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am REETHAEDER (2024511 A 25 B 37E)
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M %
# & H # 5, 640, 392 96. 3
a—-Jb -8 - Y%, o0 214,121 3.7
® & E & B E ¥ % 5,854, 514 100. 0
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wm BE. Aff. TFERUBEMEBEOIRER

(20245 6 A258) (20244 7 A25R) (20245 8 A268) (202445 9 A25H) (20245108 25H) (2024511 A25H)

15 ] 55 246 HA X 5247 8 X 55 248 HA X 5 249 HA X ERAECES % 251 81 %k
W & B | 6,070,245, 385/ | 5,846,458, 442/ | 5,544,700, 049F | 5,565,332, 457 | 5,825,062, 965 | 5, 880, 777, 987F
a—)L-Aa—r% 216, 686, 935 210, 096, 127 215, 666, 383 216, 929, 605 206, 554, 038 213, 985, 806
B % (FHMEE) | 5, 843, 658, 450 5, 635, 763, 908 5, 329, 033, 666 5, 348, 302, 852 5,553, 504, 127 5, 640, 392, 181
* IR A & 9, 900, 000 598, 407 - 100, 000 65, 004, 800 26, 400, 000
B & & 33,817,624 23,584, 797 24, 338, 209 22, 345, 248 44,975,125 49, 286, 432
* EIN & 9, 897, 860 600, 024 - 99, 734 22,522, 920 26, 263, 887
KIWVRFENE S 14,510, 846 14, 450, 760 14, 391, 051 14, 345, 303 14, 365, 844 14, 331, 702
/N 1, 337, 081 18,161 1, 362, 480 47,415 403 100, 403
* 1h {5 5T @ W 8, 048, 489 8, 467, 935 8,512, 063 7,757, 672 7,967,718 8, 447, 690
ZTDtKRILER 23,348 47,917 72,615 95, 124 118, 240 142, 750
(C) #iFEELE(A—B) | 6,036,427, 761 5,822, 873, 645 5, 520, 361, 840 5, 542, 987, 209 5, 780, 087, 840 5, 831, 491, 555
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(A489, 310, 840)
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3 %
KRRWIMRNOEMEY « EHOHAGBRIC OV T, RED [HEhELCLE#R s - - i usp
) IS TRV ET, LSEGA Financing plc, 144A 2% usD 525,000 469,673 0.62
;?“ §§ & M§E( ) 3?6/24/?12:3 rtered plc, FRN, 144A  USD 305,000 297,383 0.39
4024 b=d [ usp HE (% andard Chartered plc, | | ] 1
3.971% 30/03/2026
Transferable securities and money market instruments 1,370,848 1.80
admitted to an official exchange listing UNITED STATES OF AMERICA
AbbVie, Inc. 4.05% 21/11/2039 USD 70,000 63,340 0.08
Bonds AbbVie, Inc. 4.7% 14/05/2045 usD 48000 45939 0.06
BELGIUM AbbVie, Inc. 4.875% 14/11/2048 usD 148,000 144,974 0.19
Anheuser-Busch InBev Worldwide, usD 106,000 114,446 0.15 AbbVie, Inc. 4.25% 21/11/2049 uUsD 63,000 56,409 0.07
Inc. 5.55% 23/01/2049 AES Corp. (The) 5.45% 01/06/2028 ~ USD 20,000 20,314 0.03
114,446 0.15 Aflac, Inc. 3.6% 01/04/2030 usb 19,000 17,968 0.02
CANADA Alexandria Real Estate Equities, usDb 114,000 110,297 0.14
Enbridge, Inc. 4.25% 01/12/2026 USD 15,000 14,796 0.02 Inc., REIT 3.95% 15/01/2027
Enbridge, Inc. 6.2% 15/11/2030 usD 25,000 26,764 0.04 Ally Financial, Inc. 4.75% usD 26,000 25,104 0.03
Enbridge, Inc. 6.7% 15/11/2053 usD 40,000 46,741 0.06 09/06/2027
88,301 0.12 American Honda Finance Corp. usD 60,000 62,740 0.08
DENMARK 5.65% 15/11/2028
Danske Bank A/S, FRN, 144A usD 35,000 34,102 0.05 American International Group, Inc. UsD 69,000 70,142 0.09
3.244% 20/12/2025 5.125% 27/03/2033
34,102 0.05 American Tower Corp., REIT 5.25%  USD 20,000 20,317 0.03
INDONESIA 15/07/2028
Indonesia Government Bond 3.55% USD 620,000 574,710 0.75 Aon Corp. 2.8% 15/05/2030 usb 24,000 21,302 0.03
31/03/2032 AutoZone, Inc. 6.55% 01/11/2033  USD 241,000 267,833 0.35
574,710 0.75 Bank of America Corp. 4.25% usD 46,000 45,170 0.06
IRELAND 22/10/2026
AerCap Ireland Capital DAC 3.3%  USD 150,000 130,554 017 Becton Dickinson & Co. 2.823% usb 132,000 118,005 0.15
30/01/2032 20/05/2030
130,554 0.17 Becton Dickinson & Co. 3.7% uUsbD 30,000 29,077 0.04
NETHERLANDS 06/06/2027
ING Groep NV, FRN 6.114% USD 200000 209,971 028 Boardwalk Pipelines LP 3.4% usD 75000 67,079 0.09
11/09/2034 150212031
Sartorius Finance BV, Reg. S EUR 100,000 117,084 0.15 Boardwalk Pipelines LP 5.95% usD 61,000 61,850 0.08
4.875% 14/09/2035 01/06/2026
327,055 0.43 Brixmor Operating Partnership LP, uUshD 420,000 399,818 0.52
PORTUGAL REIT 4.125% 15/05/2029
- 5 Brixmor Operating Partnership LP, usD 25,000 23,361 0.03
Eﬁmgg.;e BV, 144A 6.3% USD 130,000 136,350 0.18 phagis 4_02% 01/87/2030 P
Brixmor Operating Partnership LP, uUsbD 58,000 56,190 0.07
ROMANIA 136,350 0:18 REIT 4.125% 15/06/2026
Romania Government Bond, 144A  USD 184,000 171,681 0.23 BI;)I(ETIE); g%e;asl;gg/;g;;ershlp LP,  USD 77,000 73427 0.10
) X
Slel27/02/2024 171,681 023 Capital One Financial Corp. 3.75% uUsbD 15,000 14,322 0.02
. : 09/03/2027
SWITZERLAND : - .
UBS Group AG, FRN, 1MAS950% USD 200000 207801 027 e nancial Corp. 365% - USD 95000 90628 042
; e
UBS Group AG 3.75% 26/03/2025 ~ USD 250,000 245054 032 B usb SR GRS G
452:855) MOS0 Centene Corp. 3% 15/10/2030 USD 283000 245393 032
UNITED KINGDOM _ Citigroup, Inc. 4.45% 20/09/2027  USD 25000 24404 003
BarciayspicIERII2:852%) U= Ay A WS CNO Financial Group, Inc. 5.25% ~ USD 24000 23847 003
07/05/2026 30/05/2025
HSBC Holdings plc, FRN 2.099%  USD 200,000 190,388 0.25 Crown Castle, Inc., REIT 3.8% usb 15,000 14,245 0.02
04/06/2026 15/02/2028
HSBC Holdings plc, FRN 7.399%  USD 200,000 220,480 0.29 Crown Castle, Inc., REIT 4.8% usD 76000 75006 010
13/11/2034 01/09/2028
Crown Castle, Inc., REIT 5.6% usD 60,000 61,445 0.08
01/06/2029
Crown Castle, Inc., REIT 2.1% usD 310,000 252,506 0.33
01/04/2031
Crown Castle, Inc., REIT 5.8% usD 40,000 41,449 0.05
01/03/2034
CVS Health Corp. 4.3% 25/03/2028 ~ USD 20,000 19,669 0.03
CVS Health Corp. 3.25% usD 23000 21,405 0.03
15/08/2029
CVS Health Corp. 3.75% usD 52,000 48,912 0.06
01/04/2030
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CVS Health Corp. 5.05%
25/03/2048

CVS Health Corp. 5.875%
01/06/2053

Diamondback Energy, Inc. 6.25%
15/03/2053

Dollar General Corp. 3.875%
15/04/2027

Dollar General Corp. 5.45%
05/07/2033

DTE Energy Co. 4.875%
01/06/2028

Duke Energy Corp. 5% 15/08/2052

Duke Energy Corp. 6.1%
15/09/2053

Edison International 4.7%
15/08/2025

Elevance Health, Inc. 5.125%
15/02/2053

Equifax, Inc. 5.1% 15/12/2027

Fiserv, Inc. 4.2% 01/10/2028

General Motors Financial Co., Inc.
4% 06/10/2026

General Motors Financial Co., Inc.
5.8% 23/06/2028

HCA, Inc. 5.875% 15/02/2026

HCA, Inc. 5.375% 01/09/2026

HCA, Inc. 4.5% 15/02/2027

HCA, Inc. 3.5% 01/09/2030

Healthpeak OP, LLC, REIT 3.5%
15/07/2029

Healthpeak OP, LLC, REIT 2.875%
15/01/2031

Humana, Inc. 3.95% 15/03/2027

Humana, Inc. 4.875% 01/04/2030

Humana, Inc. 5.95% 15/03/2034

Intercontinental Exchange, Inc.
4.35% 15/06/2029

Intercontinental Exchange, Inc.
2.65% 15/09/2040

Interpublic Group of Cos., Inc. (The)
4.65% 01/10/2028

Kilroy Realty LP, REIT 4.375%
01/10/2025

Lowe’s Cos., Inc. 4.25% 01/04/2052

Lowe’s Cos., Inc. 5.625%
15/04/2053

Lowe’s Cos., Inc. 5.75% 01/07/2053

Marathon Oil Corp. 4.4%
15/07/2027

Marsh & McLennan Cos., Inc.
2.25% 15/11/2030

Marsh & McLennan Cos., Inc. 5.7%
15/09/2053

McDonald’s Corp. 5.45%
14/08/2053

Morgan Stanley, FRN 1.794%
13/02/2032

MPLX LP 4.125% 01/03/2027

NextEra Energy Capital Holdings,
Inc. 2.44% 15/01/2032

NiSource, Inc. 3.49% 15/05/2027

NiSource, Inc. 5.25% 30/03/2028

Occidental Petroleum Corp. 6.375%
01/09/2028

Occidental Petroleum Corp. 8.875%
15/07/2030

usD

usb

usD

usb

usD

usb

usD
usD

usb
usD
usb
usb
usD
usD
usD
usD
usD
usb
usD
usD
usD
usb
usb
usb
usD
usb
usD

usb
usbD

usbD
usD

usb

usb

usD

usb

usbD
usD

usb
usbD
usb

usD
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418,000
55,000
20,000
20,000
75,000
15,000

73,000
110,000

35,000
38,000
5,000
15,000
15,000
15,000
19,000
97,000
15,000
145,000
12,000
12,000
140,000
68,000
45,000
66,000
38,000
35,000
129,000

48,000
36,000

40,000
15,000

31,000
95,000
195,000
13,000

15,000
169,000

20,000
25,000
20,000

40,000

A

392,601
58,091
21,432
19,375
76,520
15,118

68,558
119,824

34,562
38,177
5,048
14,653
14,589
15,420
19,163
97,440
14,796
131,536
11,193
10,378
136,853
68,824
48,300
65,648
28,359
34,661
125,500

40,816
37,901

42,552
14,632

26,709
103,421
208,526

10,389

14,674
141,716

19,237
25,484
21,090

46,855

pigE
usp Lt (%)

0.51

0.08

0.03

0.03

0.10

0.02

0.09
0.16

0.04
0.05
0.01
0.02
0.02
0.02
0.02
0.13
0.02
0.17
0.01
0.01
0.18
0.09
0.06
0.09
0.04
0.05
0.16

0.05
0.05

0.06
0.02

0.03

0.14

0.27

0.01

0.02
0.19

0.02
0.03
0.03

0.06
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ONEOK Partners LP 4.9%
15/03/2025

ONEOK, Inc. 5.65% 01/11/2028

ONEOK, Inc. 5.8% 01/11/2030

ONEOK, Inc. 6.05% 01/09/2033

ONEOK, Inc. 6.625% 01/09/2053

Oracle Corp. 4.9% 06/02/2033

Ovintiv, Inc. 5.65% 15/05/2028

Pacific Gas and Electric Co. 2.5%
01/02/2031

Pacific Gas and Electric Co. 6.95%
15/03/2034

Pacific Gas and Electric Co. 6.7%
01/04/2053

Pfizer Investment Enterprises Pte.
Ltd. 5.3% 19/05/2053

Pfizer Investment Enterprises Pte.
Ltd. 5.34% 19/05/2063

Pioneer Natural Resources Co.
5.1% 29/03/2026

PNC Financial Services Group, Inc.
(The) 2.55% 22/01/2030

Public Service Enterprise Group,
Inc. 5.875% 15/10/2028

Public Storage Operating Co., REIT
5.35% 01/08/2053

Rewvity, Inc. 1.9% 15/09/2028

Rewvity, Inc. 3.3% 15/09/2029

Rewvity, Inc. 2.25% 15/09/2031

Sempra 3.4% 01/02/2028

Sempra 3.7% 01/04/2029

Southern Co. (The) 5.2%
15/06/2033

Southern Co. (The) 5.7%
15/03/2034

STERIS Irish FinCo. UnLtd Co.
2.7% 15/03/2031

Sysco Corp. 2.45% 14/12/2031

Sysco Corp. 3.15% 14/12/2051

Thermo Fisher Scientific, Inc. 5.2%
31/01/2034

UnitedHealth Group, Inc. 2.75%
15/05/2040

UnitedHealth Group, Inc. 5.875%
15/02/2053

UnitedHealth Group, Inc. 5.05%
15/04/2053

US Treasury 1.125% 31/08/2028

US Treasury 4.625% 30/09/2028

US Treasury 4.875% 31/10/2028

US Treasury 0.625% 15/08/2030

US Treasury 4.125% 31/08/2030

US Treasury 0.875% 15/11/2030

US Treasury 1.25% 15/08/2031

US Treasury 3.875% 15/08/2033

US Treasury 1.875% 15/02/2041

US Treasury 2.375% 15/02/2042

US Treasury 3.375% 15/08/2042

US Treasury 4% 15/11/2042

US Treasury 3.875% 15/02/2043

US Treasury 3.625% 15/02/2053

US Treasury 3.625% 15/05/2053

US Treasury 4.125% 15/08/2053

US Treasury Inflation Indexed
1.375% 15/07/2033

Walt Disney Co. (The) 3.6%
13/01/2051

usb

usD
usb
usb
usb
usD
usD
usD

usb

usb

usb

usD

usb

usb

usb

usD

usb
usD
usD
usb
usb
usb

usD

usb

usb
usD
usD

usD

usD

usb

usb
usD
usbD
usbD
usD
usD
usD
usD
usD
usD
usb
usbD
usb
usD
usb
usD
usb

usD

g PR s
RER usp [t (%)
122000 121426  0.16
15,000 15,493 0.02
30,000 31,144 0.04
50,000 52,867 0.07
50,000 56,201 0.07
255,000 254,252 0.33
20,000 20,372 0.03
66,000 54,544 0.07
45000 49516  0.06
74,000 80,713 0.1
299,000 306,760 0.40
80,000 81,139 0.1
40,000 40,284 0.05
24,000 21,008 0.03
20000 20954 003
20,000 21,000 0.03
53,000 45,883 0.06
19,000 17,259 0.02
30,000 24,598 0.03
15,000 14,302 0.02
21,000 20,012 0.03
185,000 189,183 0.25
55,000 57,880 0.08
180,000 154,772 0.20
30,000 25,347 0.03
65,000 46,747 0.06
35,000 36,759 0.05
43,000 32,573 0.04
65,000 73,990 0.10
305,000 309,506 0.41
2,045,000 1,804,513 2.37
1,520,000 1,567,797 2.06
2,155,000 2,248,019 295
2,765,000 2,242,458 2.94
795,000 805,000 1.06
1,500,000 1,232,549 1.62
1,595,000 1,320,486 1.73
680,000 679,681 0.89
235,000 169,530 0.22
225,000 173,364 0.23
5,195,000 4,650,235 6.10
3,860,000 3,766,440 4.94
370,000 354,282 0.46
2,110,000 1,956,860 2.57
89,800 83,381 0.11
760,000 771,519 1.01
1,534,000 1,507,877 1.98
45,000 36,412 0.05
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Williams Cos., Inc. (The) 3.75% usb 15,000 14,464 0.02
15/06/2027
Williams Cos., Inc. (The) 4.85% usD 163,000 148,939 0.19
01/03/2048
33,068,632  43.35
Total Bonds 36,469,534  47.82
Total Transferable securities 36,469,534 47.82
and money market instruments
d d to an official listing

Transferable securities and money market instruments dealt in
on another regulated market

Bonds

AUSTRALIA

Woodside Finance Ltd., 144A3.7%  USD 200,000 187,840 0.24
15/03/2028

187,840 0.24

CANADA

Bank of Montreal 5.717% usbD 15,000 15,526 0.02
25/09/2028

Rogers Communications, Inc. 3.2%  USD 44,000 41,997 0.06
15/03/2027

Rogers Communications, Inc. 3.8%  USD 43,000 39,572 0.05
15/03/2032

Rogers Communications, Inc. uUsb 126,000 110,289 0.14
4.55% 15/03/2052

Toronto-Dominion Bank (The) uUsD 20,000 20,588 0.03

5.523% 17/07/2028
227,972 0.30

DENMARK
Danske Bank A/S, FRN, 144A usD 95,000 94,515 0.12
3.773% 28/03/2025
94,515 0.12
GERMANY
Deutsche Bank AG, FRN 3.961% usD 150,000 147,536 0.20
26/11/2025
Volkswagen Group of America usD 380,000 360,749 0.47
Finance LLC, 144A 3.2%
26/09/2026
508,285 0.67
IRELAND
AerCap Ireland Capital DAC usb 230,000 229,856 0.30
4.875% 16/01/2024
AIB Group plc, FRN, 144A 6.608% usD 200,000 210,847 0.28
13/09/2029
440,703 0.58
ITALY
Enel Finance America LLC, 144A usbD 192,000 205,067 0.27

7.1% 14/10/2027
205,067 0.27

SPAIN
CaixaBank SA, FRN, 144A6.208%  USD 285,000 290,835 0.38
18/01/2029
290,835 0.38
SWITZERLAND
UBS Group AG, FRN, 144A4.751% USD 200,000 196,959 0.26
12/05/2028

196,959 0.26
UNITED STATES OF AMERICA

Angel Oak Mortgage Trust, FRN, usD 357,103 301,232 0.40
Series 2021-2 ‘A2’, 144A 1.19%
25/04/2066

AT&T, Inc. 3.5% 15/09/2053 usbD 109,000 79,492 0.10

Baltimore Gas and Electric Co. usbD 60,000 62,295 0.08
5.4% 01/06/2053

Bank of America Corp., FRN usD 224,000 218,797 0.29

3.366% 23/01/2026

20

S

Bank of America Corp., FRN
4.271% 23/07/2029

Bank of America Corp., FRN
5.819% 15/09/2029

Bank of America Corp., FRN
3.194% 23/07/2030

Bank of America Corp., FRN
2.496% 13/02/2031

Bank of America Corp., FRN
1.898% 23/07/2031

Bank of New York Mellon Corp.
(The), FRN 6.317% 25/10/2029

Bank of New York Mellon Corp.
(The), FRN 6.474% 25/10/2034

Bayer US Finance LLC, 144A
6.125% 21/11/2026

Booz Allen Hamilton, Inc. 5.95%
04/08/2033

Boston Gas Co., 144A6.119%
20/07/2053

Broadcom Corp. 3.875%
15/01/2027

Broadcom, Inc., 144A 2.6%
15/02/2033

Broadcom, Inc., 144A 3.419%
15/04/2033

Capital One Financial Corp., FRN
4.985% 24/07/2026

Capital One Financial Corp., FRN
5.468% 01/02/2029

Capital One Financial Corp., FRN
3.273% 01/03/2030

Capital One Financial Corp., FRN
5.247% 26/07/2030

Capital One Financial Corp., FRN
2.359% 29/07/2032

Capital One Multi-Asset Execution
Trust, FRN, Series 2005-B3 ‘B3’
6.205% 15/05/2028

Carrier Global Corp., 144A 5.8%
30/11/2025

Carrier Global Corp. 2.493%
15/02/2027

Centene Corp. 4.25% 15/12/2027

Centene Corp. 4.625% 15/12/2029

Charter Communications Operating
LLC 3.75% 15/02/2028

Charter Communications Operating
LLC 6.65% 01/02/2034

Charter Communications Operating
LLC 5.75% 01/04/2048

Cheniere Corpus Christi Holdings
LLC 5.125% 30/06/2027

Cheniere Energy, Inc. 4.625%
15/10/2028

Citigroup, Inc., FRN 3.106%
08/04/2026

Citigroup, Inc., FRN 5.61%
29/09/2026

Citigroup, Inc., FRN 4.658%
24/05/2028

Citigroup, Inc., FRN 2.572%
03/06/2031

Citigroup, Inc., FRN 6.174%
25/05/2034

Columbia Pipelines Holding Co.
LLC, 144A 6.042% 15/08/2028

Comcast Corp. 2.65% 01/02/2030

Corebridge Financial, Inc. 3.65%
05/04/2027

usD

usbD

usD

usD

usD

usD

usD

usD

usD

usD

usbD

usD

usbD

usD

usbD

usD

usbD

usD

usD
usD
usD
usb
usD
usb
usD
usb
usD
usb
usD
usb
usD
usb
usD

usb
usb

BREE Teik
EEeE

501,000
114,000
114,000
204,000
81,000
75,000
85,000
200,000
35,000
30,000
15,000
60,000
19,000
38,000
74,000
38,000
24,000
21,000

310,000

20,000
15,000
117,000
73,000
30,000
95,000
30,000
43,000
15,000
63,000
103,000
20,000
387,000
70,000
55,000

163,000
15,000

B i
usp H# (%)
483,892 0.63
117,632 0.15
103,392 0.14
175,425 0.23
66,341 0.09
79,667 0.10
94,206 0.12
203,354 0.27
36,966 0.05
31,486 0.04
14,630 0.02
49,482 0.07
16,703 0.02
37,565 0.05
73,756 0.10
33,951 0.04
23,597 0.03
15,958 0.02
308,283 0.40
20,263 0.03
14,102 0.02
112,640 0.15
70,346 0.09
28,300 0.04
100,334 0.13
26,738 0.04
43,225 0.06
14,633 0.02
61,239 0.08
103,784 0.14
19,848 0.03
330,867 0.43
72,588 0.10
56,710 0.07
146,843 0.19
14,431 0.02
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Corebridge Financial, Inc. 3.85%
05/04/2029
Corebridge Financial, Inc. 3.9%
05/04/2032
Crown Castle Towers LLC, 144A
3.663% 15/05/2045
Driven Brands Funding LLC, Series
2020-1A ‘A2, 144A 3.786%
20/07/2050
Driven Brands Funding LLC, Series
2020-2A ‘A2, 144A 3.237%
20/01/2051
Equitable Financial Life Global
Funding, 144A 1% 09/01/2026
Equitable Holdings, Inc. 4.35%
20/04/2028
ERAC USA Finance LLC, 144A
4.9% 01/05/2033
Exelon Corp. 5.15% 15/03/2028
Exelon Corp. 5.6% 15/03/2053
FHLMC A26586 6% 01/09/2034
FHLMC A90053 4.5% 01/12/2039
FHLMC A91947 5% 01/04/2040
FHLMC A93451 4.5% 01/08/2040
FHLMC A94185 4% 01/10/2040
FHLMC A94251 4% 01/10/2040
FHLMC A94576 4% 01/10/2040
FHLMC A94713 4% 01/11/2040
FHLMC A95734 4% 01/12/2040
FHLMC A96312 4% 01/01/2041
FHLMC A97620 4.5% 01/03/2041
FHLMC C01787 6% 01/02/2034
FHLMC C09036 3.5% 01/03/2043
FHLMC G01777 6% 01/02/2035
FHLMC G01899 6% 01/09/2035
FHLMC G03551 6% 01/11/2037
FHLMC G05535 4.5% 01/07/2039
FHLMC G05659 4.5% 01/10/2039
FHLMC G05955 5% 01/08/2040
FHLMC G06231 4% 01/12/2040
FHLMC G06506 4% 01/12/2040
FHLMC G07543 4.5% 01/08/2041
FHLMC G08534 3% 01/06/2043
FHLMC G08756 3% 01/04/2047
FHLMC G60038 3.5% 01/01/2044
FHLMC G60180 4.5% 01/05/2042
FHLMC G60334 4.5% 01/10/2041
FHLMC Q04674 4% 01/12/2041
FHLMC U90432 3.5% 01/11/2042
FHLMC U95033 3.5% 01/09/2042
FHLMC V80025 3% 01/04/2043
FHLMC Whole Loan Securities
Trust, FRN, Series 2017-SC01
‘M1, 144A 3.646% 25/12/2046
Fifth Third Bancorp 2.375%
28/01/2025
Fifth Third Bancorp 2.55%
05/05/2027
Fifth Third Bancorp 3.95%
14/03/2028
Fifth Third Bancorp, FRN 6.339%
27/07/2029
Flagstar Mortgage Trust, FRN,
Series 2018-6RR 2A4’, 144A 4%
25/09/2048
FNMA, FRN 763199 4.861%
01/10/2033

usb

usD

usb

usD

usD

usb

usD

usb

usD
usD
usb
usb
usD
usb
usb
usD
usb
usb
usD
usD
usD
usD
usD
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usD
usD
usD
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usD
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usb
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usD
usD
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80,000 75,296 0.10

HRE
TS

24,000 21,706 0.03
255,000 247,611 0.32

217,688 201,128 0.26
651,575 583,070 0.76

70,000 64,079 0.08
223,000 215542 0.28
129,000 129,006 0.17

15,000 15,206 0.02
65,000 66,082 0.09

694 720 -
14,143 14,119 0.02
2,430 2,475 =
55,004 55,075 0.07
1,025 999 -
360 352 -
197 192 -
406 398 -

4,551 4,417 0.01

14,333 14,021 0.02
481 481 =

15,427 16,110 0.02
53,354 50,375 0.07
13,249 13,856 0.02

4,424 4,632 0.01
17,015 17,806 0.02
25,963 25,986 0.03
36,751 36,799 0.05
24,839 25,303 0.03
23,618 23,133 0.03

138 135 =

7,119 7128 0.01
92,131 84,906 0.1
92,563 83,973 0.1
45,175 42,764 0.06
28,515 28,552 0.04
19,448 19,474 0.03

8,968 8,698 0.01
48,582 45,934 0.06
25,580 24,186 0.03
11,950 10,937 0.01
73,704 71,509 0.09

25,000 24,184 0.03

15,000 13,824 0.02

58,000 55,487 0.07

45,000 46,842 0.06

41,919 40,412 0.05

3,637 3,657 0.01
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FNMA, FRN 848522 5.59%
01/12/2035

FNMA AB5615 3.5% 01/07/2042

FNMA AB5807 3.5% 01/08/2042

FNMAAL3024 3.5% 01/01/2043

FNMAAL9061 3% 01/08/2046

FNMA AO4163 3.5% 01/06/2042

FNMAAOG755 3.5% 01/06/2042

FNMAAP7510 3.5% 01/09/2042

FNMAAQ7277 3.5% 01/12/2042

FNMA AQ8803 3.5% 01/01/2043

FNMA AS9031 3% 01/06/2033

FNMA AS9032 3% 01/08/2043

FNMA AS9236 3% 01/02/2044

FNMA BM5356 3.5% 01/01/2044

FNMA MA1213 3.5% 01/10/2042

Galton Funding Mortgage Trust,
FRN, Series 2018-2 ‘A22', 144A
4% 25/10/2058

Galton Funding Mortgage Trust,
FRN, Series 2018-1‘A23', 144A
3.5% 25/11/2057

George Washington University
(The) 3.545% 15/09/2046

GNMA 1.5% 20/01/2037

GNMA 3% 20/07/2046

GNMA 3.5% 20/09/2046

GNMA 3.5% 20/09/2047

GNMA 4.5% 20/03/2048

GNMA 5.5% 20/04/2048

GNMA 4.5% 20/08/2048

GNMA 5.5% 20/09/2048

GNMA 5.5% 20/10/2048

GNMA 5.5% 20/11/2048

GNMA 4% 20/06/2051

GNMA 3% 20/07/2051

GNMA 2.5% 20/12/2051

GNMA 2% 20/01/2052

GNMA 2.5% 20/01/2052

GNMA 2% 20/03/2052

GNMA 2.5% 20/03/2052

GNMA 3% 20/06/2052

GNMA 4% 20/10/2052

GNMA 4.5% 20/10/2052

GNMA 6% 20/01/2053

GNMA 5.5% 20/04/2053

GNMA 6.5% 20/05/2053

GNMA 5% 20/06/2053

GNMA 5% 20/07/2053

GNMA 4.5% 20/10/2053

GNMA, Series 2018-8 ‘DA 3%
20/11/2047

GNMA, 10, Series 2013-82 ‘IG’
3.5% 20/05/2043

GNMA, Series 2017-184 ‘JH 3%
20/12/2047

GNMA, 10, Series 2013-24 ‘OI' 4%
20/02/2043

GNMA 3306 5.5% 20/11/2032

GNMA 3611 6% 20/09/2034

GNMA 4060 6% 20/12/2037

GNMA 4558 4.5% 20/10/2039

GNMA 4559 5% 20/10/2039

GNMA 4577 4.5% 20/11/2039

GNMA 4715 5% 20/06/2040

GNMA 4772 5% 20/08/2040

GNMA 4801 4.5% 20/09/2040

usD

usb
usD
usD
usbD
usD
usD
usb
usb
usb
usD
usD
usD
usb
usb
usbD

usb

usb

usD
usD
usD
usD
usbD
usbD
usD
usD
usb
usbD
usD
usb
usb
usb
usD
usD
usD
usD
usb
usb
usb
usD
usb
usD
usb
usb
usD

usD

usb

usD

usb
usD
usD
usD
usD
usb
usb
usD
usD

BlE i PP piE
BESHE usp K& (%)
8,548 8468  0.01
8,091 7632 001

17,205 16,244 0.02

8,604 8,123 0.01
20,470 18,551 0.02

7,286 6,879 0.01
12,896 12,176 0.02
42,978 40,577 0.05
29,950 28,250 0.04
19,879 18,769 0.02

801 766 =
31,903 28,911 0.04
3,455 3,166 =

14,679 13,859 0.02
39,293 37,098 0.05
28,092 26,040 0.03

17,944 16,353 0.02

50,000 39,602 0.05

114,142 98,893 0.13
45,187 41,582 0.05
63,450 59,885 0.08
67,871 63,817 0.08
21,917 21,706 0.03
22,434 23,118 0.03
18,618 18,407 0.02

259 265 -
6,160 6,306 0.01

30,496 31,224 0.04
75,908 73,315 0.10

252,372 229,040 0.30

595,255 521,246 0.68

812,772 687,865 0.90

205,439 179,833 0.24

287,082 242,962 0.32

199,564 174,690 0.23
95,076 86,160 0.11

213,394 203,990 0.27
29,310 28,622 0.04

154,879 157,428 0.21

306,294 308,208 0.40
53,511 54,842 0.07

103,595 102,889 0.14
92,999 92,365 0.12
44,945 43,880 0.06
23,297 21,510 0.03

55,309 8,359 0.01
17,996 16,442 0.02
13,005 1,452 -

21,443 22,237 0.03
14,525 15,066 0.02

1,769 1,867 =

28,051 28,101 0.04
5,932 6,033 0.01
2,839 2,844 -
4,617 4,601 0.01
3,247 3,299

11,993 11,994 0.02
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GNMA 4834 4.5% 20/10/2040
GNMA 4854 4.5% 20/11/2040
GNMA 4946 4.5% 20/02/2041
GNMA 4978 4.5% 20/03/2041
GNMA 5054 4% 20/05/2041
GNMA 710927 5% 15/10/2039
GNMA 723339 5% 15/09/2039
GNMA 782888 5% 15/02/2040
GNMA 782889 5% 15/02/2040
GNMA 783403 3.5% 15/09/2041
GNMA 783726 3.5% 20/03/2043
GNMA 784012 5.5% 15/10/2038
GNMA 784069 5% 15/06/2040
GNMAAA3342 3% 15/10/2042
GNMA AA6403 3% 15/05/2043
GNMAAJ9334 3.5% 20/10/2044
GNMAAL4508 3.5% 20/02/2045
GNMAAS9216 3% 20/05/2046
GNMAAS9217 3% 20/05/2046
GNMA AS9258 3% 20/07/2046
GNMA AS9259 3% 20/07/2046
GNMAAS9260 3% 20/07/2046
GNMA AT4176 3% 20/07/2046
GNMA AU0255 3% 20/08/2046
GNMA AU0271 3% 20/08/2046
GNMA AU2016 3% 20/08/2046
GNMA AV8326 3% 20/09/2046
GNMA AV8327 3% 20/09/2046
GNMA BF2644 5% 20/05/2048
GNMA BF2878 5% 20/06/2048
GNMA MA0221 4% 20/07/2042
GNMA MA0318 3.5% 20/08/2042
GNMA MA0393 4% 20/09/2042
GNMA MA0535 4% 20/11/2042
GNMA MA0625 3.5% 20/12/2042
GNMA MA0783 3.5% 20/02/2043
GNMA MA1012 3.5% 20/05/2043
GNMA MA1678 4% 20/02/2044
GNMA MA2222 3% 20/09/2044
GNMA MA2896 5.5% 20/06/2045
GNMA MA2963 4.5% 20/07/2045
GNMA MA3033 3% 20/08/2045
GNMA MA3310 3.5% 20/12/2045
GNMA MA3312 4.5% 20/12/2045
GNMA MA3803 3.5% 20/07/2046
GNMA MA4198 4.5% 20/01/2047
GNMA MA4513 5% 20/06/2047
GNMA MA4589 5% 20/07/2047
GNMA MA4655 5% 20/08/2047
GNMA MA4657 6% 20/08/2047
GNMA MA5081 5.5% 20/03/2048
GNMA MA5194 5% 20/05/2048
GNMA MA5265 4.5% 20/06/2048
GNMA MA5713 5.5% 20/01/2049
GNMA MA6209 3% 20/10/2049
Goldman Sachs Group, Inc. (The),
FRN 1.542% 10/09/2027
Goldman Sachs Group, Inc. (The),
FRN 4.482% 23/08/2028
Goldman Sachs Group, Inc. (The),
FRN 3.691% 05/06/2028
GS Mortgage-Backed Securities
Trust, FRN, Series 2014-EB1A
2AT, 144A 4.459% 25/07/2044
HCA, Inc. 3.125% 15/03/2027
HCA, Inc. 3.375% 15/03/2029

usb
usb
usD
usD
usD
usD
usb
usb
usD
usb
usb
usbD
usD
usb
usb
usb
usD
usD
usD
usb
usb
usb
usD
usD
usD
usD
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usb
usb
usD
usD
usD
usb
usb
usD
usD
usD
usD
usD
usb
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usD
usD
usb
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usD
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usD
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10,540
10,535
39,001
10,771
17,917
2,155
6,255
12,592
12,592
19,323
30,937
2,706
15,584
2,946
4,719
7,579
20,177
13,703
9,713
12,666
27,606
20,118
10,265
11,657
19,867
19,728
8,928
11,314
6,279
21,226
36,698
35,213
2,592
25,756
16,758
13,616
80,822
70,499
44,575
47,115
78,940
178,527
103,479
2,396
75,818
8,187
26,113
16,503
27,555
12,728
29,153
14,781
89
23,305
90,827
82,000

271,000
337,000
2,001

35,000
13,000

usp L (%)

10,547 0.01
10,542 0.01
39,027 0.05
10,700 0.01
17,593 0.02
2,163 -
6,355 0.01
12,721 0.02
12,721 0.02
18,220 0.02
28,977 0.04
2,739 -
15,697 0.02
2,692 -
4,311 0.01
7,140 0.01
19,005 0.03
12,513 0.02
8,862 0.01
11,563 0.02
25,191 0.03
18,348 0.02
9,368 0.01
10,636 0.01
18,136 0.02
18,012 0.02
8,146 0.01
10,329 0.01
6,299 0.01
21,294 0.03
36,034 0.05
33,472 0.04
2,545 -
25,290 0.03
15,937 0.02
12,951 0.02
76,891 0.10
69,224 0.09
41,128 0.05
49,006 0.06
79,090 0.10
164,641 0.22
97,869 0.13
2,392 =
71,690 0.09
8,195 0.01
26,349 0.03
16,652 0.02
27,805 0.04
13,427 0.02
30,047 0.04
14,901 0.02
88 -
23,724 0.03
81,007 0.1
74,338 0.10
266,332 0.35
321,955 0.42
1,980 -
33,174 0.04
11,990 0.02
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Healthcare Realty Holdings LP,
REIT 3.625% 15/01/2028

Healthcare Realty Holdings LP,
REIT 2.05% 15/03/2031

Hyundai Capital America, 144A
5.5% 30/03/2026

Intuit, Inc. 5.5% 15/09/2053

IQVIA, Inc., 144A 6.25%
01/02/2029

JPMorgan Chase & Co., FRN
3.96% 29/01/2027

JPMorgan Chase & Co., FRN
1.578% 22/04/2027

JPMorgan Chase & Co., FRN
2.739% 15/10/2030

JPMorgan Chase & Co., FRN
2.522% 22/04/2031

JPMorgan Chase & Co., FRN
2.956% 13/05/2031

JPMorgan Chase & Co., FRN
1.764% 19/11/2031

JPMorgan Chase & Co., FRN
6.254% 23/10/2034

Marriott International, Inc. 5%
15/10/2027

Mars, Inc., 144A 4.75% 20/04/2033

Mattel, Inc., 144A 5.875%
15/12/2027

Meta Platforms, Inc. 5.6%
15/05/2053

Metropolitan Life Global Funding |,
144A5.15% 28/03/2033

Micron Technology, Inc. 4.185%
15/02/2027

Micron Technology, Inc. 6.75%
01/11/2029

Micron Technology, Inc. 4.663%
15/02/2030

Mill City Mortgage Loan Trust, FRN,
Series 2017-2 ‘A1’, 144A 2.75%
25/07/2059

Morgan Stanley, FRN 5.123%
01/02/2029

Mylan, Inc. 4.55% 15/04/2028

Nelnet Student Loan Trust, FRN,
Series 2005-4 ‘A4’ 5.794%
22/03/2032

Neuberger Berman Loan Advisers
CLO Ltd., FRN ‘A, 144A 6.794%
17/07/2035

Neuberger Berman Loan Advisers
CLO Ltd., FRN ‘BR’, 144A7.057%
18/10/2030

NextEra Energy Capital Holdings,
Inc. 5.749% 01/09/2025

Nissan Motor Acceptance Co. LLC,
144A 1.85% 16/09/2026

OBX Trust, FRN, Series 2018-EXP1
“1A3’, 144A 4% 25/04/2048

O'Reilly Automotive, Inc. 5.75%
20/11/2026

Pacific Gas and Electric Co. 4.55%
01/07/2030

PNC Financial Services Group, Inc.
(The), FRN 6.615% 20/10/2027

Ross Stores, Inc. 1.875%
15/04/2031

Sabine Pass Liquefaction LLC 4.2%
15/03/2028

usb

usb

usb

usb
usD

usb

usD

usb

usD

usb

usD

usb

usb

usb
usb

usD

usb

usD

usb

usD

usb

usb

usb

usD

usb

usb

usD

usbD

usD

usb

usD

usb

usbD

Wk TR phE
BEYH usp [t (%)
202,000 186,520 0.24

41,000 31,827 0.04

40,000 40,206 0.05

45,000 49,208 0.06

45,000 47,054 0.06

20,000 19,540 0.03

58,000 53,521 0.07

80,000 71177 0.09
103,000 89,157 0.12

32,000 28,110 0.04

30,000 24,333 0.03

60,000 65,144 0.09

57,000 57,681 0.08
160,000 161,572 0.21

80,000 80,019 0.11
120,000 130,448 0.17
150,000 152,841 0.20

25,000 24,518 0.03

36,000 38,882 0.05

80,000 78,216 0.10

1,936 1,929 -
571,000 573,597 0.75

15,000 14,548 0.02

245,292 233,894 0.31
1,140,000 1,140,545 1.50
465,000 463,133 0.61

55,000 55,523 0.07

49,000 44,086 0.06
236,051 216,885 0.28

20,000 20,475 0.03

51,000 48,576 0.06

20,000 20,744 0.03
180,000 147,448 0.19

20,000 19,585 0.03



S

Santander Drive Auto Receivables
Trust 'C’ 4.74% 16/10/2028

SBA Tower Trust, REIT, 144A
1.631% 15/05/2051

SBA Tower Trust, REIT, 144A
2.328% 15/07/2052

SBA Tower Trust, REIT, 144A
3.869% 15/10/2049

Sequoia Mortgage Trust, FRN,
Series 2018-CH3 ‘A1, 144A 4.5%
25/08/2048

Sequoia Mortgage Trust, FRN,
Series 2017-CH2 ‘A19’, 144A 4%
25/12/2047

Sequoia Mortgage Trust, FRN,
Series 2018-CH1 ‘A2’, 144A 3.5%
25/03/2048

Sequoia Mortgage Trust, FRN,
Series 2018-CH3 ‘A2’, 144A 4%
25/08/2048

Sequoia Mortgage Trust, FRN,
Series 2017-5 ‘B1’, 144A 3.779%
25/08/2047

SMB Private Education Loan Trust,
Series 2017-B ‘A2A', 144A 2.82%
15/10/2035

Southern California Edison Co.
4.7% 01/06/2027

Sprint Capital Corp. 6.875%
15/11/2028

Sprint Capital Corp. 8.75%
15/03/2032

Sutter Health 5.164% 15/08/2033

Targa Resources Partners LP 5%
15/01/2028

Targa Resources Partners LP
6.875% 15/01/2029

Targa Resources Partners LP 5.5%
01/03/2030

T-Mobile USA, Inc. 3.875%
15/04/2030

T-Mobile USA, Inc. 5.05%
15/07/2033

T-Mobile USA, Inc. 5.75%
15/01/2054

T-Mobile USA, Inc. 6% 15/06/2054

UMBS 1.5% 01/02/2036

UMBS 1.5% 01/02/2036

UMBS 2% 01/05/2036

UMBS 2% 01/08/2036

UMBS 2% 01/09/2036

UMBS 2% 01/09/2036

UMBS 2% 01/04/2037

UMBS 1.5% 01/05/2037

UMBS 2.5% 01/06/2037

UMBS 4% 01/06/2037

UMBS 4% 01/06/2037

UMBS 2% 01/08/2037

UMBS 1.5% 01/01/2042

UMBS 2% 01/03/2042

UMBS 2.5% 01/03/2042

UMBS 3% 01/06/2042

UMBS 3% 01/08/2042

UMBS 4% 01/12/2047

UMBS 2.5% 01/07/2050

UMBS 2% 01/08/2050

UMBS 3% 01/08/2050

UMBS 3% 01/08/2050

ER
usD

usb
usD
usb

usbD

usb

usb

usb

usb

usD

usD
usD
usD

usb
usD

usD
usb
usbD
usb
usbD

usb
usbD
usD
usD
usD
usD
usD
usbD
usb
usb
usb
usD
usD
usb
usb
usb
usD
usD
usD
usD
usb
usb
usD
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REUE Tl
B

795,000
245,000

90,000
335,000

15,780
42,603
9,394
13,612
180,408
202,625

52,000
105,000
65,000

30,000
15,000

16,000
24,000
97,000
145,000
241,000

35,000
19,359
31,893
42,393
42,635
56,599
59,158
130,504
239,529
213,571
31,042
66,655
359,430
96,910
312,700
100,362
31,627
60,745
5,403
115,388
199,151
74,381
130,540

PP MR
usp & (%)
781,885 1.03
213,721 0.28
76,091 0.10
329,395 0.43
15,420 0.02
38,882 0.05
8472 0.01
13,243 0.02
165,109 0.22
195,234 0.26
52,280 0.07
113,785 0.15
80,307 0.1
30,432 0.04
14,848 0.02
16,460 0.02
24,024 0.03
91,998 0.12
146,261 0.19
256,145 0.34
38,635 0.05
16,971 0.02
27,925 0.04
38,070 0.05
38,442 0.05
51,059 0.07
53,303 0.07
116,904 0.15
208,470 0.27
197,014 0.26
30,387 0.04
65,353 0.09
321,974 0.42
80,305 0.1
266,859 0.35
88,696 0.12
28,813 0.04
55,452 0.07
5,220 0.01
99,085 0.13
163,863 0.22
66,540 0.09
116,779 0.15
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oz

UMBS 2.5% 01/09/2050
UMBS 3% 01/09/2050

UMBS 2% 01/10/2050

UMBS 2% 01/12/2050

UMBS 2% 01/02/2051

UMBS 2% 01/02/2051

UMBS 2% 01/03/2051

UMBS 2% 01/04/2051

UMBS 2% 01/05/2051

UMBS 2% 01/05/2051

UMBS 2.5% 01/06/2051
UMBS 2.5% 01/06/2051
UMBS 2.5% 01/08/2051
UMBS 2.5% 01/08/2051
UMBS 2.5% 01/08/2051
UMBS 3% 01/10/2051

UMBS 2% 01/01/2052

UMBS 2.5% 01/01/2052
UMBS 2.5% 01/01/2052
UMBS 2% 01/02/2052

UMBS 2% 01/02/2052

UMBS 2% 01/03/2052

UMBS 2% 01/03/2052

UMBS 2.5% 01/03/2052
UMBS 2% 01/04/2052

UMBS 2% 01/04/2052

UMBS 2% 01/04/2052

UMBS 2.5% 01/04/2052
UMBS 2% 01/05/2052

UMBS 4% 01/05/2052

UMBS 4% 01/08/2052

UMBS 4.5% 01/10/2052
UMBS 2.5% 01/11/2052
UMBS 5% 01/11/2052

UMBS 6% 01/01/2053

UMBS 5% 01/03/2053

UMBS 5.5% 01/03/2053
UMBS 5.5% 01/08/2053
UMBS 6% 01/09/2053

UMBS 5.5% 01/10/2053
UMBS 6% 01/11/2053

UMBS 6.5% 01/11/2053
UMBS 6.5% 01/11/2053
UMBS 4.5% 01/12/2053
UMBS 190360 5% 01/08/2035
UMBS 254869 5.5% 01/09/2033
UMBS 254903 5% 01/10/2033
UMBS 545759 6.5% 01/07/2032
UMBS 725027 5% 01/11/2033
UMBS 725229 6% 01/03/2034
UMBS 725232 5% 01/03/2034
UMBS 725238 5% 01/03/2034
UMBS 735061 6% 01/11/2034
UMBS 735115 6% 01/12/2034
UMBS 735141 5.5% 01/01/2035
UMBS 735500 5.5% 01/05/2035
UMBS 735502 6% 01/04/2035
UMBS 735578 5% 01/06/2035
UMBS 735579 5% 01/06/2035
UMBS 735580 5% 01/06/2035
UMBS 735591 5% 01/06/2035
UMBS 735667 5% 01/07/2035
UMBS 735669 5% 01/04/2035
UMBS 735997 5.5% 01/11/2035
UMBS 745428 5.5% 01/01/2036
UMBS 745458 6% 01/04/2036

usbD
usD
usb
usD
usb
usb
usbD
usb
usb
usb
usb
usb
usbD
usD
usD
usbD
usD
usb
usb
usb
usbD
usD
usD
usD
usb
usb
usb
usD
usD
usD
usb
usb
usb
usD
usD
usb
usD
usb
usb
usD
usD
usD
usD
usb
usb
usD
usD
usD
usD
usD
usb
usb
usbD
usD
usb
usD
usb
usb
usb
usD
usD
usD
usD
usb
usb
usb

HE el
HRE S

238,984
4,183
227,361
420,833
287,309
307,038
334,003
96,707
143,570
198,355
77,634
91,212
156,201
427,432
582,342
185,063
140,929
105,645
390,310
118,666
376,141
216,472
683,673
80,492
48,899
168,992
204,698
884,521
185,624
31,500
93,687
261,833
48,968
92,688
244,412
226,167
37,058
173,236
44,375
48,158
122,402
34,382
119,871
60,736
5,991
21,962
3,682
6,748
4,044
21,638
1,651
6,689
2,168
828
13,091
4,279
1,409
9,422
1,697
902

448
3,128
2,531
3,51
25,837
69

PRI Mg
usp LEE (%)
206,998 0.27
3,744 0.01
186,852 0.25
345,925 0.45
235,539 0.31
251,777 0.33
272,937 0.36
79,149 0.10
117,389 0.15
162,052 0.21
66,186 0.09
79,099 0.10
133,065 0.17
365,191 0.48
500,091 0.66
166,381 0.22
115,391 0.15
89,957 0.12
335,597 0.44
97,087 0.13
307,714 0.40
179,000 0.24
559,082 0.73
69,504 0.09
40,431 0.05
138,136 0.18
167,277 0.22
753,509 0.99
153,634 0.20
29,825 0.04
88,654 0.12
254,244 0.33
41,706 0.06
91,911 0.12
252,035 0.33
224,282 0.29
37,256 0.05
174,365 0.23
45,101 0.06
48,433 0.06
124,404 0.16
35,274 0.05
123,301 0.16
58,952 0.08
6,093 0.01
22,643 0.03
3,745 0.01
7,068 0.01
4,113 0.01
22,501 0.03
1,680 -
6,803 0.01
2,267 -
866 -
13,498 0.02
4,412 0.01
1474 -
9,584 0.01
1,585 -
917 -
456 -
3,181 -
2,574 -
3,620 0.01
26,640 0.04
72 -



S

UMBS 745947 6.5% 01/10/2036
UMBS 888223 5.5% 01/01/2036
UMBS 888284 5.5% 01/04/2037
UMBS 888430 5% 01/11/2033
UMBS 888567 5.5% 01/12/2036
UMBS 889298 5% 01/12/2036
UMBS 889307 5% 01/07/2037
UMBS 889479 5% 01/07/2037
UMBS 889579 6% 01/05/2038
UMBS 889829 5% 01/07/2035
UMBS 890738 3.5% 01/09/2043
UMBS 901646 6.5% 01/12/2036
UMBS 902382 6.5% 01/11/2036
UMBS 906064 6% 01/01/2037
UMBS 933051 6.5% 01/10/2037
UMBS 995051 6% 01/03/2037
UMBS 995112 5.5% 01/07/2036
UMBS 995203 5% 01/07/2035
UMBS 995388 5.5% 01/08/2037
UMBS 995629 6.5% 01/12/2032
UMBS AB6317 3.5% 01/09/2042
UMBS AB6491 3% 01/10/2042
UMBS AB6670 3% 01/10/2042
UMBS AB6768 3% 01/10/2042
UMBS AB7846 3% 01/02/2043
UMBS AB8898 3% 01/04/2043
UMBS AB9248 3% 01/05/2043
UMBS AC9582 5.5% 01/01/2040
UMBS AE0624 4% 01/11/2040
UMBS AE0698 4.5% 01/12/2040
UMBS AE7723 4% 01/11/2040
UMBS AH1111 4% 01/12/2040
UMBS AH3394 4% 01/01/2041
UMBS AH5859 4% 01/02/2041
UMBS AJ7679 3.5% 01/12/2041
UMBS AL0251 5% 01/07/2037
UMBS AL0546 5% 01/07/2041
UMBS AL0803 4% 01/09/2041
UMBS AL 1105 4.5% 01/12/2040
UMBS AL1524 4.5% 01/12/2040
UMBS AL1577 5% 01/01/2042
UMBS AL3192 5% 01/05/2042
UMBS AL3657 3.5% 01/06/2043
UMBS AL4010 3.5% 01/07/2043
UMBS AL4301 4.5% 01/04/2042
UMBS AL5224 5% 01/02/2038
UMBS AL5590 5.5% 01/09/2041
UMBS AL6078 5% 01/03/2042
UMBS AL6715 4% 01/02/2045
UMBS AL6966 6.5% 01/08/2038
UMBS AL7033 5% 01/06/2039
UMBS AL7035 5% 01/12/2038
UMBS AL7991 3.5% 01/01/2046
UMBS AL8310 3.5% 01/03/2044
UMBS AL8387 4% 01/03/2046
UMBS AL9027 4% 01/09/2046
UMBS AL9107 4.5% 01/03/2046
UMBS AQ0535 3% 01/11/2042
UMBS AS0406 3% 01/09/2043
UMBS AS0563 4.5% 01/09/2043
UMBS AS1586 4.5% 01/01/2044
UMBS AS2275 4.5% 01/04/2044
UMBS AS4449 3.5% 01/02/2035
UMBS AS5175 3.5% 01/06/2045
UMBS AS5298 2.5% 01/07/2030
UMBS AS5842 4% 01/09/2045

usb
usb
usb
usD
usD
usD
usD
usb
usb
usD
usD
usb
usD
usb
usb
usD
usb
usD
usD
usD
usb
usb
usD
usD
usD
usD
usD
usb
usD
usbD
usb
usD
usD
usb
usb
usbD
usbD
usD
usb
usb
usb
usbD
usD
usD
usD
usb
usb
usb
usb
usb
usD
usD
usD
usb
usb
usb
usD
usD
usD
usD
usb
usb
usb
usD
usb
usD
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951
4,857
17,526
3,739
32,007
12,505
4,600
37,759
953
45,482
72,599
575
4,082
177
19,187
17,905
8,635
23,544
2,558
6,326
4,824
24,142
16,853
27,594
47,040
65,270
41,068
10,640
13,984
8,155
14,112
75,947
25,482
25,367
6,806
874
27,405
50,567
17,635
4,949
5,491
24,344
22,036
13,446
13,945
3,132
2,373
6,039
58,861
10,081
6,228
8,113
5,546
36,731
40,884
5914
18,808
15,360
65,716
49,059
19,345
30,530
11,375
51,254
60,890
7,858

usp H# (%)
984 -
5,008 0.01
18,070 0.02
3,803 0.01
33,003 0.04
12,749 0.02
4,679 0.01
38,407 0.05
996 -
46,261 0.06
68,735 0.09
600 -
4,311 0.01
185 =
19,981 0.03
18,724 0.02
8,903 0.01
23,948 0.03
2,637 -
6,585 0.01
4,544 0.01
22,248 0.03
15,517 0.02
25,407 0.03
43,291 0.06
60,068 0.08
37,796 0.05
10,971 0.01
13,682 0.02
8,154 0.01
13,803 0.02
73,908 0.10
24,919 0.03
24,806 0.03
6,456 0.01
889 =
27,865 0.04
49,428 0.07
17,633 0.02
4,948 0.01
5,586 0.01
24,750 0.03
20,804 0.03
12,700 0.02
13,943 0.02
3,185 -
2,447 -
6,140 0.01
56,771 0.07
10,624 0.01
6,335 0.01
8,252 0.01
5,206 0.01
34,632 0.05
39,447 0.05
5,642 0.01
18,689 0.02
14,180 0.02
60,423 0.08
48,750 0.06
19,223 0.03
30,338 0.04
10,907 0.01
48,088 0.06
57,740 0.08
7,579 0.01
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UMBS AS5887 4% 01/09/2045
UMBS AS6191 3.5% 01/11/2045
UMBS AS6302 3.5% 01/12/2045
UMBS AS6400 4% 01/12/2045
UMBS AS6515 4% 01/01/2046
UMBS AS6563 3.5% 01/01/2046
UMBS AS8194 2.5% 01/10/2031
UMBS AS8301 3% 01/11/2046
UMBS AS8305 3% 01/11/2046
UMBS AS8318 3% 01/11/2046
UMBS AS8471 3% 01/12/2046
UMBS AS8946 3.5% 01/03/2047
UMBS AT1934 3.5% 01/04/2043
UMBS AT2016 3% 01/04/2043
UMBS AU0640 3.5% 01/07/2043
UMBS AU1629 3% 01/07/2043
UMBS AU6198 3.5% 01/08/2043
UMBS AX2501 4% 01/10/2044
UMBS AX2509 3% 01/10/2029
UMBS AY4204 3.5% 01/05/2045
UMBS AZ0814 3.5% 01/07/2045
UMBS AZ0880 2.5% 01/07/2030
UMBS AZ2118 3% 01/10/2030
UMBS AZ2667 3.5% 01/10/2045
UMBS BC0822 3.5% 01/04/2046
UMBS BC9556 3% 01/11/2046
UMBS BD8464 3% 01/11/2046
UMBS BE1214 3% 01/11/2046
UMBS BM1890 2.5% 01/01/2032
UMBS BM3148 4.5% 01/11/2047
UMBS BM3612 4% 01/02/2047
UMBS BM4221 3% 01/01/2043
UMBS BM4582 3.5% 01/08/2047
UMBS BM5197 4.5% 01/07/2046
UMBS BM5302 3.5% 01/06/2046
UMBS BM5785 3.5% 01/09/2046
UMBS BM5841 3.5% 01/09/2045
UMBS BN4333 4% 01/02/2049
UMBS BO7256 3% 01/01/2035
UMBS CA2207 4.5% 01/08/2048
UMBS CA4823 4% 01/12/2049
UMBS CA5186 4.5% 01/01/2050
UMBS CA5593 3% 01/04/2040
UMBS CA5594 3% 01/04/2040
UMBS FM1445 3% 01/08/2049
UMBS FM2792 5% 01/07/2045
UMBS MA0561 4% 01/11/2040
UMBS MA0583 4% 01/12/2040
UMBS MA0907 4% 01/11/2041
UMBS MA0971 4% 01/02/2042
UMBS MA1086 3.5% 01/06/2042
UMBS MA2471 3.5% 01/12/2045
UMBS MA2722 4% 01/08/2046
UMBS MA2835 4% 01/12/2046
UMBS MA2896 3.5% 01/02/2047
UMBS MA2959 3.5% 01/04/2047
UMBS MA2960 4% 01/04/2047
UMBS MA3088 4% 01/08/2047
UMBS MA3151 3% 01/10/2037
UMBS MA3182 3.5% 01/11/2047
UMBS MA3851 4.5% 01/11/2049
UMBS RA1906 4% 01/12/2049
Utah Acquisition Sub, Inc. 3.95%
15/06/2026
Verus Securitization Trust, FRN,
Series 2020-INV1 ‘A1’ 144A
1.977% 25/03/2060
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usb
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usD
usD
usD
usD
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usb
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usD
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usbD
usD
usD
usD
usD
usb
usb
usb
usb
usD
usD
usD
usb
usb
usb
usD
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usb
usD
usb
usb
usD
usD
usb
usD
usb
usb
usb
usD
usD
usD
usD
usb
usb
usD
usD
usD

usb

HRE T
ki

HERH

6,102
16,561
62,307
10,184
23,766

5,657
39,873

136,258
88,194
124,540
101,342
65,357

6,869
60,379
11,178
11,959
10,100
20,762
86,409
41,918
50,417
16,329
19,016
17,591
52,521
57,947

109,547
39,752
55,714
41,649
32,237

110,388

7,823
64,248

4,529

123,646
55,838
19,130

145,901
21,482
60,076
18,023
61,246
68,410
56,284
36,734
52,212
34,060

7,526
12,231
11,910
34,004

3,779

4,865
21,377
14,426

604
111,779
43,599
60,729

4,050
46,720
15,000

5,699

TP M
usp [t (%)
5,851 0.01
15,479 0.02
58,234 0.08
9,719 0.01
22,922 0.03
5,312 0.01
37,631 0.05
124,119 0.16
80,275 0.11
113,000 0.15
92,096 0.12
61,397 0.08
6,465 0.01
55,566 0.07
10,517 0.01
11,005 0.01
9,442 0.01
20,024 0.03
83,341 0.1
39,329 0.05
47,120 0.06
15,503 0.02
18,288 0.02
16,537 0.02
49,087 0.06
52,572 0.07
99,624 0.13
36,263 0.05
52,704 0.07
41,258 0.05
31,002 0.04
101,597 0.13
7,347 0.01
63,844 0.08
4,251 0.01
115,562 0.15
52,822 0.07
18,368 0.02
138,524 0.18
21,176 0.03
57,581 0.08
17,754 0.02
57,496 0.08
63,184 0.08
51,147 0.07
37,367 0.05
51,068 0.07
33,314 0.04
7,343 0.01
11,940 0.02
11,278 0.02
31,821 0.04
3,645 0.01
4,692 0.01
19,979 0.03
13,454 0.02
582 -

107,797 0.14
41,133 0.05
56,757 0.07
3,979 0.01
44,824 0.06
14,493 0.02
5,639 0.01



T. AY - 754X USAhAZ77 2R

BT PR s
7023 b flike2) usp H# (%)
Verus Securitization Trust, FRN usD 196,260 162,064 0.21
‘A2', 144A 1.218% 25/09/2066
Verus Securitization Trust, STEP, usbD 140,600 136,700 0.18
Series 2019-4 ‘A2’, 144A 3.846%
25/11/2059
Verus Securitization Trust, FRN, usb 100,000 96,947 0.13
Series 2020-INV1 ‘A3, 144A
3.889% 25/03/2060
Verus Securitization Trust, FRN, usbD 108,046 93,107 0.12
Series 2021-1 ‘A3, 144A 1.155%
25/01/2066
Verus Securitization Trust, STEP, usD 79,631 77,026 0.10
Series 2019-4 ‘A3’, 144A 4%
25/11/2059
Warnermedia Holdings, Inc. 3.755% USD 129,000 123,505 0.16
15/03/2027
Wells Fargo & Co., FRN 3.196% usD 25,000 23,888 0.03
17/06/2027
Wells Fargo & Co., FRN 2.879% usbD 145,000 128,886 0.17
30/10/2030
Wells Fargo & Co., FRN 2.572% usbD 224,000 193,793 0.25
11/02/2031
Wells Fargo & Co., FRN 5.389% usb 139,000 139,749 0.18
24/04/2034
Wells Fargo Commercial Mortgage ~ USD 35,000 33,340 0.04
Trust, FRN, Series 2015-NXS2
‘AS’ 4.121% 15/07/2058
Wells Fargo Commercial Mortgage ~ USD 930,000 831,218 1.09
Trust, FRN, Series 2017-C38 ‘B’
3.917% 15/07/2050
Western Midstream Operating LP usD 15,000 14,531 0.02
4.5% 01/03/2028
35,812,197 46.95
Total Bonds 37,964,373 49.77
Total Transferable securities 37,964,373 49.77
and money market instruments
dealt in on another regulated market
Total Investments 74,433,907 97.59
Credit Default Swaps Contracts
S
ird il FHIRE AT
b3 B GEiEEs BRE 7%E -t WA usp [ (%)
3,729,000 USD J.P.Morgan CDX. Sell  1.00% 2012/2028 74,672 0.10
NA.IG.41-V1
1,334,000 USD Morgan  CMBX.NAAAA Buy (0.50)% 18/11/2064 18454  0.03
Stanley
203,000 USD Morgan  CMBX.NAAAA Buy (0.50)% 17/04/2065 3,890 -
Stanley
Total Market Value on Credit 97,016  0.13
Default Swap Contracts - Assets
Net Market Value on Credit 97,016 0.13
Default Swap Contracts - Assets
Financial Futures Contracts
Tu=1b o W
oA U BR  zrAR-Vr— usp & %)
US 2 Year Note, 28/03/2024 40 USD 8,230,312 73125 010
US 5 Year Note, 28/03/2024 68  USD 7,384,906 10,016 0.01
US 10 Year Ultra Bond, 19/03/2024 2 UsD 235,594 9797  0.01
Total Unrealised Gain on Financial 92,938 0.12

Futures Contracts

25

Fa—n- REENmSE TE
e S EE  xoap-vy— up HEG
US Ultra Bond, 19/03/2024 (38) USD  (5073000) (359297)  (047)
Total Unrealised Loss on Financial (359,297)  (0.47)
Futures Contracts
Net Unrealised Loss on Financial (266,359)  (0.35)

Futures Contracts

Forward Currency Exchange Contracts

i b RIS ot
B OF 7Y *F WPE  BIWETS kB R ®)
EUR 845,000 usb 921,270 03/01/2024  BNP Paribas 14,145 0.02
EUR 854,742 usb 941,122 03/01/2024  J.P. Morgan 5,078 0.01
EUR 28,320,907 USD 30,944,167 03/01/2024 RBC 407,077 053
EUR 7,190 usb 7,836 02/02/2024  J.P. Morgan 134 -
EUR 163,217 usb 179,502 02/02/2024  Wells Fargo 1413 -
GBP 26,435 usD 33,458 02/02/2024  J.P. Morgan pall -
GBP 202,151 usb 255,672 02/02/2024 NatWest 1,794 -

Markets Plc
Total Unrealised Gain on Forward 429,852 0.56
Currency Exchange Contracts
usb 241,148 EUR 222919 03/01/2024  J.P. Morgan (5.623)  (0.01)
usD 151,452 EUR 137,836 02/02/2024  J.P. Morgan (1,330) -
usD 108,487 EUR 99,422 23/02/2024 UBS (1,801) -
usD 7,867 GBP 6,258 02/02/2024  J.P. Morgan (103) -
Total Unrealised Loss on Forward (8,857)  (0.01)
Currency Exchange Contracts
Net Unrealised Gain on Forward 420,995 0.55
Currency Exchange Contracts
Interest Rate Swap Contracts
e AP MR
A AR WEMEES fo W usp HA (%)
4,163,000 EUR  JP.Morgan  Pay floating 20111/2028 130245 0417
EURIBOR 6 month
Receive fixed
3.049%
Total Market Value on Interest 130,245 017
Rate Swap Contracts - Assets
892,000 EUR  JP.Morgan  Pay fixed 2.843% 20/11/2053 (119,941)  (0.16)
Receive floating
EURIBOR 6 month
Total Market Value on Interest (119,941)  (0.16)
Rate Swap Contracts - Liabilities
Net Market Value on Interest 10,304 0.01
Rate Swap Contracts - Assets
Cash 1,549,211 2.03

Other assets/(liabilities)
Total net assets

292,462 0.38
76,275,580 100.00
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Transferable securities and money market instrunents adnitted to an official exchange listing | AROEEMGIFT L E MG Sh TV A HES BELGIUM L —
Bonds 5 CANADA el
Transferable securities and money market instruments dealt in on another regulated market | ZOHHHNHAHEBVTRI &N WA BEEE DENMARK Tow—7
Investments A FiE 2 INDONESTA A RRTT
Credit Default Swaps Contracts IV N FTHNN AT v TEE TRELAND TANT R
Market Value on Credit Default Swap Contracts — Assets | JVVyb77:uherDyTRillhDAFE (46 NETHERLANDS it
Financial Futures Contracts S i PORTUGAL RV N2
Unrealised Gain on Financial Futures Contracts FeMB N Hh A R EBLTES () ROMANIA N—<=7
Unrealised Loss on Financial Futures Contracts SeBEI D R IEHFE R (AE) SWITZERLAND A A
Forward Currency Exchange Contracts Pl ig 0 Gl UNITED KINGDOM AFY A
Unrealised Gain on Forward Currency Exchange Contracts | Z#TPHRIRAGNIZ 275 R EH T UNITED STATES OF AMERICA | 7 A U
Unrealised Loss on Forward Currency Exchange Contracts | 4B FHIEGIZ 25 R EBETME AUSTRALIA F—=AFFVT
Interest Rate Swap Contracts SRR T > THH| GERMANY NA Y
Market Value on Interest Rate Swap Contracts — Assets | 2FIZ T v 7B TS (B7E) ITALY A BT
Market Value on Interest Rate Swap Contracts - Liabilities | &FIZ 7 v ZHBN i FHIHE (£15) SPAIN AL

Cash b
Other assets/(liabilities) ZOfERE (A1)
net assets %@EE@
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USD
HEMmEE 603, 700, 295
IR %
ZHE Y A (FURBLERR:) 67, 550
AMRESIZAR D Z BFLE (URBLEERTR) 42, 160, 891
ATy TGRS F]E 174, 068
FHEFE 359, 964
In#s & 42,762, 473
#H
TE 3, 340, 561
TEREFHR} 53, 450
EHEFAOR} 54, 487
5 51,831
B A 10, 557
EALE S 1] 20,913
AEIRBL 240, 000
SRAT R O O B A 8,391
ATy TGRS F] A 100, 271
4 5 E RIS 137, 228
ZOMEC L HEH 8, 295
W FEEHAR (78, 987)
ER &t 3,946, 997
BEMIaE 38, 815, 476
ERMIBEDOAR :
A AMRES (22, 663, 400)
TBAHZ 5| —
FF a v HE| 40, 200
SR | -
PR AR | (2,411, 524)
ATy TEE] 457,937
WA 3, 545, 902
RGeS IR Ea] (21, 030, 885)
RERIBHOMESNEE -
HAMRES 61, 092, 356
TBAHL S| —
F7F g HE| —
&G | -
FE= i S)i Gl (1, 305, 651)
ATy THG] 73,279
WA (1,901)
RRFEBOMEBNEE 59, 858, 083
BRAICKHMEEDIERBE 71,642,674
FATH 142, 606, 602
s (173, 648, 369)
BARDOERI & SHMEEDEHEE (31,041, 767)
Bict ¥4 4 4 Ficd (4, 491, 864)
S SR R —
HRMEE 645, 809, 338
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BREE e MEE
i B FEEH usp HE %
MZhOBE/ES - BHOHAELRLICOV TR, KR [BEEEEmE] cT SPAIN
MERFES, ContourGlobal Power Holdings SA, EUR 667,000 653,604 0.10
Reg. S 3.125% 01/01/2028
BRI TERE R Kaixo Bondco Telecom SA, Reg. S EUR 780,000 811,682 0.12
Slig S S usp HE @ 5.125% 30/09/2029
Lorca Telecom Bondco SA, Reg. S EUR 1,175,000 1,273,078 0.20
Transferable securities and money market instruments 4% 18/09/2027 —
admitted to an official exchange listing SWITZERLAND
Bonds Transocean, Inc. 6.8% 15/03/2038  USD 1,655,000 1,335,004 021
CANADA 1,335,004 0.21
TransAlta Corp. 7.75% 15/11/2029  USD 440,000 466,919 0.07 UNITED KINGDOM
466,919 0.07 Bellis Acquisition Co. plc, Reg. S GBP 1,375,000 1,628,360 0.25
FRANCE 3.25% 16/02/2026
Altice France Holding SA, 144A6%  USD 4,450,000 2,120,692 0.33 Deuce Finco plc, Reg. S 5.5% GBP 1,320,000 1,571,697 0.24
15/02/2028 15/06/2027
Banijay Entertainment SASU, EUR 480,000 562,171 0.09 Iceland Bondco plc, Reg. S GBP 205,000 273,117 0.04
Reg. S 7% 01/05/2029 10.875% 15/12/2027
Cerba Healthcare SACA, Reg. S EUR 1,735,000 1,613,690 0.25 Iceland Bondco plc, Reg. S, FRN EUR 205,000 227,673 0.04
3.5% 31/05/2028 9.502% 15/12/2027
Chrome Holdco SAS, Reg. S 5% EUR 1,140,000 882,313 0.13 Jaguar Land Rover Automotive plc, uUsb 665,000 657,199 0.10
31/05/2029 144A 5.875% 15/01/2028
IPD 3 BV, Reg. S 8% 15/06/2028 EUR 500,000 592,502 0.09 Jerrold Finco plc, Reg. S 5.25% GBP 2,225,000 2,649,623 0.41
Loxam SAS, Reg. S 6.375% EUR 380,000 436,956 0.07 15/01/2027
31/05/2029 Motion Finco Sarl, Reg. S 7.375% EUR 1,645,000 1,866,205 0.29
6,208,324 0.96 15/06/2030
GERMANY RAC Bond Co. plc, Reg. S 5.25% GBP 1,940,000 2,165,920 0.34
Gruenenthal GmbH, Reg. S 6.75%  EUR 240000 282291  0.05 04/11/2046
15/05/2030 11,039,794 1.7
TK Elevator Holdco GmbH, 144A usD 3,225,000 3,180,579 0.49 UNITED STATES OF AMERICA
7.625% 15/07/2028 AmeriGas Partners LP 5.5% usbD 430,000 424,586 0.07
3,462,870 0.54 20/05/2025
ISRAEL AT, Inc. 7.25% 15/08/2030 usbD 485,000 506,262 0.08
Teva Pharmaceutical Finance usD 1,530,000 1,466,881 0.23 ATI, Inc. 5.125% 01/10/2031 USD 1,010,000 940,278 0.15
Netherlands Il BV 4.75% B&G Foods, Inc. 5.25% 01/04/2025 USD 222,000 218,493 0.03
09/05/2027 Ball Corp. 6% 15/06/2029 usbD 2,375,000 2,424,989 0.38
Teva Pharmaceutical Finance usD 3,815,000 3,646,599 0.56 Bath & Body Works, Inc. 7.5% uUsbD 1,295,000 1,350,442 0.21
Netherlands Ill BV 5.125% 15/06/2029
09/05/2029 Bath & Body Works, Inc. 6.95% usb 920,000 920,651 0.14
5,113,480 0.79 01/03/2033
ITALY Celanese US Holdings LLC 6.55% usbD 595,000 629,553 0.10
Inter Media and Communication EUR 1,485,000 1,588,961 0.25 15/11/2030
SpA, Reg. S 6.75% 09/02/2027 Celanese US Holdings LLC 6.7% USD 2,150,000 2,339,474 0.36
Itelyum Regeneration Spa, Reg. S EUR 1,835,000 1,929,250 0.30 15/11/2033
4.625% 01/10/2026 Dana Financing Luxembourg Sarl, EUR 1,165,000 1,415,546 0.22
3,518,211 0.55 144A 8.5% 15/07/2031
LUXEMBOURG Dana Financing Luxembourg Sarl, EUR 1,222,000 1,484,804 0.23
Albion Financing 1 SARL, Reg. S USD 1,480,000 1,467,775 023 Reg. § 8.5% 15/07/2031
6.125% 15/10/2026 Dana, Inc. 5.625% 15/06/2028 usb 2,440,000 2,414,290 0.37
Albion Financing 2 Sarl, Reg. S usbD 860,000 857,093 0.13 Dana, Inc. 4.25% 01/09/2030 usD 650,000 578,139 0.09
8.75% 15/04/2027 Ford Motor Co. 9.625% 22/04/2030  USD 1,015,000 1,197,534 0.19
Altice Financing SA, Reg. S5.75%  USD 2,830,000 2,504,074 0.39 Ford Motor Co. 6.1% 19/08/2032 USD 3,865,000 3,903,360 0.60
15/08/2029 Ford Motor Credit Co. LLC 7.35% usb 2,230,000 2,351,706 0.36
Monitchem HoldCo 3 SA, Reg. S EUR 550,000 623,159 0.10 04/11/2027
8.75% 01/05/2028 Ford Motor Credit Co. LLC 7.35% usbD 1,510,000 1,623,922 0.25
TK Elevator US Newco, Inc., Reg. S USD 2,385,000 2,339,855 0.36 06/03/2030
5.25% 15/07/2027 Graphic Packaging International usb 1,225,000 1,104,160 0.17
7,791,956 1.21 LLC, 144A 3.75% 01/02/2030
Hecla Mining Co. 7.25% 15/02/2028 USD 2,691,000 2,712,548 0.42
Hillenbrand, Inc. 5.75% 15/06/2025 ~ USD 365,000 363,487 0.06
Hillenbrand, Inc. 5% 15/09/2026 usD 60,000 59,372 0.01
Hillenbrand, Inc. 3.75% 01/03/2031  USD 1,185,000 1,029,311 0.16
MPT Operating Partnership LP, usD 1,165,000 955,963 0.15
REIT 5% 15/10/2027
NuStar Logistics LP 5.75% usD 1,410,000 1,407,448 0.22
01/10/2025
OneMain Finance Corp. 3.5% usD 370,000 342,531 0.05

29

15/01/2027



T. AY - 754X USAhAZ77 2R

Bk PR MOEE
s R TS usp [t W
OneMain Finance Corp. 6.625% usb 1,400,000 1,416,083 0.22
15/01/2028
OneMain Finance Corp. 9% usb 3,525,000 3,748,978 0.58
15/01/2029
OneMain Finance Corp. 5.375% usD 1,010,000 948,112 0.15
15/11/2029
OneMain Finance Corp. 7.875% usD 1,100,000 1,137,781 0.18
15/03/2030
PG&E Corp. 5% 01/07/2028 usb 2,875,000 2,807,062 0.43
PG&E Corp. 5.25% 01/07/2030 usb 2,400,000 2,318,606 0.36
Southwestern Energy Co. 4.75% usbD 3,440,000 3,186,278 0.49
01/02/2032
Tenet Healthcare Corp. 6.875% usD 1,465,000 1,501,750 0.23
15/11/2031
TransDigm, Inc. 7.5% 15/03/2027 usb 915,000 919,597 0.14
TransDigm, Inc. 5.5% 15/11/2027 usD 1,250,000 1,228,021 0.19
Twilio, Inc. 3.625% 15/03/2029 usbD 360,000 328,956 0.05
Twilio, Inc. 3.875% 15/03/2031 usb 1,460,000 1,302,166 0.20
United Rentals North America, Inc. ~ USD 2,765,000 2,454,009 0.38
3.75% 15/01/2032
United States Cellular Corp. 6.7% usD 655,000 672,168 0.10
15/12/2033
United Wholesale Mortgage LLC, usD 1,145,000 1,079,792 0.17
144A 5.5% 15/04/2029
Yum! Brands, Inc. 5.375% usbD 1,940,000 1,906,887 0.30
01/04/2032
Yum! Brands, Inc. 5.35% usb 3,145,000 3,062,098 0.47
01/11/2043
62,717,193 9.71
Total Bonds 104,392,115 16.17
Equities
NETHERLANDS
Constellium SE usb 78,294 1,586,236 0.24
1,586,236 0.24
UNITED STATES OF AMERICA
Avantor, Inc. usb 72,579 1,679,478 0.26
Becton Dickinson & Co. usbD 4,712 1,144,074 0.18
Danaher Corp. usD 5,023 1,170,811 0.18
3,994,363 0.62
Total Equities 5,580,599 0.86
Total Transferable securities 109,972,714 17.03
and money market instruments
i to an official listing

Transferable securities and money market instruments dealt in
on another regulated market

Bonds
AUSTRALIA
Mineral Resources Ltd., 144A usD 765,000 803,835 0.12
9.25% 01/10/2028
803,835 0.12
AUSTRIA
Benteler International AG, 144A usbD 595,000 627,264 0.10
10.5% 15/05/2028
627,264 0.10
BRAZIL
ERO Copper Corp., 144A 6.5% usbD 106,000 93,719 0.02
15/02/2030
ERO Copper Corp., Reg. S 6.5% usb 1,050,000 928,348 0.14
15/02/2030
1,022,067 0.16
CANADA
Brookfield Residential Properties, usb 985,000 959,641 0.15
Inc., 144A 6.25% 15/09/2027
Cascades, Inc., 144A 5.375% usb 1,025,000 993,015 0.15

15/01/2028

30

i3 g MR
i R EESHE usp ttE (%)
GFL Environmental, Inc., 144A usb 920,000 950,474 0.15
6.75% 15/01/2031
Jones Deslauriers Insurance uUsD 2,330,000 2,449,750 0.38
Management, Inc., 144A 8.5%
15/03/2030
Methanex Corp. 5.125% usD 735,000 718,310 0.1
15/10/2027
Methanex Corp. 5.65% 01/12/2044  USD 890,000 778,145 0.12
Northriver Midstream Finance LP, usbD 960,000 936,139 0.14
144A 5.625% 15/02/2026
Ritchie Bros Holdings, Inc., 144A uUsD 675,000 695,567 0.1
6.75% 15/03/2028
Ritchie Bros Holdings, Inc., 144A usb 910,000 974,614 0.15
7.75% 15/03/2031
Telesat Canada, 144A 6.5% uUsD 1,735,000 821,122 0.13
15/10/2027
Vermilion Energy, Inc., 144A usD 1,870,000 1,797,112 0.28
6.875% 01/05/2030
12,073,889 1.87
FRANCE
Altice France Holding SA, 144A UsD 4,335,000 2,816,086 0.44
10.5% 15/05/2027
lliad Holding SASU, Reg. S 6.5% usD 2,140,000 2,137,697 0.33
15/10/2026
4,953,783 0.77
GERMANY
ZF North America Capital, Inc., USsSD 390,000 405,627 0.06
144A 6.875% 14/04/2028
ZF North America Capital, Inc., uUsD 510,000 544,512 0.09
144A7.125% 14/04/2030
950,139 0.15
ISRAEL
Teva Pharmaceutical Finance UsSD 1,635,000 1,676,284 0.26
Netherlands Il BV 6.75%
01/03/2028
Teva Pharmaceutical Finance UsD 510,000 549,959 0.08
Netherlands Il BV 7.875%
15/09/2029
Teva Pharmaceutical Finance usD 345,000 377,004 0.06
Netherlands Il BV 8.125%
15/09/2031
2,603,247 0.40
LUXEMBOURG
Altice Financing SA, 144A 5% usb 2,720,000 2,473,181 0.39
15/01/2028
Intelsat Jackson Holdings SA, 144A  USD 1,030,000 987,537 0.15
6.5% 15/03/2030
3,460,718 0.54
PANAMA
C&W Senior Financing DAC, 144A usD 2,025,000 1,898,458 0.29
6.875% 15/09/2027
1,898,458 0.29
PERU
Hudbay Minerals, Inc., 144A usb 1,325,000 1,309,624 0.20
6.125% 01/04/2029
1,309,624 0.20
SWITZERLAND
Transocean, Inc., 144A 11.5% usD 924,000 968,465 0.15
30/01/2027
Transocean, Inc., 144A 8.75% usD 1,946,550 2,035,649 0.31
15/02/2030
3,004,114 0.46
UNITED KINGDOM
Connect Finco SARL, 144A 6.75% usD 900,000 891,540 0.14
01/10/2026
Connect Finco SARL, Reg. S usb 2,065,000 2,045,589 0.32
6.75% 01/10/2026
eG Global Finance plc 12% UsD 1,230,000 1,311,034 0.20

30/11/2028
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i3 TS MR
a7 i FESE usp LE
Jaguar Land Rover Automotive plc, ~ USD 865,000 875,590 0.13
144A7.75% 15/10/2025
Vmed 02 UK Financing | plc, usD 4,685,000 4,185,734 0.65
Reg. S 4.75% 15/07/2031
9,309,487 1.44
UNITED STATES OF AMERICA
Acrisure LLC, 144A 7% 15/11/2025 ~ USD 1,970,000 1,967,008 0.30
Acrisure LLC, 144A 10.125% usbD 3,351,000 3,504,982 0.54
01/08/2026
AdaptHealth LLC, 144A 5.125% usbD 988,000 779,315 0.12
01/03/2030
Adient Global Holdings Ltd., 144A usbD 1,835,000 1,944,597 0.30
8.25% 15/04/2031
Adtalem Global Education, Inc., usbD 1,592,000 1,534,990 0.24
144A 5.5% 01/03/2028
Advanced Drainage Systems, Inc., usbD 1,265,000 1,278,036 0.20
144A 6.375% 15/06/2030
Advantage Sales & Marketing, Inc.,  USD 815,000 743,297 0.12
144A 6.5% 15/11/2028
Aethon United BR LP, 144A8.25%  USD 3,010,000 3,020,595 0.47
15/02/2026
Albertsons Cos., Inc., 144A4.875%  USD 1,245,000 1,194,519 0.19
15/02/2030
Alcoa Nederland Holding BV, 144A  USD 1,210,000 1,214,109 0.19
6.125% 15/05/2028
Alliant Holdings Intermediate LLC, usD 3,980,000 3,956,951 0.61
144A 6.75% 15/10/2027
Alliant Holdings Intermediate LLC, usD 740,000 701,330 0.11
144A 5.875% 01/11/2029
Alliant Holdings Intermediate LLC, usD 1,565,000 1,640,467 0.25
144A 7% 15/01/2031
Allied Universal Holdco LLC, 144A  USD 3,625,000 3,548,134 0.55
9.75% 15/07/2027
Allied Universal Holdco LLC, 144A usD 1,190,000 971,053 0.15
6% 01/06/2029
American Airlines, Inc., 144A5.75%  USD 3,020,000 2,949,488 0.46
20/04/2029
AmeriGas Partners LP, 144A usD 470,000 485,988 0.08
9.375% 01/06/2028
AmWINS Group, Inc., 144A4.875% USD 625,000 574,989 0.09
30/06/2029
Antero Resources Corp., 144A usbD 370,000 379,762 0.06
7.625% 01/02/2029
Apollo Commercial Real Estate usbD 1,450,000 1,225,675 0.19
Finance, Inc., REIT, 144A 4.625%
15/06/2029
Archrock Partners LP, 144A6.875% USD 625,000 625,770 0.10
01/04/2027
Ardagh Metal Packaging Finance usbD 1,335,000 1,328,371 0.21
USALLC, 144A 6% 15/06/2027
Arsenal AIC Parent LLC, 144A8%  USD 685,000 715,558 0.11
01/10/2030
At Home Cayman, 144A 11.5% usD 512,444 345,900 0.05
12/05/2028
At Home Group, Inc., 144A7.125%  USD 1,103,357 435,826 0.07
12/05/2028
At Home Group, Inc., 144A4.875%  USD 545,000 200,342 0.03
15/07/2028
AthenaHealth Group, Inc., 144A usb 3,090,000 2,801,685 0.43
6.5% 15/02/2030
Avantor Funding, Inc., 144A usD 3,245,000 3,119,384 0.48
4.625% 15/07/2028
Avient Corp., 144A 7.125% usbD 2,614,000 2,725,328 0.42
01/08/2030
Axalta Coating Systems Dutch UsD 695,000 732,356 0.11
Holding B BV, 144A 7.25%
15/02/2031
B&G Foods, Inc., 144A 8% usb 610,000 641,253 0.10
15/09/2028
Ball Corp. 6.875% 15/03/2028 usb 2,250,000 2,341,553 0.36
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SR ER

Bath & Body Works, Inc., 144A
6.625% 01/10/2030

Bausch & Lomb Escrow Corp.,
144A 8.375% 01/10/2028

Beacon Roofing Supply, Inc., 144A
6.5% 01/08/2030

BellRing Brands, Inc., 144A 7%
15/03/2030

Big River Steel LLC, 144A 6.625%
31/01/2029

Boxer Parent Co., Inc., 144A
7.125% 02/10/2025

Boxer Parent Co., Inc., 144A
9.125% 01/03/2026

Builders FirstSource, Inc., 144A
6.375% 15/06/2032

Calpine Corp., 144A 4.5%
15/02/2028

Calpine Corp., 144A 5.125%
15/03/2028

Calpine Corp., 144A 5% 01/02/2031

Capstone Borrower, Inc., 144A 8%
15/06/2030

Carnival Corp., 144A 7.625%
01/03/2026

Carnival Corp., 144A 9.875%
01/08/2027

Carnival Corp., 144A 7%
15/08/2029

Carnival Corp., 144A 10.5%
01/06/2030

CCO Holdings LLC, 144A 6.375%
01/09/2029

CCO Holdings LLC, 144A7.375%
01/03/2031

CCO Holdings LLC, 144A 4.5%
01/06/2033

Cedar Fair LP 5.25% 15/07/2029

Central Parent LLC, 144A 8%
15/06/2029

Central Parent, Inc., 144A 7.25%
15/06/2029

Chesapeake Energy Corp., 144A
6.75% 15/04/2029

Chobani LLC, 144A7.5%
15/04/2025

Cinemark USA, Inc., 144A 5.25%
15/07/2028

Civitas Resources, Inc., 144A
8.375% 01/07/2028

Civitas Resources, Inc., 144A
8.625% 01/11/2030

Civitas Resources, Inc., 144A
8.75% 01/07/2031

Clarios Global LP, 144A 8.5%
15/05/2027

Clear Channel Outdoor Holdings,
Inc., 144A7.75% 15/04/2028

Clear Channel Outdoor Holdings,
Inc., 144A 9% 15/09/2028

Clear Channel Outdoor Holdings,
Inc., 144A7.5% 01/06/2029

Cloud Software Group, Inc., 144A
6.5% 31/03/2029

Cloud Software Group, Inc., 144A
9% 30/09/2029

CMG Media Corp., 144A 8.875%
15/12/2027

Cobra AcquisitionCo LLC, 144A
6.375% 01/11/2029
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2,470,000
1,225,000

410,000
1,490,000
1,650,000

640,000
1,660,000

589,000
1,105,000
2,670,000

2,200,000
1,790,000

3,825,000
580,000
830,000

2,260,000

8,100,000

3,310,000

3,955,000

1,625,000
1,165,000

4,330,000
2,635,000
1,190,000
2,206,000

605,000

695,000

910,000
2,965,000
2,875,000
1,845,000
1,130,000
2,375,000
3,705,000
2,955,000

1,630,000

IR
usD

2,631,108
1,295,621

419,733
1,540,142
1,684,279

641,914
1,669,279

605,157
1,051,331
2,555,579

2,020,033
1,844,676

3,894,236
609,575
866,373

2,479,697

8,018,529

3,399,939

3,349,054

1,635,416
1,216,877

4,427,745
2,663,281
1,185,067
2,026,884

632,404

737,387

965,136
2,984,655
2,482,171
1,913,090

946,567
2,256,162
3,526,920
2,322,438

1,240,838

MiEE
HR (%)
0.39

0.20
0.07
0.24

0.26

0.26
0.09
0.16
0.40

0.31
0.29

0.60
0.09
0.13
0.38
1.24
0.53
0.52

0.24
0.19

0.69
0.41
0.18
0.31
0.10
0.1
0.15
0.46
0.38
0.30
0.15
0.35
0.55
0.36

0.19
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Community Health Systems, Inc.,
144A 8% 15/12/2027

Community Health Systems, Inc.,
144A 6% 15/01/2029

Community Health Systems, Inc.,
144A 6.125% 01/04/2030

Community Health Systems, Inc.,
144A 5.25% 15/05/2030

Compass Minerals International,
Inc., 144A 6.75% 01/12/2027

Comstock Resources, Inc., 144A
6.75% 01/03/2029

Comstock Resources, Inc., 144A
5.875% 15/01/2030

Crescent Energy Finance LLC,
144A7.25% 01/05/2026

Crescent Energy Finance LLC,
144A 9.25% 15/02/2028

CSC Holdings LLC, 144A7.5%
01/04/2028

CSC Holdings LLC, 144A 6.5%
01/02/2029

CSC Holdings LLC, Reg. S 7.5%
01/04/2028

Cushman & Wakefield US Borrower
LLC, 144A 6.75% 15/05/2028

CVR Partners LP, 144A 6.125%
15/06/2028

Darling Ingredients, Inc., 144A 6%
15/06/2030

Dave & Buster's, Inc., 144A 7.625%
01/11/2025

DCP Midstream Operating LP, 144A
6.75% 15/09/2037

Diamond Foreign Asset Co., 144A
8.5% 01/10/2030

Directv Financing LLC, 144A
5.875% 15/08/2027

DISH DBS Corp., 144A 5.25%
01/12/2026

DISH DBS Corp., 144A 5.75%
01/12/2028

DISH DBS Corp. 7.375%
01/07/2028

DISH DBS Corp. 7.75% 01/07/2026

DISH Network Corp., 144A 11.75%
15/11/2027

Emerald Debt Merger Sub LLC,
144A 6.625% 15/12/2030

Enact Holdings, Inc., 144A 6.5%
15/08/2025

Endeavor Energy Resources LP,
144A 5.75% 30/01/2028

Entegris Escrow Corp., 144A 5.95%
15/06/2030

Fair Isaac Corp., 144A 4%
15/06/2028

Ferrellgas LP, 144A 5.375%
01/04/2026

Ferrellgas LP, 144A 5.875%
01/04/2029

Gartner, Inc., 144A 3.625%
15/06/2029

Gates Global LLC, 144A 6.25%
15/01/2026

GCI LLC, 144A 4.75% 15/10/2028

Gen Digital, Inc., 144A 6.75%
30/09/2027

Gen Digital, Inc., 144A7.125%
30/09/2030

ER
usD

usD
usb
usD
usD
usD
usD
usD
usb
usD
usb
usb
usD
usb
usD
usD
usb
usD
usb
usD
usb
usb

usb
usD

usD
usD
usD
usD
usD
usD
usD
usb
usD

usb
usD

usb
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2,475,000 2,414,833 0.37
1,235,000 1,113,068 0.17
1,065,000 674,976 0.10
785,000 658,834 0.10
460,000 456,000 0.07
1,771,000 1,624,108 0.25
1,200,000 1,041,210 0.16
2,575,000 2,592,466 0.40
1,450,000 1,518,723 0.24
1,365,000 1,013,601 0.16
3,700,000 3,277,238 0.51
1,515,000 1,124,986 0.17
1,615,000 1,607,143 0.25
2,525,000 2,358,590 0.37
2,000,000 2,002,126 0.31
2,215,000 2,245,013 0.35
740,000 816,133 0.13
1,220,000 1,247,595 0.19
1,655,000 1,553,601 0.24
1,085,000 935,134 0.15
1,525,000 1,228,984 0.19
1,480,000 887,920 0.14
850,000 585,251 0.09
2,385,000 2,495,519 0.39
1,190,000 1,219,966 0.19
3,705,000 3,696,609 0.57
1,160,000 1,161,820 0.18
4,545,000 4,519,922 0.70
1,915,000 1,813,853 0.28
1,645,000 1,616,382 0.25
1,315,000 1,240,542 0.19
695,000 629,027 0.10
1,260,000 1,257,089 0.19
1,990,000 1,825,885 0.28
1,710,000 1,740,373 0.27
2,305,000 2,408,815 0.37
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Go Daddy Operating Co. LLC,
144A5.25% 01/12/2027

Goodyear Tire & Rubber Co. (The)
5.25% 30/04/2031

Goodyear Tire & Rubber Co. (The)
5.25% 15/07/2031

Goodyear Tire & Rubber Co. (The)
5.625% 30/04/2033

GPD Cos., Inc., 144A 10.125%
01/04/2026

GrafTech Global Enterprises, Inc.,
144A9.875% 15/12/2028

Gray Escrow II, Inc., 144A 5.375%
15/11/2031

GTCR AP Finance, Inc., 144A 8%
15/05/2027

GTCR W-2 Merger Sub LLC, 144A
7.5% 15/01/2031

Gulfport Energy Corp., 144A 8%
17/05/2026

H&E Equipment Services, Inc.,
144A3.875% 15/12/2028

HAT Holdings | LLC, REIT, 144A
8% 15/06/2027

Hilcorp Energy | LP, 144A 6%
15/04/2030

Hilcorp Energy | LP, 144A 6%
01/02/2031

Hilcorp Energy | LP, 144A 6.25%
15/04/2032

Hilcorp Energy | LP, 144A 8.375%
01/11/2033

Hilton Domestic Operating Co., Inc.,
144A 4% 01/05/2031

Howard Hughes Corp. (The), 144A
5.375% 01/08/2028

Howard Hughes Corp. (The), 144A
4.125% 01/02/2029

Howard Hughes Corp. (The), 144A
4.375% 01/02/2031

HUB International Ltd., 144A 7%
01/05/2026

HUB International Ltd., 144A
5.625% 01/12/2029

HUB International Ltd., 144A 7.25%
15/06/2030

Hughes Satellite Systems Corp.
6.625% 01/08/2026

Icahn Enterprises LP 6.25%
15/05/2026

iHeartCommunications, Inc. 8.375%
01/05/2027

IQVIA, Inc., 144A 6.5% 15/05/2030

Jane Street Group, 144A 4.5%
15/11/2029

Kinetik Holdings LP, 144A 6.625%
15/12/2028

Kinetik Holdings LP, 144A 5.875%
15/06/2030

Kontoor Brands, Inc., 144A 4.125%
15/11/2029

Lamar Media Corp. 4.875%
15/01/2029

Lamar Media Corp. 4% 15/02/2030

LCM Investments Holdings Il LLC,
144A 4.875% 01/05/2029

LCPR Senior Secured Financing
DAC, 144A6.75% 15/10/2027

R
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815,000
1,605,000
2,445,000
2,075,000
2,315,000

825,000
1,965,000
2,620,000
2,770,000
1,020,000
3,100,000

974,000

690,000
1,385,000
1,069,000
1,948,000
2,105,000
1,330,000
1,560,000
1,725,000
1,480,000
2,735,000
3,490,000
3,050,000
1,560,000
2,364,424

610,000
1,020,000

2,347,000
3,275,000
1,095,000
1,656,000

249,000
1,240,000

651,000
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799,440 0.12
1,464,823 0.23
2,221,417 0.34
1,860,972 0.29
2,149,605 0.33
632,130 0.10
1,486,503 0.23
2,653,774 0.41
2,929,860 0.45
1,032,174 0.16
2,841,640 0.44
1,016,152 0.16
670,356 0.10
1,341,036 0.21
1,029,373 0.16
2,075,169 0.32
1,929,373 0.30
1,280,644 0.20
1,392,760 0.22
1,499,146 0.23
1,480,931 0.23
2,610,447 0.40
3,679,750 0.57
2,407,533 0.37
1,490,271 0.23
1,559,042 0.24
627,745 0.10
948,648 0.15
2,404,283 0.37
3,218,360 0.50
991,227 0.15
1,607,443 0.25
229,034 0.04
1,153,152 0.18
633,954 0.10
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Level 3 Financing, Inc., 144A3.75% USD 1,755,000 729,957 0.1 New Enterprise Stone & Lime Co., usD 2,015,000 1,931,839 0.30
15/07/2029 Inc., 144A 5.25% 15/07/2028
Life Time, Inc., 144A 5.75% UsD 1,323,000 1,315,845 0.20 Nexstar Media, Inc., 144A5.625%  USD 115000 111,668 0.02
15/01/2026 15/07/2027
Life Time, Inc., 144A 8% usbD 1,468,000 1,481,906 0.23 NGL Energy Operating LLC, 144A  USD 3,265,000 3,299,018 0.51
15/04/2026 7.5% 01/02/2026
LifePoint Health, Inc., 144A9.875%  USD 203,000 206,786 0.03 NRG Energy, Inc., FRN, 144A usb 463,000 482,484 0.08
15/08/2030 10.25% Perpetual
LifePoint Health, Inc., 144A 11% usD 1,150,000 1,217,229 0.19 Occidental Petroleum Corp. 6.45% usD 285,000 302,698 0.05
15/10/2030 15/09/2036
Live Nation Entertainment, Inc., usD 1,340,000 1,290,909 0.20 Occidental Petroleum Corp. 7.95%  USD 1,515,000 1,767,172 027
144A 4.75% 15/10/2027 15/06/2039
LPL Holdings, Inc., 144A 4% usD 1,010,000 933,654 0.14 Occidental Petroleum Corp. 6.2% usb 1,700,000 1,757,451 0.27
15/03/2029 ' ' ' ’ 15/03/2040
LPL Holdings, Inc., 144A 4.375% usb 255000 230,650 0.04 Organon & Co., 144A5.125% USD 1425000 1,216,704 0.19
15/05/2031 30/04/2031
Madison IAQ LLC, 144A 4.125% USD  1.800000 1641988 025 Outfront Media Capital LLC, 144A  USD 560,000 503,183 0.08
30/06/2028 ' " o ’ 4.25% 15/01/2029
. Outfront Media Capital LLC, 144A  USD 440000 463,267 0.07
M: IAQ LLC, 144A 5.875Y D 1 161 1 { / ,
3::%;;028 ©, 5.875% us| ,090,000 963,16 0.15 Voo
ia Ol i Park Intermediate Holdings LLC, usD 570,000 561,105 0.09
hﬁigllrkngi/aooll‘l%ggzz%peratmg LLC, USD 3,420,000 3,338,057 0.52 REIT, 144A 5.875% 01/10/2028
o Park Intermediate Holdings LLC, usD 1,340,000 1,240,926 0.19
Nfg/z:)c;o/;(l)?z%sources Co. 5.875% usb 677,000 671,979 0.10 REIT, 144A 4.875% 15/05/2029
Match Group Holdings Il LLC, 144A  USD 925,000 904.614 014 PennyMac Financial Services, Inc., usbD 657,000 646,138 0.10
5% 15/12/2027 ’ ' ' : 144A5.375% 15/10/2025
Match Group Holdings Il LLC, 144A  USD 415,000 403,419 0.06 PennyMac 0Fmancnal Services, Inc.,  USD 1,950,000 1,757,765 0.27
5 625% 15/02/2029 144A4.25% 15/02/2029
Me;tch Gnroup Holdings Il LLC, 144A  USD 2095000 1.903.163 0.30 PennyMac Financial Services, Inc., usbD 1,401,000 1,446,387 0.22
4.125% 01/08/2030 ' T " : 144A7.875% 15/12/2029
125% o
Match Group Holdings Il LLC, 144A  USD 1,640,000 1418526  0.22 Pfé%g/az'})'zlgc” TR LS X000 IS0 07 O
2:62570(01/10/2031 PGT Innovations, Inc., 144A USD 1833000 1835090  0.28
McAfee Corp., 144A 7.375% USD 2035000 1870033  0.29 43750, 011019026 899 895 :
15/02/2030 Presidio Holdings, Inc., 144A8.25% USD 1,535,000 1,552,758 0.24
Medline Borrower LP, 144A 5.25% uUsD 4,105,000 3,885,515 0.60 01/02/2028
0170/2029 5 Prime Security Services Borower ~ USD 745000 746807 0.2
Metis Merger Sub LLC, 144A6.5%  USD 2,880,000 2,607,610 0.40 LLC. 144A5.75% 15/04/2026
15/05/2029 Prime Security Services Borrower ~ USD 2,075,000 2,066,346  0.32
Mldcﬂap Financial Issuer Trust, 144A  USD 1,885,000 1,757,527 0.27 LLC, 144A 6.25% 15/01/2028
6:50610{1105/2028 PROG Holdings, Inc., 144A 6% USD 2,740,000 2528458  0.39
Midcap Financial Issuer Trust, 144A  USD 1,335,000 1,175,427 0.18 15/11/2029
5.625% 15/01/2030 Radiate Holdco LLC, 144A 6.5% USD 1535000 753662  0.12
Midcontinent Communications, usb 394,000 383,547 0.06 15/09/2028
144A 5.375% 15/08/2027 Range Resources Corp., 144A usD 830,000 770,742 0.12
Mileage Plus Holdings LLC, 144A usb 280,000 282,000 0.04 4.75% 15/02/2030
6.5% 20/06/2027 Range Resources Corp. 8.25% usD 845000 874806  0.14
Molina Healthcare, Inc., 144A usb 1,520,000 1,439,809 0.22 15/01/2029
4.375% 15/06/2028 RegionalCare Hospital Partners usb 1,325,000 1,322,306 0.21
Mueller Water Products, Inc., 144A  USD 2,050,000 1,880,742 0.29 Holdings, Inc., 144A 9.75%
4% 15/06/2029 01/12/2026
Navient Corp. 6.75% 15/06/2026 usD 850,000 863,322 0.13 RHP Hotel Properties LP, REIT, usD 170,000 176,853 0.03
Navient Corp. 5% 15/03/2027 usD 680,000 657,118 0.10 144A7.25% 15/07/2028
Navient Corp. 4.875% 15/03/2028 ~ USD 1,145,000 1,059,267 0.16 RHP Hotel Properties LP, REIT, UsSD 1,285,000 1,195,478 0.19
Navient Corp. 5.5% 15/03/2029 UsSD 2,895,000 2,669,962 0.41 144A 4.5% 15/02/2029
Navient Corp. 9.375% 25/07/2030 ~ USD 1,575,000 1,656,216 0.26 Rivian Holdings LLC, FRN, 144A UsD 8,771,000 8,788,588 1.36
Navient Corp. 11.5% 15/03/2031 USD 1465000 1612637  0.25 11.493% 15/10/2026
NCL Corp. Ltd., 144A 5.875% USD 995000 972,092 015 ROBLOX Corp., 144A 3.875% USD 1,390,000 1,240,902 0.19
6 : ' ’ : 01/05/2030
15/03/2026
NCL Corp. Ltd.. 144A 5.875% ) 760000  754.068 012 Royal Caribbean Cruises Ltd., 144A USD 1,445,000 1,422,935 0.22
privia B9 g ! - 5.375% 15/07/2027
NCL Corp. Ltd., 144A 8.125% usD 554,000 578,645 0.09 Royal Caribbean Cruises Ltd., 144A  USD 1,595,000 1,731,786 0.27
15/01 ,28'29 " e ’ ’ ’ 11.625% 15/08/2027
NCL Corp. Ltd., 144A 7.75% USD 1915000 1931978 030 Royal Caribbean Cruises Ltd., 144A USD 1,070,000 1,054,487 0.16
1510212029 o T i ’ 5.5% 01/04/2028
NCL Finance Ltd.. 144A 6.125% UsD 840000  802.854 012 Royal Caribbean Cruises Ltd., 144A USD 1,185,000 1,260,172 0.20
1503208 S ’ ’ : 8.25% 15/01/2029
Necessity Retal REIT, Inc. (The), USD 3425000 2,649.688 0.41 Royal Caribbean Cruises Ltd., 144A  USD 1475000 1,590,503 0.25
144A 4.5% 30/09/2028 9257641 5/01/2029 .
Neptune Bidco US, Inc., 144A USD  1990,000 1862468 029 Ryan Specialty LLC, 144A4.375%  USD 785,000 727,155 0.1

9.29% 15/04/2029
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Sabre GLBL, Inc., 144A 11.25%
15/12/2027

Scripps Escrow, Inc., 144A 5.875%
15/07/2027

Seadrill Finance Ltd., 144A 8.375%
01/08/2030

Sealed Air Corp., 144A 6.125%
01/02/2028

Sealed Air Corp., 144A 5%
15/04/2029

Sealed Air Corp., 144A7.25%
15/02/2031

Sealed Air Corp., 144A 6.875%
15/07/2033

SeaWorld Parks & Entertainment,
Inc., 144A 5.25% 15/08/2029

Select Medical Corp., 144A 6.25%
15/08/2026

Sensata Technologies BV, 144A 4%
15/04/2029

Sensata Technologies BV, 144A
5.875% 01/09/2030

Service Properties Trust, REIT,
144A8.625% 15/11/2031

Service Properties Trust, REIT
7.5% 15/09/2025

Sirius XM Radio, Inc., 144A 4%
15/07/2028

Sirius XM Radio, Inc., 144A 4.125%
01/07/2030

Sirius XM Radio, Inc., 144A 5%
01/08/2027

Six Flags Entertainment Corp.,
144A7.25% 15/05/2031

Six Flags Entertainment Corp.,
144A 5.5% 15/04/2027

SLM Corp. 4.2% 29/10/2025

Solaris Midstream Holdings LLC,
144A7.625% 01/04/2026

Specialty Building Products
Holdings LLC, 144A 6.375%
30/09/2026

SRS Distribution, Inc., 144A 6%
01/12/2029

Stagwell Global LLC, 144A 5.625%
15/08/2029

Star Parent, Inc., 144A 9%
01/10/2030

Starwood Property Trust, Inc., REIT,
144A 4.375% 15/01/2027

Stevens Holding Co., Inc., 144A
6.125% 01/10/2026

Summit Materials LLC, 144A 6.5%
15/03/2027

Summit Materials LLC, 144A 5.25%
15/01/2029

Summit Materials LLC, 144A 7.25%
15/01/2031

Talen Energy Supply LLC, 144A
8.625% 01/06/2030

Tallgrass Energy Partners LP, 144A
6% 01/03/2027

Tallgrass Energy Partners LP, 144A
6% 31/12/2030

Tallgrass Energy Partners LP, 144A
6% 01/09/2031

Tenet Healthcare Corp., 144A
6.75% 15/05/2031

Tenet Healthcare Corp. 6.125%
01/10/2028
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675,000
1,030,000
2,245,000

685,000

815,000

815,000

875,000
2,370,000
1,880,000
1,110,000
2,060,000
2,080,000
1,275,000
3,000,000
1,855,000
2,199,000
1,845,000
1,790,000

1,280,000
1,235,000

2,150,000

1,640,000
4,815,000
1,160,000
1,605,000
805,000
1,765,000
2,000,000
725,000
2,937,000
635,000
2,670,000
2,250,000
895,000

2,100,000

TR PR
usp HE %

663,676 0.10
916,046 0.14
2,339,137 0.36
692,256 0.11
786,044 0.12
865,163 0.13
928,813 0.14
2,215,252 0.34
1,888,578 0.29
1,028,454 0.16
2,039,672 0.32
2,174,197 0.34
1,290,625 0.20
2,791,391 0.43
1,653,342 0.26
2,123,642 0.33
1,847,239 0.29
1,751,135 0.27
1,242,739 0.19
1,252,248 0.19
2,112,314 0.33
1,529,037 0.24
4,434,953 0.69
1,223,489 0.19
1,514,293 0.23
809,275 0.13
1,767,245 0.27
1,936,888 0.30
769,175 0.12
3,134,311 0.49
621,595 0.10
2,485,284 0.39
2,078,898 0.32
916,256 0.14
2,085,321 0.32
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Tenet Healthcare Corp. 4.375% usD 2,325,000 2,166,696 0.34
15/01/2030
Tenet Healthcare Corp. 6.125% usb 2,370,000 2,395,072 0.37
15/06/2030
Tenneco, Inc., 144A 8% 17/11/2028  USD 1,445,000 1,235,999 0.19
Terraform Global Operating LP, usb 2,920,000 2,879,762 0.45
144A 6.125% 01/03/2026
TerraForm Power Operating LLC, usD 1,633,000 1,585,316 0.25
144A 5% 31/01/2028
Townsquare Media, Inc., 144A usD 1,220,000 1,199,791 0.19
6.875% 01/02/2026
TransDigm, Inc., 144A 6.25% usbD 4,330,000 4,322,579 0.67
15/03/2026
TransDigm, Inc., 144A 6.75% usb 1,730,000 1,773,172 0.27
15/08/2028
TransDigm, Inc., 144A 6.875% usb 4,112,000 4,238,053 0.66
15/12/2030
TransDigm, Inc., 144A7.125% usb 1,500,000 1,572,524 0.24
01/12/2031
Transocean Aquila Ltd., 144A 8% usD 650,000 660,115 0.10
30/09/2028
Trident TPI Holdings, Inc., 144A usb 395,000 423,864 0.07
12.75% 31/12/2028
Triton Water Holdings, Inc., 144A usD 960,000 837,283 0.13
6.25% 01/04/2029
Tronox, Inc., 144A 4.625% usbD 1,110,000 987,796 0.15
15/03/2029
United Airlines, Inc., 144A 4.625% usb 5,005,000 4,676,326 0.72
15/04/2029
United Wholesale Mortgage LLC, usb 1,490,000 1,461,891 0.23
144A 5.75% 15/06/2027
Univision Communications, Inc., usb 1,528,000 1,527,636 0.24
144A6.625% 01/06/2027
Univision Communications, Inc., usD 1,130,000 1,168,623 0.18
144A 8% 15/08/2028
Univision Communications, Inc., usb 1,960,000 1,958,416 0.30
144A7.375% 30/06/2030
Valaris Ltd., 144A 8.375% usbD 925,000 951,848 0.15
30/04/2030
Venture Global Calcasieu Pass usb 3,175,000 3,162,776 0.49
LLC, 144A6.25% 15/01/2030
Venture Global LNG, Inc., 144A usbD 1,475,000 1,489,732 0.23
8.125% 01/06/2028
Venture Global LNG, Inc., 144A usb 1,485,000 1,579,795 0.24
9.5% 01/02/2029
Venture Global LNG, Inc., 144A usbD 4,725,000 4,730,514 0.73
8.375% 01/06/2031
Viasat, Inc., 144A 5.625% usbD 1,380,000 1,333,106 0.21
15/04/2027
Viasat, Inc., 144A 7.5% 30/05/2031  USD 910,000 713,213 0.11
Watco Cos. LLC, 144A 6.5% usbD 1,650,000 1,651,757 0.26
15/06/2027
Williams Scotsman, Inc., 144A usb 819,000 860,839 0.13
7.375% 01/10/2031
Windsor Holdings Ill LLC, 144A usbD 2,020,000 2,112,597 0.33
8.5% 15/06/2030
Wolverine World Wide, Inc., 144A usb 2,210,000 1,747,679 0.27
4% 15/08/2029
WR Grace Holdings LLC, 144A usD 2,390,000 2,114,314 0.33
5.625% 15/08/2029
458,597,587 71.01
Total Bonds 500,614,212 77.51
Convertible Bonds
UNITED STATES OF AMERICA
Rivian Automotive, Inc., 144A usbD 855,000 1,216,078 0.19
4.625% 15/03/2029
1,216,078 0.19
Total Convertible Bonds 1,216,078 0.19
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Warrants
UNITED STATES OF AMERICA
Anvil Holdings, Inc. 05/02/2012 usb 2,684 27 -

27 -

Total Warrants 27 -
Total Transferable securities 501,830,317 77.70

and money market instruments
dealt in on another regulated market

Other transferable securities and money market instruments

Currency Exchange Contracts

Bonds
UNITED STATES OF AMERICA
SilverBow Resources, Inc., FRN, usD 1,555,000 1,523,900 0.24
144A 13.135% 15/12/2028*
1,523,900 0.24
Total Bonds 1,523,900 0.24
Equities
IRELAND
Smurfit-Stone Container Corp. usbD 7,275 - -
Preference™
Total Equities - -
Total Other transferable securities 1,523,900 0.24
and money market instruments
Total Investments 613,326,931 94.97
Credit Default Swap Contracts
o FlE G g PEE
o OBK WS SEE 7R PN wE s i o)
716,000 USD  J.P.Morgan Community Sell  5.00% 20/12/2026 (163,691)  (0.03)
Health
Systems,
Inc. 6.875%
01/04/2028
Total Market Value on Credit (163,691)  (0.03)
Default Swap Contracts - Liabilities
Net Market Value on Credit (163,691)  (0.03)
Default Swap Contracts - Liabilities
Forward Currency Exchange Contracts
iy 3 wigs OV
e &8 7h &% WER  DGIEFS usp  HE (%)
EUR 2246000  USD 2468378 03/01/2024 Barclays 17,944 -
EUR 1,198,036 usb 1,298,095 03/01/2024  J.P. Morgan 28,131 0.01
EUR 117,140,153 USD 127,990,408 03/01/2024 RBC 1,683,742 0.26
EUR 1,858,252 usb 2,031,907 02/02/2024  J.P.Morgan 27,837 -
EUR 19,701 USD 21,761 23/02/2024  J.P. Morgan 103 -
NOK 110,647,637 USD 10,339,625 02/02/2024 HSBC 593,966 0.09
NOK 6258893  USD 593,389 02/02/2024  J.P. Morgan 25,080 -
SEK 3,625,639 usD 353,005 02/02/2024  J.P. Morgan 8,158 -
SEK 61,904,007  USD 5933913 02/02/2024 RBC 232571  0.04
usb 8,212 EUR 7,395 03/01/2024  J.P. Morgan 26 -
usb 22,254 EUR 20,019 02/02/2024  J.P. Morgan 64 -
usb 206 SEK 2,056 02101/2024  J.P.Morgan 2 -
usb 363 SEK 3,608 03/01/2024  J.P.Morgan 4 -
Total Unrealised Gain on Forward 2,617,628 0.40

USAYHhALT72EF

BE by
B oF 7D
EUR 4,601 usb
EUR 20,019 usb
EUR 2,801 usb
SEK 1,700,664 usb
usb 1,304,176 EUR
usb 169,466 EUR
usb 1,148,850 EUR
usb 15,016,325 EUR
usb 7,299,756 GBP
usb 401,146 GBP
usb 53,814 NOK
usb 86,890 SEK

&%

511
22,225
3113
171,337
1,204,865
154,881
1,049,635
13,761,547
6,002,324
318,000
553,990
893,367

Total Unrealised Loss on Forward
Currency Exchange Contracts

Net Unrealised Gain on Forward
Currency Exchange Contracts

Cash
Other assets/(liabilities)
Total net assets
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02/01/2024
03/01/2024
02/02/2024
02/02/2024
03/01/2024
02/02/2024
23/02/2024
23/02/2024
19/01/2024
19/01/2024
02/02/2024
02/02/2024

welrs O
J.P. Morgan (17)
J.P. Morgan (64)
J.P. Morgan 9)
J.P. Morgan (1,928)
J.P. Morgan (29,609)
J.P. Morgan (2.210)
State Street (15,506)

UBS  (249,317)
Barclays  (344,321)
J.P. Morgan (3,833)
J.P. Morgan (928)
J.P. Morgan (2,102)
(649,844)
1,967,784
15,544,988
16,937,419

2.4
2.62

645,809,338 100.00
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Transferable securities and money market instrunents adnitted to an official exchange listing | AROEEMGIFT L E MG Sh TV A HES CANADA 4
Bonds 5 FRANCE 7T VA
Equities Y GERMANY FA
Transferable securities and money market instruments dealt in on another regulated market | FORAHOHAHHBW TR Eh TV LS TSRAEL A{ AT )L
Convertible Bonds L SR ITALY A2V T
Warrants AV LUXEMBOURG NI TN
Other transferable securities and money market instruments | O AR MRS L VR SPAIN A
Investments HAMFES SWITZERLAND AA A
Credit Default Swaps Contracts JVYy N F TNk AT v TR UNITED KINGDOM FEPS

Market Value on Credit Default Swap Contracts — Liabilities | JV¥yh7740be A7y 7EAlihaHE (3F) UNITED STATES OF AMERICA | 7 A U 71

Forward Currency Exchange Contracts B TR NETHERLANDS il

Unrealised Gain on Forward Currency Exchange Contracts | AEFHIEGIZ 2D REBTMEE AUSTRALIA F—=AFFVT

Unrealised Loss on Forward Currency Exchange Contracts | 2 PRGN A5 R FEZBFEME AUSTRIA F—=A NI T

Cash Hlb4x BRAZIL 7T

Other assets/(liabilities) T OMERE (Af) PANAMA T

net assets W PE PERU ~L—
TRELAND TANT R




