015 0.01
UsD 165, 000 REALOGY GRP / 5.2500% 15/04/30 144A 111, 544 0.01
UsD 150, 000 COMMSCOPE FIN 8.2500% 01/03/27 144A 70, 451 0. 00
USD 25, 000 TAYLOR MORRIS 5.7500% 15/01/28 144A 24,743 0. 00

1, 242, 139, 096 74.01

PFD #=
- 16, 792 DIGICEL HDGS PFD 12.0000% 31/12/49 167, 920 0.01
167, 920 0.01
T AY BEf 1, 260, 864, 088 75. 12
AAEESE 1, 589, 407, 287 94. 68

(1) EH 2 FAT A TR
PANESPR =St A S Y
20244F 3 H 28 H #fE
B GID) W (GEv) i1 A AR FEBUEE CK KV)

TRY 27,792, 880 USD 824, 294 April 22, 2024 9, 842
TRY 27,348, 372 UsD 824, 294 April 09, 2024 9,815
AUD 97, 309 UsD 63, 166 April 09, 2024 389
MXN 50, 750, 000 USD 2,942, 762 April 26, 2024 109, 397
MXN 27, 050, 000 USD 1,564, 795 April 12, 2024 65, 536
MXN 34, 250, 000 UsD 1,996, 141 June 07, 2024 49, 506
MXN 38, 150, 000 UsD 2, 236, 002 May 24, 2024 47,606
ZAR 30, 050, 000 USD 1, 550, 804 May 15, 2024 30,419
BRL 11, 650, 000 USD 2,292, 449 June 07, 2024 25, 103
PLN 8, 790, 000 UsD 2, 187, 556 April 05, 2024 15,873
ZAR 29, 250, 000 UsD 1,529, 782 April 22, 2024 12, 349
PLN 6, 160, 000 USD 1,534, 985 April 22, 2024 8,922
USD 2,211,931 PLN 8,790, 000 April 05, 2024 8, 502
BRL 7, 850, 000 UsD 1,564,118 April 12, 2024 5,716
UsD 2,451, 154 ZAR 46, 400, 000 April 05, 2024 1,526
USsD 1,715, 687 INR 143, 000, 000 April 05, 2024 758
INR 143, 000, 000 UsD 1,715, 358 April 05, 2024 (429)
INR 143, 000, 000 UsD 1,712,197 June 14, 2024 (829)
ZAR 46, 400, 000 UsD 2,437, 077 June 14, 2024 (1, 852)
INR 119, 850, 000 USD 1,439, 316 April 22, 2024 (2, 590)
INR 156, 450, 000 USD 1,881, 408 May 15, 2024 (7,201)
PLN 6, 570, 000 UsD 1,654, 725 May 15, 2024 (8, 464)
PLN 8, 790, 000 UsD 2,210, 328 June 14, 2024 (8, 605)
INR 155, 900, 000 USD 1,878,557 May 30, 2024 (11,796)
ZAR 46, 400, 000 USD 2, 462, 690 April 05, 2024 (13, 063)
BRL 9, 650, 000 UsD 1,941,571 May 24, 2024 (19, 405)
PLN 8, 090, 000 UsD 2, 052, 330 May 31, 2024 (25, 566)
BRL 16, 454, 000 USsD 3,311, 663 April 26, 2024 (26, 131)
ZAR 41, 600, 000 USD 2,212, 357 May 31, 2024 (26, 375)
AUD 105, 994, 918 UsD 68, 807, 937 April 09, 2024 420, 349
MXN 129, 832, 857 UsD 7, 608, 846 April 09, 2024 220, 256
MXN 128, 947, 459 USD 7,667, 655 April 22, 2024 92,278
TRY 222, 855, 868 USsD 6,610, 697 April 22, 2024 77,785
TRY 227, 494, 480 UsD 6, 895, 837 April 09, 2024 42,607
UsD 1,105,015 BRL 5,511, 820 May 03, 2024 5, 106



JLS ATV N~ A—)LF-TF7UF

Sl GTD) wig Geh) i A RFEBUALE Ok Fv)
USD 1,022, 772 AUD 1, 558, 744 April 09, 2024 4,712
USD 134, 984 TRY 4,413, 168 April 09, 2024 386
usDh 17, 869 TRY 584, 218 April 09, 2024 51
usDh 19, 252 MXN 325, 068 April 09, 2024 (349)
USD 83, 333 AUD 128, 294 April 22, 2024 (490)
USD 28,090 MXN 474, 291 April 09, 2024 (509)
JPY 10, 399, 851 USD 69, 499 April 09, 2024 (653)
USD 51, 555 MXN 872, 566 April 22, 2024 (954)
USD 60, 925 MXN 1, 026, 554 April 09, 2024 (978)
USD 64, 221 TRY 2,138,825 April 09, 2024 (1, 012)
JPY 8, 950, 830 USD 60, 512 April 22, 2024 (1, 141)
JPY 411, 214, 620 USD 2,748, 030 April 09, 2024 (25, 818)
JPY 362, 622, 304 USD 2,451,511 April 22, 2024 (46, 226)
AUD 106, 257, 403 USD 69, 740, 506 April 22, 2024 (314, 557)
BRL 1,117, 324, 373 USD 223,771, 428 May 03, 2024 (804, 095)
JPY 15,022, 793, 121 USD 100, 393, 062 April 09, 2024 (943, 202)
JPY 14, 865, 588, 683 USD 100, 498, 955 April 22, 2024 (1, 895, 036)
USD 458, 871 JPY 67, 338, 960 April 09, 2024 13, 092
usDh 388, 361 JPY 56, 991, 680 April 09, 2024 11,081
usDh 270, 392 JPY 40, 002,512 April 22, 2024 5, 054
USD 564, 772 JPY 84, 701, 240 April 09, 2024 4, 056
USD 135, 729 JPY 20,003, 158 April 09, 2024 3,310
usDh 68, 439 JPY 10, 002, 240 April 09, 2024 2,226
usDh 68, 173 JPY 10, 004, 386 April 09, 2024 1,945
USD 67,945 JPY 10, 007, 146 April 09, 2024 1, 699
USD 13, 536 JPY 1,986, 420 April 09, 2024 386
usDh 20,314 JPY 3,005, 332 April 22, 2024 380
usDh 6, 849 JPY 1, 000, 960 April 09, 2024 223
USD 6,827 JPY 1,001, 912 April 09, 2024 195
USD 6, 829 JPY 1, 005, 854 April 09, 2024 171
usDh 6, 828 JPY 1, 006, 402 April 09, 2024 167
usDh 6,771 JPY 1,001, 817 April 22, 2024 127
USD 3,420 JPY 503, 704 April 09, 2024 86
USD 3,417 JPY 503, 704 April 09, 2024 83
USD 3,370 JPY 502, 045 April 09, 2024 47
USD 1,249 JPY 183, 340 April 09, 2024 36
USD 3,353 JPY 501, 887 April 09, 2024 31
USD 561, 799 JPY 85, 004, 480 April 22, 2024 (2, 038)
JPY 498, 498 usDh 3,305 April 22, 2024 1
(2, 880, 129)
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ILZ TPV RTAINSUR—A—BET Y - NAA— LR -RUR-T7UR

A AR E
2023412 H 31 BIZH T 25T
(—nm)

TEAAE 28,402,697

A BB (2,718)

2B U CAEAMRS THIE SN DERHNE PE 3 IOV A IR D iR A% 16,712,456

EHEZAT 45,112,435

EMRE A (2,203,168)

SR FAVERRATHELS 42,909,267

SREH

A IEAVINSS E Y oY gl o e (360,676)

XYL A DLT DI Y 4 (163,447)

1 JE RS (3,137)

S EisEA 42,382,007

Bl R EINBLAE & T) (25,287)

BEILFEORAE RB T IMBEDER ICL MRS 42,356,720

1 04 7=0 5 PEMAS FATIE S AR W PE

Class SD JPY Hedged (in JPY) 8,949.5959 93,899 840,358,102
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(20234E12 A 31 H H1E)
77Kz
ATEAH#% L 2EE
EaAil HE (z—m) (%)
&% - 96.95% (20224E12H 31 H : 95.95%)
F—ZNT -0.60% (20224E12 531 H: 0.00%)
A -0.25% (20224512 A 31 H: 0.00%)
Benteler International AG, 9.375%, 15/05/28 925,000 985,001 0.25
985,001 0.25
FraP— -0.35% (2022412431 H: 0.00%)
ams-OSRAM AG, 10.500%, 30/03/29 1,250,000 1,351,454 0.35
1,351,454 0.35
F—ANTEE 2,336,455 0.60
~JLR— - 0.79% (20224E12 A 31 H: 0.48%)
EREERIEER - 0.27% (20224212 A31 8 : 0.00%)
Azelis Finance NV, 5.750%, 15/03/28 1,025,000 1,059,199 0.27
1,059,199 0.27
GARM -0.52% (20224E12 A 31 H: 0.48%)
Sarens Finance Co NV, 5.750%, 21/02/27 2,206,000 2,032,282 0.52
2,032,282 0.52
~Le—EEt 3,091,481 0.79
FEEN—DVEE -0.30% (20224E12H 31 H: 0.38%)
EREERIEER - 0.30% (20224212 A31 8 : 0.38%)
Fortune Star BVI Ltd, 3.950%, 02/10/26 1,825,000 1,182,119 0.30
1,182,119 0.30
FEN—D B SR 1,182,119 0.30
FxaEFE -0.94% (202242125 31 : 1.04%)
EREERIEER - 0.10% (20224212 A31 0 : 1.04%)
Allwyn International AS, 3.875%, 15/02/27 400,000 384,200 0.10
384,200 0.10
INTEEEZE - 0.84% (20224212 H 31 H: 0.00%)
EP Infrastructure AS, 1.816%, 02/03/31 3,325,000 2,568,097 0.66
EP Infrastructure AS, 2.045%, 09/10/28 850,000 705,199 0.18
3,273,296 0.84
FoatfnEE 3,657,496 0.94
TLFUR -0.58% (20224E12 431 H: 0.79%)
&R - 0.58% (20224F12 831 H: 0.79%)
PHM Group Holding Oy, 4.750%, 18/06/26 144A 1,855,000 1,680,708 0.43
SBB Treasury Oyj, 1.125%, 26/11/29 1,000,000 586,236 0.15
2,266,944 0.58
T4V TR E R 2,266,944 0.58




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

Z7URIZ
ANTEAfi#E S 58E
2] bl (z—m) (%)
TR -10.95% (20224E12H 31 H: 10.14%)
R - 0.63% (20224212 H 31 H : 0.85%)
Constellium SE, 3.125%, 15/07/29 1,850,000 1,696,065 0.44
Constellium SE, 4.250%, 15/02/26 245,000 243,430 0.06
Eramet SA, 7.000%, 22/05/28 500,000 508,300 0.13
2,447,795 0.63
HEE -2.08% (20224212 H 31 B : 2.50%)
Altice France SA/France, 2.125%, 15/02/25 1,325,000 1,273,183 0.32
Altice France SA/France, 3.375%, 15/01/28 1,325,000 1,045,141 0.27
Altice France SA/France, 4.125%, 15/01/29 1,925,000 1,526,525 0.39
Iliad Holding SASU, 5.125%, 15/10/26 500,000 497,046 0.13
Iliad Holding SASU, 5.625%, 15/10/28 200,000 200,544 0.05
iliad SA, 1.875%, 25/04/25 400,000 387,420 0.10
iliad SA, 2.375%, 17/06/26 2,400,000 2,290,560 0.58
iliad SA, 5.375%, 14/06/27 900,000 922,867 0.24
8,143,286 2.08
AREBRIEER - 3.28% (20224E12H 31 H: 2.89%)
Air France-KLM, 1.875%, 16/01/25 1,700,000 1,654,744 0.42
Air France-KLM, 3.875%, 01/07/26 100,000 98,928 0.03
Air France-KLM, 7.250%, 31/05/26 1,300,000 1,385,004 0.35
Air France-KLM, 8.125%, 31/05/28 1,800,000 2,039,641 0.52
Banijay Group SAS, 6.500%, 01/03/26 600,000 597,999 0.15
Forvia SE, 2.750%, 15/02/27 450,000 429,489 0.11
Forvia SE, 3.125%, 15/06/26 800,000 782,450 0.20
Forvia SE, 3.750%, 15/06/28 475,000 463,649 0.12
Forvia SE, 7.250%, 15/06/26 1,975,000 2,089,908 0.53
IM Group SAS, 8.000%, 01/03/28 1,125,000 879,627 0.23
Rexel SA, 2.125%, 15/12/28 825,000 767,085 0.20
Rexel SA, 5.250%, 15/09/30 1,575,000 1,640,016 0.42
12,828,540 3.28
ARIEEBTRIEER - 2.45% (20224212 31 H: 1.65%)
Casino Guichard Perrachon SA, 4.498%, 07/03/24 200,000 2,000 0.00
Casino Guichard Perrachon SA, 5.250%, 15/04/27 1,350,000 7,952 0.00
Kapla Holding SAS, 3.375%, 15/12/26 2,017,000 1,947,004 0.50
La Financiere Atalian SASU, 4.000%, 15/05/24 1,945,000 1,535,335 0.39
La Financiere Atalian SASU, 5.125%, 15/05/25 2,080,000 1,520,133 0.39
La Financiere Atalian SASU, 6.625%, 15/05/25 300,000 249,864 0.06
Loxam SAS, 4.500%, 15/02/27 900,000 896,318 0.23
Loxam SAS, 6.375%, 31/05/29 1,425,000 1,473,414 0.38
Rallye SA, 5.250%, 28/02/32 1,900,000 1,045 0.00
Tereos Finance Groupe I SA, 4.750%, 30/04/27 300,000 301,453 0.08
Tereos Finance Groupe I SA, 7.250%, 15/04/28 1,550,000 1,639,549 0.42
9,574,567 2.45
&7 - 0.47% (20224212 H 318 : 0.55%)
Igera Group SAS, 10.502%, 15/02/27 (FRN) 2,125,000 1,842,842 0.47
1,842,842 0.47
BAM -1.10% (202242125 318 : 0.78%)
Getlink SE, 3.500%, 30/10/25 800,000 790,977 0.20
Paprec Holding SA, 6.500%, 17/11/27 400,000 427,075 0.11
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Paprec Holding SA, 7.250%, 17/11/29 700,000 750,663 0.19
Seche Environnement SACA, 2.250%, 15/11/28 1,425,000 1,277,212 0.33
Verallia SA, 1.875%, 10/11/31 1,200,000 1,054,255 0.27
4,300,182 1.10
INEEFZE -0.94% (202222124318 : 0.67%)
Electricite de France SA, 5.000%, 22/01/72(1) 2,600,000 2,589,345 0.66
Electricite de France SA, 5.375%, 29/01/72(1) 1,100,000 1,101,229 0.28
3,690,574 0.94
TTv ARG R 42,827,786 10.95
FAY -9.20% (2022412 H 31 H : 8.24%)
FH - 0.17% (202242124318 : 0.73%)
Novelis Sheet Ingot GmbH, 3.375%, 15/04/29 700,000 658,394 0.17
658,394 0.17
EREBRIEER - 4.35% (20224E12H 31 0 : 4.12%)
Adler Pelzer Holding GmbH, 9.500%, 01/04/27 1,800,000 1,788,926 0.46
CT Investment GmbH, 5.500%, 15/04/26 925,000 916,462 0.23
Deutsche Lufthansa AG, 2.875%, 16/05/27 800,000 769,988 0.20
Deutsche Lufthansa AG, 3.500%, 14/07/29 100,000 97,177 0.03
Douglas GmbH, 6.000%, 08/04/26 2,150,000 2,124,917 0.54
IHO Verwaltungs GmbH, 3.750%, 15/09/26 1,250,000 1,230,209 0.31
IHO Verwaltungs GmbH, 8.750%, 15/05/28 2,300,000 3,041,387 0.78
IHO Verwaltungs GmbH, 8.750%, 15/05/28 144A 550,000 597,415 0.15
Kirk Beauty SUN GmbH, 8.250%, 01/10/26 2,133,498 2,060,900 0.53
Standard Profil Automotive GmbH, 6.250%, 30/04/26 1,100,000 855,536 0.22
ZF Finance GmbH, 2.000%, 06/05/27 1,400,000 1,291,543 0.33
ZF Finance GmbH, 2.250%, 03/05/28 400,000 366,299 0.09
ZF Finance GmbH, 3.000%, 21/09/25 1,600,000 1,561,255 0.40
ZF Finance GmbH, 5.750%, 03/08/26 300,000 309,149 0.08
17,011,163 4.35
RRIBEBRIEERT - 1.73% (20224812531 H: 0.88%)
Cheplapharm Arzneimittel GmbH, 7.500%, 15/05/30 1,425,000 1,515,624 0.39
Gruenenthal GmbH, 3.625%, 15/11/26 1,875,000 1,846,013 0.47
Nidda BondCo GmbH, 5.000%, 30/09/25 850,000 839,729 0.22
Nidda Healthcare Holding GmbH, 7.500%, 21/08/26 2,350,000 2,413,367 0.62
Techem Verwaltungsgesellschaft 675 mbH, 2.000%, 15/07/25 125,000 122,098 0.03
6,737,331 1.73
&t -2.18% (20224212 H 318 : 2.51%)
ADLER Real Estate AG, 3.000%, 27/04/26 200,000 150,583 0.04
Commerzbank AG, 1.375%, 29/12/31 1,300,000 1,162,948 0.30
Commerzbank AG, 4.000%, 05/12/30 1,200,000 1,178,343 0.30
Commerzbank AG, 6.500%, 06/12/32 800,000 844,141 0.21
Deutsche Bank AG, 4.000%, 24/06/32 3,300,000 3,168,347 0.81
Deutsche Bank AG, 5.625%, 19/05/31 1,000,000 1,012,323 0.26
Peach Property Finance GmbH, 4.375%, 15/11/25 1,290,000 1,014,278 0.26
8,530,963 2.18
BARM -0.77% (202242125 31 8: 0.00%)
Senvion Holding GmbH, 3.875%, 25/10/24(2) 2,465,000 6,163 0.00
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TK Elevator Midco GmbH, 4.375%, 15/07/27 3,125,000 3,011,113 0.77
3,017,276 0.77

RAVEEE 35,955,127 9.20

TTINEN -0.46% (20225212 H 318 : 0.57%)

EREBRIEEER - 0.46% (20224E12H 31 H: 0.57%)

888 Acquisitions Ltd, 7.558%, 15/07/27 1,875,000 1,786,719 0.46
1,786,719 0.46

TIINENEE 1,786,719 0.46

TANVTUE -2.13% (20224E12 431 H: 1.17%)

BEE -1.01% (20224212 H 31 : 0.49%)

eircom Finance DAC, 3.500%, 15/05/26 2,025,000 1,966,346 0.50

Virgin Media Vendor Financing Notes III DAC, 4.875%, 15/07/28 1,875,000 1,981,971 0.51
3,948,317 1.01

BAR -0.58% (202242125 318 : 0.68%)

James Hardie International Finance DAC, 3.625%, 01/10/26 2,320,000 2,280,212 0.58
2,280,212 0.58

INEEFZE - 0.54% (20222124315 : 0.00%)

Energia Group Roi Financeco DAC, 6.875%, 31/07/28 2,050,000 2,116,625 0.54
2,116,625 0.54

TANF U REE 8,345,154 2.13

<v B -0.37% (20224E12 5 31 H: 0.56%)

BSEEANEER - 0.37% (20224E12 431 H: 0.00%)

Playtech Plc, 4.250%, 07/03/26 1,475,000 1,440,891 0.37
1,440,891 0.37

< BAE 1,440,891 0.37

AHFVT -10.70% (20224E12 8 31 H: 9.44%)

FH - 0.41% (20224F12 531 H: 0.00%)

Italmatch Chemicals SpA, 10.000%, 06/02/28 1,579,000 1,622,789 041
1,622,789 0.41

BE -2.17% (2022412431 H: 1.44%)

Telecom Italia SpA/Milano, 1.625%, 18/01/29 550,000 474,811 0.12

Telecom Italia SpA/Milano, 2.375%, 12/10/27 2,450,000 2,283,756 0.58

Telecom Italia SpA/Milano, 2.750%, 15/04/25 750,000 729,081 0.19

Telecom Italia SpA/Milano, 3.000%, 30/09/25 800,000 779,124 0.20

Telecom Italia SpA/Milano, 3.625%, 25/05/26 2,000,000 1,961,705 0.50

Telecom Italia SpA/Milano, 5.250%, 17/03/55 1,700,000 1,558,777 0.40

Telecom Italia SpA/Milano, 7.875%, 31/07/28 625,000 693,256 0.18
8,480,510 2.17

BREBAEER - 1.32% (20224£12 431 H: 1.60%)

Inter Media & Communication SpA, 6.750%, 09/02/27 3,485,000 3,347,778 0.86

Lottomatica SpA/Roma, 7.928%, 15/12/30 (FRN) 200,000 201,403 0.05

Lottomatica SpA/Roma, 9.750%, 30/09/27 1,475,000 1,593,437 0.41
5,142,618 1.32

BRIEEBREERL - 1.67% (20224E12831H: 1.30%)
Marcolin SpA, 6.125%, 15/11/26 1,775,000 1,692,268 0.43
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Mundys SpA, 1.875%, 12/02/28 2,275,000 2,088,444 0.54
Nexi SpA, 1.625%, 30/04/26 825,000 780,664 0.20
Nexi SpA, 2.125%, 30/04/29 150,000 132,188 0.03
Rekeep SpA, 7.250%, 01/02/26 2,050,000 1,826,208 0.47
6,519,772 1.67
&Rl - 4.37% (20226812 331 : 4.46%)
doValue SpA, 3.375%, 31/07/26 4,125,000 3,707,773 0.95
Intesa Sanpaolo SpA, 2.925%, 14/10/30 1,000,000 910,880 0.23
Intesa Sanpaolo SpA, 3.750%, 27/08/72(1) 250,000 235,303 0.06
Intesa Sanpaolo SpA, 3.928%, 15/09/26 3,825,000 3,830,149 0.98
Intesa Sanpaolo SpA, 6.375%, 30/09/72(1) 2,000,000 1,910,982 0.49
UniCredit SpA, 2.000%, 23/09/29 2,225,000 2,171,083 0.55
UniCredit SpA, 2.731%, 15/01/32 4,625,000 4335362 1.11
17,101,532 4.37
BAR -0.76% (20224E12 H 31 0 : 0.64%)
Guala Closures SpA, 3.250%, 15/06/28 2,250,000 2,109,712 0.54
Webuild SpA, 7.000%, 27/09/28 825,000 859,881 0.22
2,969,593 0.76
AZVTEE 41,836,814 10.70
BA -1.11% (20224125 31 B : 2.28%)
BE - 1.11% (202248125 31 B : 2.28%)
SoftBank Group Corp, 3.375%, 06/07/29 1,500,000 1,338,730 0.34
SoftBank Group Corp, 4.000%, 19/09/29 300,000 271,941 0.07
SoftBank Group Corp, 4.500%, 20/04/25 2,175,000 2,154,535 0.55
SoftBank Group Corp, 5.000%, 15/04/28 575,000 568,429 0.15
4,333,635 111
A AAE 4,333,635 111
T —U— -2.13% (2022412 H 31 H : 0.59%)
EREBERIEER - 1.29% (202248124310 0.33%)
Linx Capital Ltd, 15.200%, 01/04/25 3,064,620 2,535,973 0.65
TVL Finance Plc, 9.452%, 28/04/28 (FRN) 625,000 637,053 0.16
TVL Finance Plc, 10.250%, 28/04/28 1,550,000 1,850,196 0.48
5,023,222 1.29
BERIEHEBAEER - 0.57% (20224125 31 H: 0.00%)
Avis Budget Finance Plc, 7.250%, 31/07/30 2,100,000 2,243,214 0.57
2,243,214 0.57
& - 0.27% (20226812 H31H: 0.26%)
Kane Bidco Ltd, 6.500%, 15/02/27 975,000 1,044,742 0.27
1,044,742 0.27
Ty—V—E8t 8,311,178 2.13
NIEBTIVT -12.63% (20224E12 A 31 5 13.08%)
FEH - 1.70% (20224£12 A 31 H: 2.03%)
Consolidated Energy Finance SA, 5.000%, 15/10/28 3,075,000 2,487,385 0.64
Herens Midco Sarl, 5.250%, 15/05/29 2,600,000 1,546,187 0.39
Lune Holdings Sarl, 5.625%, 15/11/28 1,850,000 1,497,729 0.38
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Monitchem HoldCo 3 SA, 8.750%, 01/05/28 1,100,000 1,120,105 0.29
6,651,406 1.70
BEE -2.85% (20224212 H 318 : 2.91%)
Altice Financing SA, 2.250%, 15/01/25 1,075,000 1,041,706 0.27
Altice Financing SA, 3.000%, 15/01/28 3,725,000 3,309,321 0.85
Altice Financing SA, 4.250%, 15/08/29 1,950,000 1,716,000 0.44
Altice France Holding SA, 4.000%, 15/02/28 950,000 413,250 0.10
Altice France Holding SA, 8.000%, 15/05/27 2,875,000 1,628,867 0.42
Summer BC Holdco A Sarl, 9.250%, 31/10/27 1,013,684 902,889 0.23
Summer BC Holdco B Sarl, 5.750%, 31/10/26 2,235,000 2,136,101 0.54
11,148,134 2.85
EREBRIEER -4.11% (2022466125318 : 2.89%)
B&M European Value Retail SA, 3.625%, 15/07/25 1,350,000 1,518,700 0.39
B&M European Value Retail SA, 8.125%, 15/11/30 475,000 580,312 0.15
Cirsa Finance International Sarl, 4.750%, 22/05/25 100,000 99,874 0.02
Cirsa Finance International Sarl, 10.375%, 30/11/27 1,325,000 1,442,180 0.37
Codere Finance 2 Luxembourg SA, 11.000%, 30/09/26 1,087,644 530,226 0.13
Codere Finance 2 Luxembourg SA, 12.750%, 30/11/27 1,681,948 100,917 0.03
Dana Financing Luxembourg Sarl, 3.000%, 15/07/29 2,625,000 2,312,032 0.59
Helix Holdco SA, 10.000%, 19/04/26 764,164 0 0.00
Intralot Capital Luxembourg SA, 5.250%, 15/09/24 3,203,653 3,165,741 0.81
LHMC Finco 2 Sarl, 7.250%, 02/10/25 3,978,446 3,940,367 1.01
Motion Finco Sarl, 7.375%, 15/06/30 2,350,000 2,394,718 0.61
16,085,067 4.11
RRIBEBTRIEERT - 0.66% (20224E12H 31 H: 0.44%)
Arena Luxembourg Finance Sarl, 1.875%, 01/02/28 1,925,000 1,712,150 0.44
Ephios Subco 3 Sarl, 7.875%, 31/01/31 825,000 849,673 0.22
2,561,823 0.66
&t -1.75% (2022412 431 B : 3.06%)
4finance SA/luxembourg, 10.750%, 26/10/26 2,500,000 2,302,083 0.59
Codere New Holdco SA, 7.500%, 30/11/27 1,280,280 73,616 0.02
Garfunkelux Holdco 3 SA, 6.750%, 01/11/25 1,625,000 1,285,781 0.33
Garfunkelux Holdco 3 SA, 7.750%, 01/11/25 1,550,000 1,358,504 0.35
Signa Development Finance SCS, 5.500%, 23/07/26(2) 3,400,000 274,429 0.07
Vivion Investments Sarl, 7.900%, 31/08/28 960,000 740,934 0.19
Vivion Investments Sarl, 7.900%, 28/02/29 1,050,000 793,188 0.20
6,828,535 1.75
BAR -0.85% (20224124318 : 1.14%)
ARD Finance SA, 5.000%, 30/06/27 3,600,000 1,762,875 0.45
Galapagos SA/Luxembourg, 5.375%, 30/06/24 45,000 450 0.00
Kleopatra Finco Sarl, 4.250%, 01/03/26 675,000 556,565 0.14
Kleopatra Holdings 2 SCA, 6.500%, 01/09/26 1,885,000 1,006,119 0.26
3,326,009 0.85
NIEEFEE -0.71% (20224125318 : 0.23%)
ContourGlobal Power Holdings SA, 2.750%, 01/01/26 1,900,000 1,813,465 0.46
ContourGlobal Power Holdings SA, 3.125%, 01/01/28 1,100,000 965,795 0.25
2,779,260 0.71
NI'TNTEF 49,380,234 12.63
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AFTa -2.38% (20224512 H 31 H: 2.40%)
BEROEBIAEERS - 0.62% (2022412431 H: 0.42%)
Nemak SAB de CV, 2.250%, 20/07/28 2,725,000 2,410,371 0.62
2,410,371 0.62
TRV F— - 1.70% (20224E12 A 31 H: 1.97%)
Petroleos Mexicanos, 2.750%, 21/04/27 3,775,000 3,169,901 0.81
Petroleos Mexicanos, 3.750%, 16/04/26 1,350,000 1,240,511 0.31
Petroleos Mexicanos, 4.750%, 26/02/29 2,750,000 2,260,267 0.58
6,670,679 1.70
& -0.06% (2022451231 H: 0.01%)
Credito Real SAB de CV SOFOM ER, 5.000%, 01/02/27(2) 2,074,000 238,925 0.06
238,925 0.06
AxLafEt 9,319,975 2.38
ZEEE -1.79% (2022412 H 31 8 : 2.67%)
BEROEBIREERS - 0.76% (2022412 A 31 H: 0.50%)
Clarios Global LP/Clarios US Finance Co, 4.375%, 15/05/26 2,806,000 2,774,105 0.71
Clarios Global LP/Clarios US Finance Co, 4.375%, 15/05/26 144A 175,000 173,011 0.05
2,947,116 0.76
BERIEEBAEER - 0.63% (20224125 31 H: 0.58%)
Allied Universal Holdco LLC/Allied Universal Finance Corp/Atlas Luxco 4
Sarl, 4.875%, 01/06/28 2,550,000 2,458,062 0.63
2,458,062 0.63
BARM -0.40% (2022412 H 31 H: 1.59%)
Ardagh Metal Packaging Finance USA LLC/Ardagh Metal Packaging Finance
Plc. 2.000%, 01/09/28 175,000 154,355 0.04
Ardagh Metal Packaging Finance USA LLC/Ardagh Metal Packaging Finance
Plc. 3.000%, 01/09/29 895,000 718,348 0.18
Ardagh Packaging Finance Plc/Ardagh Holdings USA Inc, 4.750%, 15/07/27 850,000 705,803 0.18
1,578,506 0.40
ZEESE 6,983,684 1.79
ZFTUH -9.26% (2022412 H 31 : 11.56%)
BIE -2.83% (20224212 H31H: 3.13%)
PPF Telecom Group BV, 3.250%, 29/09/27 2,875,000 2,790,878 0.71
Summer BidCo BV, 9.000%, 15/11/25 693,143 685,427 0.18
TMNL Holding BV, 3.750%, 15/01/29 2,800,000 2,651,484 0.68
United Group BV, 3.125%, 15/02/26 700,000 669,812 0.17
United Group BV, 4.625%, 15/08/28 850,000 803,243 0.21
United Group BV, 5.250%, 01/02/30 750,000 707,447 0.18
VZ Vendor Financing II BV, 2.875%, 15/01/29 2,475,000 2,164,642 0.55
Ziggo Bond Co BV, 3.375%, 28/02/30 700,000 589,841 0.15
11,062,774 2.83
BEROEBIAEER - 1.22% (2022412431 8: 1.72%)
Dufry One BV, 2.000%, 15/02/27 1,500,000 1,398,732 0.36
Maxeda DIY Holding BV, 5.875%, 01/10/26 1,275,000 956,604 0.24
ZF Europe Finance BV, 3.000%, 23/10/29 1,700,000 1,559,381 0.40
ZF Europe Finance BV, 6.125%, 13/03/29 800,000 848,352 0.22
4,763,069 1.22
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RERIEEBTIEER - 3.80% (20224£12H31H: 4.21%)
1 0,
?51/"51}}3\;\/-2 Merger Sub LLC/GTCR W Dutch Finance Sub BV, 8.500%, 1,825,000 2.270.108 058
Q-Park Holding I BV, 2.000%, 01/03/27 2,620,000 2,418,915 0.62
Sigma Holdco BV, 5.750%, 15/05/26 1,900,000 1,693,375 0.43
Teva Pharmaceutical Finance Netherlands 1T BV, 4.375%, 09/05/30 2,301,000 2,155,121 0.55
Teva Pharmaceutical Finance Netherlands II BV, 4.500%, 01/03/25 4,289,000 4,279,488 1.10
Teva Pharmaceutical Finance Netherlands II BV, 7.375%, 15/09/29 1,300,000 1,419,584 0.36
Teva Pharmaceutical Finance Netherlands II BV, 7.875%, 15/09/31 550,000 622,288 0.16
14,858,879 3.80
&t -0.07% (20224124318 : 0.00%)
Heimstaden Bostad Treasury BV, 1.625%, 13/10/31 475,000 298,715 0.07
298,715 0.07
BARM -1.34% (202242125 318 : 1.99%)
Compact Bidco BV, 5.750%, 01/05/26 2,425,000 1,142,781 0.29
OI European Group BV, 6.250%, 15/05/28 925,000 966,879 0.25
Selecta Group BV, 8.000%, 01/04/26 825,455 783,470 0.20
Selecta Group BV, 10.000%, 01/07/26 2,844,135 2,333,660 0.60
5,226,790 1.34
A - x1s 36,210,227 9.26
Iy xz— -0.37% (20224512431 H: 0.10%)
BERIEHEBAREER - 0.37% (20224125 31 H: 0.10%)
Nassa Topco AS, 2.875%, 06/04/24 1,471,000 1,456,520 0.37
1,456,520 0.37
N = —oEk 1,456,520 0.37
X< -0.16% (20224E12 531 H: 0.60%)
EREBRIEEER - 0.16% (20224£12H 31 H: 0.60%)
Carnival Corp, 7.625%, 01/03/26 625,000 634,755 0.16
634,755 0.16
NIt 634,755 0.16
BIVRH IV -0.51% (2022412531 H: 0.92%)
BSEESNEER - 0.51% (202248124 31H: 0.92%)
Transportes Aereos Portugueses SA, 5.625%, 02/12/24 2,000,000 1,981,712 0.51
1,981,712 0.51
ATV AR 1,981,712 0.51
AL - 4.44% (202245128 31 H : 5.36%)
SEIE - 0.94% (20224512 A 31 H : 0.50%)
Lorca Telecom Bondco SA, 4.000%, 18/09/27 3,794,000 3,690,396 0.94
3,690,396 0.94
BSEESNEER - 0.69% (20224E12 4318 : 0.92%)
Eroski S Coop, 10.625%, 30/04/29 2,400,000 2,462,250 0.63
Grupo Antolin-Irausa SA, 3.500%, 30/04/28 300,000 227,490 0.06
2,689,740 0.69

BERIEEBTIEER - 1.14% (20224E12H5 31 H: 0.80%)
Grifols SA, 1.625%, 15/02/25 1,600,000 1,559,000 0.40
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Grifols SA, 3.200%, 01/05/25 1,350,000 1,317,276 0.34
Grifols SA, 3.875%, 15/10/28 1,725,000 1,572,604 0.40
4,448,880 1.14
&t -1.29% (20224212 H 318 : 2.22%)
Banco de Credito Social Cooperativo SA, 1.750%, 09/03/28 1,900,000 1,670,534 0.43
Banco de Sabadell SA, 1.125%, 27/03/25 1,200,000 1,161,747 0.30
CaixaBank SA, 6.750%, 13/09/72(1) 2,200,000 2,194,636 0.56
5,026,917 1.29
BAR -0.38% (202242125 318 : 0.92%)
OHL Operaciones SA, 9.750%, 31/03/26 1,628,736 1,502,509 0.38
1,502,509 0.38
AR AR 17,358,442 4.44
AU z—F v -1.73% (2022412531 8: 1.12%)
BERIEEBTIEER - 1.36% (20224£12H31H: 0.97%)
Essity AB, 0.250%, 08/02/31 975,000 827,425 0.21
Verisure Holding AB, 3.250%, 15/02/27 1,250,000 1,198,125 0.31
Verisure Holding AB, 3.875%, 15/07/26 507,000 497,133 0.13
Verisure Holding AB, 7.125%, 01/02/28 625,000 657,420 0.17
Verisure Holding AB, 9.250%, 15/10/27 1,275,000 1,368,721 0.35
Verisure Midholding AB, 5.250%, 15/02/29 800,000 762,098 0.19
5,310,922 1.36
&t -0.37% (20224124318 : 0.15%)
Heimstaden Bostad AB, 3.375%, 15/04/72(1) 1,225,000 508,183 0.13
Sambhallsbyggnadsbolaget i Norden AB, 2.250%, 12/08/27 525,000 349,125 0.09
Sambhallsbyggnadsbolaget i Norden AB, 2.375%, 04/09/26 575,000 413,779 0.10
Sambhallsbyggnadsbolaget i Norden AB, 2.875%, 30/01/72(1) 1,150,000 179,515 0.05
1,450,602 0.37
ATz —F A 6,761,524 1.73
AXVAR -14.08% (20224E12H 31 H: 12.00%)
R - 0.30% (20224212 431 : 0.00%)
INEOS Quattro Finance 2 Plc, 8.500%, 15/03/29 1,125,000 1,185,785 0.30
1,185,785 0.30
BEE - 1.38% (20224212 H 318 : 1.20%)
Vmed O2 UK Financing I Ple, 3.250%, 31/01/31 2,125,000 1,949,688 0.50
Vmed 02 UK Financing I Plc, 4.000%, 31/01/29 400,000 406,951 0.10
Vodafone Group Ple, 2.625%, 27/08/80 1,775,000 1,685,425 0.43
Vodafone Group Ple, 3.000%, 27/08/80 200,000 178,673 0.05
Vodafone Group Plc, 4.200%, 03/10/78 1,200,000 1,170,530 0.30
5,391,267 1.38
EREBRIEER - 5.84% (20224E12H 31 0 : 3.74%)
Allwyn Entertainment Financing UK Plc, 7.250%, 30/04/30 2,075,000 2,179,695 0.56
Carnival Plc, 1.000%, 28/10/29 5,998,000 4,304,083 1.10
Deuce Finco Ple, 5.500%, 15/06/27 2,770,000 2,969,201 0.76
Jaguar Land Rover Automotive Plc, 2.200%, 15/01/24 200,000 199,107 0.05
Jaguar Land Rover Automotive Plc, 4.500%, 15/01/26 1,075,000 1,074,464 0.27
Jaguar Land Rover Automotive Plc, 5.875%, 15/11/24 300,000 301,600 0.07
Jaguar Land Rover Automotive Plc, 6.875%, 15/11/26 625,000 665,750 0.17
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Marks & Spencer Plc, 4.500%, 10/07/27 625,000 692,854 0.18
Marks & Spencer Plc, 6.000%, 12/06/25 875,000 1,009,632 0.26
Pinewood Finance Co Ltd, 3.250%, 30/09/25 700,000 780,178 0.20
Pinewood Finance Co Ltd, 3.625%, 15/11/27 1,550,000 1,631,160 0.42
Pinnacle Bidco Plc, 10.000%, 11/10/28 400,000 476,894 0.12
Punch Finance Plc, 6.125%, 30/06/26 1,900,000 2,022,948 0.52
Stonegate Pub Co Financing 2019 Plc, 8.000%, 13/07/25 1,750,000 1,947,606 0.50
Stonegate Pub Co Financing 2019 Plc, 8.250%, 31/07/25 100,000 112,201 0.03
TI Automotive Finance Plc, 3.750%, 15/04/29 2,700,000 2,461,785 0.63
22,829,158 5.84
BERIEEBAEER - 2.34% (20224125 31 H: 2.28%)
BCP V Modular Services Finance Plc, 6.750%, 30/11/29 1,464,000 1,191,367 0.30
Bellis Acquisition Co Plc, 3.250%, 16/02/26 2,725,000 2,899,586 0.74
Bellis Finco Plc, 4.000%, 16/02/27 200,000 199,395 0.05
EC Finance Plc, 3.000%, 15/10/26 955,000 919,246 0.24
Iceland Bondco Plc, 4.375%, 15/05/28 400,000 382,320 0.10
Iceland Bondco Plc, 9.502%, 15/12/27 (FRN) 675,000 674,338 0.17
Iceland Bondco Plc, 10.875%, 15/12/27 400,000 478,642 0.12
Market Bidco Finco Plc, 5.500%, 04/11/27 525,000 531,859 0.14
Premier Foods Finance Plc, 3.500%, 15/10/26 1,750,000 1,874,759 0.48
9,151,512 2.34
&k -3.05% (20224212431 H: 2.77%)
Agps Bondco Plc, 5.000%, 14/01/29 1,700,000 541,552 0.14
Barclays Plc, 7.125%, 15/09/72(1) 1,700,000 1,898,995 0.49
Barclays Plc, 8.875%, 15/12/72(1) 1,500,000 1,716,493 0.44
Canary Wharf Group Investment Holdings Plc, 2.625%, 23/04/25 1,095,000 1,124,273 0.29
International Personal Finance Plc, 9.750%, 12/11/25 1,445,000 1,407,069 0.36
Iron Mountain UK Plc, 3.875%, 15/11/25 1,375,000 1,517,802 0.39
Jerrold Finco Plc, 4.875%, 15/01/26 550,000 608,049 0.15
Jerrold Finco Plc, 5.250%, 15/01/27 1,800,000 1,914,125 0.49
Newday Bondco Ple, 13.250%, 15/12/26 975,000 1,179,231 0.30
11,907,589 3.05
BARM -1.17% (20224127 315 : 1.48%)
Rolls-Royce Ple, 1.625%, 09/05/28 1,575,000 1,449,774 0.37
Rolls-Royce Ple, 5.750%, 15/10/27 550,000 633,113 0.16
Zenith Finco Plc, 6.500%, 30/06/27 2,700,000 2,503,672 0.64
4,586,559 1.17
AXVREF 55,051,870 14.08
KE -9.34% (20224124318 : 9.31%)
R - 1.34% (20224212 H 318 : 0.53%)
Chemours Co/The, 4.000%, 15/05/26 875,000 858,125 0.22
Olympus Water US Holding Corp, 5.375%, 01/10/29 625,000 530,022 0.14
Olympus Water US Holding Corp, 9.625%, 15/11/28 2,750,000 2,940,102 0.75
SCIL IV LLC/SCIL USA Holdings LLC, 9.500%, 15/07/28 850,000 904,129 0.23
5,232,378 1.34
RREBRIEER - 1.35% (20224£12H 31 0 : 1.85%)
Ford Motor Credit Co LLC, 2.330%, 25/11/25 725,000 703,225 0.18
Ford Motor Credit Co LLC, 2.386%, 17/02/26 200,000 194,259 0.05
Ford Motor Credit Co LLC, 3.021%, 06/03/24 600,000 597,605 0.15



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

77V RIZ
ATEAT#E L 5EEG
G ¥E/Em (z—n) (%)
Ford Motor Credit Co LLC, 3.250%, 15/09/25 1,950,000 1,923,871 0.49
Ford Motor Credit Co LLC, 4.867%, 03/08/27 1,650,000 1,695,767 0.44
Ford Motor Credit Co LLC, 6.860%, 05/06/26 125,000 148,261 0.04
5,262,988 1.35
RERIEEBTRIEER - 3.50% (20224212531 H: 3.09%)
Catalent Pharma Solutions Inc, 2.375%, 01/03/28 2,075,000 1,799,270 0.46
Coty Inc, 5.750%, 15/09/28 1,400,000 1,470,559 0.37
IQVIA Inc, 2.250%, 15/01/28 1,300,000 1,218,203 0.31
IQVIA Inc, 2.250%, 15/03/29 1,450,000 1,324,985 0.34
IQVIA Inc, 2.875%, 15/09/25 875,000 861,137 0.22
Organon & Co/Organon Foreign Debt Co-Issuer BV, 2.875%, 30/04/28 1,139,000 1,040,576 0.27
Primo Water Holdings Inc, 3.875%, 31/10/28 3,925,000 3,771,258 0.96
Spectrum Brands Inc, 4.000%, 01/10/26 2,250,000 2,214,844 0.57
13,700,832 3.50
&t -0.78% (202242124318 : 0.67%)
MPT Operating Partnership LP/MPT Finance Corp, 0.993%, 15/10/26 1,575,000 1,183,227 0.30
MPT Operating Partnership LP/MPT Finance Corp, 2.500%, 24/03/26 725,000 679,122 0.17
MPT Operating Partnership LP/MPT Finance Corp, 3.375%, 24/04/30 1,750,000 1,201,912 0.31
3,064,261 0.78
BAR -1.33% (202242125318 : 2.18%)
Graphic Packaging International LLC, 2.625%, 01/02/29 2,495,000 2,303,110 0.59
Standard Industries Inc/NJ, 2.250%, 21/11/26 3,064,000 2,884,863 0.74
5,187,973 1.33
Frad— -0.74% (20224212 431 8 : 0.66%)
Boxer Parent Co Inc, 6.500%, 02/10/25 2,900,000 2,902,516 0.74
2,902,516 0.74
NIEEE -0.30% (202255125318 : 0.33%)
UGI International LLC, 2.500%, 01/12/29 1,374,000 1,164,456 0.30
1,164,456 0.30
XEEFH 36,515,404 9.34
EHEw 379,026,146 96.95
BREC - 0.27% (2022412 H 31 H: 0.25%)
NI TIVT -0.00% (20224E12 315 0.00%)
BSEEANEER - 0.00% (20224E12 431 H: 0.00%)
Codere Finance 2 Luxembourg SA 44,496 0 0.00
Helix Holdco SA 21,250 0 0.00
0 0.00
o TNVTEE 0 0.00
FFUH -0.06% (20224E12 4318 : 0.10%)
GAR -0.06% (20224E125 31 H: 0.10%)
Selecta Group BV, 12.000%, 01/10/26 PFD 503,961 222373 0.06
222,373 0.06
R xis 222,373 0.06
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TUHR—I -0.07% (2022412 H31 8 : 0.15%)
&t - 0.07% (20224212 4318 : 0.15%)
Teide Ltd 46,467,308 290,423 0.07
290,423 0.07
AR —LVEE 290,423 0.07
KE -0.14% (20224212 A31 5 : 0.00%)
Frad— -0.14% (20224612431 H: 0.00%)
Diebold Nixdorf Inc 21,331 553,169 0.14
553,169 0.14
XE&EH 553,169 0.14
A5 1,065,965 0.27
A—ha—y -0.54% (20224E12 5 31 H: 0.79%)
HKE - 0.54% (20224F12 831 H: 0.79%)
&b - 0.54% (20224E12 A 31 H: 0.79%)
Mulhacen PTE Ltd, 01/12/26 2,126,923 1,442,762 0.37
Mulhacen PTE Ltd, 31/03/28 1,005,379 681,981 0.17
2,124,743 0.54
KEAF 2,124,743 0.54
2—ro—L A8 2,124,743 0.54
TS5k -0.05% (2022412831 H: 0.00%)
ARYR -0.05% (2022412531 H: 0.00%)
FrmaP— -0.05% (2022412431 H: 0.00%)
Linx SA, 31/12/49 0 203,197 0.05
203,197 0.05
AXVREE 203,197 0.05
U e 203,197 0.05
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ANYUBYREBIIHITRNE A KBS —0.00% (2022412831H:0.05%)

Z7URIiT
X 5% REBHRE SHOEE
BE ZHEESE BE  SIERReEH B5IHF R¥ R (z2—m) (%)
JPY 793,070,457 EUR (5,081,928) Brown Brothers Harriman & Co.  30/01/2024 (1,476) 0.00
GBP 94,772 EUR (109,835) Brown Brothers Harriman & Co.  30/01/2024 (944) 0.00
JPY 19,482,767 EUR (125,652) Brown Brothers Harriman & Co.  30/01/2024 (844) 0.00
JPY 28,817,297 EUR (184,777) Brown Brothers Harriman & Co.  30/01/2024 (172) 0.00
GBP 655 EUR (759) Brown Brothers Harriman & Co.  30/01/2024 7 0.00
EUR 70,569 JPY (11,000,000) Brown Brothers Harriman & Co.  30/01/2024 103 0.00
Ny VHYBERESS 7 AN E & BRI AR DOREBA RS 103 0.00
~yUHVBRE LS T AN E BB B TIRAROREFH R G (3,443) 0.00
NIEffikE
(2—m)
BEREFBEL TAEME CHESN SRR E 382,420,154 97.81
B FBC CTAEfM% CREEN2EMA R (3,443) 0.00
ZOMOE PEF LS 8,553,994 2.19
BRSO E \IRBR T DM E 390,970,705 100.00
(1) HEHIRR
2) 77 AN
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SRER

FRIZED D SN ALY 4 (949,592)

XX I AL DI I EL Y 4 (288,823)

4 AR (1,030)

LK (3,199,512)

Bl RUR BN BIA B T0) 1,119

BEMHEORAE IRBTIMEEDER ICLIBAREAFH (3,198,393)

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

Class SD JPY Hedged (in JPY) 4,578.8658 343,956 1,574,928.,366



LG IR TANTGUR =TT N A—LF-RUR-T7UR

P& A MRES B

(2023412 A 31 HBAE)
7RI
ANTEAH#% HDHEE
E24i #Hm CkR) (%)
&% - 94.63% (20224E12831H: 91.81%)
Na—FHEE - 1.21% (20224E12831H: 0.83%)
BEREEAEER - 1.21% (20224E12H31H: 0.83%)
Li & Fung Ltd, 5.250%, 03/05/72( 300,000 135,187 121
135,187 1.21
NI —HHEEAE 135,187 1.21
EHENS—DUES - 1594% (20224E12H318: 12.82%)
BSETANEER - 6.20% (20224E12H31H: 4.00%)
Fortune Star BVI Ltd, 5.000%, 18/05/26 300,000 218,888 1.96
Studio City Finance Ltd, 6.000%, 15/07/25 200,000 196,533 1.76
Studio City Finance Ltd, 6.500%, 15/01/28 300,000 277,368 248
692,789 6.20
&7 - 8.10% (20224E12H31A: 7.75%)
Franshion Brilliant Ltd, 6.000%, 08/08/72) 200,000 169,407 1.52
Huarong Finance 2019 Co Ltd, 3.250%, 13/11/24 200,000 193,751 1.73
Huarong Finance I Co Ltd, 4.625%, 03/06/26 300,000 285,388 2.55
Sun Hung Kai & Co BVI Ltd, 5.000%, 07/09/26 300,000 257,215 230
905,761 8.10
GAR - 1.64% (202245125310 0.00%)
Yunda Holding Investment Ltd, 2.250%, 19/08/25 200,000 183,151 1.64
183,151 1.64
TRV ERLE 1,781,701 15.94
FAw S - 19.71% (202245128 31H: 22.12%)
Fht - 2.66% (20224E12A31H: 1.63%)
China Honggiao Group Ltd, 6.250%, 08/06/24 300,000 297,559 2.66
297,559 2.66
BEREEENER - 8.34% (20224E12331H: 6.09%)
Melco Resorts Finance Ltd, 5.625%, 17/07/27 300,000 282,375 2.53
Wynn Macau Ltd, 5.625%, 26/08/28 400,000 371,064 3.32
Zhongsheng Group Holdings Ltd, 3.000%, 13/01/26 300,000 279,000 2.49
932,439 8.34
FEESHBI RIS ERS - 5.31% (20224E12H31H: 2.03%)
eHi Car Services Ltd, 7.000%, 21/09/26 300,000 205,022 1.83
Health & Happiness H&H International Holdings Ltd, 13.500%, 26/06/26 400,000 388,863 348
593,885 531
&R - 3.40% (2022412310 12.37%)
FWD Group Holdings Ltd, 6.375%, 13/03/72(" 250,000 224,448 2.01
Longfor Group Holdings Ltd, 4.500%, 16/01/28 300,000 155,467 1.39
379,915 3.40
TA<w B ER 2,203,798 19.71




LG IR TANTGUR =TT N A—LF-RUR-T7UR

77Nz
ATEAfi#E HH5EIE
SHIA FHim CKkRML) (%)
E - 1.57% (20224E12431H: 0.00%)
FEESEBREEE - 1.57% (202248128 31H: 0.00%)
Wens Foodstuffs Group Co Ltd, 2.349%, 29/10/25 200,000 175,279 1.57
175,279 1.57
FEEF 175,279 1.57
B - 6.34% (20224E12A31H: 5.91%)
EREERIEER - 1.03% (20224E12831H: 0.81%)
GLP China Holdings Ltd, 2.950%, 29/03/26 200,000 115,475 1.03
115,475 1.03
&R - 531% (20224E12H31H: 5.10%)
Bank of East Asia Ltd/The, 5.875%, 19/03/72(" 250,000 234,452 2.10
FEC Finance Ltd, 7.375%, 18/04/72(" 200,000 182,420 1.63
Yanlord Land HK Co Ltd, 5.125%, 20/05/26 300,000 176,337 1.58
593,209 5.31
HEAE 708,684 6.34
ALK - 523% (20224E12 8310 : 14.55%)
IXRILE— - 523% (20224E12H31H: 3.28%)
Adani Green Energy UP Ltd/Prayatna Developers Pvt Ltd/Parampujya
Solar Energ, 6.250%, 10/12/24 300,000 296,880 2.66
ReNew Pvt Ltd, 5.875%, 05/03/27 300,000 287,404 2.57
584,284 5.23
A FEE 584,284 5.23
AVRXYT - 4.13% (20224E12 5310 : 2.80%)
FH - 2.56% (20224E12831H: 0.00%)
Bukit Makmur Mandiri Utama PT, 7.750%, 10/02/26 300,000 286,356 2.56
286,356 256
RS HBN BRI ERS - 1.57% (202248128 31H: 0.00%)
Japfa Comfeed Indonesia Tbk PT, 5.375%, 23/03/26 200,000 175,084 1.57
175,084 1.57
AVFRVTEEE 461,440 4.13
Tr—V—58 - 1.30% (20224125318 0.96%)
BARM - 1.30% (20224E12531H: 0.96%)
West China Cement Ltd, 4.950%, 08/07/26 200,000 145,819 1.30
145,819 1.30
TUxy—V—B4&E 145,819 1.30
F—YL ¥R - 8.67% (20224E12H31H: 8.37%)
FERSEBAUNERR - 2.20% (20224128 31H: 0.00%)
India Toll Roads, 5.500%, 19/08/24 250,000 245,810 2.20
245,810 2.20
ITRIVE— - 1.76% (20224E12A31H: 2.17%)
Greenko Solar Mauritius Ltd, 5.550%, 29/01/25 200,000 196,705 1.76
196,705 1.76



LG IR TANTGUR =TT N A—LF-RUR-T7UR

TR
ATEAfi#E HH5EIE
S8R B CKRLY) (%)
BLEEAMF - 1.67% (20224E12A31H: 2.05%)
CA Magnum Holdings, 5.375%, 31/10/26 200,000 186,782 1.67
186,782 1.67
NS - 3.04% (20224E12H31H: 0.00%)
Clean Renewable Power Mauritius Pte Ltd, 4.250%, 25/03/27 180,000 164,625 1.47
India Clean Energy Holdings, 4.500%, 18/04/27 200,000 175,438 1.57
340,063 3.04
TV X REF 969,360 8.67
EL )L - 1.89% (20224512 31H: 1.09%)
BT - 1.89% (202242124318 : 1.09%)
Mongolia Government International Bond, 8.650%, 19/01/28 200,000 211,175 1.89
211,175 1.89
T VAR 211,175 1.89
FIH - 2.88% (20224E12H31H: 1.76%)
NIRRT - 2.88% (20224E12H31H: 1.76%)
Mong Duong Finance Holdings BV, 5.125%, 07/05/29 345,859 321,820 2.88
321,820 2.88
A E AR 321,820 2.88
RERZ - 2.92% (20225512H31H: 0.66%)
BUF - 2.92% (20225212831 H: 0.66%)
Pakistan Government International Bond, 6.875%, 05/12/27 300,000 204,390 1.83
Pakistan Government International Bond, 7.375%, 08/04/31 200,000 122,260 1.09
326,650 2.92
RERFEF 326,650 2.92
TAIEY - 6.70% (202262128315 : 4.88%)
ZAE - 1.68% (20224128 31H: 1.97%)
San Miguel Corp, 5.500%, 29/01/72V 200,000 188,172 1.68
188,172 1.68
IXIVF— - 1.69% (20224E12H31H: 0.98%)
Petron Corp, 5.950%, 19/10/72(V 200,000 188,742 1.69
188,742 1.69
&b - 1.71% (20224E12A31H: 0.00%)
Rizal Commercial Banking Corp, 6.500%, 27/02/72(" 200,000 191,317 1.71
191,317 1.71
INREEE - 1.62% (20224E12H31H: 0.91%)
SMC Global Power Holdings Corp, 7.000%, 21/04/72V 200,000 180,675 1.62
180,675 1.62
T4V AR 748,906 6.70
VTR —IV - 6.90% (202245128318 6.96%)
TRV — - 2.56% (20224£12H31H: 2.52%)
Medco Bell Pte Ltd, 6.375%, 30/01/27 300,000 287,149 2.56
287,149 2.56



LG IR TANTGUR =TT N A—LF-RUR-T7UR

TR
ANIEAHHE HH5EIE
8415 Hi CkFM) (%)
&7 - 1.60% (20224E12A31H: 1.91%)
Theta Capital Pte Ltd, 8.125%, 22/01/25 200,000 178,723 1.60
178,723 1.60
NI - 2.74% (20224E12A31H: 0.00%)
Continuum Energy Aura Pte Ltd, 9.500%, 24/02/27 300,000 306,174 2.74
306,174 2.74
LU R—IVEE 772,046 6.90
EE - 1.64% (202242124318 : 1.06%)
& - 1.64% (202252125318 : 1.06%)
Tongyang Life Insurance Co Ltd, 5.250%, 22/03/72) 200,000 183,578 1.64
183,578 1.64
EBEESH 183,578 1.64
AT - 412% (20224E12H31H: 1.20%)
BUF - 4.12% (202242124318 : 1.20%)
Sri Lanka Government International Bond, 6.825%, 18/07/26 400,000 207,300 1.85
Sri Lanka Government International Bond, 7.850%, 14/03/29 500,000 253,279 2.27
460,579 4.12
YT hiE 460,579 4.12
HA - 1.72% (20224212531 H: 3.66%)
&/ - 1.72% (202242125318 : 3.66%)
Bangkok Bank Pcl/Hong Kong, 5.000%, 23/03/72(V 200,000 191,879 1.72
191,879 1.72
LG 191,879 1.72
TAUA - 1.76% (20224E12H31H: 0.00%)
R - 1.76% (202242125318 : 0.00%)
Periama Holdings LLC/DE, 5.950%, 19/04/26 200,000 197,324 1.76
197,324 1.76
TAV &R 197,324 1.76
BREE 10,579,509 94.63




LG IR TANTGUR =TT N A—LF-RUR-T7UR

ANYUBYREBIIHITRANEAB BRI —231%(2022412831H:1.98%)

TR
ZHL G1b:3 REBHE SHEE
BR ZEEESE BE SlIEEREH G HF R H CRRV) (%)
USD 7,112 JPY (1,000,000) Brown Brothers Harriman & Co. 30/01/2024 11 0.00
JPY 500,000 USD (3,522) Brown Brothers Harriman & Co.  30/01/2024 29 0.00
JPY 27,175,120 USD (188,375) Brown Brothers Harriman & Co.  30/01/2024 4,578 0.04
JPY 1,512,121,331 USD (10,482,782) Brown Brothers Harriman & Co.  30/01/2024 253,826 2.27
~y VOB ST T AN E AR EENIRDIREBFIREF 258,444 231
NTEAR#
CKRR)
HEEL TAEMR THES NS SRIEE 10,837,953 96.94
ZOMOEEEFS IO 342,234 3.06
BELEORAETIRB T HMERE 11,180,187 100.00

(1) JESIIR
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ILZ IPORTFTANGUR =TT AVRRR ARG L—R KRR TD7UR

A AR E
2023412 H 31 BIZHE T 32T
CKRV)

SIS 1,234,244

A AR 35 A (108)

{EI8 218 U CA IR CHIES A RNE iE 1 L OVE A IR D HHE K (1,999,006)

ERBELAT (764,870)

AR (106,199)

At FAERRRTE (871,069)

SRER

I EAYVANSSE 7Y oY dWidl D= Ry (651,547)

XL A DI ALY 4 (209,279)

Y (S (6)

BRSPS (1,731,901)

Bl (FUR BN B A 5 Te) 1,443

BEMFEORAE \RBTIMEBECERICLIBOEAF (1,730,458)

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

Class SD JPY Hedged (in JPY) 8,340.2590 268,223 2,237,049,285



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

P& A MRES B

20234212 A 31 A BL7E
TR
AIEfi#% HH5EIE
SEA HiE CERL) (%)
B2+ -96.78% (2022412 H31H: 92.67%)
WRFN—DV S -8.42% (20224E12H 31 H: 14.37%)
& -3.52% (20224212 H 31 B : 4.62%)
Hysan MTN Ltd, 2.820%, 04/09/29 500,000 433,712 1.71
Sinochem Offshore Capital Co Ltd, 2.250%, 24/11/26 500,000 459,351 1.81
893,063 3.52
BAR -2.79% (20224125 31H: 6.34%)
Guangzhou Metro Investment Finance BVI Ltd, 2.310%, 17/09/30 300,000 247,830 0.98
Yunda Holding Investment Ltd, 2.250%, 19/08/25 500,000 457,876 1.81
705,706 2.79
INREEE -2.11% (20224E12H318: 1.71%)
CLP Power HK Finance Ltd, 3.550%, 06/02/72(1) 550,000 534,732 2.11
534,732 2.11
FFN—V B E 2,133,501 8.42
BFE -2.20% (20224124 31 H:0.00%)
ITRIVE— -2.20% (2022412 A 31 H: 0.00%)
CNOOC Petroleum North America ULC, 6.400%, 15/05/37 500,000 557,298 2.20
557,298 2.20
S F AR 557,298 2.20
A2 -19.02% (20224E12 8 31 H: 14.77%)
HEE - 4.87% (20224212 H 318 : 7.44%)
Alibaba Group Holding Ltd, 4.500%, 28/11/34 400,000 376,265 1.49
Tencent Holdings Ltd, 3.840%, 22/04/51 600,000 451,171 1.78
Tencent Music Entertainment Group, 2.000%, 03/09/30 500,000 406,127 1.60
1,233,563 4.87
AREBRIEER -3.63% (20224£12H 31 H: 0.00%)
Sands China Ltd, 2.550%, 08/03/27 500,000 453,794 1.79
Zhongsheng Group Holdings Ltd, 3.000%, 13/01/26 500,000 465,000 1.84
918,794 3.63
BRIEEBREERL - 2.09% (20224E128 31 H: 1.69%)
China Modern Dairy Holdings Ltd, 2.125%, 14/07/26 600,000 530,233 2.09
530,233 2.09
LA -2.33% (20224125 31 H: 0.00%)
Hutchison Whampoa International 03/33 Ltd, 7.450%, 24/11/33 500,000 591,227 2.33
591,227 2.33
&7 -6.10% (20224212 H 31 B : 5.64%)
Champion MTN Ltd, 2.950%, 15/06/30 500,000 416,890 1.64
China Overseas Finance Cayman VI Ltd, 6.450%, 11/06/34 200,000 202,910 0.80
Goodman HK Finance, 3.000%, 22/07/30 500,000 428,635 1.69
Hongkong Land Finance Cayman Islands Co Ltd/The, 5.250%, 14/07/33 500,000 498,558 1.97
1,546,993 6.10
TARVHEREAE 4,820,810 19.02




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

TZ7URIZ
INTEA#% HH5EIE
S8R HiE CKEV) (%)
HE -4.21% (202245128 318 : 0.00%)
&t - 4.21% (20224124318 : 0.00%)
China Development Bank Financial Leasing Co Ltd, 2.875%, 28/09/30 600,000 566,383 2.24
China Development Bank/Hong Kong, 0.625%, 12/01/24 500,000 499,405 1.97
1,065,788 4.21
FEEFH 1,065,788 4.21
ek - 13.31% (20224124318 : 11.51%)
SEIE - 1.73% (20224512 A 31 H : 2.08%)
Xiaomi Best Time International Ltd, 3.375%, 29/04/30 500,000 440,119 1.73
440,119 1.73
& - 11.58% (2022412 H31 8 : 3.56%)
AIA Group Ltd, 2.700%, 07/10/72(1) 800,000 731,125 2.88
Bank of East Asia Ltd/The, 6.750%, 15/03/27 500,000 502,384 1.98
China Ping An Insurance Overseas Holdings Ltd, 2.850%, 12/08/31 500,000 406,047 1.60
CMB International Leasing Management Ltd, 2.750%, 12/08/30 500,000 427,387 1.69
Dah Sing Bank Ltd, 3.000%, 02/11/31 400,000 361,293 1.43
Shanghai Commercial Bank Ltd, 6.375%, 28/02/33 500,000 505,916 2.00
2,934,152 11.58
BHEEH 3,374,271 13.31
AR -2.53% (20224E12H31H: 8.73%)
BERIEEBTIEER - 0.71% (20224212531 H: 2.05%)
Adani Ports & Special Economic Zone Ltd, 4.200%, 04/08/27 200,000 180,012 0.71
180,012 0.71
&b - 1.82% (20224£12 A 31 H: 3.29%)
Power Finance Corp Ltd, 3.950%, 23/04/30 500,000 460,714 1.82
460,714 1.82
AL REE 640,726 2.53
AVRRLT -3.36% (20224E12A31H: 4.72%)
R -1.99% (2022412 4318 : 0.00%)
Indonesia Asahan Aluminium PT/Mineral Industri Indonesia Persero PT,
5.450%, 15/05/30 500,000 505,013 1.99
505,013 1.99
BRIEEBREER - 1.37% (20224E128 31 H: 1.09%)
Indofood CBP Sukses Makmur Tbk PT, 3.541%, 27/04/32 400,000 346,419 1.37
346,419 1.37
AV RRT A 851,432 3.36
FFUH -3.04% (20224E12 531 A :1.88%)
INEEFZE -3.04% (202242124 31 5 :1.88%)
Majapahit Holding BV, 7.875%, 29/06/37 500,000 594,966 2.35
Minejesa Capital BV, 5.625%, 10/08/37 200,000 175,288 0.69
770,254 3.04
V- Xix 770,254 3.04




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

TR
INTEA#% HH5EIE
S8R HiE CERL) (%)
TUHR—IL -3.66% (202245128 31 H : 11.64%)
&t -2.51% (20224212 H 31 8 : 9.45%)
United Overseas Bank Ltd, 2.000%, 14/10/31 700,000 637,169 2.51
637,169 2.51
INRFE -1.15% (20228124315 : 2.19%)
RH International Singapore Corp Pte Ltd, 4.500%, 27/03/28 300,000 290,809 1.15
290,809 1.15
AR —NEE 927,978 3.66
BEE -24.61% (202242125318 : 14.63%)
FEHF - 1.63% (2022412 531 H: 0.94%)
LG Chem Ltd, 2.375%, 07/07/31 500,000 414,552 1.63
414,552 1.63
ITRIVE— -1.67% (20224E12 A 31 H: 1.29%)
Korea National Oil Corp, 2.625%, 18/04/32 500,000 423,260 1.67
423,260 1.67
&/ -16.18% (202242124318 : 9.05%)
Hanwha Life Insurance Co Ltd, 3.379%, 04/02/32 800,000 728,472 2.87
KB Capital Co Ltd, 1.500%, 28/10/25 600,000 555,465 2.19
Kookmin Bank, 4.500%, 01/02/29 600,000 574,142 2.27
Korea Investment & Securities Co Ltd, 6.875%, 06/11/26 300,000 305,523 1.21
Kyobo Life Insurance Co Ltd, 5.900%, 15/06/52 500,000 494,981 1.95
Mirae Asset Securities Co Ltd, 6.875%, 26/07/26 450,000 458,668 1.81
NongHyup Bank, 4.875%, 03/07/28 500,000 502,531 1.98
Shinhan Bank Co Ltd, 4.500%, 26/03/28 500,000 481,661 1.90
4,101,443 16.18
BUF -2.32% (2022412 4318 : 0.00%)
Korea Housing Finance Corp, 4.625%, 24/02/33 600,000 587,164 2.32
587,164 2.32
AISEZE -2.81% (20224512 3318 : 1.64%)
Korea Electric Power Corp, 5.125%, 23/04/34 700,000 711,277 2.81
711,277 2.81
®ESEH 6,237,696 24.61
HA -3.46% (20225212831 H:3.71%)
&b -3.46% (20224E12 A 31 H: 2.16%)
Bangkok Bank Pcl/Hong Kong, 3.466%, 23/09/36 500,000 421,258 1.66
Muang Thai Life Assurance Pcl, 3.552%, 27/01/37 500,000 456,000 1.80
877,258 3.46
HAEE 877,258 3.46
AXVR -5.45% (20224£12H 31 H: 0.00%)
&b -5.45% (20224E12 A 31 H: 0.00%)
Prudential Funding Asia Plc, 2.950%, 03/11/33 500,000 440,181 1.74
Standard Chartered Plc, 2.678%, 29/06/32 400,000 324,969 1.28
Standard Chartered Plc, 6.301%, 09/01/29 600,000 614,748 243
1,379,898 5.45
AXVREEE 1,379,898 5.45




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

TR
AEfHi#% HH5EIE
SHIA bilid] CERL) (%)
TAUA -3.51% (20224E12 531 H: 0.00%)
&t -1.93% (202242124318 : 0.00%)
BOC Aviation USA Corp, 4.875%, 03/05/33 500,000 489,567 1.93
489,567 1.93
BUF - 1.58% (20224212 4 31 B : 0.00%)
United States Treasury Bill ZCP, 23/01/24 400,000 398,714 1.58
398,714 1.58
TAVuER 888,281 3.51
A 24,525,191 96.78
S MELHI—0.28%(20224E12 A 31 H:0.01%)
Z7URIiC
REDIHEE S5DHEE
R SEA G HFE CERL) (%)
8 US Long Bond (CBT) Futures March 24 ~ Goldman Sachs International 70,859 0.28
FEMFERNARDRES RS 3 70,859 0.28
SV E A E B9 —0.009%(2022412 A 31 H:0.00%)
77 Ric
ZH 51 REBIHEE HD3EE
BE ZHEESE BER SERESE 5 MF REH CKRL) (%)
JPY 1,000,000 USD (7,050) Brown Brothers Harriman & Co.  04/01/2024 20 0.00
SN ERBEERNIRIREL R AF 20 0.00



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

~NYUHYIBREIIFITIRNE LB SLIERI—1.42%(2022412H31H :1.55%)

77U NIiT
ZHX 5 REBHE LHD58E
B EREESE B WEELHE Bi5 | WHE GV (%)
JPY 69,300,408 USD (492,243) Brown Brothers Harriman & Co.  30/01/2024 (185) 0.00
USD 7,080 JPY (1,000,000) Brown Brothers Harriman & Co.  30/01/2024 21 0.00
JPY 500,000 USD (3,509) Brown Brothers Harriman & Co.  30/01/2024 41 0.00
JPY 39,324,399 USD (272,593) Brown Brothers Harriman & Co.  30/01/2024 6,625 0.03
JPY 2,105,568,131 USD (14,596,852) Brown Brothers Harriman & Co.  30/01/2024 353,443 1.39
~yUHVERE IS T AN E BRI TNARDREBIFIR A 360,109 1.42
~oUHVBRE SRS T AN E BB BTRRAROREFH R G (206) 0.00
NTEATA%
CKREAL)
HEZBC CAEfME CREShO&RERE 24,956,179 98.48
HEZEC CAEME eI &RMA R (206) 0.00
EOMDEFEL L OEALE 386,150 1.52
BB HORAEIFE T DMERE 25,342,123 100.00

(1) HEHI PR

— 100 —
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2023412 H 29 HIZH&E T 32 R+ IHA R
CKRV)

g

SRAT O EFIE. 145,641
&SRR (PR U B PEBR ) 2,771,779
HEUL 2R 7,536
I35 At 2,924,956
2H

P AR 36,887
B H 16,231
REEH 3,220
5| ERAT M 3,550
Z R 2,951
TEHS 755
ST 5,940
B FH S 17,405
G 86,939
PR R 2,838,017
BB MREE TR E IR DR (2,537,278)
HMEE S 3 L OY E 25 e I LK AR D4 % (5,486,051)
L HRBIMER (8,023,329)
PG A MRS AT ZE 4R 4% 4,184,791
S E 2 R e LI AR DRI A E AR (1,353,107
L HIPLm 2= R 2,831,684
EAORKRICLAMIEIEOEAE (2,353,628)

1 04 7= 05 PEMAS FATIE S AR W& PE
JPY-D Units (in JPY) 3,356 28,550 95,822,717
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KNG PE B
2023412 H 29 H 81
CKRL)
e e A ATAMEH M I (%)
Z—2ZFVT
T iEHE (HEEHE)
USD 750,000  NBN CO LTD 6.0000% 06/10/33 144A 807,205 1.67
USD 400,000  APA INFRA 5.0000% 23/03/35 144A 379,536 0.79
USD 200,000 NBN CO LTD 5.7500% 06/10/28 144A 208,014 0.43
1,394,755 2.89
A —ANZUT & 1,394,755 2.89
%
EEHSHIE
USD 600,000 KBC GROUP NV FRN 19/01/29 144A 610,408 1.27
USD 500,000 KBC GROUP NV FRN 21/09/34 144A 529,319 1.10
1,139,727 237
AL —Ef 1,139,727 2.37
HFF
EEHSFIE
USD 400,000 ENBRIDGE INC FRN 15/07/77 365,624 0.76
365,624 0.76
T EHE (HEEHE)
USD 600,000  ALIMEN COUCHE 2.9500% 25/01/30 144A 537,956 1.13
USD 250,000 TRANSCANADA PL 7.6250% 15/01/39 300,697 0.62
USD 250,000  ENBRIDGE INC 5.7000% 08/03/33 260,297 0.54
USD 200,000 BROOKFIELD FIN 6.3500% 05/01/34 213,236 0.44
USD 80,000 ENBRIDGE INC 6.7000% 15/11/53 93,664 0.19
USD 100,000  ENBRIDGE INC 3.4000% 01/08/51 73,388 0.15
1,479,238 3.07
HF 2 E 1,844,862 3.83
TAw R
T iEHE (HEEHE)
USD 200,000  AVOLON HDGS 6.3750% 04/05/28 144A 204,040 0.42
USD 200,000  AVOLON HDGS 2.5280% 18/11/27 144A 177,213 0.37
381,253 0.79
A i EE 381,253 0.79
TR
EEHSFIE
USD 500,000  BPCE FRN 19/10/27 144A 514,599 1.06
USD 400,000  SOCIETE GENERALE FRN 09/06/27 144A 364,174 0.76
878,773 1.82
HiEtE (EESMIRK)
USD 250,000  BPCE 5.1250% 18/01/28 144A 249,518 0.53
USD 200,000 ELEC DE FRANC 6.9000% 23/05/53 144A 227,994 0.47
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W i Ke2ik] FFAMAE I PE I (%)
USD 200,000 ELEC DE FRANC 5.7000% 23/05/28 144A 207,023 0.43
UsD 200,000  TOTAL CAP INTL 2.9860% 29/06/41 156,448 0.32
USD 100,000 TOTAL CAP INTL 3.1270% 29/05/50 73,890 0.15
914,873 1.90
75 A3 1,793,646 3.72
TANGUR
HiEtE (EESMIE)
USD 700,000  SMBC AVIATION 5.7000% 25/07/33 144A 709,457 1.48
UsD 400,000  SMBC AVIATION 5.4500% 03/05/28 144A 402,293 0.83
USD 400,000  SMBC AVIATION 1.9000% 15/10/26 144A 363,320 0.75
UsD 400,000  SMBC AVIATION 2.3000% 15/06/28 144A 351,445 0.73
USD 200,000 TRANE TECH 5.2500% 03/03/33 207,509 0.43
UsD 200,000  AERCAP IRELAND 4.4500% 03/04/26 196,417 0.41
2,230,441 4.63
TANTRE 2,230,441 4.63
HA
EEHSFIE
UsD 500,000  MITSUB UFJ FIN FRN 22/02/29 509,244 1.06
509,244 1.06
T iEE (HEEAIE)
USD 250,000  SUMITOMO CORP 5.5500% 09/03/28 EMTN 256,681 0.53
256,681 0.53
BN 765,925 1.59
FoF
EEHSHIE
USD 250,000 COOPERATIEVE RAB FRN 28/02/29 144A 253,883 0.53
UsD 250,000 COOPERATIEVE RAB FRN 22/08/28 144A 246,245 0.51
500,128 1.04
HiEtE (EESMIE)
UsD 700,000  JDE PEET'S NV 1.3750% 15/01/27 144A 629,186 1.30
USD 400,000  EDP FINANCE B 6.3000% 11/10/27 144A 419,152 0.87
UsD 400,000  ENEL FIN INTL 6.8000% 14/10/25 144A 410,035 0.85
USD 300,000  JDE PEET'S NV 2.2500% 24/09/31 144A 240,763 0.50
UsD 200,000  SHELL INTL FIN 6.3750% 15/12/38 230,785 0.48
UsD 200,000  E.ON INTL FIN 6.6500% 30/04/38 144A 222,270 0.46
USD 250,000  JAB HOLDINGS 4.5000% 08/04/52 144A 196,605 0.41
USD 200,000  SHELL INTL FIN 3.0000% 26/11/51 143,514 0.30
2,492.310 5.17
FF 25 2,992,438 6.21
IV z—
T iEHE (HEEHE)
USD 250,000  EQUINOR ASA 3.7000% 06/04/50 207,934 0.43
USD 100,000  EQUINOR ASA 1.7500% 22/01/26 94,562 0.20
302,496 0.63
I z—Et 302,496 0.63
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UHR—
T iEHE (HEEHE)
USD 500,000  PFIZER INVSTMNT 4.7500% 19/05/33 501,368 1.04
USD 400,000  PFIZER INVSTMNT 5.3400% 19/05/63 406,934 0.84
USD 300,000  PFIZER INVSTMNT 4.6500% 19/05/30 302,371 0.63
USD 200,000  PFIZER INVSTMNT 5.3000% 19/05/53 205,802 0.43
1,416,475 2.94
UK R—VE 1,416,475 2.94
ALY
HiEtE (EESMIE)
USD 400,000 BANCO SANTANDER 6.6070% 07/11/28 426,104 0.88
USD 300,000 TELEFONICA EMIS 7.045% 20/06/36 340,157 0.71
USD 150,000  TELEFONICA EMIS 5.5200% 01/03/49 145,697 0.30
911,958 1.89
AN ES 911,958 1.89
AR
EEHSFIE
UsD 750,000  UBS GROUP FRN 02/02/27 144A 686,360 1.43
USD 250,000  UBS GROUP FRN 14/05/32 144A 213,440 0.44
899,800 1.87
2A ARG 899,800 1.87
AFYR
EEHSFIE
USD 400,000 NATWEST GROUP FRN 22/03/25 398,591 0.82
UsD 400,000 LLOYDS BK GR PLC FRN 07/11/28 375,883 0.78
USD 250,000 STANDARD CHART FRN 16/11/28 144A 270,310 0.56
UsD 250,000 LLOYDS BK GR PLC FRN 07/08/27 254,458 0.53
USD 200,000 BARCLAYS PLC FRN 02/11/33 224,362 0.47
UsD 200,000 BARCLAYS PLC FRN 02/11/28 213,825 0.44
UsD 200,000 NATWEST GROUP FRN 10/11/26 206,965 0.43
1,944,394 4.03
T EHE (HEEHE)
USD 300,000 ASTRAZENECA PLC 3.0000% 28/05/51 225,939 0.48
USD 200,000  CSL FINANCE P 4.9500% 27/04/62 144A 189,371 0.39
USD 170,000  VODAFONE GROUP 5.7500% 10/02/63 173,701 0.36
USD 100,000  ASTRAZENECA PLC 6.4500% 15/09/37 117,191 0.24
USD 100,000  VODAFONE GROUP 5.6250% 10/02/53 101,607 0.21
USD 100,000  VODAFONE GROUP 4.8750% 19/06/49 91,113 0.19
898,922 1.87
AXY ARG 2,843,316 5.90
TAYH
EEHSFIE
USD 600,000 CHARLES SCHWAB FRN 24/08/34 632,437 1.31
UsD 350,000 MORGAN STANLEY FRN 18/10/28 366,694 0.76
USD 150,000  SEMPRA FRN 01/04/52 128,725 0.27
1,127,856 2.34
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Tt (BEEFIE)
USD 700,000  WEA FINANCE L 2.8750% 15/01/27 144A 622,944 1.30
USD 500,000  AT&T INC 5.4000% 15/02/34 516,778 1.08
USD 500,000  BOEING CO 5.1500% 01/05/30 509,740 1.07
USD 500,000  HP ENTERPRISE 5.9000% 01/10/24 501,204 1.05
USD 500,000  ATHENE GLOBAL 2.5140% 08/03/24 144A 496,666 1.04
USD 500,000  PACIFIC GAS&ELEC 4.9500% 08/06/25 496,650 1.04
USD 500,000  AXA EQUITABLE HO 4.3500% 20/04/28 482,933 1.01
USD 500,000  ASHTEAD CAPIT 4.3750% 15/08/27 144A 480,195 1.00
USD 500,000  AMERICAN TOWER 3.9500% 15/03/29 477,486 0.99
USD 480,000 NW MUTUAL GLO 4.3500% 15/09/27 144A 473,364 0.98
USD 450,000  COREBRIDGE FI 6.0500% 15/09/33 144A 469,731 0.97
USD 600,000  FIDELITY NATL IN 3.1000% 01/03/41 447,326 0.93
USD 450,000  AT&T INC 4.5% 15/05/35 427,369 0.89
USD 400,000  MITSUBISHI HC 5.6580% 28/02/33 REGS 408,804 0.85
USD 400,000 REALTY INCOME 4.8500% 15/03/30 402,219 0.83
USD 400,000  ASHTEAD CAPIT 4.0000% 01/05/28 144A 376,679 0.78
USD 400,000 NW MUTUAL GLO 1.7500% 11/01/27 144A 365,981 0.76
USD 350,000  DTE ELECTRIC CO 5.2000% 01/04/33 364,114 0.76
USD 300,000  ONEOK INC 6.6250% 01/09/53 337,853 0.70
USD 400,000  7-ELEVEN INC 1.8000% 10/02/31 144A 325,683 0.68
USD 300,000  ALCON FINANCE 5.7500% 06/12/52 144A 324,948 0.67
USD 300,000  PFIZER INC 5.6000% 15/09/40 318,044 0.66
UsSD 300,000  BAYER US FINA 6.5000% 21/11/33 144A 309,890 0.64
USD 300,000  HYUNDAI CAP A 5.7000% 26/06/30 144A 307,476 0.64
USD 350,000  COSTCO COMPANIES 1.6000% 20/04/30 300,379 0.62
USD 250,000  JM SMUCKER CO 6.5000% 15/11/53 290,442 0.60
USD 250,000 DOMINION ENERGY 6.2500% 15/10/53 289,395 0.60
USD 250,000  HESS CORP 7.3000% 15/08/31 289,058 0.60
USD 300,000  AMERICAN TOWER 3.8000% 15/08/29 284,779 0.59
USD 300,000  AON CORP/AON GLO 2.8500% 28/05/27 283,538 0.59
USD 300,000  BOEING CO 2.1960% 04/02/26 283,491 0.59
USD 300,000  ATHENE GLOBAL 2.9500% 12/11/26 144A 279,499 0.58
USD 300,000  AMGEN INC 4.4000% 01/05/45 267,881 0.56
USD 250,000  AMGEN INC 5.6500% 02/03/53 265,008 0.55
USD 250,000 TOYOTA MTR CRED 5.5500% 20/11/30 263,540 0.55
USD 250,000  BOSTON GAS CO 6.1190% 20/07/53 144A 262,335 0.54
USD 250,000  AMGEN INC 5.6000% 02/03/43 259,789 0.54
USD 250,000  DUKE ENERGY OHIO 5.2500% 01/04/33 258,071 0.54
USD 250,000  ARES CAPITAL COR 7.0000% 15/01/27 257,115 0.53
USD 300,000 REALTY INCOME 2.8500% 15/12/32 255,330 0.53
USD 300,000  APPLE INC 3.4500% 09/02/45 251,498 0.52
USD 250,000  AVIATION CAPI 5.5000% 15/12/24 144A 248,597 0.52
USD 300,000  HCAINC 2.3750% 15/07/31 247,631 0.51
USD 200,000 ELEVANCE HEALTH 6.1000% 15/10/52 227,421 0.47
USD 250,000  WESTERN GAS PART 5.5000% 15/08/48 223,616 0.46
UsD 300,000  WALMART INC 2.5000% 22/09/41 223,534 0.46
USD 200,000  ENERGY TRANS 6.5500% 01/12/33 216,896 0.45
USD 200,000  NASDAQ INC 5.9500% 15/08/53 216,255 0.45
USD 250,000  PIONEER NATURAL 2.1500% 15/01/31 212,767 0.44
USD 300,000  BP CAP MKTS AMER 3.0010% 17/03/52 211,987 0.44
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USD 200,000  FORD MOTOR CRED 6.7980% 07/11/28 209,336 0.43
USD 200,000  BOEING CO 5.9300% 01/05/60 208,613 0.43
USD 200,000  BOEING CO 5.8050% 01/05/50 208,449 0.43
USD 200,000  NASDAQ INC 5.5500% 15/02/34 208,247 0.43
USD 200,000  SOUTHERN CO 5.5000% 15/03/29 208,051 0.43
USD 200,000  BOEING CO 5.7050% 01/05/40 208,017 0.43
USD 200,000  MET LIFE GLOB 5.1500% 28/03/33 144A 203,978 0.42
USD 200,000  HYUNDAI CAP A 5.6800% 26/06/28 144A 203,907 0.42
UsSD 200,000  KEYSPAN GAS E 5.9940% 06/03/33 144A 203,884 0.42
USD 200,000 CONAGRA BRANDS 5.3000% 01/10/26 202,491 0.42
USD 200,000 ENERGY TRANSFER 6.1250% 15/12/45 202,383 0.42
USD 200,000  WARNERMEDIA HLDG 6.4120% 15/03/26 200,079 0.42
USD 190,000  BROOKLYN UNIO 6.3880% 15/09/33 144A 198,867 0.41
USD 200,000  INTERCONTINENT 4.3500% 15/06/29 198,800 0.41
USD 200,000  FIDELITY NATL IN 4.5000% 15/07/25 197,961 0.41
USD 200,000  KRAFT HEINZ FOOD 5.2000% 15/07/45 196,937 0.41
USD 200,000  WALMART INC 4.5000% 09/09/52 195,916 0.41
USD 200,000  COREBRIDGE FIN 3.8500% 05/04/29 188,713 0.39
USD 200,000  AMEREN ILLINOIS 3.8500% 01/09/32 186,843 0.39
USD 200,000  PIEDMONT NAT GAS 5.0500% 15/05/52 186,839 0.39
USD 170,000  S&P GLOBAL IN 5.2500% 15/09/33 144A 178,297 0.37
USD 200,000  PRUDENTIAL FIN 4.4180% 27/03/48 MTN 176,906 0.37
USD 200,000  APPLE INC 3.9500% 08/08/52 176,157 0.37
USD 200,000  WALGREENS BOOTS 3.2000% 15/04/30 175,550 0.36
USD 150,000  MARSH & MCLENNAN 6.2500% 01/11/52 173,183 0.36
USD 200,000 BROOKLYN UNIO 4.2730% 15/03/48 144A 156,503 0.32
USD 150,000  HCAINC 5.9000% 01/06/53 154,720 0.32
USD 150,000 NEW YORK LIFE 4.8500% 09/01/28 144A 150,945 0.31
USD 150,000  AEP TEXAS 5.2500% 15/05/52 145,943 0.30
USD 200,000  VIATRIS INC 4.0000% 22/06/50 WI 141,698 0.29
USD 125,000  ENERGY TRANS 6.4000% 01/12/30 133,646 0.28
USD 150,000  KRAFT HEINZ FOOD 4.3750% 01/06/46 131,796 0.27
uUsD 130,000 NEW YORK LIFE 4.5500% 28/01/33 144A 128,410 0.27
USD 125,000  DUKE ENERGY COR 4.5000% 15/08/32 121,214 0.25
USD 100,000  ORACLE CORP 6.9000% 09/11/52 117,697 0.24
USD 100,000  KRAFT FOODS 6.875% 26/01/39 115,806 0.24
USD 150,000  AT&T INC 3.8000% 01/12/57 112,380 0.23
USD 150,000  VIATRIS INC 3.8500% 22/06/40 W1 112,201 0.23
USD 100,000  MARATHON OIL COR 6.6000% 01/10/37 106,026 0.22
USD 100,000  AMGEN INC 5.2500% 02/03/33 102,699 0.21
USD 100,000  CVS HEALTH CORP 5.6250% 21/02/53 102,107 0.21
USD 100,000  MERCEDES-BNZ 5.2000% 03/08/26 144A 101,343 0.21
USD 100,000  ORACLE CORP 5.5500% 06/02/53 100,721 0.21
USD 100,000  CONAGRA BRANDS 5.3000% 01/11/38 98,065 0.20
USD 100,000  DUKE ENERGY COR 5.0000% 15/08/52 94,022 0.20
USD 100,000  WEA FINANCE L 4.1250% 20/09/28 144A 89,049 0.18
USD 100,000  MYLAN NV 5.2500% 15/06/46 83,778 0.17
USD 70,000  NASDAQ INC 6.1000% 28/06/63 76,121 0.16
USDh 100,000  AT&T INC 3.5000% 15/09/53 73,147 0.15
USD 100,000  AT&T INC 3.6500% 15/09/59 72,229 0.15
USD 70,000  METROPLTN EDI 5.2000% 01/04/28 144A 70,526 0.15
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USD 50,000  CVS HEALTH CORP 5.8750% 01/06/53 52,930 0.11
USD 50,000 KLA CORP5.2500% 15/07/62 52,563 0.11
USD 50,000  IQVIAINC 6.2500% 01/02/29 144A 52,237 0.11
USD 40,000  FORD MOTOR CO 9.6250% 22/04/30 47,193 0.10
24,910,048 51.70

KEME
USD 700,000  US TREASURY N/B 3.8750% 15/05/43 672,000 1.39
USD 200,000  US TREASURY N/B 4.7500% 15/11/53 226,125 0.47
USD 200,000  US TREASURY N/B 4.5000% 15/11/33 210,500 0.44
1,108,625 2.30
7 AV 27,146,529 56.34
BEHMER A 46,063,621 95.60

(1) B 3R Tl G TR

A4 2 B e L2

2023412 H 29 H HifE
WE(EVY) HE (GED) i B REBIRLE CKRV)
JPY 28,072,108 USD 189,222 January 26, 2024 10,061
JPY 19,584,829 USD 131,299 January 26, 2024 7,734
JPY 19,644,239 USD 133,455 January 26, 2024 5,999
JPY 19,548,368 USD 133,455 February 26, 2024 5,972
JPY 24,090,844 USD 165,255 January 26, 2024 5,766
JPY 23,974,405 USD 165,255 February 26, 2024 5,741
JPY 517,517 USD 3,488 January 26, 2024 186
JPY 367,049 USD 2,460 January 26, 2024 145
JPY 360,754 USD 2,450 January 26, 2024 110
JPY 358,993 USD 2,450 February 26, 2024 110
JPY 443,265 USD 3,040 January 26, 2024 106
JPY 441,122 USD 3,040 February 26, 2024 106
JPY 909,351 USD 6,461 January 26, 2024 (6)
JPY 904,991 USD 6,461 February 26, 2024 6)
JPY 45,429,600 USD 322,782 January 26, 2024 277)
JPY 45,211,755 USD 322,782 February 26, 2024 (313)
JPY 1,438,138,831 USD 9,735,470 February 26, 2024 521,959
JPY 1,564,948,035 USD 10,605,259 January 26, 2024 504,336
JPY 1,519,681,826 USD 10,840,120 March 29, 2024 54,881
JPY 26,517,695 USD 179,511 February 26, 2024 9,624
JPY 28,056,700 USD 190,133 January 26, 2024 9,042
JPY 31,167,979 USD 222,325 March 29, 2024 1,126
USD 2,546 JPY 376,138 January 26, 2024 (123)
USD 136,655 JPY 20,182,836 January 26, 2024 (6,622)
USD 981,683 JPY 137,550,000 February 26, 2024 617
USD 7,012 JPY 982,500 February 26, 2024 4
USD 6,937 JPY 982,500 January 26, 2024 (37)
USD 2,519 JPY 367,602 January 26, 2024 (90)
USD 2,376 JPY 350,753 January 26, 2024 (113)
USD 4,652 JPY 678,898 January 26, 2024 (167)
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USD 3,308 JPY 491,250 January 26, 2024 (179)
USD 6,773 JPY 982,500 February 26, 2024 (234)
USD 6,733 JPY 982,500 January 26, 2024 (242)
USD 6,131 JPY 904,814 January 26, 2024 (292)
USD 6,664 JPY 982,500 January 26, 2024 (310)
USD 10,974 JPY 1,593,654 February 26, 2024 (392)
USD 6,551 JPY 982,500 January 26, 2024 (423)
USD 9,991 JPY 1,473,750 January 26, 2024 (471)
USD 10,007 JPY 1,476,874 January 26, 2024 (476)
USD 13,312 JPY 1,965,000 January 26, 2024 (637)
USD 13,307 JPY 1,965,000 January 26, 2024 (642)
USD 27,598 JPY 4,027,287 January 26, 2024 (991)
USD 25,839 JPY 3,813,122 January 26, 2024 (1,230)
USD 39,964 JPY 5,895,000 January 26, 2024 (1,884)
USD 199,687 JPY 29,475,000 January 26, 2024 (9,556)
USD 199,611 JPY 29,475,000 January 26, 2024 (9,632)
USD 410,711 JPY 58,950,000 February 26, 2024 9,747)
USD 532,864 JPY 78,600,000 January 26, 2024 (25,120)
JPY 53,055,000 USD 369,640 February 26, 2024 8,771
JPY 4,421,250 USD 30,195 February 26, 2024 1,339
JPY 4,912,500 USD 34,225 February 26, 2024 812
JPY 982,500 USD 6,550 January 26, 2024 425
JPY 982,500 USD 6,736 January 26, 2024 239
JPY 982,500 USD 6,815 January 26, 2024 159
JPY 491,250 USD 3,351 January 26, 2024 136
JPY 491,250 USD 3,370 January 26, 2024 117
JPY 491,250 USD 3,400 January 26, 2024 87
JPY 491,250 USD 3,444 January 26, 2024 43
JPY 491,250 USD 3,486 January 26, 2024 1
1,085,542
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43 (20204 8 H27H) 10, 366 A2.0 386. 308 N2.9 96. 6 — 4,702
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RS20 U CTAIEARE CIE S DA RE i 3 LSOV Al AUE IR DHIRIAE (B (2,412,542)

EA (18) A 716,872

E 2 (125,918)

S FAVERRATHR LS 590,954

SRER

FUPNIEAYISS &7 oy ghriel v e o (1,860,396)

R R DL NS XY oy Wi e (986,569)

4 AR (860)

YA (2,256,871)

B RUR BN BIAZ B T2) (167,383)

BERICLARE IR BT A& EOHI (5l (2,424,254)

1 0 470 pEATRE FATIE S AR W PE

Class SD JPY Hedged (in JPY) 6,317.4657 660,009 4,169,584,217
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P& A MRES B

(2023412 4 31 A BIFE)
Z7URIZ
AIEfi#% S 58E
S5 B CERL) (%)
&% -96.12% (20224512 5 31 B : 95.55%)
TV -15.01% (2022412 8 31 H : 14.69%)
B - 15.01% (20224212 5 31 B : 14.69%)
Brazil Letras do Tesouro Nacional ZCP, 01/07/24 1,100,000 215,727 0.55
Brazil Notas do Tesouro Nacional Serie B, 6.000%, 15/08/30 800,000 733,965 1.87
Brazil Notas do Tesouro Nacional Serie F, 10.000%, 01/01/25 5,000,000 1,080,563 2.76
Brazil Notas do Tesouro Nacional Serie F, 10.000%, 01/01/27 6,400,000 1,387,841 3.55
Brazil Notas do Tesouro Nacional Serie F, 10.000%, 01/01/31 11,500,000 2,458,272 6.28
5,876,368 15.01
TIVNEE 5,876,368 15.01
FV -1.49% (20224512531 H: 2.01%)
BT - 1.49% (2022412 531 H: 2.01%)
Bonos de la Tesoreria de la Republica en pesos, 4.500%, 01/03/26 520,000,000 583,506 1.49
583,506 1.49
FVEE 583,506 1.49
an T -2.51% (20224£12 431 H: 1.05%)
BT - 2.51% (2022412 5 310 : 1.05%)
Colombian TES, 5.750%, 03/11/27 1,600,000,000 365,910 0.94
Colombian TES, 6.000%, 28/04/28 2,700,000,000 614,949 1.57
980,859 2.51
an T AR 980,859 251
FzadtFiE - 6.11% (20224£12H31H: 1.89%)
BT - 6.11% (20224£12 431 8 : 1.89%)
Czech Republic Government Bond, 0.950%, 15/05/30 23,000,000 870,412 2.22
Czech Republic Government Bond, 2.000%, 13/10/33 23,000,000 883,569 2.26
Czech Republic Government Bond, 2.750%, 23/07/29 15,000,000 637,592 1.63
2,391,573 6.11
FxaitfEAF 2,391,573 6.11
NUHY— -2.23% (20224E12 A 31 H: 1.75%)
BRF - 2.23% (2022412 5310 : 1.75%)
Hungary Government Bond, 3.000%, 27/10/27 220,000,000 579,828 1.48
Hungary Government Bond, 9.500%, 21/10/26 93,000,000 291,595 0.75
871,423 2.23
NHY—HE 871,423 2.23
AVRRTT -12.13% (20224E12 431 H: 7.90%)
BUFF - 12.13% (20224212531 F : 7.90%)
Indonesia Treasury Bond, 6.500%, 15/02/31 15,000,000,000 968,857 2.48
Indonesia Treasury Bond, 8.375%, 15/03/34 15,000,000,000 1,093,644 2.79
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Z7URIZ
INTEAf#S s 58E
2] B CKRLY) (%)
Indonesia Treasury Bond, 8.750%, 15/05/31 37,000,000,000 2,683,159 6.86
4,745,660 12.13
AVRXVT AR 4,745,660 12.13
TAIVTR -0.00% (20225512 5 31 H: 0.00%)
IANFEEEE -0.00% (20224E12H31H: 0.00%)
RUSHYDRO Via Rushydro Capital Markets DAC, 8.125%, 28/09/24 50,000,000 0 0.00
0 0.00
TANTUREF 0 0.00
<L —7 -8.16% (202245124 31 A : 10.42%)
BUFF - 8.16% (2022412 5 31 H: 10.42%)
Malaysia Government Bond, 3.502%, 31/05/27 4,000,000 869,682 222
Malaysia Government Bond, 3.899%, 16/11/27 2,200,000 484,469 1.24
Malaysia Government Bond, 4.254%, 31/05/35 8,200,000 1,839,520 4.70
3,193,671 8.16
<L —vTAE 3,193,671 8.16
AFTa -13.84% (20224E12H 31 H: 15.06%)
BT - 13.84% (20224212 5 31 H: 15.06%)
Mexican Bonos, 7.500%, 03/06/27 26,000,000 1,457,690 3.72
Mexican Bonos, 7.500%, 26/05/33 7,000,000 374,755 0.96
Mexican Bonos, 7.750%, 29/05/31 56,000,000 3,091,350 7.90
Mexican Bonos, 8.500%, 31/05/29 8,500,000 492,392 1.26
5,416,187 13.84
AL afEt 5,416,187 13.84
ZAIF -3.36% (202282128318 : 2.71%)
&R -3.36% (20224E12 5310 : 2.71%)
Cooperatieve Rabobank UA ZCP, 05/04/31 50,000,000 1,316,791 3.36
1,316,791 3.36
AT ER 1,316,791 3.36
R—FUF -2.14% (20224E12 5315 : 1.47%)
BT - 2.14% (20224125310 : 1.47%)
Republic of Poland Government Bond, 2.500%, 25/07/26 3,500,000 839,519 2.14
839,519 2.14
R FAE 839,519 2.14
J—==T -3.36% (20225212 B 31 B : 2.55%)
BT - 3.36% (2022412 5 31 H : 2.55%)
Romania Government Bond, 5.800%, 26/07/27 6,000,000 1,315,178 3.36
1,315,178 3.36
N—==T &5 1,315,178 3.36

7Y7 -0.00% (20224512 A 31 H: 0.00%)
BUF -0.00% (20224512 H 31 H: 0.00%)
Russian Federal Bond - OFZ, 4.500%, 16/07/25 75,000,000 0 0.00
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Z7URIZ
AEffi#% s 58E
2] FHim CKRL) (%)
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%, 07/12/24 53,000,000 0 0.00
Russian Federal Inflation Linked Bond, 2.500%, 02/02/28 85,881,600 0 0.00
0 0.00
ny 7 &E 0 0.00
77U -5.72% (202246124 31 H: 10.01%)
BRF -5.72% (2022412 531 H: 10.01%)
Republic of South Africa Government Bond, 8.000%, 31/01/30 16,800,000 843,158 2.15
Republic of South Africa Government Bond - CPI Linked, 3.450%,07/12/33 28,557,300 1,395,639 3.57
2,238,797 5.72
M7 7V A A 2,238,797 5.72
BRE -2.70% (20224125 318 : 6.55%)
BT -2.70% (20224212 5 31 H : 6.55%)
Export-Import Bank of Korea, 2.800%, 03/03/24 7,500,000 1,055,794 2.70
1,055,794 2.70
BEASE 1,055,794 2.70
EER 4@ - 11.08% (20224212531 5 : 8.51%)
BT - 11.08% (20224E12H 31 H: 8.51%)
Asian Infrastructure Investment Bank/The, 4.250%, 27/01/27 46,000,000 808,210 2.06
European Investment Bank, 2.750%, 25/08/26 9,280,000 2,210,926 5.65
Inter-American Investment Corp, 6.600%, 15/06/25 3,500,000,000 838,952 2.14
International Bank for Reconstruction & Development, 6.850%, 24/04/28 40,000,000 479,890 1.23
4,337,978 11.08
] 4,337,978 11.08
TAVH -5.59% (20224E12H 31 H : 8.44%)
BUF - 5.59% (2022412 5 310 : 8.44%)
United States Treasury Bill ZCP, 13/02/24 2,200,000 2,186,132 5.59
2,186,132 5.59
T A AR 2,186,132 5.59
UIVTTA -0.69% (20224E12 A 31 H : 0.54%)
BT - 0.69% (20224125 310 : 0.54%)
Uruguay Government International Bond, 8.500%, 15/03/28 11,000,000 270,611 0.69
270,611 0.69
INTTAER 270,611 0.69
a5 37,620,047 96.12
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NEASLERN— (041%) (20224128310 :0.08%)

77 RNiT
ZH 513 REBHEE LD EE
W REBEGE B 5IEHEH B3| WHE  OKY) (%)
USD 1,033,075 MXN (19,600,000) BNP Paribas 30/04/2024 (104,542) (0.26)
USD 1,880,570 BRL (9,700,000) Goldman Sachs International 30/07/2024 (73,305) (0.18)
USD 1,032,192 IDR (16,500,000,000) BNP Paribas 30/04/2024 (38,063) (0.10)
USD 1,011,293 THB (36,000,000) Goldman Sachs International 30/01/2024 (37,868) (0.10)
THB 47,500,000 USD (1,413,585) UBS AG London 22/01/2024 (30,153) (0.08)
USD 701,725 PHP (40,000,000) Nomura International (Hong Kong) Ltd 29/04/2024 (19,779) (0.05)
THB 20,500,000 USD (612,934) BNP Paribas 22/01/2024 (15,873) (0.04)
USD 442,608 TWD (13,550,000) BNP Paribas 21/06/2024 (7,804) (0.02)
USD 227,357 PHP (13,000,000) Nomura International Plc 20/06/2024 (7,065) (0.02)
JPY 1,000,000 USD (7,050) Brown Brothers Harriman & Co.  04/01/2024 20 0.00
CNH 8,000,000 USD (1,122,015) BNP Paribas 08/03/2024 5,550 0.01
HUF 155,000,000 USD (435,106) BNP Paribas 18/03/2024 9,593 0.02
IDR  16,500,000,000 USD (1,059,594) Goldman Sachs International 30/04/2024 10,661 0.03
USD 954,652 TWD (28,400,000) UBS AG London 06/03/2024 21,678 0.06
BRL 9,700,000 USD (1,919,488) BNP Paribas 30/07/2024 34,387 0.09
THB 107,000,000 USD (3,075,649) BNP Paribas 30/01/2024 42,688 0.11
MXN 19,600,000 USD (1,091,686) Goldman Sachs International 30/04/2024 45,931 0.12
NEAELEERNIRIRETFIRAF 170,508 0.44
HEHEEERNIRORETREGF (334,452) (0.85)
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ANy HYIREIIFIIRNE LB SLIERIN—1.74%(2022512A31H :1.64%)

TR
ZE 51 KREBHEE H05EE
BE ZIELSHE @R SIEEReH B5IHF R¥H CRRV) (%)
USD 7,080 JPY (1,000,000) Brown Brothers Harriman & Co.  30/01/2024 21) 0.00
JPY 500,000 USD (3,550) Brown Brothers Harriman & Co.  30/01/2024 0 0.00
USD 7,112 JPY (1,000,000) Brown Brothers Harriman & Co.  30/01/2024 11 0.00
JPY 500,000 USD (3,534) Brown Brothers Harriman & Co.  30/01/2024 16 0.00
JPY 83,930,553 USD (593,051) Brown Brothers Harriman & Co.  30/01/2024 2,886 0.01
JPY 73,955,083 USD (512,649) Brown Brothers Harriman & Co.  30/01/2024 12,459 0.03
JPY 3,959,654,685 USD (27,450,307) Brown Brothers Harriman & Co. 30/01/2024 664,671 1.70
~y VDO EE IS T AN E R R ERNIROIREBFIREF 680,043 1.74
VBB ERESRS T AN E BB ERNRIRESIHREF @1 0.00
ATEAT#S
CKR)
HEZEL TAEfME CRES WO EREE 38,470,598 98.30
HREBL CAEMiE CHESN I SMARE (334,473) (0.85)
ZOMOEEFS IO 1,000,832 2.55
BELEORAETIRB T HMERE 39,136,957 100.00
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J LS IR—UR Y RE— NS RA—ESG HEEEEI7UR

EH R E
2023412 H 29 HIZH&E T 32 R+ IHA R
CKRV)

g

SRAT O EFIE. 17,778
1B A S (TUR U BLERR ) 451,146
HEUN 2 11
I35 At 468,935
2H

REEH 269
HS [ 8847 R 625
TEHS 669
N 751
R 52 A 17,405
G 19,719
PR R 449216
BB HARESTE HIARD LS (625,500)
HMEE S 3 KOV E 25 e I LA AR D4 % (360,059)
L HRBIMER (985,559)
PG A MRS AT ZE 4R 4% 1,096,108
S E 2 R e LI AR DRI A E AR (603,680)
e i 2 EaY 492,428
EH ORERIC X BB E O (43,915)

1 034 7=0 & PEMAS FATIE S A3 I PE
JPY-D Units (in JPY) 3,216 6,128 19,710,256
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<7 y <
KNG PE B
2023412 H 29 H BifE
CKRV)
WE i e FFATAE HBTEE (%)
N—l—
E&
USD 300,000 BAHRAIN 7.0000% 12/10/28 REGS 312,000 5.16
USD 200,000 BAHRAIN 6.0000% 19/09/44 REGS 163,750 271
475,750 7.87
SRe—L— 3 475,750 7.87
BHEY TV
T EEE E &A1)
USsD 200,000  SINOPEC GROUP 4.2500% 12/09/28 REGS 198,549 3.29
198,549 3.29
HEY 7 — Vi R 198,549 3.29
FY
T EEE E &A1)
USD 200,000 CODELCO INC 4.25% 17/07/42 REGS 162,335 2.69
162,335 2.69
FUE 162,335 2.69
== Ay g
E&
USD 400,000 COLOMBIA REP OF 5.6250% 26/02/44 337,000 557
USD 200,000 COLOMBIA REP OF 7.5000% 02/02/34 211,890 3.51
548,890 9.08
a7 E 548,890 9.08
aRZYH
E&
USD 200,000 COSTA RICA GO 6.1250% 19/02/31 REGS 204,750 3.39
204,750 3.39
azxZYHE 204,750 3.39
SI= A IEFE
E&
USD 400,000 DOMINICAN REP 7.45% 30/04/44 REGS 425,400 7.04
425,400 7.04
RI=ddfnE R 425,400 7.04
TITRNV
E&
USD 200,000 REPUBLIC OF E 0.0000% 31/07/30 REGS 58,000 0.96
58,000 0.96
7 RVE 58,000 0.96
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W i KE2ik] AR MR (%)
NI Y—
E&
USD 400,000 HUNGARY 5.2500% 16/06/29 REGS 401,625 6.64
401,625 6.64
NI —FE 401,625 6.64
AVRRYVT
HiEtE(E E SFE)
UsD 200,000 INDO ASA/MINE 6.5300% 15/11/28 REGS 209,870 3.47
209,870 3.47
AVRRT R 209,870 3.47
anEs
E&
UsD 200,000 KINGDOM OF JORDAN 5.75% 31/01/27 RE 196,250 3.24
USD 200,000 JORDAN 7.3750% 10/10/47 REGS 177,500 2.94
373,750 6.18
ENZ 373,750 6.18
AxTa
E&
UsD 200,000  UNITED MEXICAN 4.5000% 22/04/29 196,712 3.25
196,712 3.25
ZFOMAE%
UsD 100,000 PETROLEOS MEXICA 8.7500% 02/06/29 96,688 1.60
96,688 1.60
T EE(E E &A1)
UsD 309,000 PEMEX 6.75% 21/09/47 202,429 3.36
USD 100,000 PETROLEOS MEXICA 6.7000% 16/02/32 82,848 1.37
285,277 4.73
AX ot 578,677 9.58
F—y
HiEtE(E ESFE)
UsD 200,000 OMAN INTRNL B 6.0000% 01/08/29 REGS 207,026 3.43
207,026 3.43
F~—rE 207,026 3.43
A nd
E&
UsD 200,000 PANAMA 6.8530% 28/03/54 187,750 3.11
187,750 3.11
FOMAES
USD 200,000 REP OF PANAMA 6.7% 26/01/36 198,750 3.28
198,750 3.28
SRF <t 386,500 6.39
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FS>RAL—ESG FEEEEI7UR

W i KE2ik] AR I PE T (%)
-
Elisy
USD 200,000 REPUBLIC OF PERU 8.7500% 21/11/33 252,200 4.17
252,200 4.17
~—5t 252,200 4.17
T B—v
Elisy
UsD 300,000 QATAR STATE O 6.4000% 20/01/40 REGS 347,562 5.75
347,562 5.75
BB — )L 347,562 5.75
N—==7
EfE
UsD 200,000 ROMANIA 3.0000% 27/02/27 REGS 186,035 3.07
USD 100,000 ROMANIA 6.1250% 22/01/44 REGS 98,269 1.63
284,304 4.70
N—=T 2 284,304 4.70
Evedlbi
Elisy
UsD 300,000 SOUTH AFRICA 7.3000% 20/04/52 283,875 4.70
USD 200,000 SOUTH AFRICA 4.3000% 12/10/28 187,000 3.09
470,875 7.79
77V aE 470,875 7.79
WA MEEE S 5,586,063 92.42
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A4 2 B e T LAY

2023412 H 29 H HifE
WE(EVY) HE (GED) i B REHHELE CKRL)
JPY 6,408,415 USD 43,196 January 26, 2024 2,297
JPY 3,573,950 USD 23,909 January 26, 2024 1,462
JPY 4,659,039 USD 31,939 January 26, 2024 1,135
JPY 4,636,478 USD 31,939 February 26, 2024 1,130
JPY 3,639,146 USD 24,930 January 26, 2024 904
JPY 3,621,443 USD 24,930 February 26, 2024 900
JPY 145,089 USD 977 January 26, 2024 52
JPY 132,578 USD 909 January 26, 2024 32
JPY 131,936 USD 909 February 26, 2024 32
JPY 83,958 USD 565 January 26, 2024 30
JPY 83,549 USD 565 February 26, 2024 30
JPY 103,711 USD 718 January 26, 2024 17
JPY 103,210 USD 718 February 26, 2024 17
JPY 121,517 USD 863 January 26, 2024 (1)
JPY 120,934 USD 863 February 26, 2024 (1)
JPY 7,634,848 USD 54,246 January 26, 2024 (47)
JPY 7,598,237 USD 54,246 February 26, 2024 (53)
JPY 254,910,325 USD 1,725,613 February 26, 2024 92,518
JPY 270,074,723 USD 1,830,228 January 26, 2024 87,038
JPY 268,269,552 USD 1,913,607 March 29, 2024 9,689
JPY 5,966,264 USD 40,388 February 26, 2024 2,165
JPY 5,995,443 USD 40,629 January 26, 2024 1,932
JPY 6,381,339 USD 45,519 March 29, 2024 230
USD 575 JPY 85,001 January 26, 2024 (28)
USD 25,102 JPY 3,705,604 January 26, 2024 (1,204)
USD 6,971 JPY 982,500 February 26, 2024 (36)
USD 1,182 JPY 174,531 January 26, 2024 (56)
UuSD 3,399 JPY 491,250 January 26, 2024 (88)
USD 2,478 JPY 361,658 January 26, 2024 (89)
USD 3,408 JPY 491,250 February 26, 2024 (96)
USD 2,385 JPY 352,049 January 26, 2024 (113)
USD 6,798 JPY 982,500 January 26, 2024 (176)
USD 12,908 JPY 1,904,969 January 26, 2024 (614)
USD 135,966 JPY 19,650,000 January 26, 2024 (3,528)
JPY 491,250 USD 3,293 January 26, 2024 194
JPY 491,250 USD 3,430 January 26, 2024 57
JPY 491,250 USD 3,504 March 29, 2024 17
195,748
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202448 H31 0B

@Y 7 7 ROALAH AT R DB T,

iz & | Vo T NI REREECOOMEREERE

BEFIROT =T -m— 1 BLOZ NS E[ARR OB S HE - FLEROF B

R T DR, RO NS T DM A% T ERE ISl &

FEDRBZEVIRNE | @B AZGDEEHIT, & FEREFED

EEHfRLET,

T g @ EEFIROT =T -m— 2 BLOZ NS E[ARRO B S HE - FLEROF B
. DRHEZ A T D% 72BN O 5%

B g @ R & | T a— R —R VY —F TR TRy h e R =AY
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ek R EREE

= G S 1

R B % Ft B 17
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H
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IR N (W' T NT) TR —

TR AR, KR ENQA0FE G R BN 552065 (4) T2 5 ([ W ART (- v —/L ) IS & RERITDOZ R H FI3ZRE DI
BRI SAEMEA L TISZ U2 ARBEA T L SR EETRO BTV I 0 R HE 3 L OVE O 24 B2 5 & 26 At S H T L3R DB
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
202448 H 31 HITHE T3 A EHAIHI
CKRL)

ey

SRAT 1R B 36,907
— 47 641,740
7 BUE 2 42 (USRS RL R %) 5,036
HEIN 4% 1
e 683,684
EH

EELE 851
THREE H 303
B 5 | R T 26,095
B P S 35,341
FIRI, H b 2ok 1,087
SHIBL 779
MEE 3,181
HHAF 67,637
Wi EELE 616,047
G A MAESRTE B IR D4 (727,871)
SMEE IR DL (508.,857)
Y EHMIALE (1,236,728)
e - ok [ S A [pEcsi= B 712,671
SME 2R S LA AR D AT 22 4H 4% (7,743)
YHIRMmEE LR 704,928
B OR BRI L AMIE E DO 84,247

1 [ 24 7= Dl PE Al FATHZ A HEK foli e
Class JPY-D Units (in JPY) 6,228 3,712 23,117,452
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KNG PE B
20244E8 A 31 H BIfE
CKkRV)
W Kl i Y k24 FEAM4E B TELR (%)
TAUA
@R
- 1,417  CALIFORNIA RESOU 75,413 1.07
75,413 1.07
T A HE 75,413 1.07
BBIFTIC _ EBEN TWVHERIE T ARSI 75,413 1.07
TAUA
TE%R
- 7,750  CHINOS GLOBAL HOLDINGS LLC COMMON S 93,000 1.32
- 1,581  ENVISION PARENTS INC COM 16,996 0.24
- 154  RUE21 CLASS A DUMMY 289 0.00
- 550 DAVID'S BRIDAL COM 0 0.00
- 4293  SAMSON RESOURCES II CL A DUMMY 0 0.00
- 41  SABINE OIL & GAS 0 0.00
110,285 1.56
T A HE 110,285 1.56
ZDOMIRH TS CHB | SN DR W REAES 110,285 1.56
TAUA
a—LVUFh
- 133 CALI RESOU -CW27 2,312 0.03
2,312 0.03
@R
- 1,879  ACOSTA HOLDINGS CORP COMM 86,997 1.23
- 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
86,997 1.23
a4
- 153  DBI INVESTOR INC RTS DUMMY 0 0.00
0 0.00
T AR 89,309 1.26
F DML R FTRERLS: 89,309 1.26
TAUA
Noa—yr
USD 299,229  PETSMART INIT FRN 11/02/28 TL 297,358 422
USD 290,804 ARCHES BUYER REF FRN 06/12/27 TL 280,221 3.98
USD 286,840  CP ATLAS INIT FRN 20/11/27 TB 275,007 3.89
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USD 250,000 HARBOR FREIGHT INIT FRN 05/06/31 TL 246,375 3.49
USD 286,594  SPIN HOLDCO INIT FRN 26/02/28 TL 242,602 3.44
USD 235,602 CONSOLIDATED COMM FRN 02/10/27 TBI 224,902 3.19
USD 222,070  ASURION FRN 16/08/28 1ST LIEN TB10 219,849 3.11
USD 288,334  AC PRODUCTS INIT FRN 06/05/28 TL 214,628 3.04
USD 200,000 U WILSONART INTL LL FRN 25/07/31 TB 197,150 2.79
USD 189,100 PARK RIVER FRN 31/12/27 IST LIEN TL 183,794 2.60
USD 179,307 LBM ACQUI FRN 17/12/27 1ST LIEN TL 176,244 2.50
USD 200,000 AP CORE H FRN 01/09/27 1ST LIEN TB2 173,200 245
USD 166,067 UFC HOLDINGS FRN 29/04/26 TL 166,461 236
USD 148,125  SEDGWICK HLDG FRN 31/07/31 TL 148,178 2.10
USD 146,898  DIRECTV 2024 FINAN FRN 02/08/29 TBI 146,414 2.07
USD 125,000 MITER BRANDS AQINCR FRN 20/03/31 TL 125,703 1.78
USD 125,000 LIGHTING POWER INIT FRN 07/08/31 TB 125,223 1.77
USD 115,298  ALLIED UNIVERSAL IN FRN 05/05/28 TL 114,535 1.62
USD 111,422  ALLIANCE LAUNDRY IN FRN 11/08/31 TB 111,631 1.58
USD 99,750  WESTJET LOYALTY INI FRN 01/02/31 TL 99,210 141
USD 98,125  NORTHEAST GROCERY I FRN 05/12/28 TL 98,738 1.40
USD 97,759  DAVE & BUSTERS FRN 23/06/29 TB 97,560 1.38
USD 96,161 DEALER TIRE FIN FRN 02/07/31 TB4 96,441 137
USD 96,262  UNIVISION FRN 10/06/29 1ST LIEN TL 95,179 135
USD 94,788  ASURION FRN 31/07/27 1ST LIEN TB9 93,671 133
USD 91,582  FOUNDATION FRN 29/01/28 1ST LIEN TL 88,663 1.26
USD 85,222  CHOBANI FRN 20/10/27 1ST LIEN TL 85,499 121
USD 79,800  AIR CANADA FRN 14/03/31 TB 79,675 1.13
USD 72,105 CORNERSTONE BDG FRN 12/04/28 TB 69,807 0.99
USD 64,291 CSC HOLDINGS FRN 15/04/27 TB5 54,014 0.76
USD 48,129 MAUSER PAC FRN 15/04/27 1ST LIEN TL 48,249 0.68
USD 63,197 ALLEN MEDIA INIT FRN 05/02/27 TL 41,789 0.59
USD 39,861  DELTA AIR LINES INI FRN 16/09/27 TL 40,704 0.58
USD 38,368  WHITE CAP INIT CLOS FRN 19/10/29 TL 38,052 0.54
USD 32,818  ELANCO FRN 02/04/27 TL 32,762 0.46
USD 25,000 CONCENTRA HLTH INIT FRN 26/06/31 TL 25,063 0.35
USD 25,000 LIFEPOINT FRN 09/05/31 1ST LIEN TL 25,058 0.35
USD 25,000 FORTRESS INTER 3 IN FRN 08/05/31 TL 24,969 0.35
USD 25,000 AMENTUM HDGS INITIA FRN 30/07/31 TL 24,938 0.35
USD 25,000 HUSKY AMEND REF FRN 01/02/29 TL 24,838 0.35
USD 6,680  AMERICAN AIRLINES I FRN 10/03/28 TL 6,915 0.10
USD 237  FOUNDATI FRN 29/01/28 1ST LIEN TL09 229 0.00
4,961,498 70.27

T A B Ef 4,961,498 70.27

v=ra—y 4,961,498 70.27

MABEAF 5,236,505 74.16
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B (EVY) B (5ED) T ] B REHHELT CRR V)

JPY 949,754,209 USD 6,563,743 September 17, 2024 12,780
JPY 22,756,943 USD 157,273 September 17, 2024 306
JPY 994,280 USD 6,876 September 17, 2024 8
13,094
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’ 1 o | SCEERE T4 % [ 0] | Ak N %
B ¥ | (RMaAR) (B w sk (AL OA MO

M % % % ENNE!
1441 (20204£10 4 15 H) 15,421 A20.3 3, 661. 32 A19.9 97.1 33, 681
1581 (20214£10H 15 H) 19, 606 27.1 4,657.18 27.2 97.9 36, 935
1641 (20224E10 4 17H) 18, 368 A 6.3 4,362.79 A 6.3 97.8 30, 986
1741 (20234£10 4 16 H) 18, 404 0.2 4,354. 70 A 0.2 97.4 29, 790
1841 (2024410 A 15H) 17, 894 A 2.8 4,254. 11 A 2.3 97.5 23, 251

OZHhDEEME L TREDHR
& # fif R = i) L S - i
oo ! woow x| REREITEM Ny xR w4
(€ i) M % % %
20234E10H 16 H 18, 404 — 4,354. 70 — 97.4
10H K 18, 496 0.5 4,372. 14 0.4 97.7
1LAR 18,873 2.5 4, 455. 46 2.3 97.8
127K 18, 546 0.8 4,382.85 0.6 97.6
20244E 1 AR 18, 545 0.8 4,378.56 0.5 97.6
2 AR 17, 645 A4 1 4,166. 74 N4, 3 97.5
3 AR 18,671 1.5 4,410. 17 1.3 97.5
4 A 18, 863 2.5 4, 455. 74 2.3 97.2
5 HK 18, 199 Al 1 4,302.09 Al.2 96. 8
6 AK 18,077 Al.8 4,2717.59 Al.8 97.1
7THEK 18,129 Al1.5 4,290. 75 AL 5 97.2
8 ARK 18, 591 1.0 4,411. 38 1.3 96. 6
9 HE 18, 253 A0. 8 4,339, 32 AO0. 4 97. 4

#

20244E10H 15H 17, 894 N2.8 4,254. 11 N2.3 97.5

ke RIIME LT,
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