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(E2) ST L AEBIR O Wil % 7% Bl O % B FBAE 78 BN OIS L) FEHE L 726 O T, 5L — MI R Fr=15816/ T,

(E3) FFAIE O HALRM X U5 To
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BEE. 88 A4S SUBEMRORR

202441 H 22 H BUAE 20244F:2 7 20 H BUE 20244F3H 21 H BIAE
T H %0220 M K % 221 ) K % 222 H1 K
(A) & E 1541830399 H 1,566,847,052 H 1,578,105895 H
I — - u = v 20,147,125 22,770,190 23,557,014
% % iE SRR Ol D 1,521,683,274 1,544,076,862 1,554,548,881
Z o bk W 3R - - -
(B) & = 4,892,253 4,623,733 4,712,028
OB % G OB & 2,540,420 2,544,190 2,545,660
* O O® W & 51,836 216 831
/NI A | 2,150,655 1,944,316 2,024,928
20 N S N g 149,342 135,011 140,609
(C) & & E # #WA-B) 1,536,938,146 1,562,223,319 1,573,393,867
gL ZS 1,270,210,005 1,272,095,437 1,272,830,062
KO OR B WO & 266,728,141 290,127,882 300,563,805
D)= @™ # # 0O # 1,270210,005 O 1,272,095437 O 1,272,830062 O
17O b E4EfHZA(C D) 12,700 M 12281 M 12361 M
20244741 22 H BUE 20244E5 7 20 H BUE 202446 A 20 H BUE
H H % 223 B K %224 H K % 225 M K
(A) B E 1,601,734,.805 M 1,599,688,801 H 1,642,296292 H
I — V- u = v & 16,677,928 15,566,827 30,401,592
Ea < QT S G O D) 1,585,056,868 1,584,121,974 1,611,894,700
Zz oM ok WO 9 - -
(B) & & 4,907,622 4572408 4,830,185
EENEE VO T 2,547,266 2493515 2,514,362
ESNEE /S S TR 321 7,008 312
EE /NI 2,206,795 1,937,353 2,165,163
K20 N S N g 153,240 134,532 150,348
(C)# & E # #|A-B) 1,596,827,183 1,595,116,393 1,637,466,107
7T Z 1,273633,211 1,246,757,590 1,257,181,489
/ETIIE  E 323193972 348,358,803 380,284,618
(D)% @ t# ¥ 0O #=W 1273633211 O 1,246,757,590 O 1,257,181,488 O
1AOHDEAEfHER(C D) 12538 H 12794 H 13025 M
GERLHI)
WIETCAH 1,268 874,827H]
B i e TCA 23,017,922
i — TR TCAH 34,711,260M
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WSROI
522011 B 20234E12H21H F 20244F 1 H22H
2211 H 20244F 1 A23H F 20244F 2 A20H
520211 H 20244 2 H21H 2 20244F 3 H21H
H H 5220 M g 221 M g 222
(A) B2 = 3 I & 4,153,362 M 5408098 M 4703882 M
Z O OB Y & 4,137,239 5,399,566 4,699,746
=% i/ Gl )5 16,123 8,532 4,136
z o fi W % & - - -
(B) B ffi 8 3% 5 & 1B & 37,177,195 22,357,594 10,346,315
7t H % 43482,849 22,357,733 10,458,957
7t H iz A 6,305,654 A 139 N 112,642
(C)E & ® M = A 2,302,024 A 2,221,548 A 2,236,202
(D) ZHHAiEHE (A+B+C) 39,028,533 25,544,144 12,813,995
(E) i A # & 18 & £ 259,197,324 295,625,100 318571017
(FDEMmMERXREER £ A 28957296 A 28497172 A 28275547
(2 4 % M 4% #) ( 192,767,580) ( 193,554,942) ( 193,904,935)
(G¢ H #H % M 4% #&) (A 221,724,876) (A 222052,114) (A 222180482)
(G) & & (D+E+F) 269,268,561 292,672,072 303,109,465
HR ® 9 B = A 2,540,420 A 2,544,190 A 2,545,660
REH R E S 2GHH) 266,728,141 290,127,882 300,563,805
B OB Gt =B &% & A 28957,296 A 28497172 A 28275547
(e 4 % M 4 #) ( 192,767,580) ( 193,554,942) ( 193,904,935)
e H OHE &M % F) (A 221,724,876) (& 222052,114) (& 222180,482)
o B i B & 295,685,437 318,625,054 328,839,352

_12_




202446 1 20H

TSy rayy-J—)V R4 AL ANFTTFY—(EH  BR Win)

§52231 H 20244 3 H22H F 20244 4 H22H
552243 H 20244F 4 H23H 3 20244 5 H20H
55225 H 20244F 5 H21H & 20244 6 H20H

H H % 223 M %224 %225
AR &5 F I = 5092758 H 6295576 M 6,197,328 M
Z W OB % & 5,089,089 6,293,038 6,188,459
% Live A B 3,661 25538 8,869
z o b W % & 9 - -
(B) & fli 6f % 5t B B & 22,323,801 30,328,206 27,724,437
7t " i 41,475,612 30,463,794 27,727,681
7 H iR A 19,151,811 A 135,588 A 3244
C)fE & ® B = PaN 2430,304 A 2,146,884 A 2,390,810
(D) HHEHE (A+B+C) 24,986,256 34,476,898 31,530,955
(BE) Al 8 B & 8B & & 328,780,343 343573514 373,776,154
FEMERXR=ZER = A 28,025,361 A 27,198,094 A 22,508,129
(W 4 5 M 4 %) ( 194,294,028) ( 190,429,255) ( 196,942,777)
(¢ H # 2 M X4 %) (& 222319389) (& 217627349) (& 219450906)
(G) & & (D+E+F) 325,741,238 350,852,318 382,798,980
HWI =@®” 9 B = A 2,547,266 A 2493515 PaN 2,514,362
REH R B S EGHH) 323,193972 348,358,803 380,284,618
B E R EHEE A 28,025,361 A 27,198,094 A 22,508,129

(B 4 % M 4 %)
(¢ B #H 2% M M H
7 B M MO &

( 194,294,028)
(& 222319,389)
351,219,333

( 190,429,255)
(& 217,627,349)
375,556,897

( 196,942,777)
(& 219450,906)
402,792,747

GED) #HLEORMO T THARESR7E HHLE L, MR OFFMR RS L b D2 EAR T T,
(1£2) RLRORI O OEFEAEEF 1213 BT § A HBBEMLHZ GO TERLTB) 55
(13) HHAEDIRR O TENMEFTAER S & I LEMELOR BIE L TAROEEE VE T,
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BS{FREID D ECE
52208 2024 1H22H | $2218 2024%2R20H | #2228 20245 3A21H
1O HEEE 20H 20H 20H
52238 2024F4F22H | $2248 20244 5R20H | #2258 2024%56RH20H
1O HEEE 20H 20H 20H
(D) AL, AL TS b O FLHEMAH & 1 4 DX 28 OMPITTAR & O &) WS AL S & ARG S (R 53 L) 12 557

(1¥2)

(1£3)

(1E4)

(1E5)

(1E6)

(17)

NF T HEE S BZOIEIEMAEAMPITA & FAH T 7213 LR 2541 SEEESE S L 2 ) 3.0 % D oL M
DR IEARZE T 2 561, T %5552 M 3 2 SRR S R ELE) R ofssElaies 20 5,
B REIROBIRTHBLEINE T,

20374E12H3IH F TR MMADZRHE O A IF YA & L T.20.315% (Fi 580 K 08 LA B AT 15 8615.315% . 1 5
BL5 %) OBLHEICL ZFRBNASITONETJHAE LT HEEIABETT FMERELIT) 2 LICL ) BRAEB
(Bl Y4k e L) & B 550 B BE20.315 % (Fr A5 B8 J OSBRI AT A4 B 15.315 % M5 BL 5 %) OV & IR 5 &
EHTEFETIEADOZEHEOHA.15.315% (BB I 08 B4 JI AT 15 8615.315% . I G BLOFRBIEH D T2 AL)
OBLFIZ X B FRENTbIE T,

X B BESRIESNZHEICE, FRRONEVEFEICRLIEHY 5,

TEARINR A (RERI AL A) 2S5 4E L 7235803 L SR A R I8 & O 2288 OB ITAR D & UE% e AR IR 4 (FER 5l 4) %
PEBR L7205, Z 0% OM 4 0% OmBIeAL 2 ) 3,

BRI E I — AOBF| X BRI PO RS BER L O RBEEEZNIIEDOV T AR S FTOOMEICHE ) ANTHIRE
Wz L FE L7zo 7 B, 4522081 K o Fid% B 13202441 A 22 H BLAE 0 ZEHEAM AR (105 1124 1 12,10019) « 552211 K O T 4% & 132024
4E2H 20 H BUE O AL HEAMAR (175 1124 1 12,2811 | 552221 K 0 Fi-d% & 13 20244E3 A 21 H BUE O S AT AR (1751124 9 12,361 1)
552231 K O ¥ 8132024454 A 22 H BUAE O ZEHEATAR (177 1124 1 12,53811) | 552241 K 0 P4 % 132024455 A 20 H HAE 0 JE
fili%E (17 124 0 12,79419) | 5522551 K O F-8% & 132024456 H 20 H BIAE 0 FHEA AR (177 1124 9 13,0259) 123DV T L 72,
220G SRR BT B 2 TR TR O Bl 24 NS (3,922,009 ) | 25 428 Bk T ONHR R 38 4 Al L% o0 A5 A BIE 5 50 E A5 R
(19,116,752 YN 2% 7 4% 4= (5 i Gl %% 76 B SR 280 21 48) (0F9) 3% 3R 35 4 (2 o a3 5 4) (192,767,580 53+ H fi
FE L4 (275,187,096H9) 12 & 1 | 43 e A SN 45 13490,993,437F & 72 1)\ REL AL AT MM A K HE - i i By a4 &2 B L.
2540420 (1 5104 D 20M) 2 S EICHECTA R L REVLLE L 2 BEREI2E T LTI &R & 0ARTT LR
—0EAELTCEET,

221 AR AR BT 5 B IR O BE 24 20N (4,975,340 ) | 8 JT 32 B O 3R Gl 3EL 1% o0 A5 Al FIE 25 78 B 5 R 4%
(20,568,804 . 3 2% i 4 4= (5l il %% 76 B S4B A0 21 48D (OF9) a8 iR 45 4 (2 o bIUaS iR % 45) (193,554,94211) « 53 Bt HE fi
FE AL 45 (295,625,100M9) 12 & 1\ 5 Fe A N 45 13514,724,186F & 70 V), REL AL AT 2L MM A K ¥ - i e Bh 1ol 45 &2 e L.
2544190 (1 14 D 20M) 2 S EICHKECAR L PRENZLE L 2 BAREIC2E T L Bl & & ok TS L
—DEMNELTVWEET,

222 R IR BT B B IR O BE 24 SN (4,005,069 ) | 22 FH 328 B e ONHE T Al L% o0 A A FIE 2558 B &5 H 2%
(8,308,9261) \ X £ 7 # 4 (5 filfi GiF % 76 B SFFHARAH 24 48) (OFT) A% R 4 4 (2 o MR R 2% 45) (193,904,93511 ) 43t HE i
FE L4 (318571,017H) 12 & 1\ 43 Bl A RN 45 13525,280,9471 & 7 1)\ REL AL AT IE MM A K e - i i By 1l 52 &2 48 L.
2545660 (1 HHEH D 20M) # SEICHTHBELEREVLE L2 BHAREIIOX T L L Tl &k oA &
—DERELTVWETT,
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(7E8)  #E223MIFHEWIRIC BT B, H LR % D BC M 55003 (4,641,200 ) 2 F 2 e USR8 S L7 o0 A I 2155 B 45 4R 3%
(20,345,047 & T2 4 CHMAESR o0 B S A 24 48) (OF)  DREFEE 4 (Z oIS B 4x) (194,294,028 ) | 45+ HE fif
A8 7. 45 (328,780,343M ) 12 & 1)\ 4 e kF BN 13548,060,627H & 7 1) AL XAt DS I MEM A A HE I B M S A R L.
2547266 (1 7104 D 20M) Z 0BT THHEREVZLE L BRMREICOX T LR 5l & B X TR G L H
—DEHAELTVEET,

(7£9)  SE224IFHEIRIC BT 2 B LR OB Y 5502 (5,926,527 ) 2 FHE W K OSRERK $8 £ S 7% 0 A I S5 5 B 45 4R 4%
(28,550,37117) « I A& 7 4 4= (A A% 0 B A IR AH 24 48) (OFT)  DREF#E 4 (2 o IES 345 45) (190,429,255 ) |\ 53+ Bt HE fif
FE L 42 (343573514H) 12 X 1) L 4Bt G N AR 12568,479,667H & 72 )\ RAE S AL AT M A K #- R BmE 2 #R L.
2493515/ (1 AIIY4 ) 20M) # 0 BLIC K TAFEREVWAL LT L ABEREIC2E T L TR I EHEETTARES LR
—DEAZE L TVWEFET,

({£10) %225 IR IZBU 5 B PR OB 42500 (5,760,527 1) | 2 F PR M OV ) 38 Al 12 o A AR e B 25828
(25,770,4281) \ I 7 % 4 (A M FESR 76 B SRR AR 24 48) (OFT) \ DEE i 4 4 (& O ER i A5 4x) (196,942,7771) | 43 B e fif
F& 57 4 (373,776,154 ) 12 & 0| 75 Bt A BN 2E13602,249,8861 & 72 V) | TFC &L s B MM A K HE - W B &5 &2 Bh & L.
2514362/ (1 14 ) 20M) % DEUCHKTHFHERBEWL LT L BRSO 2E T LR I EHEE LA S L H
—DEHZELTVWEET,
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<&EFH>

JSwyvonvo-JO0—IN\IL-T7 X
T4 9ARAVAL-GO-NIL-ARFa1=—F4—X-T7 ROEBEBRIKRICDOWLT
Gt&EHIR 20228498 1H~ 2023%F8H31H)

TSy - Za—nN-T77 AWy TN T EFEEEEN) T A T AR A Y hn-Ta—N
Wk RF2=2574 =77 KPLFIBGF 74 2 AR A AL TO=N)V-FRF2=54—XT7
YENIRTIv a2 T= VR A U H LA NS TV =AEENR E T AIERRE IS T, I AE L]
(AESH K H) T o it > T AT REZR BT OFHE I (Je8) Td 5202348 H 31 HHAEDONE % THHH L
FIFET,

BERR T 77 FOBMEIILTO@EY T,
BGF 74 7 AN A4 vhAh-Za—N)-FRFa2=254—X-T7YF

% iz Vo ey TIVTE(G—T - FED) SR ERR G IS Ck FIVEET)
T7VRIEN=FN - VF—=VORKLERBIBLES, 777 Fid, DR EDIEED 70% % 1t
REFE OB, BFRImaER, IR 42 B 8E CTRITTAEN 0D 2RI G E
L9, EREEKEEZ G0 OWLFNOAIGTEFZRETREL. SNOEERFIHLE
BTEAMBLY T, BRI AR—T v —IZOWTRFIRIEHLE S,
B o' B E T2, 77V R G, JEPCEEAR AR S BEREES (ABS. MBYS) ISHi%
D100% % LRELTHREBEEITIZ LD TEE T,
B, 77 FIHEOBREN XY FAESN BT EC LY, PEARTICHET SRR ED
20%% FIRELTHETLIENTEE T,
% & H 200741 H31H
A ok MM AR
- A —ATHROBEE OB B HAFE~DOHEEIEFHE LTT 7 v FOMEEREDL0%
T R UTELES,

< CHUBPERBO 5 % EHMA TEEL TV TN TORITKICOVT, 7 7 ¥ FHRAT
LAHEEROD HAEHRORBEIIEA E U CHEEREDI0% ZBE 200 LET,
BHOAE WM HY FEAGE)
Z o fih #H M PERNE L OHB OB EST DR BIAN 7 7 ¥ FhoELFIPRET,
o #HH AEIM RANE L C8AKRH) ISR ZITVE §,
I 2% 45 Bd 7 &1 HH RN LT REED ICHRE2ITVWE T,
oA F KR HYFEAo
T O & TIvrav (Vs yTIVT)LAL—

Ty T A VRAMAV I REFVAYMUK)VIFY R\ 79y ruay -

T7AF VIV REAIVRAY N AV . TTFyv o0y 7 (VY HR=NV))IFv R

— 2\ \7 S
BRME S| i et 75 709 74 YRAKAY bR RTAY B A=A T YT 3
7 F)
B oH & i PNy AT Za—F—Y AV VT AT~ /ITX-TA

GF) BEHE7 7 ¥ 202 2 WA L 5IE, RSO BRI L  Xihbh 5,
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.
TSy rayy-J—)V R4 AL ANFTTFY—(EH  BR Win)

BERNUHESETHEHESE
KTT9 o0y - J=VRA VAL AT TIV=ZBCF 74 7ARA VAL TR=INFRF2=F4—=X-T 7V KOOI I AJHEH
HEELTBY TR UTONERETHZ SAZAHELTBEY 9,

2022491 H 725202348 31 H T TOMIMH
BGF J4 AR« VA L-HO—)\)b-
ARF1=F4—X-T7VR

K Fwv
iﬁg%ﬂéﬁfi 8,997,090,506
[N
HEBLOBERSEWIARDFE 20,874,791
FEFRFEL, IR BB e R 2 333,722,271
A7 7B, 270,285,382
B UFE RN AR D ZHR B, 10,020
SRS A LB FE 5,372,523
HEFAPCE AR — 21T XD I P BN BB 113,466
B 224 4, SR BB PE R 4,074,224
AR B X B IS 1,763,685
P ) X — - 2,622
ZDMoOILFEL 17576
IR EET 636,236,560
EH
A7 TR 315,080,895
e TUE AL Y B TR R BB B 1 4,645
ER— R H 5120816
O—>-33IybAY 74— 27,226
PR B L O THEE RN 1,320,104
W 56 M 2,415,202
B4 1,662,367
F3¢ 1 I 29,603,139
HRGE 355,234,394
fuF &R 281,002,166
UUFICHR2 EBLMEHT 45 (]) -
P A Al S ( 571,144910)
% AR 21,161,236
e PHEI | ( 158.833)
3SR | 143,870,732
FTvar /S ATy Ty a By 18,474,648
27 7R 6,890,679
S RBTH ( 78,707,383)
ZDADILG VAR 2 A} E ( 9915,572)
ELEES i (_ 469529,403)
VTR 2 REBF ML, () oM B4
B A RES 370,946,736
R SR 4 ) ( 21,228,168)
FE A UL | 356,476
SIS ( 34,502,408)
FTav/ ATy T a v 6,151,932
A7 7G| ( 42,391,859)
TR THY 20,723,954
Z DD AR 2 A} E 5,033,581
HHIRRIRSTER (18) OHZEH) 305,090,244
EARMEIC KD HMEEDIEM 116,563,007
BADZE)
B RES AT & B IE MR 32 BV 781,310,305
B RESRE B LI X B IER S PAER (2622,225777)
BAXDEEICKDMEED CRALY) 1Em (_1,840,915472)
ERERE ( 48,303,128)
HRMEE 7,224,434913
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BGF 74 9ZAR-AVAL-FO—-NIL-ARF1=F4—X-T7VR
BREAMESAflzR 2023F8A31HIERE

HiERiram

DEROIEFME AR IC_HBEEN TS Tz ld Z DfthdMRHIHISE TG S NTL\ 2 ERERREF B MliEISF S L UKE

11t £ i MU PE I
I7VK
LISV R
77,376 iShares JP Morgan EM Local Government Bond UCITS ETF 3,444,006 0.05
WoterINWg
122,600 BlackRock Strategic Funds - Emerging Markets Short Duration Bond Fund 14,724,260 0.20
77 v &R 18,168,266 0.25
LEMBLUDIS Y
~N)bF—
29,959 Azelis 657,878 0.01
hr4
90,595 Lions Gate Entertainment® 701,205 0.01
99,749 Northern Graphite 22,119 0.00
723,324 0.01
TAIVES
97,700 Alibaba 1,123,622 0.01
32,600 Baidu 579,428 0.01
25,300 JD.com 415485 0.01
38,370 Lavoro (Wts 27/12/2027) 29,929 0.00
44,600 Meituan 730,730 0.01
26,500 NetEase 553450 0.01
27,700 Tencent 1,147,842 0.02
54,500 Wuxi Biologics Cayman 306,793 0.01
211,800 Xiaomi 333,783 0.00
5,221,062 0.08
fhE
1,128,000 Bank of China 382,569 0.00
44,000 BYD 1,378,966 0.02
988,000 China Construction Bank 529,085 0.01
56,000 China Merchants Bank 221,345 0.00
1,097,000 Industrial & Commercial Bank of China 503,533 0.01
85,500 Ping An Insurance of China 511,824 0.01
3,527,322 0.05
Fa15V-8B
16,979 Schlumberger 999,044 0.01
TS52VR
3,902 Accor 140,636 0.00
14,167 BNP Paribas 922,994 0.02
66 Hermes International 137,298 0.00
2,595 Unibail-Rodamco-Westfield 139,476 0.00
1,340,404 0.02
K
14,295 Covestro 763,057 0.01
50,051 Fresenius 1,613,873 0.02
15,255 Mercedes-Benz 1,123,968 0.02
864 Siemens 130,616 0.00
3,631,514 0.05
H=rI—
240,983 Genius Sports 1,607,357 0.02
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/)

DERDIEFME AR C_HBEEN TS F 13 Z DthOMRHHIE TG | NV D ERERBEF BIlisiSF S SUEHERRE M (i F)

& T S T o
(ARG $40 T REEIL
LISV R
719 Eaton 166,240 0.01
1507
283817 UniCredit 711,432 0.01
B#
493,120 Mitsubishi UF] Financial* 3925594 0.06
176,960 Mizuho Financial® 2,917,955 0.04
83,760 Sumitomo Mitsui Financial 3,828,817 0.05
10,672,366 0.15
WoterIIWo
185,521 ADLER 102,854 0.00
33,760 HomeToGo (Wts 31/12/2025) 366 0.00
103,220 0.00
T505
1,101 ASML 733,319 0.01
742 ASML* 493,689 0.01
10,076 ING Groep* 144,673 0.00
1,133 NXP Semiconductors 233,704 0.00
1,605,385 0.02
NF<
7864 Carnival 124,330 0.00
ANAY
18,559 Banco Bilbao Vizcaya Argentaria 147,915 0.00
AT —=FV
8,015 Swedbank 143,229 0.00
AALR
3,674 ABB 140,186 0.00
229 Swisscom* 139,857 0.00
410,825 Transocean® 3,376,981 0.05
3,657,024 0.05
48
3,209 Taiwan Semiconductor Manufacturing 301,229 0.01
HE
197415 Babcock International 960471 0.01
916,528 Barclays 1,726,722 0.03
524,089 Mobico 562,714 0.01
2,236 Shell* 139,012 0.00
43738 Shell* 1,360,013 0.02
4,748,932 0.07
RE
12,858 Activision Blizzard 1,182,936 0.02
269 Adobe 150,027 0.00
8,548 Advanced Micro Devices 918,055 0.01
14,015 Alphabet 1,931,687 0.03
1,113 Alphabet 152,192 0.00
3437 Applied Materials 522,252 0.01
303,507 Astra Space 80,278 0.00
12,672 Aurora Innovation (Wts 31/12/2028) 6,616 0.00

_19_



2024476120 H

|
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/)

DERDIEFME AR C_HBEEN TS F 13 Z DthOMRHHIE TG | NV D ERERBEF BIlisiSF S SUEHERRE M (i F)

™ s o [
AT s T REEIL
KEHEE)

697 Autodesk 154,985 0.00
49 Booking 152,017 0.00
788 Broadcom 718475 0.01
9,936 Caesars Entertainment 543,797 0.01
41,620 California Resources” 2,314,904 0.03
50,290 Cano Health (Wts 3/6/2026) 2,565 0.00
56,134 Cano Health (Wts 6/7/2025) 2,863 0.00
559 Caterpillar 158,052 0.00
5333 Chesapeake Energy* 514,179 0.01
2,827 Cisco Systems 161,945 0.00
7,508 Constellation Brands 1,954,408 0.03
342 Deere* 141,591 0.00
51,159 Delta Air Lines 2,197,279 0.03
1,168 Dexcom 120,316 0.00
151,511 DiamondRock Hospitality™* 1,230,269 0.02
1,774 Edwards Lifesciences 137,609 0.00
59,890 Element Solutions® 1,245,712 0.02
2,710 Eli Lilly 1,487,790 0.02
183 Equinix 144,420 0.00
6,865 Equitrans Midstream 66,316 0.00
60,140 EVgo (Wts 15/9/2025) 34,851 0.00
2,361 First Solar 445,261 0.01
89,996 Ford Motor 1,093,451 0.01
22932 Forestar 659,295 0.01
28,639 Freeport-McMoRan 1,154,152 0.02
32,518 General Motors 1,090,654 0.01
59,822 Green Plains* 1,864,652 0.03
23,025 Halliburton 895,212 0.01
4,655 HCA Healthcare 1,302,841 0.02
30,237 Informatica 631,953 0.01
454 Intuitive Surgical 145,353 0.00
3184 KLA 1,596,935 0.02
7,289 Las Vegas Sands 403,446 0.01
6,113 Lennar 726,897 0.01
387 Lululemon Athletica 147,602 0.00
13,880 M/I Homes 1,355,660 0.02
10,314 Marathon Petroleum 1,461,081 0.02
785 Marsh & McLennan 154,268 0.00
8,328 Meritage Homes* 1,151,429 0.02
2,812 Microchip Technology* 231,765 0.00
17,310 Micron Technology 1,216,201 0.02
440 Microsoft 144,786 0.00
154 Morgan Stanley 13,144 0.00
22,338 Mr Cooper 1,265,224 0.02
5,051 NVIDIA 2,511,307 0.04
92,223 Offerpad Solutions (Wts 1/9/2026) 1844 0.00
2,205 ONEOK 144,075 0.00
71,219 Park Hotels & Resorts 920,862 0.01
32,025 Pear Therapeutics (Wts 4/2/2026) 3 0.00
14,785 Phillips 66 1673514 0.02
15,563 Pivotal Investment IIT (Wts 31/12/2027) 17 0.00
6,623 Rockwell Automation 2,067,701 0.03
4,439 RXO* 82,077 0.00
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25,799 Sarcos Technology & Robotics 28,379 0.00
375,884 Sarcos Technology & Robotics (Wts 15/6/2027) 9435 0.00
150,040 Service Properties Trust 1,255,835 0.02
254 ServiceNow 150,541 0.00
325,291 Sonder 162,645 0.00
520 Stryker 150,303 0.00
64,560 Sunstone Hotel Investors 582,977 0.01
6,313 Tesla 1,623,893 0.02
38,800 Uber Technologies 1,815,064 0.03
29,195 United Airlines 1,456,831 0.02
57,792 United States Steel* 1,783,461 0.02
11,639 Valero Energy 1,506,087 0.02
82,846 Xenia Hotels & Resorts 988,353 0.01
6,000 Yum China 319,777 0.00
56,814,629 0.77
Tl B LT 7 v MEED 96,903,836 1.34
&3
a3z
USD 846,000 Angolan Government International Bond 8.75% 14/4/2032* 696,973 0.01
ZILVEVYFY
USD 2,371,000 Argentine Republic Government International Bond 3.625% 9/7/2035 711,383 0.01
USD 2,004,000 Argentine Republic Government International Bond 4.25% 9/1/2038 706,520 0.01
USD 2,723,936 Generacion Mediterranea SA / Central Termica Roca 9.875% 1/12/2027 2,410,683 0.04
USD 814,000 YPF 6.95% 21/7/2027 688,396 0.01
USD 1,665,150 YPF 7% 30/9/2033 1,285,979 0.02
USD 1,337,000 YPF 7% 15/12/2047 919,836 0.01
USD 263,000 YPF 85% 27/6/2029 223,730 0.00
6,946,527 0.10
F—ZARSU7
EUR 1,500,000 BHP Billiton Finance 5.625% 22/10/2079 1,641,975 0.02
USD 1,217,000 FMG Resources August 2006 4.375% 1/4/2031 1,019,697 0.02
USD 3,310,000 FMG Resources August 2006 6.125% 15/4/2032* 3,082,089 0.04
USD 187,500 Linc Energy 0% 10/4/2018 1,078 0.00
EUR 2,700,000 Origin Energy Finance 1% 17/9/2029 2,723,466 0.04
EUR 720,000 Transurban Finance 4.225% 26/4/2033 774,025 0.01
9,242,330 0.13
FT—AKU7
EUR 2,000,000 ams-OSRAM 0% 5/3/2025 1,822,133 0.02
EUR 2,400,000 ams-OSRAM 2.125% 3/11/2027 1,848,408 0.03
EUR 746,000 ams-OSRAM 6% 31/7/2025 750,132 0.01
EUR 1,200,000 Erste Bank 4.25% 30/5/2030 1,303,575 0.02
USD 1,457,000 Klabin Austria 3.2% 12/1/2031 1,167,756 0.02
EUR 3,300,000 Lenzing 5.75% 7/9/2025* 3,220,998 0.04
USD 1,517,000 Suzano Austria 3.125% 15/1/2032 1,196,670 0.02
USD 758,000 Suzano Austria 5% 15/1/2030 704,099 0.01
12,013,771 0.17
JAVAN4
USD 602,000 Intercorp Peru 3.875% 15/8/2029 510,984 0.01
N—=L—v
USD 1,457,000 Bahrain Government International Bond 5.45% 16/9/2032* 1,311,060 0.02
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USD 989,000 Bahrain Government International Bond 7.5% 20/9/2047* 913,455 0.01
2,224,515 0.03
~NILF—
GBP 1,000,000 Anheuser-Busch InBev 4% 24/9/2025 1,229,711 0.02
GBP 5,612,000 Anheuser-Busch InBev 9.75% 30/7/2024 7,354,363 0.10
EUR 693,000 Azelis Finance 5.75% 15/3/2028* 766,457 0.01
EUR 2,100,000 Elia 2.75% 2/10/2023 2,270,411 0.03
GBP 1,000,000 KBC 1.25% 21/9/2027 1,091,859 0.01
EUR 600,000 Solvay 2.5% 2/12/2025 604,983 0.01
13,318,284 0.18
~F
EUR 473,000 Benin Government International Bond 4.875% 19/1/2032* 384,710 0.01
EUR 473,000 Benin Government International Bond 6.875% 19/1/2052 354,722 0.00
739432 0.01
N=a-—%
USD 1,508,540 Digicel 8% 1/4/2025 354,507 0.00
USD 517,000 Inkia Energy 5.875% 9/11/2027 498,132 0.00
USD 1,668,000 Luye Pharma 6.25% 6/7/2028 1,498,427 0.02
USD 25,710,000 PFP 2022-9 7.587% 19/8/2035 25,665,661 0.36
USD 655,000 Star Energy Geothermal Darajat II / Star Energy Geothermal Salak 4.85% 14/10/2038* 576,325 0.01
28,593,052 0.39
2359
USD 1,740,000 Banco do Brasil 6.25% 18/4/2030 1,728,081 0.02
USD 1,236,000 Banco Votorantim 4.5% 24/9/2024 1,210,810 0.02
BRL 27,171,000 Brazil Notas do Tesouro Nacional Serie F 10% 1/1/2025 5474,235 0.08
BRL 86,435,000 Brazil Notas do Tesouro Nacional Serie F 10% 1/1/2027 17,665,267 0.24
USD 1,942,000 BRF 4.875% 24/1/2030 1,680,539 0.02
27,758,932 0.38
B~V VB
USD 300,000 Champion Path 4.85% 27/1/2028 241,853 0.00
USD 338,000 Fortune Star BVI 5% 18/5/2026 223,959 0.00
USD 400,000 Fortune Star BVI 5.95% 19/10/2025 314,320 0.01
EUR 852,000 Global Switch 2.25% 31/5/2027 860,472 0.01
HKD 8,000,000 Link CB 4.5% 12/12/2027 1,014,477 0.01
USD 282,000 New Metro Global 4.8% 15/12/2024 110,961 0.00
USD 242,000 RKPF Overseas 2019 A 6% 4/9/2025 112,530 0.00
USD 369,000 RKPF Overseas 2019 A 6.7% 30/9/2024* 246,593 0.00
USD 486,480 Star Energy Geothermal Wayang Windu 6.75% 24/4/2033 474,508 0.00
USD 700,000 Studio City 7% 15/2/2027 664,548 0.01
USD 850,000 Studio City Finance 5% 15/1/2029* 639,502 0.01
4,903,723 0.05
hr4
USD 1,442,129 Air Canada 2015-2 Class B Pass Through Trust 5% 15/12/2023 1,436,911 0.02
EUR 1,727,000 Alimentation Couche-Tard 1.875% 6/5/2026 1,771,236 0.02
USD 778,000 Brookfield Residential Properties / Brookfield Residential US 5% 15/6/2029 649,050 0.01
USD 1,159,000 Brookfield Residential Properties / Brookfield Residential US 6.25% 15/9/2027 1,072,545 0.02
USD 1,500,000 Canadian Pacific Railway 1.35% 2/12/2024 1,421,984 0.02
USD 1,500,000 Canadian Pacific Railway 4% 1/6/2028 1,432,858 0.02
USD 1,055,000 First Quantum Minerals 6.875% 1/3/2026 1,038,231 0.02
USD 250,000 First Quantum Minerals 6.875% 15/10/2027 243578 0.00
USD 1,150,000 First Quantum Minerals 7.5% 1/4/2025 1,149,293 0.02
USD 200,000 First Quantum Minerals 8.625% 1/6/2031 203,756 0.00
USD 343,000 Garda World Security 7.75% 15/2/2028 342,489 0.00
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USD 2,099,000 Mattamy 4.625% 1/3/2030 1,853,354 0.03
USD 1,748,000 Mattamy 5.25% 15/12/2027 1,645,544 0.02
USD 991,000 NOVA Chemicals 4.875% 1/6/2024 974,728 0.01
USD 3,000,000 Rogers Communications 2.95% 15/3/2025 2,863,614 0.04
USD 4,970,000 Rogers Communications 3.8% 15/3/2032 4,240,318 0.06
USD 325,000 Toronto-Dominion Bank/The 2.8% 10/3/2027 297,758 0.00
GBP 1,000,000 Toronto-Dominion Bank/The 2.875% 5/4/2027 1,138,076 0.02
EUR 1,900,000 TotalEnergies Capital Canada 2.125% 18/9/2029 1,889,982 0.03
25,665,305 0.36
TARVES

USD 500,000 522 Funding CLO 2018-3A 7.638% 20/10/2031 489,799 0.01
USD 2,153,121 ABRA Global Finance 11.5% 2/3/2028 1,817,041 0.03
USD 2,609,706 ACAS CLO 2015-1 6.462% 18/10/2028 2,598,614 0.04
USD 500,000 ACAS CLO 2015-1 7.172% 18/10/2028 492,007 0.01
USD 3,870,000 ACAS CLO 2015-1 7.772% 18/10/2028 3,804,807 0.05
USD 250,000 AGL CLO 11 11.93% 15/4/2034 245,285 0.00
USD 375,000 AGL CLO 3 887% 15/1/2033 370,804 0.01
USD 410,000 AGL CLO 5 6.988% 20/7/2034 398,501 0.01
USD 4,700,000 AGL CLO 5 7.288% 20/7/2034 4,645,165 0.06
USD 1,460,000 AGL CLO 7 8.67% 15/7/2034 1,424,932 0.02
USD 250,000 AGL CLO 9 9.283% 20/1/2034 247,706 0.00
USD 1,030,000 AGL CLO 9 12.848% 20/1/2034 1,039,158 0.01
USD 400,000 Ahli United Sukuk 3.875% 17/6/2026 365,994 0.01
USD 250,000 AIMCO CLO Series 2015-A 7.17% 17/10/2034 247686 0.00
USD 250,000 AIMCO CLO Series 2017-A 8.738% 20/4/2034 239,862 0.00
USD 1,560,000 Allegro CLO II-S 7.745% 21/10/2028 1,556,885 0.02
USD 2,270,000 Allegro CLO II-S 8.595% 21/10/2028 2,271,448 0.03
USD 370,000 Allegro CLO IV 7.12% 15/1/2030 366,604 0.01
USD 1,056,106 Allegro CLO VI 6.7% 17/1/2031 1,052,446 0.01
USD 500,000 Allegro CLO XI 7.432% 19/1/2033 494,944 0.01
USD 690,000 Allegro CLO XI 8582% 19/1/2033 690,954 0.01
USD 477,768 AMMC CLO 21 6.877% 2/11/2030 476,511 0.01
USD 2,216,584 ANCHORAGE CAPITAL CLO 1-R 6.553% 13/4/2031 2,205,096 0.03
USD 695,020 Anchorage Capital CLO 2013-1 6.813% 13/10/2030 693,105 0.01
USD 1,070,000 Anchorage Capital CLO 2013-1 7.213% 13/10/2030 1,066,665 0.02
USD 340,000 Anchorage Capital CLO 2013-1 7.713% 13/10/2030 336,440 0.00
USD 417,000 Anchorage Capital CLO 2013-1 8.763% 13/10/2030 414,590 0.01
USD 680,206 Anchorage Capital CLO 3-R 6.677% 28/1/2031 677,430 0.01
USD 1,650,000 Anchorage Capital CLO 3-R 7.127% 28/1/2031 1,638,293 0.02
USD 1,178,929 Anchorage Capital CLO 4-R 6.677% 28/1/2031 1,170,920 0.02
USD 1,500,000 Anchorage Capital CLO 4-R 7.477% 28/1/2031 1,466,077 0.02
USD 697,947 Apidos CLO XII 6.65% 15/4/2031 694,203 0.01
USD 1,036,669 Apidos CLO XV 6.598% 20/4/2031 1,032,321 0.01
USD 250,000 Apidos CLO XXXI 7.12% 15/4/2031 247,955 0.00
USD 250,000 Apidos CLO XXXII 7.988% 20/1/2033 250,594 0.00
USD 300,000 Apidos CLO XXXII 9.088% 20/1/2033 296,409 0.00
USD 375,000 Apidos CLO XXXV 11.338% 20/4/2034 360,486 0.01
USD 820,000 Apidos CLO XXXVII 11.907% 22/10/2034 816,026 0.01
USD 1,798,000 Arbor Realty Commercial Real Estate Notes 2022-FL2 7.16% 15/5/2037 1,785411 0.02
USD 375,000 ARES XLV CLO 7.62% 15/10/2030 372,958 0.01
USD 1,417,894 Ares XXXVII CLO 6.74% 15/10/2030 1,416,651 0.02
USD 245,076 ASSURANT CLO 6.628% 20/4/2031 243,959 0.00
USD 1,790,000 Bain Capital Credit CLO 2018-2 6.662% 19/7/2031 1,782,486 0.02
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USD 2,740,000 Bain Capital Credit CLO 2021-3 8.707% 24/7/2034 2617913 0.04
USD 430,000 Bain Capital Credit CLO 2021-4 6.758% 20/10/2034 426,668 0.01
USD 250,000 Ballyrock CLO 14 7.888% 20/1/2034 247,246 0.00

USD 1,410,000 Ballyrock CLO 2020-2 11.738% 20/10/2031 1,349,408 0.02

USD 1,060,000 Bardot CLO 8.607% 22/10/2032 1,038,249 0.01
USD 933,026 Barings CLO 2015-IT 6.778% 20,/10/2030 930,645 0.01
USD 295,106 Barings CLO 2018-I1I 6.538% 20/7/2029 294,120 0.00
USD 750,000 Benefit Street Partners CLO V-B 6.678% 20/4/2031 747,258 0.01

USD 1,892,390 Benefit Street Partners CLO VIII 6.688% 20/1/2031 1,887,427 0.03

USD 2,181,328 BlueMountain CLO 2013-2 6.787% 22/10/2030 2,173,847 0.03
USD 509,893 BlueMountain CLO 2015-3 6.588% 20/4/2031 508,198 0.01
USD 250,000 Canyon CLO 2018-1 6.64% 15/7/2031 249,015 0.00
USD 370,000 Canyon CLO 2020-3 12.82% 15/1/2034 354,458 0.01
USD 460,766 Carbone CLO 6.728% 20/1/2031 460,191 0.01

USD 2,006,738 Carlyle Global Market Strategies CLO 2014-1 6.54% 17/4/2031 1,998,609 0.03

USD 4,237,874 CARLYLE US CLO 2017-4 6.75% 15/1/2030 4,228 446 0.06
USD 750,000 CarVal CLO I 846% 16/7/2031 731,178 0.01
USD 350,000 Cayuga Park CLO 7.22% 17/7/2034 345,611 0.01

USD 6,231,520 CBAM 2017-1 6.838% 20/7/2030 6,229,028 0.09
USD 750,000 CBAM 2017-1 7.988% 20/7/2030 744,007 0.01
USD 850,000 CIFC Funding 2013-ITI-R 7.457% 24/4/2031 833,632 0.01
USD 246,496 CIFC Funding 2014 6.672% 18/1/2031 245,989 0.00
USD 710,000 CIFC Funding 2014-I1T 6.807% 22/10/2031 708,757 0.01
USD 250,000 CIFC Funding 2014-II-R 8.407% 24/4/2030 247535 0.00

USD 3,530,000 CIFC Funding 2017-I 7.295% 23/4/2029 3519,797 0.05

USD 2,730,000 CIFC Funding 2017-I 8.045% 23/4/2029 2,753,831 0.04
USD 968,690 CIFC Funding 2017-IT 6.538% 20/4/2030 965,072 0.01
USD 250,000 CIFC Funding 2017-IV 7.157% 24/10/2030 248,201 0.00
USD 232,767 CIFC Funding 2017-V 6.75% 16/11/2030 232,535 0.00
USD 600,000 CIFC Funding 2017-V 8.42% 16/11/2030 587,953 0.01

USD 5,640,000 CIFC Funding 2018-IT 6.628% 20/4/2031 5,616,010 0.08
USD 250,000 CIFC Funding 2018-IT 7.188% 20/4/2031 248,063 0.00
USD 250,000 CIFC Funding 2018-V 857% 15/1/2032 247,169 0.00
USD 480,000 CK Hutchison International 23 4.75% 21/4/2028 467918 0.01
USD 405,000 CK Hutchison International 23 4.875% 21/4/2033* 390,460 0.01
USD 178436 Clear Creek CLO 6.788% 20/10/2030 177,744 0.00

USD 1,400,000 Clear Creek CLO 8.538% 20/10/2030 1,393,591 0.02

USD 3,268,454 Deer Creek CLO 2017-1 6.768% 20/10/2030 3,254,967 0.05
USD 500,000 Deer Creek CLO 2017-1 7.238% 20/10/2030 495,690 0.01
USD 500,000 Deer Creek CLO 2017-1 11.938% 20/10/2030 485,881 0.01

USD 1,488,000 DP World Salaam 6% 1/10/2025 1,481,948 0.02

USD 10,274,446 Dryden 53 CLO 6.69% 15/1/2031 10,247,840 0.14
USD 413,006 Dryden XXVI Senior Loan Fund 6.47% 15/4/2029 411,638 0.01

USD 5,774,491 Dryden XXVIII Senior Loan Fund 6.833% 15/8/2030 5,760,387 0.08

USD 1,000,000 Eaton Vance CLO 2018-1 7.77% 15/10/2030 983,401 0.01
USD 925,000 Fantasia 6.95% 17/12/2021 51,953 0.00

USD 1,781,000 Fantasia 7.95% 5/7/2022 85,381 0.00
USD 794,000 Fantasia 9.25% 28/7/2023 39,700 0.00

USD 2,580,000 Fantasia 11.75% 17/4/2022 129,000 0.00
USD 411,000 Fantasia 11.875% 1/6/2023 20,550 0.00

USD 2,365,000 Gaci First Investment 4.75% 14/2/2030 2,785,138 0.04

USD 3,258,000 Gaci First Investment 5% 13/10/2027 3,222,097 0.05
USD 250,000 Galaxy XXII CLO 6.77% 16/4/2034 246,648 0.00
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USD 327,755 Galaxy XXIII CLO 6477% 24/4/2029 326,149 0.00
USD 245,556 Generate CLO 2 6.757% 22/1/2031 244,160 0.00
USD 642,194 Generate CLO 2 6.838% 20/10/2029 639,301 0.01
USD 5,995,000 Generate CLO 2 7.338% 20/10/2029 5,970,221 0.08
USD 4,240,000 Generate CLO 2 9.188% 20/10/2029 4,221,337 0.06
USD 1,520,000 Generate CLO 2 11.988% 20/10/2029 1,443.878 0.02
USD 730,000 Generate CLO 2 12.838% 20/10/2029 680,477 0.01
USD 2,090,000 Gilbert Park CLO 7.52% 15/10/2030 2,069,865 0.03
USD 2,717,000 Gilbert Park CLO 852% 15/10/2030 2,617,565 0.04
USD 500,000 Goldentree Loan Management US CLO 1 6.608% 20/4/2034 496,407 0.01
USD 460,000 Goldentree Loan Management US CLO 5 7.138% 20/10/2032 458,750 0.01
USD 350,513 GoldenTree Loan Opportunities IX 6.741% 29/10/2029 348,122 0.01
USD 1,166,000 Goldentree Loan Opportunities X 6.708% 20/7/2031 1,163,717 0.02
USD 1,166,038 Goldentree Loan Opportunities XI 6.642% 18/1/2031 1,163,573 0.02
USD 2,610,000 GoldentTree Loan Management US CLO 1 10.938% 20/10/2034 2457372 0.03
USD 2,650,000 Golub Capital Partners CLO 55B 12.148% 20/7/2034 2,664,324 0.04
USD 224,682 Grippen Park CLO 6.848% 20/1/2030 224472 0.00
USD 320,000 Highbridge Loan Management 12-2018 6.822% 18/7/2031 315,341 0.00
USD 2,552,901 HPS Loan Management 6-2015 6.631% 5/2/2031 2,535,208 0.04
USD 1,668,000 THS 5.625% 29/11/2026 1,440,385 0.02
USD 916,000 THS 6.25% 29/11/2028 737,192 0.01
USD 3,000,000 iQIYTI 6.5% 15/3/2028 2,647,500 0.04
USD 750,000 LCM XIV 6.628% 20/7/2031 742,998 0.01
USD 759,000 Liberty Costa Rica Senior Secured Finance 10.875% 15/1/2031 763,592 0.01
USD 2,529,257 Loanpal Solar Loan 2021-1 2.29% 20/1/2048 1,871,229 0.03
USD 600,000 Madison Park Funding XIIT 7.482% 19/4/2030 596,718 0.01
USD 397,464 Madison Park Funding XLI 6.437% 22/4/2027 396,159 0.01
USD 1,385,000 Madison Park Funding XLI 7.257% 22/4/2027 1,378,825 0.02
USD 700,000 Madison Park Funding XXX 10.52% 15/4/2029 663,266 0.01
USD 991,000 MAF Global 6.375% 20/3/2026* 964,555 0.01
USD 250,000 Marble Point CLO XVII 9.338% 20/4/2033 238,375 0.00
USD 256,000 Melco Resorts Finance 5.375% 4/12/2029 214,403 0.00
USD 200,000 Melco Resorts Finance 5.625% 17/7/2027* 180,417 0.00
USD 448,000 MGM China 4.75% 1/2/2027* 405,032 0.00
USD 850,000 Neuberger Berman Loan Advisers CLO 34 7.076% 20/1/2035 838,593 0.01
USD 250,000 Neuberger Berman Loan Advisers CLO 39 12.788% 20/1/2032 250,688 0.00
USD 250,000 Neuberger Berman Loan Advisers CLO 46 7.238% 20/1/2036 247512 0.00
USD 250,000 Ocean Trails CLO X 7.37% 15/10/2034 245,258 0.00
USD 457,099 OCP CLO 2014-5 6.692% 26/4/2031 456,177 0.01
USD 1,320,000 OCP CLO 2014-5 8512% 26/4/2031 1,216,058 0.02
USD 1,170,000 OCP CLO 2014-7 5.106% 20/7/2029 1,065,230 0.01
USD 1,100,000 OCP CLO 2014-7 7.238% 20/7/2029 1,096,251 0.02
USD 360,000 OCP CLO 2017-14 7.591% 20/11/2030 353,342 0.01
USD 250,000 Octagon Investment Partners 18-R 6.53% 16/4/2031 248,835 0.00
USD 250,000 Octagon Loan Funding 7.341% 18/11/2031 245,906 0.00
USD 1,422,582 OHA Loan Funding 2013-2 6.679% 23/5/2031 1,413,695 0.02
USD 290,000 OZLM Funding IV 7.307% 22/10/2030 287,315 0.00
USD 3,200,000 OZLM VI 0% 17/4/2031 199,565 0.00
USD 500,000 OZLM VII 7.17% 17/7/2029 493915 0.01
USD 815,000 OZLM VIII 8.72% 17/10/2029 814,950 0.01
USD 250,000 OZLM XX 7.238% 20/4/2031 244,943 0.00
USD 461,281 Palmer Square CLO 2014-1 6.7% 17/1/2031 460,716 0.01
USD 1,738,464 Palmer Square CLO 2018-1 6.602% 18/4/2031 1,731,946 0.02
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USD 500,000 Palmer Square CLO 2018-2 7.22% 16/7/2031 497,328 0.01
USD 460,000 Palmer Square CLO 2020-3 7.226% 15/11/2031 456,280 0.01
USD 145,468 Parallel 2015-1 7.338% 20/7/2027 145,608 0.00
USD 1,049,714 Pearl 1T 6% 2/10/2023 28,877 0.00
USD 836,000 Pearl IIT 9% 22/10/2025 260,201 0.00
USD 500,000 Pikes Peak CLO 1 6.787% 24/7/2031 496,842 0.01
USD 375,000 Pikes Peak CLO 4 882% 15/7/2034 370,021 0.01
USD 500,000 Pikes Peak CLO 6 12.071% 18/5/2034 495,086 0.01
USD 978,356 Prima Capital CRE Securitization 2015-1V 4% 24/8/2049 953,534 0.01
USD 9,164,792 Prima Capital CRE Securitization 2016-VI 4% 24/8/2040 8,213,545 0.11
USD 1,000,000 Regatta IX Funding 7.37% 17/4/2030 998,965 0.01
USD 2,180,000 Regatta IX Funding 8.02% 17/4/2030 2,193,154 0.03
USD 500,000 Regatta IX Funding 9.47% 17/4/2030 497,128 0.01
USD 1,230,000 Regatta VIII Funding 7.27% 17/10/2030 1,230,118 0.02
USD 910,000 Regatta VIII Funding 8.77% 17/10/2030 900,396 0.01
USD 250,000 Regatta XVI Funding 7.62% 15/1/2033 249,376 0.00
USD 500,000 Regatta XVI Funding 9.47% 15/1/2033 499,000 0.01
USD 10,235,903 Rockford Tower CLO 2017-3 6.778% 20/10/2030 10,223,108 0.14
USD 1,250,000 Rockford Tower CLO 2018-1 7.361% 20/5/2031 1,234,407 0.02
USD 341,000 Rockford Tower CLO 2018-2 6.748% 20/10/2031 339,892 0.00
USD 1,500,000 RR 19 12.07% 15/10/2035 1,507,253 0.02
USD 224,946 RR 3 6.66% 15/1/2030 224,558 0.00
USD 2,000,000 RR 4 7.12% 15/4/2030 1,990,078 0.03
USD 467,000 Sands China 4.3% 8/1/2026 437486 0.01
USD 519,000 Sands China 4.875% 18/6/2030 453570 0.01
USD 1,003,000 Sands China 5.65% 8/8/2028 944,600 0.01
USD 1,024,000 Seagate HDD Cayman 8.25% 15/12/2029 1,075,966 0.02
USD 1,006,000 Seagate HDD Cayman 85% 15/7/2031 1,054,596 0.01
USD 2,485,000 Seagate HDD Cayman 9.625% 1/12/2032 2,755,082 0.04
USD 300,000 Seazen 6% 12/8/2024* 159,000 0.00
USD 2,365,069 Shackleton 2013-IIT CLO 6.69% 15/7/2030 2,344,881 0.03
USD 220,000 Shelf Drilling 8.875% 15/11/2024 220,825 0.00
USD 2,184,000 Shelf Drilling North Sea 10.25% 31/10/2025 2,192,996 0.03
USD 1,938,938 Silver Creek CLO 6.828% 20/7/2030 1,937,080 0.03
USD 750,000 Silver Creek CLO 8.938% 20/7/2030 747,179 0.01
USD 309,430 Steele Creek CLO 2017-1 6.82% 15/10/2030 307,337 0.00
USD 2,213,000 Strata CLO I 0% 15/1/2118 1,034,299 0.01
USD 410,000 Strata CLO I 12.65% 15/1/2031 387,366 0.01
USD 490,000 Symphony CLO XXIII 7.57% 15/1/2034 485,012 0.01
USD 490,000 Symphony CLO XXIII 11.72% 15/1/2034 477,102 0.01
USD 237976 Tiaa CLO III 6.72% 16/1/2031 237,490 0.00
USD 750,000 Tiaa CLO III 7.07% 16/1/2031 739,810 0.01
USD 2,486,619 TICP CLO IX 6.728% 20/1/2031 2,480,484 0.03
USD 500,000 TICP CLO XI 6.768% 20/10/2031 499,244 0.01
GBP 800,000 Trafford Centre Finance 6.128% 28/7/2035 725,096 0.01
USD 611,800 Transocean 8.75% 15/2/2030 628,715 0.01
USD 609,000 Transocean Titan Financing 8.375% 1/2/2028 626,510 0.01
USD 351,000 TRESTLES CLO II 7.283% 25/7/2031 349,399 0.01
USD 11,930,000 Triaxx Prime CDO 2006-1 5.949% 3/3/2039 14,799 0.00
USD 950,000 TRINITAS CLO IV 6.972% 18/10/2031 932,489 0.01
USD 590,000 Trinitas CLO XIV 7.613% 25/1/2034 583,220 0.01
USD 625,000 Trinitas CLO XIV 8.613% 25/1/2034 623,716 0.01
USD 1,769,440 Voya CLO 2013-2 6.583% 25/4/2031 1,757,945 0.02
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USD 1,040,000 Voya CLO 2016-1 8.238% 20/1/2031 911,010 0.01
USD 2,925,567 Voya CLO 20174 6.7% 15/10/2030 2,915,728 0.04
USD 234,000 Wynn Macau 5.125% 15/12/2029 191,720 0.00
USD 280,000 Wynn Macau 55% 15/1/2026 262,809 0.00
USD 200,000 Wynn Macau 55% 1/10/2027 179,360 0.00
USD 1,296,000 Wynn Macau 5.625% 26/8/2028 1,138,478 0.02
242,463,160 3.36
FU
USD 2,341,000 Chile Government International Bond 4.34% 7/3/2042 2,013,330 0.03
USD 1,711,000 Empresa Nacional del Petroleo 3.75% 5/8/2026 1,609,598 0.02
USD 840,000 Empresa Nacional del Petroleo 6.15% 10/5/2033 831,457 0.01
USD 1,446,000 Engie Energia Chile 3.4% 28/1/2030 1,211,994 0.02
5,666,379 0.08
=
CNY 48,000,000 China Development Bank 3.3% 1/2/2024 6,619,531 0.09
aave7?
USD 4,713,000 Colombia Government International Bond 3.125% 15/4/2031 3,634,901 0.05
EUR 566,000 Colombia Government International Bond 3.875% 22/3/2026 591,515 0.01
USD 1,869,000 Colombia Government International Bond 3.875% 25/4/2027 1,724,825 0.02
USD 2,031,000 Colombia Government International Bond 4.125% 15/5/2051 1,220,631 0.02
USD 3,126,000 Colombia Government International Bond 4.5% 28/1/2026 3,016,871 0.04
USD 3,349,000 Colombia Government International Bond 8% 20/4/2033 3,462,063 0.05
COP 32,940,600,000 Colombian TES 5.75% 3/11/2027 6,905,542 0.10
COP 29,709,900,000 Colombian TES 6.25% 26/11/2025 6,769,683 0.09
COP 39,895,000,000 Colombian TES 7.5% 26/8/2026 9,154,335 0.13
USD 2,666,000 Ecopetrol 4.125% 16/1/2025 2,583,221 0.04
USD 1,440,000 Ecopetrol 5.875% 28/5/2045 1,007,129 0.01
USD 5,301,000 Ecopetrol 6.875% 29/4/2030 4,931,255 0.07
USD 3,648,000 Ecopetrol 8.875% 13/1/2033* 3,693,600 0.05
USD 1,024,000 Oleoducto Central 4% 14/7/2027* 917,104 0.01
USD 1,343,000 Promigas / Gases del Pacifico 3.75% 16/10/2029 1,132,821 0.01
USD 1,930,000 SURA Asset Management 4.875% 17/4/2024 1,908,780 0.03
52,654,276 0.73
JR5UA
USD 2,140,000 Costa Rica Government International Bond 6.125% 19/2/2031 2,139,272 0.03
USD 1,069,000 Costa Rica Government International Bond 6.55% 3/4/2034 1,078,573 0.01
3,217,845 0.04
d—kIRI=Ib
EUR 346,000 Ivory Coast Government International Bond 4.875% 30/1/2032* 290,404 0.00
EUR 687,000 Ivory Coast Government International Bond 5.875% 17/10/2031* 624,923 0.01
USD 2,984,000 Ivory Coast Government International Bond 6.125% 15/6/2033* 2,558,825 0.04
USD 4,291,000 Ivory Coast Government International Bond 6.375% 3/3/2028 4,066,967 0.06
EUR 383,000 Ivory Coast Government International Bond 6.625% 22/3/2048 291,352 0.00
EUR 345,000 Ivory Coast Government International Bond 6.875% 17/10/2040* 282,509 0.00
8,114,980 0.11
70X
EUR 725,000 Bank of Cyprus 25% 24/6/2027 701,791 0.01
F  aAHE
CZK 155,210,000 Czech Republic Government Bond 2.75% 23/7/2029 6,406,032 0.09
CZK 34,780,000 Czech Republic Government Bond 4.2% 4/12/2036 1,537,977 0.02
CZK 238,490,000 Czech Republic Government Bond 5% 30/9/2030 11,176,417 0.16
19,120,426 0.27
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GBP 1,600,000 Danske Bank 2.25% 14/1/2028 1,750,034 0.02
REZHHEME
USD 1,116,000 Aeropuertos Dominicanos Siglo XXI 6.75% 30/3/2029 1,091,548 0.02
USD 2,821,000 Dominican Republic International Bond 4.5% 30/1/2030 2,466,852 0.04
USD 4,473,000 Dominican Republic International Bond 4.875% 23/9/2032 3,794,625 0.05
USD 4,073,000 Dominican Republic International Bond 4.875% 23/9/2032 3,455,289 0.05
USD 298,000 Dominican Republic International Bond 5.3% 21/1/2041 233,905 0.00
USD 2,471,000 Dominican Republic International Bond 5.95% 25/1/2027 2,419,072 0.03
USD 1,760,000 Dominican Republic International Bond 6.875% 29/1/2026 1,774,238 0.03
USD 895,000 Dominican Republic International Bond 7.05% 3/2/2031* 889,303 0.01
16,124,832 0.23
IJTh
EUR 581,000 Egypt Government International Bond 6.375% 11/4/2031 346,571 0.01
USD 1,923,000 Egypt Government International Bond 7.5% 16/2/2061 974,836 0.01
USD 1,447,000 Egypt Government International Bond 7.5% 16/2/2061 733535 0.01
USD 5,820,000 Egypt Government International Bond 7.625% 29/5/2032* 3,353,688 0.05
USD 659,000 Egypt Government International Bond 7.903% 21/2/2048 337,052 0.00
USD 632,000 Egypt Government International Bond 8.5% 31/1/2047 336,885 0.00
USD 986,000 Egypt Government International Bond 85% 31/1/2047 525,582 0.01
6,608,149 0.09
TILYILICKRIL
USD 1,270,000 El Salvador Government International Bond 7.65% 15/6,/2035 901,090 0.01
Ta4VSVR
EUR 1,859,000 Ahlstrom 3 Oy 3.625% 4/2/2028 1,690,879 0.02
USD 600,000 Ahlstrom 3 Oy 4.875% 4/2/2028 500,548 0.01
EUR 1,525,000 Finnair 4.25% 19/5/2025 1,570,764 0.02
EUR 200,000 SBB Treasury 0.75% 14/12/2028* 121,742 0.00
EUR 700,000 SBB Treasury 1.125% 26/11/2029 421,615 0.01
4,305,548 0.06
IS5VR
EUR 700,000 Accor 4.375% 31/1/2024 751,354 0.01
EUR 233845 Air France-KLM 0.125% 25/3/2026 453,665 0.01
EUR 1,700,000 Air France-KLM 7.25% 31/5/2026* 1,893,007 0.03
EUR 400,000 Air France-KLM 8.125% 31/5/2028 452,633 0.01
EUR 970,000 Altice France 2.125% 15/2/2025 976,098 0.01
EUR 2,187,000 Altice France 2.5% 15/1/2025 2,200,464 0.03
EUR 585,000 Altice France 4.25% 15/10/2029 441,407 0.01
EUR 2,896,000 Altice France 5.875% 1/2/2027 2,546,781 0.04
EUR 700,000 Arkema 1.5% 21/10/2025 684,590 0.01
EUR 1,700,000 Atos 0% 6/11/2024 1,555,158 0.02
EUR 1,000,000 Atos 1.75% 7/5/2025* 894,266 0.01
EUR 2,000,000 AXA 4.25% 10/3/2043 2,002,917 0.03
EUR 1,150,000 AXA 55% 11/7/2043 1,250,014 0.02
EUR 1,500,000 Banque Federative du Credit Mutuel 3.75% 1/2/2033 1,575,699 0.02
EUR 2,100,000 Banque Federative du Credit Mutuel 4% 21/11/2029 2,275.810 0.03
EUR 4,200,000 Banque Federative du Credit Mutuel 4.125% 14/6/2033* 4,529,179 0.06
GBP 4,500,000 Banque Federative du Credit Mutuel 4.875% 25/9/2025 5,562,942 0.08
EUR 1,900,000 BNP Paribas 0.5% 1/9/2028 1,763,367 0.02
EUR 1,500,000 BNP Paribas 0.875% 11/7/2030 1,325,735 0.02
EUR 800,000 BNP Paribas 0.875% 31/8/2033 693,413 0.01
GBP 1,000,000 BNP Paribas 1.875% 14/12/2027 1,060,032 0.01
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EUR 2,000,000 BNP Paribas 2.1% 7/4/2032 1,813,778 0.03
EUR 2,000,000 BNP Paribas 2.75% 25/7/2028* 2,039,499 0.03
GBP 2,000,000 BNP Paribas 3.375% 23/1/2026 2,376,638 0.03
EUR 3,800,000 BNP Paribas 3.625% 1/9/2029 3,955,640 0.05
EUR 2,900,000 BNP Paribas 3.875% 23/2/2029* 3,124,896 0.04
EUR 3,500,000 BNP Paribas 4.125% 24/5/2033* 3,804,808 0.05
USD 400,000 BNP Paribas 6.625% 25/3/2024 396,153 0.01
USD 400,000 BNP Paribas 7.375% 19/8/2025* 391,684 0.01
EUR 2,800,000 BPCE 4% 29/11/2032 2,992,552 0.04
EUR 3,900,000 BPCE 4.75% 14/6/2034 4,240,701 0.06
EUR 4,800,000 BPCE 5.125% 25/1/2035 5,071,242 0.07
EUR 700,000 Burger King France 8475% 1/11/2026 763,715 0.01
EUR 2,300,000 Casino Guichard Perrachon 3.992% 31/1/2024 30,319 0.00
GBP 1,800,000 Clariane 4.125% 15/3/2024 1,765,063 0.02
EUR 3,500,000 Credit Agricole 2.5% 29/8/2029 3,509,506 0.05
EUR 4,000,000 Credit Agricole 3.875% 20/4/2031 4,300,687 0.06
GBP 2,300,000 Credit Agricole 4.875% 23/10/2029 2,744,056 0.04
GBP 4,600,000 Credit Agricole 5.75% 29/11/2027 5,710,585 0.08
GBP 600,000 Credit Agricole 7.375% 18/12/2023 760,293 0.01
EUR 1,511,000 Crown European 3.375% 15/5/2025 1,610,123 0.02
EUR 2,057,000 Crown European 5% 15/5/2028 2,246,562 0.03
EUR 1,600,000 Electricite de France 2.875% 15/12/2026 1,523,263 0.02
EUR 200,000 Electricite de France 3% 3/9/2027 185,743 0.00
EUR 1,800,000 Electricite de France 3.375% 15/6/2030 1,521,310 0.02
EUR 1,200,000 Electricite de France 4% 4/7/2024 1,266,456 0.02
EUR 400,000 Electricite de France 5% 22/1/2026 415,968 0.01
EUR 2,200,000 Electricite de France 5.375% 29/1/2025 2,330,191 0.03
GBP 200,000 Electricite de France 5.875% 22/1/2029 213726 0.01
GBP 2,600,000 Electricite de France 6% 29/1/2026 3,060,234 0.04
GBP 1,800,000 Electricite de France 6.125% 2/6/2034 2,215,466 0.03
EUR 1,400,000 Electricite de France 7.5% 6/9/2028 1,562,213 0.02
EUR 800,000 Eutelsat 1.5% 13/10/2028* 663,148 0.01
EUR 300,000 Eutelsat 2% 2/10/2025 298,873 0.01
EUR 77,682 FCT Autonoria 2019 4.842% 25/9/2035 83,997 0.00
EUR 46,679 FCT Autonoria 2019 5.242% 25/9/2035 50,444 0.00
EUR 93,078 FCT Autonoria 2019 6.342% 25/9/2035 100441 0.00
EUR 77,682 FCT Autonoria 2019 7.342% 25/9/2035 83,647 0.00
EUR 178,235 FCT Noria 2021 4.342% 25/10/2049 191,701 0.00
EUR 178,235 FCT Noria 2021 4.742% 25/10/2049 190,208 0.00
EUR 653,528 FCT Noria 2021 5.142% 25/10/2049 691,288 0.01
EUR 196,538 FCT Pixel 2021 5.576% 25/2/2038 209,917 0.01
EUR 1,864,000 Forvia 2.75% 15/2/2027 1,846,395 0.02
EUR 2,203,000 Forvia 3.75% 15/6/2028* 2,188,849 0.03
EUR 450,000 Forvia 7.25% 15/6/2026 508,252 0.01
EUR 993,375 Ginkgo Sales Finance 2022 4.342% 25/11/2049 1,079,103 0.02
EUR 2,368,000 Goldstory 5.375% 1/3/2026* 2483778 0.03
EUR 675,000 Goldstory 8.97% 1/3/2026* 742,210 0.01
EUR 300,000 Harmony French Home Loans FCT 2021-1 4.734% 27/5/2061 320,133 0.00
EUR 4,138,000 Holding d' Infrastructures des Metiers de I" Environnement 0.625% 16/9/2028 3,724,290 0.05
EUR 400,000 iliad 1.5% 14/10/2024* 420,525 0.01
EUR 2,200,000 iliad 5.375% 14/6/2027 2,369,049 0.03
EUR 1,600,000 iliad 5.625% 15/2/2030* 1,690,779 0.02
EUR 920,000 Tliad 5.125% 15/10/2026 961,403 0.01
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EUR 100,000 Tliad 5.625% 15/10/2028 102415 0.00
EUR 420,000 La Financiere Atalian 4% 15/5/2024 338,299 0.01
EUR 1,346,000 La Financiere Atalian 5.125% 15/5/2025 1,003,280 0.01
GBP 1,640,000 La Financiere Atalian 6.625% 15/5/2025 1,434,473 0.02
EUR 400,000 L’ Oreal 0.375% 29/3/2024 425509 0.01
EUR 100,000 Loxam 3.25% 14/1/2025 107,259 0.00
EUR 2,857,000 Loxam 3.75% 15/7/2026 2,920,557 0.04
EUR 203,000 Loxam 4.5% 15/2/2027 209,698 0.00
EUR 400,000 Loxam 4.5% 15/4/2027 391,318 0.01
EUR 200,000 Loxam 5.75% 15/7/2027* 201,648 0.00
EUR 421,000 Loxam 6.375% 15/5/2028* 453,603 0.01
EUR 571,000 Novafives 5% 15/6/2025 585,734 0.01
EUR 1,800,000 Orano 2.75% 8/3/2028* 1,797,061 0.02
EUR 1,440,000 Picard Groupe 3.875% 1/7/2026 1,443,054 0.02
EUR 5,200,000 RCI Banque 2.625% 18/2/2030 5,310,264 0.07
EUR 1,351,000 RCI Banque 4.125% 1/12/2025 1,461,604 0.02
EUR 850,000 RCI Banque 4.625% 13/7/2026 927,384 0.01
EUR 500,000 Renault 2.375% 25/5/2026 509,965 0.01
EUR 300,000 Societe Generale 1.125% 21/4/2026 308,708 0.00
GBP 1,000,000 Societe Generale 1.875% 3/10/2024 1,208,878 0.02
EUR 6,500,000 Societe Generale 4.25% 6/12/2030 6,845,869 0.10
EUR 800,000 Societe Generale 5.625% 2/6/2033 860,304 0.01
USD 900,000 Societe Generale 7.375% 4/10/2023 900,384 0.01
USD 950,000 Societe Generale 7.875% 18/12/2023 947,519 0.01
USD 749,000 Societe Generale 8% 29/9/2025* 736,695 0.01
USD 960,000 Societe Generale 9.375% 22/11/2027 957,156 0.01
EUR 1,300,000 Solvay Finance SACA 5425% 12/11/2023 1,414,145 0.02
EUR 7,572,000 TotalEnergies 1.75% 4/4/2024 8,005,718 0.11
EUR 2,918,000 TotalEnergies 2.625% 26/2/2025 3,018,697 0.04
GBP 1,000,000 TotalEnergies Capital International 1.66% 22/7/2026 1,145,882 0.02
EUR 600,000 Unibail-Rodamco-Westfield 7.25% 3/7/2028 585,252 0.01
EUR 1,592,000 Vallourec 85% 30/6/2026 1,727,043 0.03
EUR 2,700,000 Veolia Environnement 2.875% 19/1/2024 2,900,058 0.04
EUR 73815 Worldline 0% 30/7/2025 926,000 0.01
175,841,964 243
R1Y
USD 3,800,000 Allianz 3.2% 30/10/2027* 2,890,731 0.04
EUR 1,000,000 BASF 4.5% 8/3/2035 1,112,085 0.02
EUR 900,000 Bayer 0.05% 12/1/2025 926,486 0.01
EUR 14,100,000 Bayer 2.375% 12/11/2079 14,283,152 0.20
EUR 750,000 Bayer 3.75% 1/7/2074 796,174 0.01
EUR 3,380,000 Bayer 4% 26/8/2026* 3,708,242 0.05
EUR 5,100,000 Bayer 4.5% 25/3/2082* 5,262,028 0.07
EUR 1,208,000 Bayer 4.625% 26/5/2033 1,328,222 0.02
EUR 17,920,000 Bundesrepublik Deutschland Bundesanleihe 1.7% 15/8/2032* 18,299,988 0.25
EUR 1,159,000 Cheplapharm Arzneimittel 3.5% 11/2/2027 1,144,444 0.02
EUR 3,431,000 Cheplapharm Arzneimittel 4.375% 15/1/2028 3,401,070 0.05
EUR 600,000 Commerzbank 5.125% 18/1/2030* 646,309 0.01
EUR 1,000,000 Commerzbank 6.125% 9/10/2025 985,402 0.01
GBP 1,600,000 Commerzbank 8.625% 28/2/2033* 2,003,577 0.03
EUR 3,100,000 DEMIRE Deutsche Mittelstand Real Estate 1.875% 15/10/2024* 2,121,959 0.03
EUR 6,900,000 Deutsche Bahn Finance 0.95% 22/1/2025 6,910,121 0.10
EUR 800,000 Deutsche Bank 4% 24/6/2032 779,164 0.01
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EUR 2,200,000 Deutsche Bank 4.5% 30/11/2026 1,775,958 0.03
EUR 200,000 Deutsche Bank 6.75% 30/10/2028* 179,558 0.00
EUR 11,900,641 Deutsche Bundesrepublik Inflation Linked Bond 0.1% 15/4/2026* 15,754,622 0.22
EUR 500,000 Deutsche Lufthansa 1.625% 16/11/2023 538,480 0.01
EUR 800,000 Deutsche Lufthansa 2.875% 16/5/2027 800,321 0.01
EUR 800,000 Deutsche Lufthansa 3.5% 14/7/2029 789,280 0.01
EUR 500,000 Deutsche Lufthansa 3.75% 11/2/2028 509,767 0.01
EUR 900,000 DIC Asset 2.25% 22/9/2026 535,827 0.01
EUR 2,100,000 E.ON 35% 26/10/2037 2,119,001 0.03
EUR 1,300,000 EnBW Energie Baden-Wuerttemberg 1.125% 5/11/2079 1,339,955 0.02
EUR 5,500,000 EnBW Energie Baden-Wuerttemberg 2.125% 31/8/2081 4,281,910 0.06
EUR 400,000 FCT Autonoria DE 2023 4.792% 26/1/2043 433,280 0.01
EUR 300,000 FCT Autonoria DE 2023 5.742% 26/1/2043 324,646 0.00
EUR 100,000 FCT Autonoria DE 2023 6.692% 26/1/2043 108,076 0.00
EUR 100,000 FCT Autonoria DE 2023 9.142% 26/1/2043 108,176 0.00
EUR 2,700,000 Fresenius 4.25% 28/5/2026* 2,930,640 0.04
EUR 1,373,000 Gruenenthal 3.625% 15/11/2026* 1,415,543 0.02
EUR 1,006,000 Gruenenthal 4.125% 15/5/2028 1,021,476 0.01
EUR 181,000 Gruenenthal 6.75% 15/5/2030* 202,168 0.00
EUR 5,100,000 Heidelberg Materials 3.75% 31/5/2032 5,236,115 0.07
EUR 1,851,000 HT Troplast 9.375% 15/7/2028 2,015,483 0.03
EUR 969,715 THO Verwaltungs 3.875% 15/5/2027 956,442 0.01
USD 200,000 THO Verwaltungs 6% 15/5/2027 191,031 0.00
EUR 346,000 THO Verwaltungs 8.75% 15/5/2028 392,111 0.01
EUR 1,144,000 PCF 4.75% 15/4/2026* 967,901 0.01
EUR 1,156,000 PCF 8413% 15/4/2026* 1,096,137 0.01
EUR 155815 Red & Black Auto Germany 8 UG 4.388% 15/9/2030 168,277 0.00
EUR 311,630 Red & Black Auto Germany 8 UG 4.588% 15/9/2030 332,749 0.01
EUR 77,908 Red & Black Auto Germany 8 UG 4.988% 15/9/2030 82,526 0.00
EUR 2,415,000 Renk/Frankfurt am Main 5.75% 15/7/2025 2,600,570 0.04
EUR 3,200,000 Robert Bosch 4.375% 2/6/2043* 3470,853 0.05
EUR 1,851,591 Techem Verwaltungsgesellschaft 674 mbH 6% 30/7/2026 1,975,969 0.03
EUR 3,377,000 Techem Verwaltungsgesellschaft 675 mbH 2% 15/7/2025 3,533,756 0.05
EUR 3,414,000 Tele Columbus 3.875% 2/5/2025* 2,376,673 0.03
EUR 2,719,000 TK Elevator Midco 4.375% 15/7/2027 2,693,732 0.04
EUR 1,652,000 TK Elevator Midco 8413% 15/7/2027* 1,792,159 0.02
EUR 900,000 Volkswagen Bank 4.25% 7/1/2026 973,199 0.01
EUR 4,211,000 Volkswagen Leasing 0.625% 19/7/2029 3,672,165 0.05
EUR 400,000 ZF Finance 2% 6/5/2027 386,024 0.01
EUR 400,000 ZF Finance 2.25% 3/5/2028" 371,984 0.00
EUR 800,000 ZF Finance 2.75% 25/5/2027 789,636 0.01
EUR 2,100,000 ZF Finance 3% 21/9/2025* 2,179,366 0.03
EUR 2,100,000 ZF Finance 5.75% 3/8/2026 2,294,311 0.03
142,317,007 1.97
H—r
USD 446,000 Ghana Government International Bond 6.375% 11/2/2027 195,102 0.00
USD 1,935,000 Ghana Government International Bond 7.625% 16/5/2029 838513 0.01
USD 446,000 Ghana Government International Bond 8.625% 7/4/2034 197,081 0.01
USD 446,000 Ghana Government International Bond 8.95% 26/3/2051 191,780 0.00
1,422,476 0.02
IJ7PFI>
USD 2,028,000 Guatemala Government Bond 3.7% 7,/10/2033 1,640,824 0.02
USD 1,140,000 Guatemala Government Bond 4.65% 7/10/2041 898434 0.01
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USD 1,118,000 Guatemala Government Bond 5.25% 10/8/2029 1,065,208 0.02
USD 1,280,000 Guatemala Government Bond 5.25% 10/8/2029 1,219,558 0.02
USD 3,003,000 Guatemala Government Bond 6.6% 13/6/2036* 3,016,514 0.04
7,840,538 0.11
BB
USD 400,000 ATA 4.95% 4/4/2033 392,326 0.01
NIAHU—
USD 2,270,000 Hungary Government International Bond 5.25% 16/6,/2029 2,222,148 0.03
USD 330,000 Hungary Government International Bond 5.375% 25/3/2024 329,436 0.00
USD 1,375,000 MFB Magyar Fejlesztesi Bank Zrt 6.5% 29/6/2028 1,385,656 0.02
3,937,240 0.05
AR
USD 500,000 Export-Import Bank of India 3.875% 12/3/2024 494,985 0.01
USD 375,000 GMR Hyderabad International Airport 4.75% 2/2/2026 357,981 0.00
USD 400,000 Oil India 5.125% 4/2/2029 391,502 0.01
USD 400,000 Power Finance 4.5% 18/6/2029 372,232 0.01
USD 200,000 REC 5.625% 11/4/2028 197,587 0.00
1,814,287 0.03
A RRIT
USD 300,000 Bank Negara Indonesia Persero 3.75% 30/3/2026 279,398 0.01
USD 2,655,000 Freeport Indonesia 4.763% 14/4/2027 2,561,809 0.04
USD 2,624,000 Indonesia Government International Bond 4.1% 24/4/2028 2,515,507 0.03
USD 200,000 Indonesia Government International Bond 4.55% 11/1/2028* 196,037 0.00
USD 200,000 Indonesia Government International Bond 4.85% 11/1/2033* 196,237 0.00
USD 200,000 Indonesia Government International Bond 5.65% 11/1/2053 204,655 0.00
USD 1,965,000 Indonesia Government International Bond 6.75% 15/1/2044* 2,253,187 0.03
IDR 50,682,000,000 Indonesia Treasury Bond 6.375% 15/8/2028 3,356,060 0.05
IDR 113,046,000,000 Indonesia Treasury Bond 7% 15/2/2033 7,752,891 0.11
IDR 161,028,000,000 Indonesia Treasury Bond 7.125% 15/6/2038 11,223,323 0.16
IDR 36,687,000,000 Indonesia Treasury Bond 8.25% 15/5/2029 2,629,275 0.04
IDR 97,879,000,000 Indonesia Treasury Bond 8.25% 15/5/2036 7,303,521 0.10
IDR 23,950,000,000 Indonesia Treasury Bond 9% 15/3/2029 1,767,551 0.02
USD 200,000 Pakuwon Jati 4.875% 29/4/2028 180,851 0.00
USD 510,000 Pertamina Geothermal Energy 5.15% 27/4/2028 504,262 0.01
USD 2,764,000 Pertamina Persero 3.65% 30/7/2029* 2,532,077 0.03
USD 600,000 Perusahaan Penerbit SBSN Indonesia III 3.8% 23/6/2050* 463,341 0.01
USD 1,432,000 Perusahaan Penerbit SBSN Indonesia 11T 4.4% 6/6/2027* 1,401,527 0.02
47,321,509 0.66
EFZ#ERE (International)
EUR 300,000 European Union 2.5% 4/10/2052 270,680 0.00
EUR 662,000 European Union 2.625% 4/2/2048 635,254 0.01
EUR 1,122,400 European Union 3% 4/3/2053 1,123,633 0.02
2,029,567 0.03
LISV R
USD 1,289,000 AerCap Ireland Capital / AerCap Global Aviation Trust 5.75% 6/6/2028 1,276,737 0.02
GBP 899,664 Agora UK 2021 6.37% 22/7/2031 1,097,692 0.02
EUR 1,098,000 AIB 5.25% 9/10/2024 1,120,389 0.01
EUR 2,300,000 AIB 6.25% 23/6/2025* 2,378,092 0.03
EUR 2,680,000 Alme Loan Funding V 9.073% 15/7/2031 2837414 0.04
EUR 838,000 Anchorage Capital Europe CLO 2 5.263% 15/4/2034 883,577 0.01
EUR 1,000,000 Aqueduct European CLO 5-2020 5.705% 20/4/2034 1,017,947 0.01
EUR 1,023,000 Aqueduct European CLO 7-2022 5.247% 15/3/2036 1,118,324 0.02
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EUR 2,490,000 Ardagh Packaging Finance / Ardagh USA 2.125% 15/8/2026 2,412,384 0.03
GBP 2,150,000 Ardagh Packaging Finance / Ardagh USA 4.75% 15/7/2027 2,152,000 0.03
USD 2,271,000 Ardagh Packaging Finance / Ardagh USA 5.25% 30/4/2025 2,219,904 0.03
EUR 1,200,000 Ares European CLO VII 5.163% 15/10/2030 1,276,480 0.02
EUR 2,150,000 Ares European CLO X 6.463% 15/10/2031 2,217,313 0.03
EUR 858,000 Ares European CLO XII 5405% 20/4/2032 912,527 0.01
EUR 875,000 Ares European CLO XII 6.705% 20/4/2032 906,676 0.01
EUR 2,100,000 Armada Euro CLO III 6.963% 15/7/2031 2,205,857 0.03
USD 1,889,000 ASG Finance Designated Activity 7.875% 3/12/2024 1843475 0.03
GBP 1,541,946 Atom Mortgage 7.07% 22/7/2031 1,644,755 0.02
EUR 499,059 Aurium CLO IV 4.393% 16/1/2031 533,196 0.01
EUR 900,000 Aurium CLO VIII 4.418% 23/6/2034 951,424 0.01
EUR 550,000 Avoca CLO XIV 0% 12/1/2031 250,341 0.00
EUR 150,000 Avoca CLO XIV 8.361% 12/1/2031 154,899 0.00
EUR 150,000 Avoca CLO XIV 10.011% 12/1/2031 143,350 0.00
EUR 380,000 Avoca CLO XV 7.793% 15/4/2031 366,411 0.01
EUR 350,000 Avoca CLO XVIII 5413% 15/4/2031 369,570 0.01
EUR 290,000 Avoca CLO XXII 4.963% 15/4/2035 302,146 0.00
EUR 1,000,000 Avoca CLO XXIII 6.713% 15/4/2034 1,024,431 0.01
EUR 1,459,000 Bank of Ireland 7.5% 19/5/2025 1,554,490 0.02
EUR 250,000 Bluemountain Euro 2021-2 CLO 5.413% 15/10/2035 264,359 0.00
EUR 900,000 BlueMountain Fuji CLO III 6.563% 15/1/2031 927,117 0.01
EUR 800,000 BlueMountain Fuji Eur CLO IV 10.036% 25/2/2034 811,446 0.01
EUR 300,000 Bridgepoint CLO 1 7.913% 15/1/2034 322514 0.00
EUR 2,300,000 Bridgepoint CLO IV 5.905% 20/1/2037 2,504,694 0.03
EUR 582,000 Capital Four CLO III 9.723% 15/10/2034 584,098 0.01
EUR 1,517,000 Capital Four CLO V 5.331% 25/4/2036 1,648,215 0.02
EUR 400,000 CIFC European Funding CLO I 9.523% 15/7/2032 401,327 0.01
EUR 400,000 CIFC European Funding CLO II 5.263% 15/4/2033 423559 0.01
EUR 500,000 CIFC European Funding CLO III 6.163% 15/1/2034 520,869 0.01
EUR 1,500,000 CIFC European Funding CLO IV 4.61% 18/8/2035 1,583,059 0.02
EUR 1,580,000 Clontarf Park CLO 6.772% 5/8/2030 1,713,609 0.02
EUR 539,000 Contego CLO IX 9.708% 24/1/2034 540,948 0.01
EUR 2,400,000 Contego CLO VI 4.453% 15/4/2034 2,540,630 0.04
EUR 800,000 Contego CLO VIII 9.781% 25/1/2034 803978 0.01
EUR 2,800,000 CRH SMW Finance 4% 11/7/2031 3,016,973 0.04
EUR 1,750,000 CVC Cordatus Loan Fund 6.548% 20/5/2036 1,898,623 0.03
EUR 330,000 CVC Cordatus Loan Fund IV 5.116% 22/2/2034 342,950 0.01
EUR 400,000 CVC Cordatus Loan Fund V 5.146% 21/7/2030 426,751 0.01
EUR 400,000 CVC Cordatus Loan Fund XIX 7.368% 23/12/2033 423599 0.01
EUR 250,000 Euro-Galaxy III CLO 6.048% 24/4/2034 264,467 0.00
EUR 510,000 Euro-Galaxy III CLO 6.948% 24/4/2034 534,839 0.01
EUR 1,510,000 Fidelity Grand Harbour CLO 2021-1 7.263% 15/10/2034 1,529,576 0.02
EUR 2,600,000 Fidelity Grand Harbour CLO 2023-1 5.678% 15/8/2036 2,831,173 0.04
EUR 149,000 Fidelity Grand Harbour CLO 2023-1 9.678% 15/8/2036 165,337 0.00
GBP 456,719 Frost CMBS 2021-1 6.568% 20/11/2033 565,930 0.01
EUR 550,000 Glencore Capital Finance 1.25% 1/3/2033* 434,743 0.01
EUR 700,000 Harvest CLO XVIII 4.863% 15/10/2030 738,958 0.01
EUR 390,000 Harvest CLO XXIII 6.705% 20/10/2032 397,544 0.01
EUR 714,793 Haus European Loan Conduit No 39 4.364% 28/7/2051 730,768 0.01
EUR 210,939 Haus European Loan Conduit No 39 4.814% 28/7/2051 204,849 0.00
EUR 840,757 Haus European Loan Conduit No 39 5.114% 28/7/2051 752,266 0.01
EUR 130,000 Henley CLO IV 5.071% 25/4/2034 136,311 0.00
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EUR 250,000 Henley CLO IV 6.721% 25/4/2034 255,063 0.00
EUR 450,000 Invesco Euro CLO III 5413% 15/7/2032 471,193 0.01
EUR 197,049 Invesco Euro CLO III 11.733% 15/7/2032 192,574 0.00
EUR 625,000 Invesco Euro CLO IV 5.363% 15/4/2033 657,454 0.01
EUR 1,600,000 Invesco Euro CLO IX 4.756% 20/4/2036 1,731,402 0.02
GBP 1,816,000 Last Mile Logistics CMBS 2023-1 UK 8.636% 17/8/2033 2,302,628 0.03
GBP 1,569,000 Last Mile Logistics CMBS 2023-1 UK 9.636% 17/8/2033 1,989,689 0.03
EUR 565,547 Last Mile Logistics Pan Euro Finance 4.537% 17/8/2033 588433 0.01
EUR 344,632 Last Mile Logistics Pan Euro Finance 4.837% 17/8/2033 347,941 0.01
EUR 1,331,397 Last Mile Logistics Pan Euro Finance 5.187% 17/8/2033 1,352,190 0.02
EUR 1,030,949 Last Mile Logistics Pan Euro Finance 5.687% 17/8/2033 1,013,895 0.01
EUR 660,864 Last Mile PE 2021 4.687% 17/8/2031 692,361 0.01
EUR 938,803 Last Mile PE 2021 4.987% 17/8/2031 957,184 0.01
EUR 1,060,777 Last Mile PE 2021 5.387% 17/8/2031 1,060,608 0.01
EUR 589,438 Lt Autorahoitus IV 4.313% 18/7/2033 640,677 0.01
EUR 1,200,000 Lt Autorahoitus IV 5.673% 18/7/2033 1,306,062 0.02
EUR 1,250,000 Madison Park Euro Funding XVI 6.863% 25/5/2034 1,276,742 0.02
EUR 1,050,000 Man GLG Euro CLO VI 7.163% 15/10/2032 1,084,216 0.02
EUR 1,606,000 Margay CLO I 5.8% 15/7/2036 1,756,153 0.02
EUR 142,000 Margay CLO I 10.25% 15/7/2036 156,293 0.00
EUR 150,000 Marino Park CLO 9.333% 16/1/2034 151,729 0.00
EUR 188,000 Neuberger Berman Loan Advisers Euro CLO 9.183% 17/4/2034 190,572 0.00
EUR 699,000 Neuberger Berman Loan Advisers Euro CLO 2 9.723% 15/4/2034 703,731 0.01
EUR 250,000 Northwoods Capital 19 Euro 6.326% 25/11/2033 262,718 0.00
EUR 425,000 OAK Hill European Credit Partners V Designated Activity 5.546% 21/1/2035 449,611 0.01
EUR 450,000 OAK Hill European Credit Partners VI 4.905% 20/1/2032 475807 0.01
EUR 800,000 OCP Euro CLO 2017-2 5.013% 15/1/2032 850,928 0.01
EUR 250,000 OCP Euro CLO 2019-3 6.005% 20/4/2033 262,012 0.00
EUR 250,000 OCP Euro CLO 2019-3 7.005% 20/4/2033 258,907 0.00
EUR 2,500,000 Palmer Square European CLO 2023-1 5.75% 15/7/2036 2,721,810 0.04
EUR 300,000 Palmer Square European CLO 2023-1 10.05% 15/7/2036 331,153 0.00
EUR 1,128,144 Pearl Finance 2020 5.687% 17/11/2032 1,198,849 0.02
EUR 1,354,717 Pearl Finance 2020 6.287% 17/11/2032 1431212 0.02
EUR 650,000 Penta CLO 11 6.231% 15/11/2034 701,598 0.01
EUR 470,000 Penta CLO 11 8581% 15/11/2034 508,924 0.01
EUR 500,000 Penta CLO 6 5421% 25/7/2034 526,490 0.01
EUR 500,000 Penta CLO 6 6.021% 25/7/2034 522,325 0.01
USD 1,193,387 Prodigy Finance CM2021-1 6.679% 25/7/2051 1,185,312 0.02
USD 488,586 Prodigy Finance CM2021-1 7.929% 25/7/2051 484,539 0.01
USD 286,769 Prodigy Finance CM2021-1 9.179% 25/7/2051 285,368 0.00
USD 433454 Prodigy Finance CM2021-1 11.329% 25/7/2051 435507 0.01
EUR 439,075 River Green Finance 2020 4.748% 22/1/2032 451,811 0.01
EUR 318,450 River Green Finance 2020 5.098% 22/1/2032 327,269 0.00
EUR 2,657,000 Rockford Tower Europe CLO 2018-1 5.397% 20/12/2031 2,847,443 0.04
EUR 710,000 Rockford Tower Europe CLO 2018-1 6.017% 20/12/2031 752,236 0.01
EUR 2,480,000 Rockford Tower Europe CLO 2019-1 5.305% 20/1/2033 2,607,990 0.04
EUR 976,000 RRE 5 Loan Management 5.413% 15/1/2037 1,032,680 0.01
EUR 430,000 RRE 9 Loan Management 5.363% 15/10/2036 453,860 0.01
GBP 2,746,094 Scorpio European Loan Conduit No. 34 7.1% 17/5/2029 3,406,833 0.05
USD 1,400,000 Shire Acquisitions Investments Ireland 3.2% 23/9/2026 1,313,689 0.02
EUR 250,000 Sound Point Euro CLO III Funding 5.963% 15/4/2033 262,397 0.00
EUR 1,350,000 St Paul’ s CLO XII 5.263% 15/4/2033 1,418,855 0.02
EUR 650,000 Sutton Park CLO 5.481% 15/11/2031 691,402 0.01
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EUR 750,000 Sutton Park CLO 6.131% 15/11/2031 786,582 0.01
GBP 3,202,718 Taurus 2019-2 UK 7.138% 17/11/2029 3942673 0.05
GBP 1,885,348 Taurus 2019-2 UK 7438% 17/11/2029 2,287,821 0.03

GBP 879,540 Taurus 2021-1 UK 6.519% 17/5/2031 1,053,234 0.01

GBP 536,063 Taurus 2021-1 UK 6.869% 17/5/2031 629,248 0.01

GBP 546,983 Taurus 2021-1 UK 7.819% 17/5/2031 665,216 0.01

GBP 967,481 Taurus 20214 UK 6.169% 17/8/2031 1,187,517 0.02

GBP 485,148 Taurus 20214 UK 6.719% 17/8/2031 581,222 0.01
GBP 5,203,376 Taurus 2021-4 UK 6.969% 17/8/2031 6,083,787 0.08
GBP 1,725,126 Taurus 20214 UK 7.319% 17/8/2031 2,009,496 0.03
EUR 2,300,000 Tikehau CLO VII 5.705% 20/10/2035 2,501,127 0.03

GBP 557,000 Virgin Media Vendor Financing Notes III 4.875% 15/7/2028* 580,618 0.01

EUR 250,000 Voya Euro CLO II 5.333% 15/7/2035 263,215 0.00

EUR 500,000 Voya Euro CLO II 5.813% 15/7/2035 514,572 0.01

EUR 439,000 Voya Euro CLO III 5.313% 15/4/2033 463401 0.01

139,045,934 1.92
VB
USD 1,675,000 AngloGold Ashanti 3.75% 1/10/2030 1,393,265 0.02
A4 ASI)L

USD 843,000 Bank Leumi Le-Israel 7.129% 18/7/2033 834,465 0.01
USD 2,702,000 Energian Israel Finance 8.5% 30/9/2033 2,739,152 0.04
USD 2,107,311 Leviathan Bond 6.75% 30/6/2030* 1,978,702 0.03

5,552,319 0.08
A5U7
EUR 1,343,000 A2A 45% 19/9/2030* 1,474,144 0.02

EUR 675,000 ASTM 1.5% 25/1/2030 598,251 0.01

EUR 500,000 ASTM 2.375% 25/11/2033* 423,389 0.01

EUR 221,997 AutoFlorence 2 4.387% 24/12/2044 236,397 0.01

EUR 286,314 AutoFlorence 2 4.787% 24/12/2044 302,025 0.01

EUR 153,531 AutoFlorence 2 5.987% 24/12/2044 163,282 0.00
EUR 1,755,000 AutoFlorence 3 4.592% 25/12/2046 1,910,885 0.03

EUR 143,000 AutoFlorence 3 5.992% 25/12/2046 155,494 0.00

EUR 186,000 AutoFlorence 3 6.992% 25/12/2046 202,450 0.00

EUR 130,000 AutoFlorence 3 8.992% 25/12/2046 141,778 0.00
EUR 7,389,000 Azzurra Aeroporti 2.125% 30/5/2024 7.812,195 0.11
EUR 1,127,000 Azzurra Aeroporti 2.625% 30/5/2027 1,105,253 0.01
EUR 1,858,000 Banca Monte dei Paschi di Siena 6.75% 2/3/2026 2,025,444 0.03
EUR 1,435,000 Banco BPM 2.875% 29/6/2031 1,393,422 0.02
EUR 2,900,000 Banco BPM 3.25% 14/1/2031 2,926,097 0.04
EUR 1,550,000 Banco BPM 3.375% 19/1/2032 1,494,580 0.02

EUR 294,000 Banco BPM 5% 14/9/2030 313,929 0.00
EUR 3,475,000 Banco BPM 6% 14/6/2028 3,794,747 0.05

EUR 137,000 Brignole 2021 4.437% 24/7/2036 147,670 0.00

EUR 100,000 Brignole 2021 5.237% 24/7/2036 106,634 0.00
EUR 1,900,000 CA Auto Bank 0% 16/4/2024 2,010,255 0.03
EUR 59783852 Cassia 2022-1 5.883% 22/5/2034 6,213,634 0.08
EUR 2,857,839 Cassia 2022-1 6.883% 22/5/2034 2,865,208 0.04

EUR 700,000 Castor 8.776% 15/2/2029 718,322 0.01

EUR 602,000 Cedacri Mergeco 8424% 15/5/2028 638,647 0.01
EUR 1,432,000 Cedacri Mergeco 9.281% 15/5/2028 1,530,438 0.02

EUR 949,000 doValue 3.375% 31/7/2026 882,090 0.01
EUR 1,125,000 Enel 6.375% 16/4/2028* 1,247,721 0.02
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EUR 2,491,000 Engineering - Ingegneria Informatica - 11.125% 15/5/2028 2,701,869 0.04
EUR 7,100,000 Eni 2.625% 13/10/2025 7,160,100 0.10
EUR 2,900,000 Eni 4.25% 19/5/2033 3,128,092 0.04
EUR 950,000 Fiber Bidco 11% 25/10/2027* 1,111,901 0.02
EUR 1,190,000 IMA Industria Macchine Automatiche 3.75% 15/1/2028 1,155,876 0.02
EUR 2,592,000 Infrastrutture Wireless Italiane 1.625% 21/10/2028 2,480,229 0.03
EUR 765,000 Inter Media and Communication 6.75% 9/2/2027 802,847 0.01
USD 1,400,000 Intesa Sanpaolo 5.017% 26/6/2024 1,368,933 0.02
EUR 2,100,000 Intesa Sanpaolo 5.125% 29/8/2031 2,312,116 0.03
GBP 3,575,000 Intesa Sanpaolo 5.148% 10/6/2030* 3,804,714 0.05
EUR 400,000 Intesa Sanpaolo 5.875% 4/3/2029 436,148 0.01
EUR 810,335 Koromo Italy 4.432% 26/2/2035 880,361 0.01
EUR 2,198,000 Lottomatica 7.6% 1/6/2028 2,405,063 0.03
EUR 300,000 Lottomatica 9.75% 30/9/2027* 353,263 0.01
EUR 4,400,000 Nexi 0% 24/2/2028 3,734,916 0.05
EUR 925,000 Poste Italiane 2.625% 24/3/2029 785,297 0.01
EUR 196,069 Progetto Quinto 4.23% 27/10/2036 212,475 0.00
EUR 518311 Red & Black Auto Italy 6.482% 28/12/2031 548,876 0.01
EUR 3,703,000 Rekeep 7.25% 1/2/2026* 3,739,196 0.05
EUR 3,744,000 Telecom Italia 1.625% 18/1/2029* 3,201,574 0.04
EUR 746,000 Telecom Italia 2.375% 12/10/2027 706,150 0.01
EUR 599,000 Telecom Italia 2.75% 15/4/2025 625,593 0.01
EUR 400,000 Telecom Italia 2.875% 28/1/2026 413134 0.01
EUR 200,000 Telecom Italia 3% 30/9/2025 209,770 0.00
EUR 685,000 Telecom TItalia 4% 11/4/2024 739,312 0.01
EUR 3,469,000 Telecom Italia 6.875% 15/2/2028 3,805,960 0.05
EUR 489,000 Telecom Italia 7.875% 31/7/2028 552,237 0.01
EUR 700,000 UniCredit 2.731% 15/1/2032* 680,667 0.01
EUR 1,025,000 UniCredit 4.45% 16/2/2029 1,092,513 0.02
EUR 300,000 UniCredit 4.875% 20/2/2029 324,670 0.00
EUR 400,000 UniCredit 5.375% 3/6/2025* 405,770 0.01
USD 1,900,000 UniCredit 7.296% 2/4/2034* 1,817,907 0.03
EUR 1,000,000 UniCredit 7.5% 3/6/2026* 1,087,658 0.01
97,620,568 1.35
PAE S P
USD 553,557 Digicel International Finance/Digicel international 8% 31/12/2026 32,867 0.00
USD 1,386,646 Digicel International Finance/Digicel international 8.75% 25/5/2024 1,270,355 0.02
USD 843,566 Digicel International Finance/Digicel international 13% 31/12/2025 603,150 0.01
USD 715,000 Jamaica Government International Bond 6.75% 28/4/2028 739,564 0.01
2,645,936 0.04
B&
JPY 40,000,000 Daifuku 0% 14/9/2028 290,308 0.00
EUR 4,760,000 East Japan Railway 2.614% 8/9/2025 5,039,492 0.07
EUR 5,100,000 East Japan Railway 4.11% 22/2/2043 5,398,766 0.07
USD 3,000,000 Mizuho Financial 3.261% 22/5/2030 2,635,321 0.04
EUR 820,000 Nissan Motor 2.652% 17/3/2026 844,901 0.01
EUR 1,280,000 Nissan Motor 3.201% 17/9/2028 1,268,487 0.02
USD 4,900,000 Rakuten 3.546% 27/11/2024* 4,538,625 0.06
USD 905,000 Rakuten 10.25% 30/11/2024 913,991 0.01
EUR 2,288,000 SoftBank 2.125% 6/7/2024 2,401,120 0.03
EUR 1,785,000 SoftBank 3.125% 19/9/2025* 1,840,996 0.03
EUR 1,815,000 SoftBank 3.875% 6/7/2032 1,542,744 0.02
USD 1,000,000 SoftBank 4% 6/7/2026* 916,250 0.01
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EUR 400,000 SoftBank 4.5% 20/4/2025 426,160 0.01
USD 300,000 SoftBank 4.75% 19/9/2024* 289,875 0.00
EUR 1,181,000 SoftBank 4.75% 30/7/2025 1,256,969 0.02
USD 300,000 SoftBank 6% 30/7/2025 294,375 0.01
USD 2,487,000 Sumitomo Mitsui Financial 2.472% 14/1/2029 2,130,382 0.03
USD 4,085,000 Takeda Pharmaceutical 2.05% 31/3/2030 3,359,276 0.05
JPY 80,000,000 Tokyu 0% 29/9/2028 572,406 0.01
JPY 80,000,000 Tokyu 0% 30/9/2030 575,690 0.01
36,536,134 051
Jy—I—
USD 1,500,000 Aptiv / Aptiv 2.396% 18/2/2025 1,427,890 0.02
USD 1,500,000 Aptiv / Aptiv 3.25% 1/3/2032 1,272,290 0.02
GBP 678,000 CPUK Finance 3.588% 28/8/2025 806,587 0.01
GBP 392,000 CPUK Finance 4.5% 28/8/2027* 434,237 0.01
GBP 457,000 CPUK Finance 4.875% 28/8/2025 554,151 0.01
GBP 4,551,000 Galaxy Bidco 6.5% 31/7/2026 5313895 0.07
GBP 1,600,000 Glencore Finance Europe 3.125% 26/3/2026 1,893,351 0.03
GBP 3,105,000 Heathrow Funding 2.625% 16/3/2028 3,289,841 0.04
GBP 327,000 HSBC Bank Capital Funding Sterling 1 5.844% 5/11/2031 414,866 0.01
GBP 1,469,898 Intu Jersey 2 2.875% 1/11/2022 334,968 0.00
GBP 861,000 Kane Bidco 6.5% 15/2/2027 999,831 0.01
USD 270,000 Pikes Peak CLO 12 14.087% 20/4/2036 271,027 0.00
17,012,934 0.23
E )%
USD 978,000 Jordan Government International Bond 4.95% 7/7/2025 954,944 0.01
USD 3,176,000 Jordan Government International Bond 5.85% 7/7/2030 2,938,260 0.04
3,893,204 0.05
=7
USD 3,263,000 Republic of Kenya Government International Bond 8% 22/5/2032* 2,712,369 0.04
WotyIIWo
EUR 4,918,000 Adler Financing 12.5% 30/6/2025 5,510,080 0.08
EUR 2,946,000 Allied Universal Holdco/Allied Universal Finance/Atlas Luxco 4 3.625% 1/6/2028" 2,624,759 0.04
GBP 418,000 Allied Universal Holdco/Allied Universal Finance/Atlas Luxco 4 4.875% 1/6/2028* 421,436 0.00
EUR 1,822,000 Altice Financing 2.25% 15/1/2025 1,892,757 0.03
EUR 100,000 Altice Financing 3% 15/1/2028 84,516 0.00
EUR 672,000 Altice Financing 4.25% 15/8/2029 557,595 0.01
EUR 400,000 Aroundtown 3.375% 23/9/2024 181,858 0.00
GBP 1,381,000 Aroundtown 4.75% 25/6/2024 683,444 0.01
USD 2,307,000 Atento Luxco 1 8% 10/2/2026 23,070 0.00
USD 529,000 Atento Luxco 1 8% 10/2/2026 5,290 0.00
EUR 528,000 BL Consumer Credit 2021 4.742% 25/9/2038 569,344 0.01
EUR 681,000 BL Consumer Credit 2021 5.292% 25/9/2038 731,610 0.01
EUR 356,000 BL Consumer Credit 2021 6.492% 25/9/2038 380,109 0.00
EUR 1,070,000 Cidron Aida Finco 5% 1/4/2028 1,065,308 0.01
GBP 3,015,000 Cidron Aida Finco 6.25% 1/4/2028 3377451 0.05
EUR 1,626,000 Cirsa Finance International 4.75% 22/5/2025 1,745,827 0.02
EUR 771,000 Cirsa Finance International 7.875% 31/7/2028 842,189 0.01
EUR 896,000 Cirsa Finance International 8.185% 31/7/2028 971,377 0.01
USD 5,423,000 Connect Finco / Connect US Finco 6.75% 1/10/2026 5,147,588 0.07
USD 363,000 CSN Resources 5.875% 8/4/2032 293,304 0.00
EUR 1,650,000 Cullinan Holdco Scsp 4.625% 15/10/2026* 1,501,353 0.02
EUR 800,000 Cullinan Holdco Scsp 8413% 15/10/2026* 812,726 0.01
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EUR 1,378,000 Dana Financing Luxembourg 8.5% 15/7/2031 1,533,298 0.02
USD 909,000 EIG Pearl 3.545% 31/8/2036* 757,365 0.01
USD 3,570,000 EIG Pearl 4.387% 30/11/2046 2,707,595 0.04
EUR 2,300,000 European TopSoho 4% 21/9/2021 1,921,438 0.03
EUR 400,000 FACT Master 4.582% 20/7/2028 430,436 0.00
EUR 4,449,000 Garfunkelux Holdco 3 6.75% 1/11/2025 3,740,188 0.05
GBP 1,814,000 Garfunkelux Holdco 3 7.75% 1/11/2025* 1,755,900 0.03
EUR 1,759,883 Germany Compartment Consumer 2020-1 5.371% 14/11/2034 1,908,197 0.03
EUR 639,957 Germany Compartment Consumer 2020-1 6.121% 14/11/2034 691,021 0.01
EUR 2,111,000 Herens Midco 5.25% 15/5/2029* 1,234,505 0.01
USD 293,000 Kenbourne Invest 4.7% 22/1/2028 178,730 0.00
USD 4,035,000 Kenbourne Invest 6.875% 26/11/2024 3,396,502 0.05
USD 628,000 Kenbourne Invest 6.875% 26/11/2024 528,902 0.01
USD 1,079,000 Kernel 6.5% 17/10/2024 772,197 0.01
USD 875,000 Kernel 6.75% 27/10/2027 533,737 0.01
EUR 244,000 Kleopatra 2 6.5% 1/9/2026 166,567 0.00
EUR 1,056,330 LHMC Finco 2 7.25% 2/10/2025* 1,145,040 0.02
EUR 395,000 Lion/Polaris Lux 4 7.526% 1/7/2026 425,241 0.01
USD 1,832,979 MC Brazil Downstream Trading 7.25% 30/6/2031 1,190,410 0.02
USD 2,579,892 MC Brazil Downstream Trading 7.25% 30/6/2031 1,675,485 0.02
EUR 1,080,000 Medtronic Global 2.625% 15/10/2025 1,143,250 0.01
USD 2,221,000 Medtronic Global 4.25% 30/3/2028 2,156,401 0.03
USD 853,000 MHP Lux 6.25% 19/9/2029 472,895 0.01
USD 810,000 MHP Lux 6.95% 3/4/2026 474,401 0.01
USD 1,519,200 Millicom International Cellular 5.125% 15/1/2028 1,368,229 0.02
USD 1,412,100 Millicom International Cellular 6.625% 15/10/2026* 1,382,107 0.02
EUR 538,000 Monitchem HoldCo 3 8.75% 1/5/2028 578,725 0.01
USD 4,135,000 Puma International Financing 5% 24/1/2026* 3,807,549 0.05
USD 548,000 Puma International Financing 5.125% 6,/10/2024 543,063 0.01
EUR 4,230,000 Rossini 6.75% 30/10/2025 4,629,475 0.06
EUR 400,000 Rossini 7.589% 30/10/2025* 435,037 0.01
EUR 12,651,000 SES 2.875% 27/5/2026 11,970,819 0.17
EUR 1,700,000 SES 5.625% 29/1/2024 1,845,698 0.02
EUR 1,200,000 Stena International 7.25% 15/2/2028* 1,346,897 0.02
EUR 3,918,000 Summer BC Holdco B 5.75% 31/10/2026* 3,864,416 0.05
USD 143,000 Telecom Italia Capital 6% 30/9/2034 118,781 0.00
USD 603,000 Tupy Overseas 4.5% 16/2/2031 488,234 0.01
EUR 200,000 Vivion Investments 3% 8/8/2024 187,153 0.00
92,929,375 1.28
Rb—v7
USD 885,000 Khazanah Capital 4.876% 1/6/2033 863,149 0.01
USD 895,000 Khazanah Global Sukuk 4.687% 1/6/2028 881,526 0.01
USD 500,000 TNB Global Ventures Capital 3.244% 19/10/2026 468,515 0.01
2,213,190 0.03
Y-V vILEE
USD 1,707,000 Danaos 85% 1/3/2028 1,728,998 0.02
E-UIYvR
USD 333,000 CA Magnum 5.375% 31/10/2026 299,114 0.01
USD 730,000 Diamond II 7.95% 28/7/2026 719,158 0.01
USD 1,025,000 HTA 7% 18/12/2025* 972,746 0.01
USD 744,000 India Green Energy 5.375% 29/4/2024 732,340 0.01
USD 292,000 India Green Power 4% 22/2/2027 258,665 0.00
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USD 300,000 Network i2i 3.975% 3/3/2026* 275,398 0.00
USD 481,000 Network i2i 5.65% 15/1/2025 468,213 0.01
3,726,134 0.05

XFv1
USD 930,000 Banco Mercantil del Norte 5.875% 24/1/2027 821,236 0.01
USD 1,571,000 Braskem Idesa SAPI 6.99% 20/2/2032 937,628 0.01
EUR 998,000 Cemex 3.125% 19/3/2026* 1,050,557 0.01
USD 4,127,000 Comision Federal de Electricidad 4.875% 15/1/2024 4,102,382 0.06
USD 1,492,000 Gruma 4.875% 1/12/2024* 1,473,716 0.02
USD 1,220,000 Grupo Bimbo 3.875% 27/6/2024* 1,202,310 0.02
USD 814,000 Grupo Posadas 5% 30/12/2027 698,139 0.01
USD 1,207,000 Metalsa Sapi 3.75% 4/5/2031* 941,020 0.01
MXN 148,600,000 Mexican Bonos 7.5% 3/6/2027 8,272,296 0.11
MXN 257,066,100 Mexican Bonos 7.5% 26/5/2033 13,582,320 0.19
MXN 264,935,000 Mexican Bonos 7.75% 29/5/2031 14,412,529 0.20
MXN 551,710,000 Mexican Bonos 8.5% 31/5/2029 31,665,767 0.44
MXN 202,201,200 Mexican Bonos 85% 18/11/2038 11,171,784 0.15
MXN 3,579,025,400 Mexico Cetes 0% 25/7/2024 19,394,376 0.27
MXN 1,190,127,800 Mexico Cetes 0% 3/10/2024 6,324,526 0.09
MXN 5,180,900,000 Mexico Cetes 0% 28/11/2024 27,104,931 0.38
USD 2,858,000 Mexico Government International Bond 2.659% 24/5/2031 2,366,624 0.03
USD 2,134,000 Mexico Government International Bond 3.75% 11/1/2028 2,024,579 0.03
USD 1,610,000 Mexico Government International Bond 6.338% 4/5/2053 1,605,170 0.02
USD 355,000 Mexico Government International Bond 6.35% 9/2/2035 368,701 0.00
USD 604,000 Nemak 3.625% 28/6/2031* 462,277 0.01
EUR 137,000 Petroleos Mexicanos 3.625% 24/11/2025 132,894 0.00
EUR 534,000 Petroleos Mexicanos 3.75% 21/2/2024 571,145 0.01
USD 920,000 Petroleos Mexicanos 4.25% 15/1/2025* 870,693 0.01
USD 2,163,000 Petroleos Mexicanos 4.875% 18/1/2024 2,143,133 0.03
USD 1,303,000 Petroleos Mexicanos 5.5% 27/6/2044* 757,095 0.01
USD 2,231,000 Petroleos Mexicanos 5.95% 28/1/2031 1,616,471 0.02
USD 1,859,000 Petroleos Mexicanos 6.5% 13/3/2027 1,632,946 0.02
USD 3,185,000 Petroleos Mexicanos 6.7% 16/2/2032 2,411,363 0.03
USD 9,908,000 Petroleos Mexicanos 6.875% 4/8/2026 9,044,666 0.13
MXN 62,256,000 Petroleos Mexicanos 7.19% 12/9/2024 3,483,741 0.05
USD 5,518,000 Petroleos Mexicanos 8.75% 2/6/2029 4,937,286 0.07
USD 1,375,000 Trust Fibra Uno 4.869% 15/1/2030 1,201,434 0.02
178,785,735 247

€0Owv3
USD 670,000 Morocco Government International Bond 4% 15/12/2050 439,172 0.01
USD 1,079,000 Morocco Government International Bond 5.95% 8/3/2028* 1,080,521 0.01
USD 3,736,000 Morocco Government International Bond 6.5% 8/9/2033 3,760,938 0.05
USD 410,000 Morocco Government International Bond 6.5% 8/9/2033* 412,737 0.01
USD 1,508,000 OCP 4.5% 22/10/2025 1,465,180 0.02
USD 1,116,000 OCP 5.125% 23/6/2051 790,106 0.01
7,948,654 0.11

FT505
EUR 2,100,000 Abertis Infraestructuras Finance 3.248% 24/11/2025 2,068,887 0.03
EUR 1,600,000 ABN AMRO Bank 0.5% 23/9/2029 1,396,701 0.02
EUR 6,600,000 ABN AMRO Bank 4.375% 20/10/2028 7157452 0.10
GBP 1,800,000 ABN AMRO Bank 5.25% 26/5/2026 2,246,209 0.03
EUR 4,000,000 ABN AMRO Bank 5.5% 21/9/2033 4,323,031 0.06
EUR 1,200,000 Ashland Services 2% 30/1/2028 1,124,394 0.02
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EUR 4,200,000 ATF Netherlands 7.078% 20/1/2024 2,038,243 0.03
EUR 500,000 Axalta Coating Systems Dutch B 3.75% 15/1/2025 537,303 0.01
EUR 3,380,000 BP Capital Markets 4.323% 12/5/2035 3,636,017 0.05
USD 933,000 Braskem Netherlands Finance 7.25% 13/2/2033* 887,760 0.01
USD 971,000 Braskem Netherlands Finance 8.5% 23/1/2081 972,025 0.01
GBP 1,000,000 Cooperatieve Rabobank 1.875% 12/7/2028 1,090,806 0.01
EUR 9,800,000 Cooperatieve Rabobank 4% 10/1/2030 10,508,648 0.15
EUR 1,200,000 Cooperatieve Rabobank 4.233% 25/4/2029* 1,295,750 0.02
GBP 2,432,000 Deutsche Telekom International Finance 8.875% 27/11/2028 3,535,108 0.05
EUR 590,558 Domi 2021-1 4.156% 15/6/2053 637,307 0.01
EUR 519,022 Domi 2023-1 4.901% 15/2/2055 567,185 0.01
EUR 167,000 Domi 2023-1 5.481% 15/2/2055 180,310 0.00
EUR 290,000 Dutch Property Finance 2020-2 5.064% 28/1/2058 313,756 0.01
EUR 740,000 Dutch Property Finance 2021-1 4.814% 28/7/2058 797,178 0.01
EUR 585,568 Dutch Property Finance 2021-2 4.414% 28/4/2059 633,769 0.01
EUR 820,000 Dutch Property Finance 2021-2 4.514% 28/4/2059 869,614 0.01
EUR 504,000 Dutch Property Finance 2021-2 4.764% 28/4/2059 527,878 0.01
GBP 800,000 E.ON International Finance 6.375% 7/6/2032 1,052,975 0.01
USD 1,215,000 Embraer Netherlands Finance 6.95% 17/1/2028 1,236,913 0.02
USD 307,000 Embraer Netherlands Finance 6.95% 17/1/2028 312,537 0.00
USD 1,885,000 Embraer Netherlands Finance 7% 28/7/2030 1,908,940 0.03
EUR 1,300,000 EnBW International Finance 3.625% 22/11/2026 1,406,649 0.02
EUR 723,000 Energizer Gamma Acquisition 3.5% 30/6/2029 643,197 0.01
EUR 560,000 Global Switch Finance 1.375% 7/10/2030 501,580 0.01
EUR 168,000 Heimstaden Bostad Treasury 0.625% 24/7/2025 157,158 0.00
EUR 504,000 Heimstaden Bostad Treasury 1% 13/4/2028 393,854 0.00
EUR 168,000 Heimstaden Bostad Treasury 1.375% 3/3/2027 144,535 0.00
EUR 2,900,000 ING Groep 1% 16/11/2032 2,642,158 0.04
EUR 3,800,000 ING Groep 1.25% 16/2/2027 3,823,889 0.05
GBP 3,000,000 ING Groep 3% 18/2/2026 3,534,781 0.05
EUR 1,800,000 ING Groep 4.875% 14/11/2027 1,985,124 0.03
EUR 3,400,000 ING Groep 5% 20/2/2035 3,599,068 0.05
EUR 202,000 Jubilee Place 5.263% 17/1/2059 210,688 0.00
EUR 1,500,000 Koninklijke KPN 2% 8/11/2024 1,553,045 0.02
EUR 50,540 Magoi 2019 4.932% 27/7/2039 54,090 0.00
EUR 25,332 Magoi 2019 5.332% 27/7/2039 26,935 0.00
EUR 25,331 Magoi 2019 6.132% 27/7/2039 27,261 0.00
USD 1,066,000 MEGlobal 2.625% 28/4/2028* 941,465 0.01
USD 961,000 MEGlobal 2.625% 28/4/2028* 848,731 0.01
USD 984,000 MEGlobal 4.25% 3/11/2026 945,112 0.01
USD 1,565,000 Metinvest 7.65% 1/10/2027 974,588 0.02
USD 303,000 Metinvest 85% 23/4/2026 204,525 0.00
USD 782,000 Metinvest 8.5% 23/4/2026 527,350 0.01
USD 227,000 Mondelez International Netherlands 1.25% 24/9/2026 200,591 0.00
EUR 1,500,000 Naturgy Finance 2.374% 23/11/2026 1,445,961 0.02
EUR 1,000,000 Naturgy Finance 3.375% 24/4/2024 1,065,959 0.02
EUR 409,000 Nobian Finance 3.625% 15/7/2026* 395,228 0.01
USD 2,250,000 NXP / NXP Funding / NXP USA 34% 1/5/2030 1,973,947 0.03
USD 3,362,000 NXP / NXP Funding / NXP USA 3.875% 18/6/2026 3,695,432 0.05
USD 1,300,000 NXP / NXP Funding / NXP USA 4.3% 18/6/2029 1,217,496 0.01
USD 1,500,000 NXP / NXP Funding / NXP USA 4.4% 1/6/2027 1,443,180 0.02
USD 1,485,000 NXP / NXP Funding / NXP USA 5% 15/1/2033* 1,411,507 0.02
EUR 781,200 OCI 3.625% 15/10/2025 824,175 0.01
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EUR 858,000 OI European 2.875% 15/2/2025 910,692 0.01
EUR 1,632,000 OI European 6.25% 15/5/2028 1,814,923 0.03
EUR 900,000 Phoenix PIB Dutch Finance 2.375% 5/8/2025* 932,750 0.01
EUR 664,000 Q-Park T 1.5% 1/3/2025* 697,142 0.01
EUR 447,000 Q-Park I 2% 1/3/2027* 426,362 0.01
EUR 652,000 Q-Park 1 547% 1/3/2026* 694,326 0.01
EUR 6,693,000 Repsol International Finance 2.5% 22/12/2026 6,390,154 0.09
EUR 658,000 Repsol International Finance 3.75% 11/3/2026 670,168 0.01
EUR 1,282,000 Repsol International Finance 4.247% 11/9/2028 1,266,066 0.02
EUR 949,637 Summer BidCo 9% 15/11/2025 979,247 0.01
EUR 2,083,507 Summer BidCo 9% 15/11/2025 2,123,099 0.03
EUR 2,500,000 Telefonica Europe 3% 2/10/2023 2,705,040 0.04
EUR 1,400,000 Telefonica Europe 3.875% 22/6/2026 1,420,497 0.02
EUR 9,100,000 Telefonica Europe 4.375% 14/12/2024 9,708,616 0.13
EUR 2,600,000 Telefonica Europe 5.875% 31/3/2024 2,338,496 0.04
EUR 3,200,000 Telefonica Europe 6.135% 3/2/2030 3,397,840 0.05
EUR 1,200,000 TenneT 2.374% 22/7/2025 1,233,908 0.02
EUR 1,000,000 Teva Pharmaceutical Finance Netherlands II 1.875% 31/3/2027 933411 0.01
EUR 1,242,000 Teva Pharmaceutical Finance Netherlands II 3.75% 9/5/2027 1,235,167 0.02
EUR 887,000 Teva Pharmaceutical Finance Netherlands IT 4.375% 9/5/2030 834,147 0.01
EUR 702,000 Teva Pharmaceutical Finance Netherlands II 4.5% 1/3/2025 752,991 0.01
EUR 3,207,000 Teva Pharmaceutical Finance Netherlands II 7.375% 15/9/2029 3,571,711 0.05
EUR 392,000 Teva Pharmaceutical Finance Netherlands II 7.875% 15/9/2031 446,161 0.01
USD 400,000 Teva Pharmaceutical Finance Netherlands III 8.125% 15/9/2031 424,342 0.01
EUR 1,000,000 Thermo Fisher Scientific Finance I 0% 18/11/2025 999,511 0.01
EUR 1,000,000 Trivium Packaging Finance 3.75% 15/8/2026 986,926 0.01
USD 977,000 Trivium Packaging Finance 5.5% 15/8/2026 923,384 0.01
EUR 317,000 Trivium Packaging Finance 7.531% 15/8/2026 3383875 0.00
EUR 1,248,000 United 4% 15/11/2027* 1,169,155 0.02
EUR 3,100,000 Viterra Finance 0.375% 24/9/2025 3,093,524 0.04
EUR 3,319,000 Viterra Finance 1% 24/9/2028 3,050,080 0.04
GBP 500,000 Volkswagen Financial Services 1.875% 3/12/2024 600,528 0.01
GBP 2,700,000 Volkswagen Financial Services 2.125% 27/6,/2024 3,323,775 0.05
GBP 400,000 Volkswagen Financial Services 4.25% 9/10/2025 486,991 0.01
GBP 5,000,000 Volkswagen Financial Services 5.5% 7/12/2026 6,207,872 0.09
EUR 9,800,000 Volkswagen International Finance 3.375% 27/6/2024 10,382,600 0.14
EUR 300,000 Volkswagen International Finance 3.748% 28/12/2027 282,796 0.00
EUR 1,400,000 Volkswagen International Finance 3.875% 17/6/2029 1,270,512 0.02
EUR 1,100,000 Volkswagen International Finance 4.375% 28/3/2031 979,248 0.01
EUR 700,000 Volkswagen International Finance 7.5% 6/9/2028 766,844 0.01
EUR 2,200,000 Wintershall Dea Finance 0.84% 25/9/2025 2,221,623 0.03
EUR 3,100,000 Wintershall Dea Finance 1.332% 25/9/2028 2,864,229 0.04
EUR 2,000,000 Wintershall Dea Finance 1.823% 25/9/2031 1,724,385 0.02
EUR 8,000,000 Wintershall Dea Finance 2 2.499% 20/4/2026 7,568,578 0.11
EUR 1,100,000 Wintershall Dea Finance 2 3% 20/7/2028 961,316 0.01
EUR 400,000 ZF Europe Finance 2% 23/2/2026 400,119 0.00
EUR 500,000 ZF Europe Finance 2.5% 23/10/2027 480,653 0.01
EUR 200,000 Ziggo 2.875% 15/1/2030* 179,828 0.00
188,347,063 2.61
FALITUT

USD 1,729,000 Nigeria Government International Bond 7.375% 28/9/2033 1,319,253 0.02
USD 2,693,000 Nigeria Government International Bond 7.625% 28/11/2047* 1,849,687 0.02
USD 3,184,000 Nigeria Government International Bond 7.875% 16/2/2032 2,587,080 0.04
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USD 1,398,000 Nigeria Government International Bond 8.375% 24/3/2029 1,232,001 0.02
USD 795,000 Nigeria Government International Bond 9.248% 21/1/2049 639,188 0.01
7,627,209 0.11
JIbox—
EUR 784,000 Equinor 1.375% 22/5/2032* 710,667 0.01
EUR 1,300,000 Nassa Topco 2.875% 6/4/2024 1,386,071 0.02
EUR 710,000 Var Energi 55% 4/5/2029 778442 0.01
2,875,180 0.04
FR—=2
USD 2,475,000 Oman Government International Bond 6.5% 8/3/2047 2,329,631 0.03
USD 2,969,000 Oman Government International Bond 6.75% 17/1/2048 2,871,127 0.04
USD 909,000 Oman Sovereign Sukuk 4.397% 1/6/2024 895,151 0.01
USD 744,000 0Q SAOC 5.125% 6/5/2028 712,536 0.01
6,808,445 0.09
NF<
USD 744,000 Aeropuerto Internacional de Tocumen 5.125% 11/8/2061 558,357 0.01
EUR 1,084,000 Carnival 7.625% 1/3/2026 1,173,546 0.02
USD 2,778,000 Panama Government International Bond 3.16% 23/1/2030 2,417,596 0.03
USD 905,000 Panama Government International Bond 3.875% 17/3/2028 852,044 0.01
USD 5,012,000 Panama Government International Bond 6.4% 14/2/2035 5,146,867 0.07
USD 3,257,000 Panama Government International Bond 6.853% 28/3/2054* 3,318,231 0.05
13,466,641 0.19
INSTT7A
USD 1,565,000 Frigorifico Concepcion 7.7% 21/7/2028 1,335,407 0.02
USD 2,095,000 Paraguay Government International Bond 5.6% 13/3/2048 1,800,401 0.03
3,135,808 0.05
~N)b—
USD 1,975,000 Financiera de Desarrollo 4.75% 15/7/2025 1,937,011 0.02
USD 4,021,000 Peruvian Government International Bond 1.862% 1/12/2032 3,036,257 0.04
USD 2,111,000 Peruvian Government International Bond 2.783% 23/1/2031 1,792,228 0.03
6,765,496 0.09
TJq4UEY
PHP 148,600,000 Philippine Government Bond 7% 13/7/2038 2,748,151 0.04
USD 400,000 Philippine Government International Bond 2.65% 10/12/2045 259,596 0.00
USD 1,000,000 Rizal Commercial Banking 6.5% 27/8/2025 916,040 0.01
3923787 0.05
K=V R
USD 3,287,000 Bank Gospodarstwa Krajowego 5.375% 22/5/2033 3,225,369 0.05
EUR 1,261,000 Republic of Poland Government International Bond 4.25% 14/2/2043 1,337,354 0.02
USD 947,000 Republic of Poland Government International Bond 4.875% 4/10/2033* 919475 0.01
USD 1,447,000 Republic of Poland Government International Bond 5.5% 4/4/2053 1,410,232 0.02
6,892,430 0.10
IV AL
EUR 164,670 Ares Lusitani-STC / Pelican Finance 2 5.887% 25/1/2035 176,041 0.00
EUR 713,570 Ares Lusitani-STC / Pelican Finance 2 7.887% 25/1/2035 759,147 0.01
EUR 200,000 Banco Espirito Santo 2.625% 8/5/2017 46,653 0.00
EUR 20,500,000 Banco Espirito Santo 4% 21/1/2019 4,781,896 0.06
EUR 2,000,000 Banco Espirito Santo 4.75% 15/1/2018 466,526 0.01
EUR 3,500,000 EDP - Energias de Portugal 1.7% 20/7/2080 3,509,662 0.05
EUR 874,353 TAGUS - Sociedade de Titularizacao de Creditos 0.7% 12/2/2024 938,893 0.02
EUR 687,541 TAGUS - Sociedade de Titularizacao de Creditos/Ulisses Finance No. 2 6.462% 23/9/2038 700,143 0.01
EUR 143,558 TAGUS - Sociedade de Titularizacao de Creditos/Viriato Finance No 1 4.582% 28/10/2040 152,446 0.00
EUR 502,451 TAGUS - Sociedade de Titularizacao de Creditos/Viriato Finance No 1 5.182% 28/10/2040 523,064 0.01
12,054,471 0.17
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JINLku3
USD 590,000 Puerto Rico Sales Tax Financing Sales Tax Revenue 4.75% 1/7/2053 548,262 0.01
h&—=b
USD 500,000 Qatar Government International Bond 4% 14/3/2029* 483,533 0.01
W—==7
EUR 2,800,000 RCS & RDS 2.5% 5/2/2025 2914,707 0.04
EUR 2,348,000 Romanian Government International Bond 2.124% 16/7/2031* 1,940,712 0.03
EUR 3,556,000 Romanian Government International Bond 2.125% 7/3/2028 3,395,174 0.05
EUR 2,469,000 Romanian Government International Bond 2.5% 8/2/2030 2,242,606 0.03
EUR 2,348,000 Romanian Government International Bond 2.875% 11/3/2029* 2,248,330 0.03
USD 2,262,000 Romanian Government International Bond 5.25% 25/11/2027 2,223,026 0.03
14,964,555 0.21
O 7E#R
RUB 352,509,000 Russian Federal Bond - OFZ 6.1% 18/7/2035 1,028,526 0.01
YoIT7SET
USD 129,000 Saudi Government International Bond 3.25% 26/10/2026 122,043 0.00
USD 3,503,000 Saudi Government International Bond 3.45% 2/2/2061 2,332,560 0.03
USD 2,636,000 Saudi Government International Bond 4.5% 17/4/2030 2,572,776 0.04
USD 2,089,000 Saudi Government International Bond 5% 18/1/2053* 1,859,993 0.03
6,887,372 0.10
ExRAIL
EUR 296,000 Senegal Government International Bond 4.75% 13/3/2028* 277423 0.00
EUR 419,000 Senegal Government International Bond 5.375% 8/6/2037 304,684 0.00
USD 1,366,000 Senegal Government International Bond 6.25% 23/5/2033* 1,120,543 0.02
USD 473,000 Senegal Government International Bond 6.75% 13/3/2048 330,043 0.01
2,032,693 0.03
D VHAR=I
USD 343,000 ABJA Investment 5.45% 24/1/2028 336,967 0.00
USD 1,178,000 Continuum Energy Aura 9.5% 24/2/2027 1,171,390 0.02
USD 1,029,394 Continuum Energy Levanter 4.5% 9/2/2027 961,197 0.01
USD 187,162 Continuum Energy Levanter 4.5% 9/2/2027* 174,763 0.00
USD 600,000 DBS 3.3% 27/2/2025 569,439 0.01
USD 482,760 LLPL Capital 6.875% 4/2/2039* 428,630 0.01
USD 5,105,000 Pfizer Investment Enterprises 4.65% 19/5/2025 5,047,977 0.07
USD 2,383,000 Pfizer Investment Enterprises 4.75% 19/5/2033 2,347,342 0.03
USD 2,280,000 Pfizer Investment Enterprises 5.3% 19/5/2053 2,284,727 0.03
SGD 1,000,000 Straits Trading 3.25% 13/2/2028 651,022 0.01
USD 200,000 TML 4.35% 9/6/2026 184,562 0.00
14,158,016 0.19
mr7I7Un
ZAR 83,331,646 Republic of South Africa Government Bond 8% 31/1/2030 3,979,481 0.05
ZAR 36,835,021 Republic of South Africa Government Bond 8.75% 31/1/2044* 1,426,784 0.02
ZAR 206,119,562 Republic of South Africa Government Bond 9% 31/1/2040 8,404,662 0.12
ZAR 193,874,767 Republic of South Africa Government Bond 10.5% 21/12/2026 10,796,190 0.15
USD 2,154,000 Republic of South Africa Government International Bond 4.85% 30/9/2029* 1,900,841 0.03
USD 3,442,000 Republic of South Africa Government International Bond 5% 12/10/2046 2,289,756 0.03
USD 2,075,000 Republic of South Africa Government International Bond 5.875% 20/4/2032* 1,841,334 0.02
30,639,048 042
EE
USD 1,760,000 GS Caltex 5.375% 7/8/2028 1,747 451 0.02
USD 400,000 Kookmin Bank 4.35% 2/7/2024 390,302 0.01
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BEET)
USD 200,000 Korea National Oil 4.75% 3/4/2026 196,756 0.00
USD 200,000 Korea National Oil 4.875% 3/4/2028 197,562 0.01
USD 360,000 LG Chem 2.375% 7/7/2031 289,713 0.00
USD 538,000 POSCO 5.625% 17/1/2026* 538,498 0.01
USD 582,000 POSCO 5.75% 17/1/2028 586,254 0.01
USD 200,000 POSCO 5.875% 17/1/2033* 206,239 0.00
USD 400,000 SK Hynix 6.25% 17/1/2026* 401,652 0.01
USD 1,765,000 SK Hynix 6.375% 17/1/2028 1,786,127 0.03
USD 200,000 SK Hynix 6.375% 17/1/2028* 202,394 0.00
USD 250,000 SK Hynix 6.5% 17/1/2033 253,439 0.00
6,796,387 0.10
ANAY

USD 1,304,682 AT Candelaria Spain 7.5% 15/12/2028 1,212,415 0.02
EUR 244215 Autonoria Spain 2021 FT 4.442% 31/1/2039 261,725 0.00
EUR 1,282,130 Autonoria Spain 2021 FT 4.692% 31/1/2039 1,361,801 0.02
EUR 549,485 Autonoria Spain 2021 FT 5.192% 31/1/2039 581,505 0.01
EUR 305,269 Autonoria Spain 2021 FT 6.292% 31/1/2039 319,931 0.01
EUR 122,108 Autonoria Spain 2021 FT 7.542% 31/1/2039 126,973 0.00
EUR 261,052 Autonoria Spain 2022 FT 6.442% 27/1/2040 285,795 0.00
EUR 87,017 Autonoria Spain 2022 FT 7.842% 28/1/2040 95,731 0.00
EUR 435,087 Autonoria Spain 2022 FT 10.642% 29/1/2040 479,075 0.01
EUR 1,600,000 Banco Bilbao Vizcaya Argentaria 6% 29/3/2024 1,717,928 0.02
EUR 900,000 Banco de Sabadell 2% 17/1/2030* 910,272 0.01
EUR 1,700,000 Banco de Sabadell 2.5% 15/4/2031 1,648,632 0.02
EUR 1,100,000 Banco de Sabadell 2.625% 24/3/2026 1,150,392 0.02
EUR 1,000,000 Banco de Sabadell 5.25% 7/2/2029 1,078,517 0.01
GBP 2,300,000 Banco Santander 3.125% 6/10/2026 2,697,928 0.04
EUR 8,000,000 Banco Santander 3.625% 27/9/2026 8,577,534 0.12
EUR 1,100,000 Banco Santander 3.75% 16/1/2026 1,183,212 0.02
EUR 2,400,000 Banco Santander 3.875% 16/1/2028 2,578,390 0.04
EUR 200,000 Banco Santander 4.213% 16/1/2025 217417 0.00
EUR 2,400,000 Banco Santander 4.375% 14/1/2026* 2,190,010 0.03
EUR 1,200,000 Banco Santander 5.75% 23/8/2033 1,299,149 0.02
EUR 700,000 Bankinter 4.375% 3/5/2030 758,322 0.01
EUR 800,000 CaixaBank 6.375% 19/9/2023* 870,126 0.01
EUR 600,000 CaixaBank 6.75% 13/6/2024 641,746 0.01
EUR 1,100,000 Cellnex Finance 1% 15/9/2027 1,039,403 0.02
EUR 1,400,000 Cellnex Finance 1.5% 8/6/2028* 1,319,299 0.02
EUR 2,700,000 Cellnex Finance 2% 15/2/2033* 2,306,888 0.03
USD 200,000 Cellnex Finance 3.875% 7/7/2041 142,264 0.00
EUR 4,700,000 Cellnex Telecom 0.75% 20/11/2031 3922,184 0.05
EUR 1,700,000 Cellnex Telecom 1.75% 23/10/2030* 1,514,498 0.02
EUR 700,000 Cellnex Telecom 1.875% 26/6/2029 650,494 0.01
EUR 200,000 Cellnex Telecom 2.125% 11/8/2030 210,989 0.00
EUR 741,000 Food Service Project 5.5% 21/1/2027* 767,297 0.01
EUR 233,185 FT Santander Consumer Spain Auto 2020-1 3.5% 21/3/2033 238,845 0.00
EUR 388,642 FT Santander Consumer Spain Auto 2020-1 4.522% 21/3/2033 417,140 0.01
EUR 116,593 FT Santander Consumer Spain Auto 2020-1 5.522% 21/3/2033 124,540 0.00
EUR 729,000 Grupo Antolin-Trausa 3.5% 30/4/2028 586,095 0.01
GBP 600,000 Iberdrola Finanzas 7.375% 29/1/2024 764,819 0.01
EUR 1,100,000 International Consolidated Airlines 3.75% 25/3/2029* 1,044,206 0.01
EUR 515,000 Kaixo Bondco Telecom 5.125% 30/9/2029 493,943 0.01
EUR 3,672,000 Lorca Telecom Bondco 4% 18/9/2027 3,707,116 0.05
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EUR 104,298,000 Spain Government Bond 2.55% 31/10/2032 105,632,070 1.46
EUR 9,733,000 Spain Government Bond 2.9% 31/10/2046 8,896,551 0.12
EUR 88,392,000 Spain Government Bond 3.15% 30/4/2033 93,515,913 1.29
EUR 8,423,000 Spain Government Bond 3.45% 30/7/2066 7,985,614 0.11
EUR 15,880,000 Spain Government Bond 3.55% 31/10/2033 17,303,101 0.24
EUR 4,914,000 Spain Government Bond 3.9% 30/7/2039 5,347,148 0.08
GBP 6,253,000 Telefonica Emisiones 5.375% 2/2/2026 7,825,981 0.11
298,000,924 412
AUSVAH
USD 306,000 Sri Lanka Government International Bond 5.75% 18/4/2023 143,352 0.00
USD 821,000 Sri Lanka Government International Bond 6.35% 28/6/2024 383,078 0.01
USD 677,000 Sri Lanka Government International Bond 6.85% 14/3/2024* 315,428 0.00
841,858 0.01
AUI—FV
EUR 777,000 Fastighets Balder 2.873% 2/6/2081 567,088 0.01
EUR 168,000 Heimstaden Bostad 1.125% 21/1/2026 152,379 0.00
EUR 3,976,000 Heimstaden Bostad 2.625% 1/2/2027 1,872,811 0.03
EUR 1,000,000 Heimstaden Bostad 3.375% 15/1/2026 508,242 0.01
EUR 129,236 Intrum 3.125% 15/7/2024 133,600 0.00
EUR 3,879,000 Intrum 4.875% 15/8/2025* 3,650,729 0.05
GBP 1,000,000 Swedbank 1.375% 8/12/2027 1,082,622 0.01
EUR 1,524,000 Verisure 3.25% 15/2/2027 1,490,971 0.02
EUR 1,498,000 Verisure 3.875% 15/7/2026 1,534,836 0.02
EUR 2,220,000 Volvo Treasury 2.625% 20/2/2026 2,337,610 0.03
EUR 1,770,000 Volvo Treasury 3.625% 25/5/2027 1,910,310 0.03
GBP 2,740,000 Volvo Treasury 4.75% 15/6/2026 3,387,638 0.05
18,628,836 0.26
AALR
EUR 2,300,000 Credit Suisse 0.25% 5/1/2026 2,272,181 0.03
EUR 5,952,000 Credit Suisse 0.25% 1/9/2028 5,332,423 0.07
USD 1,620,000 Credit Suisse 2.95% 9/4/2025 1,537,984 0.02
USD 683,000 Credit Suisse 3.625% 9/9/2024 664,279 0.01
USD 4,625,000 Credit Suisse 3.7% 21/2/2025 4,455,759 0.06
USD 1,625,000 Credit Suisse 5% 9/7/2027 1578913 0.02
EUR 7,932,000 Credit Suisse 5.5% 20/8/2026 8,893,769 0.12
GBP 1,000,000 Credit Suisse 7.75% 10/3/2026 1,310,021 0.02
USD 2,000,000 Credit Suisse 7.95% 9/1/2025 2,038,924 0.03
EUR 4,400,000 UBS 0.65% 14/1/2028 4,224,968 0.06
EUR 1,500,000 UBS 1% 21/3/2025 1,597,091 0.02
USD 1,981,000 UBS 1.305% 2/2/2027 1,766,435 0.02
USD 683,000 UBS 2.193% 5/6/2026* 635,975 0.01
USD 1,787,000 UBS 2.593% 11/9/2025 1722413 0.02
EUR 1,300,000 UBS 3.25% 2/4/2026 1,383,356 0.02
USD 200,000 UBS 5.125% 29/7/2026 180,139 0.00
USD 400,000 UBS 7% 31/1/2024 397,152 0.01
USD 1,960,000 UBS 7% 19/2/2025* 1,913,313 0.03
GBP 1,400,000 UBS 7% 30/9/2027 1,796,903 0.03
EUR 7,300,000 UBS 7.75% 1/3/2029 8,955416 0.12
52,657,914 0.72
4
USD 890,000 Bangkok Bank 5% 23/9/2025* 842,830 0.01
USD 524,000 Kasikornbank 3.343% 2/10/2031 470,204 0.01
USD 690,000 Krung Thai Bank 4.4% 25/3/2026 627,900 0.01
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USD 600,000 Minor International 2.7% 19/4/2026 547,770 0.01
USD 700,000 Thaioil Treasury Center 3.75% 18/6/2050 449,708 0.00
2938412 0.04
~L3
USD 1,081,383 Turkish Airlines 2015-1 Class A Pass Through Trust 4.2% 15/3/2027 1,004,106 0.01
99354 F
EUR 2,027,000 Ukraine Government International Bond 4.375% 27/1/2032 521,756 0.01
USD 5,138,000 Ukraine Government International Bond 7.253% 15/3/2035 1,391,422 0.02
USD 8,228,000 Ukraine Government International Bond 7.253% 15/3/2035 2,228,225 0.03
USD 5,543,000 Ukraine Government International Bond 7.375% 25/9/2034 1,475,824 0.02
USD 1,582,000 Ukraine Government International Bond 7.375% 25/9/2034 421,207 0.01
USD 1,287,000 Ukraine Government International Bond 7.75% 1/9/2025 418,275 0.01
USD 825,000 Ukraine Government International Bond 7.75% 1/9/2026 240,488 0.00
USD 674,000 Ukraine Government International Bond 7.75% 1/9/2028 194,786 0.00
USD 2,673,000 Ukraine Government International Bond 7.75% 1/8/2041 1,229,580 0.02
USD 1,131,000 Ukraine Government International Bond 8.994% 1/2/2026 344,955 0.00
USD 1,255,000 VF Ukraine PAT via VFU Funding 6.2% 11/2/2025 928,700 0.01
9,395,218 0.13
7S JEREEH
USD 401,000 Abu Dhabi National Energy 4.696% 24/4/2033 393,983 0.01
USD 1,140,000 Aldar Investment Properties Sukuk 4.875% 24/5/2033 1,122,957 0.02
USD 1,161,000 MDGH GMTN RSC 4.375% 22/11/2033 1,097,725 0.01
2,614,665 0.04
HE
EUR 400,000 Agps Bondco 5% 14/1/2029 127,186 0.00
EUR 2,100,000 Agps Bondco 55% 13/11/2026 766,107 0.01
EUR 6,400,000 Agps Bondco 6% 5/8/2025 2,700,733 0.04
EUR 1,036,000 Allwyn Entertainment Financing UK 7.25% 30/4/2030 1,148,267 0.02
EUR 2,400,000 Anglo American Capital 1.625% 18/9/2025* 2,485,132 0.04
EUR 710,000 Anglo American Capital 4.5% 15/9/2028" 772,965 0.01
EUR 3,300,000 Anglo American Capital 4.75% 21/9/2032* 3,538,322 0.05
EUR 4,170,000 Anglo American Capital 5% 15/3/2031* 4,556,660 0.06
GBP 125,000 Atlas Funding 2021-1 6.874% 25/7/2058 158,073 0.00
GBP 110,000 Atlas Funding 2021-1 7.424% 25/7/2058 138,987 0.00
GBP 877,248 Atlas Funding 2023-1 6.345% 20/1/2061 1,113542 0.02
GBP 304,000 Atlas Funding 2023-1 7.095% 20/1/2061 384,202 0.01
GBP 200,000 Atlas Funding 2023-1 7.945% 20/1/2061 252,108 0.00
GBP 103,000 Atlas Funding 2023-1 8.995% 20/1/2061 130,018 0.00
USD 1,611,422 Avianca Midco 2 9% 1/12/2028 1,411,533 0.02
GBP 744,865 Azure Finance NO 2 8.195% 20/7/2030 946,221 0.01
EUR 400,000 Babcock International 1.375% 13/9/2027 387,114 0.01
GBP 2,000,000 Babcock International 1.875% 5/10/2026 2,224,338 0.03
GBP 1,000,000 Barclays 3% 8/5/2026 1,159,665 0.02
GBP 1,000,000 Barclays 3.25% 12/2/2027 1,138,349 0.02
GBP 1,000,000 Barclays 3.75% 22/11/2030 1,157,096 0.02
EUR 1,790,000 Barclays 4.918% 8/8/2030 1,945,674 0.03
EUR 7,000,000 Barclays 5.262% 29/1/2034 7,592,984 0.10
USD 500,000 Barclays 6.125% 15/12/2025 444,316 0.01
GBP 600,000 Barclays 6.375% 15/12/2025 675974 0.01
GBP 400,000 Barclays 7.125% 15/6/2025 468,237 0.01
USD 861,000 Barclays 8% 15/6/2024 844,654 0.01
GBP 520,000 Barley Hill NO 2 6.895% 27/8/2058 633,698 0.01
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EUR 700,000 BAT International Finance 2.75% 25/3/2025* 744,818 0.01
EUR 700,000 BCP V Modular Services Finance II 4.75% 30/11/2028* 642,049 0.01
GBP 400,000 BCP V Modular Services Finance II 6.125% 30/11/2028 416,060 0.01
GBP 2,985,000 Bellis Acquisition 3.25% 16/2/2026 3,253,238 0.04
GBP 3,498,000 Bellis Acquisition 4.5% 16/2/2026 3,894,327 0.05
GBP 1,826,000 BG Energy Capital 5.125% 1/12/2025 2,287,034 0.03
EUR 9,176,000 BP Capital Markets 3.25% 22/3/2026 9,321,743 0.13
EUR 1,658,000 BP Capital Markets 3.625% 22/3/2029 1,585,675 0.02
GBP 607,000 Brants Bridge 2023-1 5.952% 14/6/2066 767,486 0.01
EUR 8,375,000 British Telecommunications 1.874% 18/8/2080* 8,312,254 0.12
USD 1,000,000 British Telecommunications 4.25% 23/11/2081 882,991 0.01
USD 1,300,000 British Telecommunications 4.875% 23/11/2081 1,067,325 0.01
GBP 3,200,000 British Telecommunications 5.75% 7/12/2028 4,015,979 0.06
GBP 2,575,000 British Telecommunications 8.375% 20/12/2083 3,269,307 0.05
GBP 225,000 Canada Square Funding 2021-2 6.214% 17/6/2058 280,579 0.00
GBP 102,000 Canada Square Funding 2021-2 6.614% 17/6/2058 126,200 0.00
GBP 318,000 Canada Square Funding 6 6.601% 17/1/2059 385,623 0.01
GBP 178,000 Canada Square Funding 6 7.001% 17/1/2059 210,072 0.00
GBP 1,000,000 Canary Wharf Finance II 6.684% 22/10/2037 1,032,141 0.01
GBP 4,190,000 Canary Wharf Finance II 7.409% 22/10/2037 4,202,176 0.06
EUR 200,000 Carnival 1% 28/10/2029 145,651 0.00
EUR 1,071,000 Chanel Ceres 0.5% 31/7/2026 1,045,564 0.01
EUR 2,404,000 Channel Link Enterprises Finance 2.706% 30/6,/2050 2,384,307 0.03
GBP 1,850,000 Channel Link Enterprises Finance 3.043% 30/6/2050 1,959,093 0.03
GBP 220,000 CMF 2020-1 6.196% 16/1/2057 278,500 0.00
GBP 105,000 CMF 2020-1 6.446% 16/1/2057 132,706 0.00
GBP 898,000 Constellation Automotive Financing 4.875% 15/7/2027* 912,860 0.01
GBP 1,030,947 Dignity Finance 3.546% 31/12/2034 1,151,924 0.02
GBP 350,000 Dignity Finance 4.696% 31/12/2049 280,413 0.00
GBP 18,962 Dowson 2021-2 5.875% 20/10/2028 24,040 0.00
GBP 400,000 Dowson 2021-2 6.395% 20/10/2028 507,174 0.01
GBP 1,300,000 Dowson 2021-2 6.795% 20/10/2028 1,644,674 0.02
GBP 1,143,000 Dowson 2022-1 7.445% 20/1/2029 1,440,593 0.02
GBP 725,000 Dowson 2022-1 7.895% 20/1/2029 902,337 0.01
GBP 451,000 Dowson 2022-2 8.895% 20/8/2029 576,418 0.01
GBP 245,000 Dowson 2022-2 10.445% 20/8/2029 310,520 0.01
EUR 2,820,000 DS Smith 4.5% 27/7/2030 3,040,760 0.04
EUR 3,498,000 EC Finance 3% 15/10/2026 3,570,979 0.05
GBP 364,219 Finsbury Square 5.647% 16/12/2067 459,050 0.01
GBP 544,000 Finsbury Square 5.997% 16/12/2067 678,896 0.01
GBP 1,045,000 Finsbury Square 6.247% 16/12/2067 1,281,852 0.02
GBP 862,038 Finsbury Square 2021-2 5.797% 16/12/2071 1,088,033 0.02
GBP 435,000 Finsbury Square 2021-2 6.247% 16/12/2071 545,068 0.01
GBP 371,000 Finsbury Square 2021-2 6.397% 16/12/2071 454,684 0.01
GBP 201,000 Finsbury Square 2021-2 6.697% 16/12/2071 240,013 0.00
GBP 116,000 Funding V 6.895% 15/10/2025 146,827 0.00
GBP 3,104,000 Funding VI 6.595% 15/7/2026 3941,252 0.06
GBP 736,000 Funding VI 8.295% 15/7/2026 938,775 0.01
GBP 1,236,000 Funding VIII 6.375% 15/5/2028 1,567,546 0.02
GBP 229,000 Funding VIII 7.695% 15/5/2028 290,930 0.00
GBP 145,000 Funding VIII 8.695% 15/5/2028 184,260 0.00
GBP 218,000 Gemgarto 2021-1 6.297% 16/12/2067 271,313 0.00
GBP 1,880,000 Great Hall Mortgages No 1 5.439% 18/6/2039 2,284,261 0.03
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GBP 2,454,784 Greene King Finance 3.593% 15/3/2035 2,587,108 0.04
GBP 981,897 Greene King Finance 4.064% 15/3/2035 1,050,114 0.02
GBP 300,000 Greene King Finance 6.903% 15/12/2034 302,772 0.00
GBP 300,000 Greene King Finance 7.08% 15/3/2036 300,326 0.00
GBP 741,000 Harben Finance 6.242% 28/9/2055 896,354 0.01
GBP 441,000 Harben Finance 6.592% 28/9/2055 515,261 0.01
GBP 400,000 Heathrow Finance 3.875% 1/3/2027* 437,648 0.01
GBP 405,000 Heathrow Finance 4.125% 1/9/2029 415,727 0.01

GBP 1,099,000 Heathrow Finance 4.75% 1/3/2024 1,368,934 0.02
GBP 518,000 Heathrow Finance 5.75% 3/3/2025* 638,641 0.01
GBP 183,000 Hermitage 2023 7.646% 21/9/2033 232,200 0.00
GBP 199,992 Hops Hill No 1 7.045% 27/5/2054 252,899 0.00

GBP 99,997 Hops Hill No 1 7.545% 27/5/2054 124,930 0.00

GBP 1,391,000 Hops Hill No 3 0% 21/12/2055 1,757,569 0.02

GBP 1,127,000 Hops Hill No 3 6.532% 21/12/2055 1,410,398 0.02

GBP 1,041,000 Hops Hill No 3 7.332% 21/12/2055 1,293,858 0.02

GBP 1,000,000 Hops Hill No2 7.445% 27/11/2054 1,277,391 0.02
GBP 264,000 Hops Hill No2 8.045% 27/11/2054 333,723 0.01

GBP 8,060,000 HSBC 1.75% 24/7/2027 8,983,431 0.12

GBP 2,200,000 HSBC 2.256% 13/11/2026 2,550,150 0.04

GBP 1,300,000 Imperial Brands Finance 5.5% 28/9/2026 1,608,271 0.02
GBP 700,000 Imperial Brands Finance 8.125% 15/3/2024 895,523 0.01

EUR 1,400,000 INEOS Finance 6.625% 15/5/2028* 1,511,276 0.02

EUR 2,414,000 INEOS Quattro Finance 2 2.5% 15/1/2026 2,388,515 0.03

EUR 5,470,000 Informa 2.125% 6/10/2025 5,687,561 0.08

GBP 3,834,000 Informa 3.125% 5/7/2026 4,481,302 0.06
USD 200,000 International Game Technology 6.25% 15/1/2027 198,279 0.00

GBP 1,582,000 Iron Mountain UK 3.875% 15/11/2025 1,890,431 0.03
EUR 990,000 Jaguar Land Rover Automotive 4.5% 15/7/2028" 969,328 0.01
EUR 300,000 Jaguar Land Rover Automotive 6.875% 15/11/2026 329,562 0.01
GBP 776,000 Jerrold Finco 4.875% 15/1/2026 880,290 0.01
GBP 370,000 Lanebrook Mortgage Transaction 2020-1 7.208% 12/6/2057 465,855 0.01
GBP 260,363 Lanebrook Mortgage Transaction 2021-1 5.809% 20/7/2058 326,623 0.00
GBP 173,000 Lanebrook Mortgage Transaction 2021-1 6.109% 20/7/2058 213,777 0.00
GBP 158,000 Lanebrook Mortgage Transaction 2021-1 6.409% 20/7/2058 192,437 0.00
GBP 102,000 Lanebrook Mortgage Transaction 2021-1 6.809% 20/7/2058 122,079 0.00
USD 626,000 Liquid Telecommunications Financing 5.5% 4/9/2026 391,720 0.01
GBP 981,000 Lloyds Banking 1.875% 15/1/2026 1,170,449 0.02

GBP 1,800,000 Lloyds Banking 2% 12/4/2028 1,945,629 0.03

GBP 2,000,000 Lloyds Banking 2.25% 16/10/2024 2,429,545 0.03
EUR 900,000 Lloyds Banking 4.947% 27/6/2025 915,159 0.01
USD 800,000 Lloyds Banking 7.5% 27/6/2024* 780,829 0.01
GBP 299,000 London Cards NO 1 8.945% 15/5/2033 377913 0.01
GBP 383,088 London Wall Mortgage Capital 5.968% 15/5/2051 482414 0.01
GBP 219,284 London Wall Mortgage Capital 6.018% 15/5/2052 276,203 0.00

GBP 1,483,000 Mitchells & Butlers Finance 7.347% 15/6/2036 1,524,699 0.02
GBP 550,000 Mobico 4.25% 26/11/2025 608,558 0.01
GBP 614,702 Mortimer BTL 2021-1 5.733% 23/6/2053 771,374 0.01
GBP 198,000 Mortimer BTL 2021-1 6.133% 23/6/2053 246,495 0.00
GBP 111,000 Mortimer BTL 2021-1 6.483% 23/6/2053 135,843 0.00

EUR 3,200,000 National Grid 3.245% 30/3/2034 3,120,360 0.04
GBP 695,000 National Grid Electricity Distribution South West 5.875% 25/3/2027 882,368 0.01
GBP 900,000 National Grid Electricity Transmission 5.875% 2/2/2024 1,139,972 0.02
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GBP 1,400,000 Nationwide Building Society 5.75% 20/6/2027* 1,527,644 0.02
GBP 3,170,000 NatWest 2.875% 19/9/2026 3715584 0.05
GBP 1,000,000 NatWest 3.125% 28/3/2027 1,161,416 0.02
GBP 1,700,000 NatWest Markets 6.375% 8/11/2027 2,159,811 0.03
USD 8,097,000 Neptune Energy Bondco 6.625% 15/5/2025 8,063,802 0.11
GBP 775,000 Newday Funding Master Issuer - Series 2021-1 6.745% 15/3/2029 979,600 0.01
GBP 595,000 Newday Funding Master Issuer - Series 2021-3 6.095% 15/11/2029 750,367 0.01
GBP 677,000 Newday Funding Master Issuer - Series 2021-3 6.545% 15/11/2029 848,394 0.01
GBP 1,212,000 Newday Funding Master Issuer - Series 2022-2 10.195% 15/7/2030 1,553,348 0.02
EUR 572,620 Newgate Funding 3.754% 1/12/2050 577,642 0.01
EUR 11,000,000 NGG Finance 1.625% 5/12/2079 11,380,749 0.16
GBP 1,000,000 NIE Finance 2.5% 27/10/2025 1,176,056 0.02
EUR 233,696 Paragon Mortgages No 12 4.261% 15/11/2038 237,916 0.00
GBP 2,200,862 Parkmore Point RMBS 2022-1 6.673% 25/7/2045 2,766,317 0.04
GBP 509477 Pierpont BTL 2021-1 5.833% 22/12/2053 640,801 0.01
GBP 802,000 Pierpont BTL 2021-1 6.283% 22/12/2053 993415 0.01
GBP 873,000 Pierpont Btl 2023-1 5.935% 21/9/2054 1,106,537 0.02
GBP 458,000 Pierpont Btl 2023-1 6.735% 21/9/2054 579,476 0.01
GBP 5,218,000 Pinewood Finance 3.25% 30/9/2025 6,146,648 0.09
GBP 421,000 Polaris 2022-1 6.697% 23/10/2059 517,259 0.01
GBP 307,000 Polaris 2022-1 7.197% 23/10/2059 375,055 0.01
GBP 538,000 Polaris 2022-1 8.597% 23/10/2059 652,604 0.01
GBP 1,244,888 Polaris 2023-1 6.447% 23/2/2061 1,583,007 0.02
GBP 488,000 Polaris 2023-1 7.947% 23/2/2061 623,556 0.01
GBP 361,000 Polaris 2023-1 8.847% 23/2/2061 460,013 0.01
GBP 223,000 Polaris 2023-1 9.547% 23/2/2061 281,923 0.00
GBP 115,000 Precise Mortgage Funding 2020-1B 6.646% 16/10/2056 145,340 0.00
GBP 100,000 Precise Mortgage Funding 2020-1B 7.146% 16/10/2056 124,375 0.00
GBP 1,735,000 Premier Foods Finance 3.5% 15/10/2026 1,989,937 0.03
GBP 1,197,000 Residential Mortgage 32 7.225% 20/6/2070 1,512,143 0.02
EUR 39,154 RMAC No 1 3.736% 12/6/2044 40,199 0.00
EUR 557,315 RMAC No 1 3.756% 12/6/2044 569,973 0.01
GBP 292,382 RMAC No 1 5.228% 12/6/2044 356,832 0.01
EUR 400,000 Rolls-Royce 1.625% 9/5/2028 374,139 0.00
EUR 442,000 Rolls-Royce 4.625% 16/2/2026* 475877 0.01
USD 200,000 Rolls-Royce 5.75% 15/10/2027 194,497 0.00
GBP 176,000 Rolls-Royce 5.75% 15/10/2027 211,398 0.00
USD 1,725,000 Royalty Pharma 2.2% 2/9/2030 1,376,952 0.02
GBP 535,000 Sage AR Funding No 1 7.369% 17/11/2030 640,061 0.01
GBP 1,000,000 Santander UK 3.625% 14/1/2026 1,181,129 0.02
GBP 799,000 Santander UK 6.75% 24/6/2024 981,672 0.01
GBP 369,000 Satus 2021-1 6.396% 17/8/2028 468,488 0.01
GBP 453,000 Satus 2021-1 6.796% 17/8/2028 571,977 0.01
GBP 122,000 Satus 2021-1 7.096% 17/8/2028 151,661 0.00
GBP 247,000 Satus 2021-1 8.396% 17/8/2028 309,984 0.01
USD 3,609,950 SCC Power 4% 17/5/2032 388,070 0.00
USD 6,664,525 SCC Power 8% 31/12/2028 2,482,536 0.04
GBP 324,000 Sherwood Financing 6% 15/11/2026 339,477 0.00
GBP 900,000 SP Distribution 5.875% 17/7/2026 1,140,136 0.02
GBP 2,300,000 SSE 8.375% 20/11/2028 3,234,757 0.04
EUR 1,702,000 Standard Chartered 4.874% 10/5/2031 1,842,422 0.03
GBP 535,000 Stanlington No 2 6.708% 12/6/2045 664,580 0.01
GBP 329,000 Stanlington No 2 7.158% 12/6/2045 402,362 0.01
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GBP 450,000 Stanlington No 2 8% 12/6/2045 543,314 0.01
GBP 2,930,000 Stonegate Pub Financing 2019 8% 13/7/2025 3,423,169 0.05
GBP 540,000 Stonegate Pub Financing 2019 8.25% 31/7/2025 633,157 0.01
EUR 1,478,000 Synthomer 3.875% 1/7/2025* 1,484,926 0.02
GBP 819491 Tesco Property Finance 1 7.623% 13/7/2039 1,109,906 0.02
GBP 2,010,543 Tesco Property Finance 3 5.744% 13/4/2040 2,371,669 0.03
GBP 917,728 Tesco Property Finance 4 5.801% 13/10/2040 1,089,109 0.01
GBP 1,042,000 Thames Water Kemble Finance 4.625% 19/5/2026 894,904 0.01
EUR 337,000 Thames Water Utilities Finance 0.875% 31/1/2028 306,560 0.00
GBP 1,783,000 Thames Water Utilities Finance 4% 19/6/2025 2,114,538 0.03
EUR 5,038,000 Thames Water Utilities Finance 4.375% 18/1/2031 5,148,816 0.07
GBP 263,312 Together Asset Backed Securitisation 2021-1st1 5.837% 12/7/2063 331,332 0.01
GBP 157,000 Together Asset Backed Securitisation 2021-1st1 6.087% 12/7/2063 194,845 0.00
GBP 107,000 Together Asset Backed Securitisation 2021-1stl 6.387% 12/7/2063 130,948 0.00
GBP 364,999 Tower Bridge Funding 2021-1 7.014% 21/7/2064 460,776 0.01
GBP 252,000 Tower Bridge Funding 2021-1 7.314% 21/7/2064 316,496 0.00
GBP 986,066 Tower Bridge Funding 2022-1 5.745% 20/12/2063 1,238,519 0.02
GBP 264,000 Tower Bridge Funding 2022-1 6.275% 20/12/2063 322,383 0.00
GBP 312,000 Tower Bridge Funding 2023-1 7.359% 20/10/2064 396,001 0.01
GBP 211,000 Tower Bridge Funding 2023-1 8.309% 20/10/2064 268,500 0.00
GBP 237,000 Tower Bridge Funding 2023-1 9.459% 20/10/2064 299,359 0.00
GBP 158,000 Tower Bridge Funding 2023-2 0% 20/3/2065 201,341 0.00
GBP 234,000 Tower Bridge Funding 2023-2 0% 20/3/2065 297,542 0.00
GBP 201,000 Tower Bridge Funding 2023-2 0% 20/3/2065 255,487 0.00
GBP 1,590,000 Turbo Finance 9 6.845% 20/8/2028 2,021,993 0.03
GBP 797,000 Twin Bridges 5.721% 14/6/2055 1,009,535 0.01
GBP 1,259,000 Twin Bridges 6.371% 14/6/2055 1,582,092 0.02
GBP 529,000 Twin Bridges 7.271% 14/6/2055 663,204 0.01
GBP 340,000 Twin Bridges 8.271% 14/6/2055 430,799 0.01
GBP 500,000 Twin Bridges 2020-1 6.958% 12/12/2054 636,133 0.01
GBP 390,000 Twin Bridges 2020-1 7.208% 12/12/2054 494,532 0.01
GBP 225,000 Twin Bridges 2020-1 7.958% 12/12/2054 284,437 0.00
GBP 436,000 Twin Bridges 2021-1 6.558% 12/3/2055 540,971 0.01
GBP 220,000 Twin Bridges 2021-1 7.058% 12/3/2055 270,622 0.00
GBP 596,719 Twin Bridges 2021-2 5.618% 12/9/2055 748,418 0.01
GBP 274,000 Twin Bridges 2021-2 5.858% 12/9/2055 338,509 0.01
GBP 435,000 Twin Bridges 2021-2 6.108% 12/9/2055 528,488 0.01
GBP 187,000 Twin Bridges 2021-2 6.458% 12/9/2055 222,508 0.00
GBP 830,000 Twin Bridges 2022-1 6.258% 1/12/2055 997,648 0.01
GBP 365,000 Twin Bridges 2022-1 6.658% 1/12/2055 429,772 0.01
GBP 2,791,000 Twin Bridges 2022-2 6.958% 12/6/2055 3,542,608 0.05
GBP 1,588,312 Unique Pub Finance 5.659% 30/6/2027 1,988,435 0.03
GBP 1,097,000 Unique Pub Finance 6.464% 30/3/2032 1,350,333 0.02
GBP 266,861 Unique Pub Finance 7.395% 28/3/2024 336,444 0.00
GBP 42,007,573 United Kingdom Gilt 0.5% 22/10/2061 15,746,025 0.22
USD 1,316,000 Vedanta Resources 6.125% 9/8/2024 788,968 0.01
USD 3,887,000 Vedanta Resources Finance II 8.95% 11/3/2025 2,549,678 0.04
GBP 800,000 Virgin Media Secured Finance 4.25% 15/1/2030 809,734 0.01
GBP 100,000 Virgin Media Secured Finance 5% 15/4/2027 115,800 0.00
GBP 400,000 Virgin Media Secured Finance 5.25% 15/5/2029 431,954 0.01
EUR 4,484,000 Vmed 02 UK Financing I 3.25% 31/1/2031 4,057,030 0.06
GBP 338,000 Vmed O2 UK Financing I 4% 31/1/2029 343,527 0.00
GBP 1,338,000 Vmed 02 UK Financing I 4.5% 15/7/2031 1,318,255 0.02
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EUR 975,000 Vodafone 2.625% 27/8/2080 966,743 0.01
EUR 950,000 Vodafone 3% 27/8/2080 846,925 0.01
EUR 600,000 Vodafone 4.2% 3/10/2078 602,958 0.01
GBP 3,100,000 Vodafone 4.875% 3/10/2078 3,703,953 0.05
USD 1,626,000 Vodafone 6.25% 3/10/2078* 1,603,642 0.02
335,938,762 467
RE

USD 460,000 1211 Avenue of the Americas Trust 2015-1211 4.28% 10/8/2035 405,795 0.01
USD 1,500,000 1211 Avenue of the Americas Trust 2015-1211 4.28% 10/8/2035 1,264,358 0.02
USD 300,000 1211 Avenue of the Americas Trust 2015-1211 4.28% 10/8/2035 271,784 0.00
USD 7,000,000 245 Park Avenue Trust 2017-245P 0.271% 5/6/2037 43932 0.00
USD 320,000 245 Park Avenue Trust 2017-245P 3.779% 5/6/2037 251,134 0.00
USD 1,708,000 245 Park Avenue Trust 2017-245P 3.779% 5/6/2037 1,324,256 0.02
USD 1,070,000 280 Park Avenue 2017-280P Mortgage Trust 6.902% 15/9/2034 965,989 0.01
USD 4,110,133 280 Park Avenue 2017-280P Mortgage Trust 7.485% 15/9/2034 3,649,218 0.05
USD 1,045,000 AbbVie 2.6% 21/11/2024 1,007,656 0.01
USD 1,500,000 AbbVie 2.95% 21/11/2026 1,402,877 0.02
USD 365,000 AbbVie 3.2% 14/5/2026 346,665 0.01
USD 8,885,000 AbbVie 3.2% 21/11/2029 8,007,503 0.11
USD 603,502 AccessLex Institute 5.953% 25/5/2036 586,721 0.01
USD 2,041,892 ACE Home Equity Loan Trust Series 2007-HE4 5.689% 25/5/2037 360,677 0.01
USD 103,678 ACE Home Equity Loan Trust Series 2007-HE4 6.029% 25/5/2037 18,439 0.00
USD 1,228,685 ACE Securities Corp Home Equity Loan Trust Series 0% 15/8/2030 1,134,341 0.01
USD 1,297,000 Affinity Interactive 6.875% 15/12/2027 1,151,423 0.02
USD 340,000 Agate Bay Mortgage Trust 2015-1 3.659% 25/1/2045 182,687 0.00
USD 391,000 Agate Bay Mortgage Trust 2015-3 3.537% 25/4/2045 209,160 0.00
USD 273,000 Agate Bay Mortgage Trust 20154 3.513% 25/6/2045 124,413 0.00
USD 35,786 Ajax Mortgage Loan Trust 2017-D 0% 25/12/2057 17,771 0.00
USD 603,745 Ajax Mortgage Loan Trust 2020-C 2.25% 27/9/2060 593,731 0.01
USD 3,756,695 Ajax Mortgage Loan Trust 2020-D 2.25% 25/6/2060 3,666,685 0.05
USD 13,526,556 Ajax Mortgage Loan Trust 2021-C 2.115% 25/1/2061 12,884,241 0.18
USD 26,940,001 Ajax Mortgage Loan Trust 2021-F 1.875% 25/6/2061 25,161,875 0.35
USD 1,678,000 Albertsons / Safeway / New Albertsons / Albertsons 3.5% 15/3/2029 1,455,092 0.02
USD 176,000 Albertsons / Safeway / New Albertsons / Albertsons 4.625% 15/1/2027 166,640 0.00
USD 130,000 Albertsons / Safeway / New Albertsons / Albertsons 4.875% 15/2/2030 119,433 0.00
USD 1,775,000 Alexander Funding Trust II 7.467% 31/7/2028 1,794,472 0.02
USD 1,327,000 Alexandria Real Estate Equities 2.95% 15/3/2034 1,050,783 0.01
USD 900,000 Alexandria Real Estate Equities 4.5% 30/7/2029 853,564 0.01
USD 403,000 Alexandria Real Estate Equities 4.75% 15/4/2035 373812 0.01
USD 1,043,000 Allegiant Travel 7.25% 15/8/2027 1,021,937 0.01
USD 9,893,000 Allegiant Travel 85% 5/2/2024 9,914,962 0.14
USD 3,441,664 Alternative Loan Trust 2004-22CB 6.25% 25/10/2034 3,411,206 0.05
USD 2,026,758 Alternative Loan Trust 2005-22T1 5.42% 25/6/2035 1,659,677 0.02
USD 513,097 Alternative Loan Trust 2005-76 5.43% 25/2/2036 466,272 0.01
USD 2,447,154 Alternative Loan Trust 2005-J4 7.454% 25/7/2035 2,358,210 0.03
USD 3,454,993 Alternative Loan Trust 2006-11CB 6.5% 25/5/2036 1,779,183 0.03
USD 938,769 Alternative Loan Trust 2006-15CB 6.5% 25/6/2036 465,081 0.01
USD 1,519476 Alternative Loan Trust 2006-23CB 5.829% 25/8/2036 315434 0.00
USD 2,776,479 Alternative Loan Trust 2006-]J7 6.25% 25/11/2036 1,447,392 0.02
USD 529,489 Alternative Loan Trust 2006-]J7 6.933% 20/11/2046 396,051 0.01
USD 373,663 Alternative Loan Trust 2006-OA11 5.809% 25/9/2046 323,283 0.00
USD 2,722,225 Alternative Loan Trust 2006-OA14 6.16% 25/11/2046 2,115,131 0.03
USD 2,930,012 Alternative Loan Trust 2006-OA16 6.109% 25/10/2046 2,116,231 0.03
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USD 304,863 Alternative Loan Trust 2006-OA8 5.809% 25/7/2046 260,915 0.00
USD 2443563 Alternative Loan Trust 2006-OC10 5.889% 25/11/2036 2,113,098 0.03
USD 2,669,523 Alternative Loan Trust 2006-OC7 5.929% 25/7/2046 2,386,477 0.03
USD 3,179,102 Alternative Loan Trust 2007-25 6.5% 25/11/2037 1,542,584 0.02
USD 4,495,228 Alternative Loan Trust 2007-3T1 6% 25/4/2037 2,154,565 0.03
USD 2,644,358 Alternative Loan Trust 2007-9T1 6% 25/5/2037 1,364,151 0.02

USD 2,567 Alternative Loan Trust 2007-OA3 5.789% 25/4/2047 257 0.00

USD 172,836 Alternative Loan Trust 2007-OA8 5.789% 25/6/2047 129,943 0.00

USD 189,689 Alternative Loan Trust 2007-OH2 5.909% 25/8/2047 165,741 0.00
USD 4,345,000 Amazon.com 2.1% 12/5/2031 3,606,817 0.05
USD 4,690,000 Amazon.com 4.7% 1/12/2032 4,663,688 0.06

USD 671,974 Ambac Assurance 5.1% 31/12/9999 977,775 0.01
USD 1,251,000 American Express 2.5% 30/7/2024 1,215,222 0.02
USD 2,500,000 American Express 3% 30/10/2024 2,426,034 0.03

USD 750,000 American Express 4.05% 3/5/2029 711,420 0.01
USD 2,090,000 American Express 4.9% 13/2/2026 2,063,042 0.03
USD 2,440,000 American Express 4.99% 1/5/2026 2,404,574 0.03

USD 732,782 American Home Mortgage Assets Trust 2006-3 5.37% 25/10/2046 504,191 0.01
USD 1,553,783 American Home Mortgage Assets Trust 2006-4 5.639% 25/10/2046 842,445 0.01

USD 559,672 American Home Mortgage Assets Trust 2007-1 5.13% 25/2/2047 223439 0.00
USD 3,907,883 American Home Mortgage Investment Trust 2007-1 5.619% 25/5/2047 2,289,879 0.03
USD 1,876,000 American Homes 4 Rent 2014-SFR2 Trust 6.231% 17/10/2036 1,858,548 0.03
USD 4,687,372 American Homes 4 Rent 2015-SFR1 Trust 0% 17/4/2052 47 0.00
USD 1,285,000 American Municipal Power 7.834% 15/2/2041 1,580,059 0.02
EUR 2,750,000 American Tower 0.4% 15/2/2027 2,612,425 0.04
EUR 1,050,000 American Tower 0.45% 15/1/2027 1,001,270 0.01
EUR 1,600,000 American Tower 0.5% 15/1/2028 1,478,998 0.02
USD 2,000,000 American Tower 1.5% 31/1/2028 1,679,499 0.02
EUR 2,100,000 American Tower 1.95% 22/5/2026* 2,145,334 0.03

USD 750,000 American Tower 2.1% 15/6/2030 598,770 0.01
USD 4,000,000 American Tower 2.3% 15/9/2031 3132127 0.04
USD 2,540,000 American Tower 2.7% 15/4/2031 2,077,962 0.03
USD 1,000,000 American Tower 2.75% 15/1/2027 913,943 0.01
USD 1,300,000 American Tower 2.95% 15/1/2025 1,249,682 0.02
EUR 3,050,000 American Tower 4.125% 16/5/2027* 3,292,240 0.05
USD 1,684,000 American Tower 5.25% 15/7/2028 1,657,644 0.02
USD 3,000,000 American Tower 5.65% 15/3/2033 2,988,539 0.04
USD 1,346,000 American University/The 3.672% 1/4/2049 1,048,686 0.01
USD 1,648,000 AmeriGas Partners / AmeriGas Finance 9.375% 1/6/2028 1,685,430 0.02
USD 2,000,000 Amgen 1.65% 15/8/2028 1,705,148 0.02

USD 750,000 Amgen 2% 15/1/2032 588,711 0.01
USD 3,250,000 Amgen 2.3% 25/2/2031 2,684,468 0.04
USD 1,320,000 Amgen 2.45% 21/2/2030 1,123,235 0.02
USD 1,000,000 Amgen 3% 22/2/2029 903,389 0.01
USD 6,315,000 Amgen 4.05% 18/8/2029 5,961,049 0.08
USD 5,200,000 Amgen 5.15% 2/3/2028 5,190,954 0.07
GBP 7,681,000 Amgen 5.5% 7/12/2026 9,687,889 0.13
USD 1,375,000 Amkor Technology 6.625% 15/9/2027 1,376,332 0.02

USD 700,000 Anheuser-Busch InBev Worldwide 3.5% 1/6/2030 643,987 0.01
USD 7,322,956 APS Resecuritization Trust 2016-1 2.978% 31/7/2057 2,481,984 0.03

USD 607,248 APS Resecuritization Trust 2016-3 8.279% 27/9/2046 609,401 0.01
EUR 1,260,000 Ardagh Metal Packaging Finance USA / Ardagh Metal Packaging Finance 2% 1/9/2028 1,135,463 0.02

EUR 641,000 Ardagh Metal Packaging Finance USA / Ardagh Metal Packaging Finance 3% 1/9/2029* 522,926 0.01
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USD 3,103,000 Ardagh Metal Packaging Finance USA / Ardagh Metal Packaging Finance 3.25% 1/9/2028 2,638,241 0.04
USD 10,110,000 AREIT 2022-CRE7 7.556% 17/6/2039 10,113,975 0.14
USD 2,973,097 Argent Mortgage Loan Trust 2005-W1 5.909% 25/5/2035 2,601,588 0.04
USD 155,000 Arsenal AIC Parent 8% 1/10/2030 158,095 0.00
USD 2,200,000 Ashford Hospitality Trust 2018-ASHF 7.583% 15/4/2035 2,115,776 0.03
USD 3,265,000 Ashford Hospitality Trust 2018-ASHF 8.583% 15/4/2035 3,175,736 0.04
USD 578,000 Ashton Woods USA / Ashton Woods Finance 4.625% 1/8/2029 498438 0.01
USD 1,520,000 Ashton Woods USA / Ashton Woods Finance 4.625% 1/4/2030 1,297,343 0.02
USD 3,604,000 Ashton Woods USA / Ashton Woods Finance 6.625% 15/1/2028 3454811 0.05
USD 2,085,000 Astrazeneca Finance 4.875% 3/3/2028 2,078,111 0.03
USD 1,500,000 Astrazeneca Finance 4.9% 3/3/2030 1,491,681 0.02
EUR 9,800,000 AT&T 2.875% 2/3/2025* 9,897,760 0.14
GBP 9,000,000 AT&T 2.9% 4/12/2026 10,333,867 0.14
EUR 1,700,000 AT&T 3.15% 4/9/2036 1,604,593 0.02
EUR 1,810,000 AT&T 4.3% 18/11/2034 1,924,751 0.03
GBP 4,000,000 AT&T 55% 15/3/2027 4,943,865 0.07
USD 3538972 Atrium Hotel Portfolio Trust 2017-ATRM 7.558% 15/12/2036 3,227,153 0.05
USD 300,000 AvalonBay Communities 3.35% 15/5/2027 280,539 0.00
USD 699,000 AvalonBay Communities 5% 15/2/2033 692,953 0.01
EUR 1,100,000 Avantor Funding 2.625% 1/11/2025 1,136,901 0.02
USD 1,282,000 Azul Investments 5.875% 26/10/2024 1,179,440 0.02
USD 2,871,000 Azul Investments 5.875% 26/10/2024 2,641,320 0.04
USD 1,187,000 Azul Secured Finance 11.93% 28/8/2028 1,182,080 0.02
USD 1,607,000 BAMLL Commercial Mortgage Trust 2015-200P 3.716% 14/4/2033 1,375,004 0.02
USD 5,860,000 Bamll Commercial Mortgage Trust 2016-SS1 0.702% 15/12/2035 60,305 0.00
USD 100,000 BAMLL Commercial Mortgage Trust 2017-SCH 6.358% 15/11/2033 94,280 0.00
USD 3,273,000 BAMLL Commercial Mortgage Trust 2017-SCH 6.758% 15/11/2033 3,010,851 0.04
USD 3,645,000 BAMLL Commercial Mortgage Trust 2017-SCH 6.858% 15/11/2032 3,060,250 0.04
USD 1,780,000 BAMLL Commercial Mortgage Trust 2017-SCH 7.358% 15/11/2032 1,466,889 0.02
USD 454,000 BAMLL Commercial Mortgage Trust 2018-DSNY 6.508% 15/9/2034 451,929 0.01
USD 160,000 BAMLL Commercial Mortgage Trust 2018-DSNY 6.708% 15/9/2034 158,898 0.00
USD 3,215,409 BAMLL Commercial Mortgage Trust 2018-DSNY 7.058% 15/9/2034 3,185,623 0.04
USD 939,000 Banc of America Commercial Mortgage Trust 2015-UBS7 4.482% 15/9/2048 843,396 0.01
USD 209,483 Banc of America Funding 2006-A Trust 4.388% 20/2/2036 188,155 0.00
USD 12,895473 Banc of America Funding 2014-R2 Trust 0% 26/11/2036 3,827,576 0.05
EUR 150,000 Banff Merger Sub 8.375% 1/9/2026 159,048 0.00
EUR 2,810,000 Bank of America 0.583% 24/8/2028 2,649439 0.04
EUR 3,800,000 Bank of America 1.381% 9/5/2030 3,533,340 0.05
USD 341,000 Bank of America 1.658% 11/3/2027 308,090 0.00
USD 750,000 Bank of America 1.922% 24/10/2031 587,358 0.01
EUR 4,200,000 Bank of America 1.949% 27/10/2026 4,340,659 0.06
USD 2,415,000 Bank of America 2.299% 21/7/2032 1,906,215 0.03
USD 5,000,000 Bank of America 2.496% 13/2/2031 4,159,105 0.06
USD 2,355,000 Bank of America 2.572% 20/10/2032 1,887,409 0.03
USD 750,000 Bank of America 2.592% 29/4/2031 624,380 0.01
USD 2,415,000 Bank of America 2.651% 11/3/2032 1,978,230 0.03
USD 1,500,000 Bank of America 2.687% 22/4/2032 1,227,309 0.02
USD 4,009,000 Bank of America 3.384% 2/4/2026 3,851,951 0.05
USD 361,000 Bank of America 3.5% 19/4/2026 343,276 0.00
USD 1,881,000 Bank of America 3.705% 24/4/2028 1,759,879 0.02
USD 775,000 Bank of America 3.824% 20/1/2028 730,092 0.01
USD 1,020,000 Bank of America 3.97% 5/3/2029 952,343 0.01
USD 1,020,000 Bank of America 3.974% 7/2/2030 940,349 0.01
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USD 3,742,000 Bank of America 4.376% 27/4/2028 3,590,062 0.05
USD 4,720,000 Bank of America 4.827% 22/7/2026 4,631,970 0.06
USD 7,094,000 Bank of America 5.202% 25/4/2029 6,986,988 0.10
USD 9,780,000 Bank of America Merrill Lynch Commercial Mortgage Trust 2017-BNK3 0.735% 15/2/2050 177,759 0.00
USD 4,000,000 Bank of America Merrill Lynch Commercial Mortgage Trust 2017-BNK3 1.391% 15/2/2050 147,104 0.00
USD 1,700,000 Bank of New York Mellon 2.05% 26/1/2027 1,536,358 0.02
USD 5,750,000 Bank of New York Mellon 3.85% 26/4/2029 5434,010 0.08
USD 1,475,000 Bank of New York Mellon 4.947% 26/4/2027 1,451,335 0.02
USD 1,500,000 BankAmerica Manufactured Housing Contract Trust 7.07% 10/2/2022 376,317 0.01
USD 2,380,000 BankAmerica Manufactured Housing Contract Trust 7.324% 10/12/2025 451,198 0.01
USD 1,725,000 Bay Area Toll Authority 6.918% 1/4/2040 1,967,754 0.03
USD 902,300 Bayview Commercial Asset Trust 2005-3 5.749% 25/11/2035 819,622 0.01
USD 1,533,776 Bayview Commercial Asset Trust 2005-4 5.879% 25/1/2036 1,407,949 0.02
USD 37,247 Bayview Commercial Asset Trust 2005-4 6.014% 25/1/2036 34,241 0.00
USD 98,438 Bayview Commercial Asset Trust 20054 6.104% 25/1/2036 90,234 0.00
USD 140,232 Bayview Commercial Asset Trust 2006-1 5.969% 25/4/2036 132,691 0.00
USD 403,166 Bayview Commercial Asset Trust 2006-1 6.029% 25/4/2036 360,174 0.01
USD 97,014 Bayview Commercial Asset Trust 2006-1 6.059% 25/4/2036 86,412 0.00
USD 530,291 Bayview Commercial Asset Trust 2006-1 6.209% 25/4/2036 473,694 0.01
USD 263,172 Bayview Commercial Asset Trust 2006-2 5.849% 25/7/2036 238,887 0.00
USD 4383887 Bayview Commercial Asset Trust 2006-3 5.679% 25/10/2036 405,639 0.01
USD 2,426,140 Bayview Commercial Asset Trust 2006-4 5.774% 25/12/2036 2,241,592 0.03
USD 1,828,365 Bayview Commercial Asset Trust 2007-1 5.834% 25/3/2037 1,645,356 0.02
USD 2,665,316 Bayview Commercial Asset Trust 2007-2 5.699% 25/7/2037 2,365412 0.03
USD 4,132,263 Bayview Commercial Asset Trust 2007-4 6.104% 25/9/2037 3,785,008 0.05
USD 1,545,938 Bayview Commercial Asset Trust 2007-6 6.929% 25/12/2037 1,313,931 0.02
USD 1,630,545 Bayview Commercial Asset Trust 2008-2 7.929% 25/4/2038 1,591,385 0.02
USD 4,757,019 Bayview Financial Revolving Asset Trust 2004-B 6.435% 28/5/2039 3,836,488 0.05
USD 1,213914 Bayview Financial Revolving Asset Trust 2004-B 6.735% 28/5/2039 1,033,635 0.01
USD 3,937,681 Bayview Financial Revolving Asset Trust 2005-A 6.435% 28/2/2040 3,450,341 0.05
USD 314,363 Bayview Financial Revolving Asset Trust 2005-E 6.435% 28/12/2040 293,454 0.00
USD 840,000 BBCMS 2018-CHRS Mortgage Trust 4.409% 5/8/2038 552,373 0.01
USD 877,000 BBCMS 2018-TALL Mortgage Trust 6.23% 15/3/2037 806,995 0.01
USD 1,000,000 BBCMS 2018-TALL Mortgage Trust 6479% 15/3/2037 846,184 0.01
USD 11,710,000 BBCMS Trust 2015-SRCH 0.295% 10/8/2035 88,039 0.00
USD 19,046,126 BBCMS Trust 2015-SRCH 1.059% 10/8/2035 511,371 0.01
USD 1,035,022 BCAP 2011-RR5-T Trust 4.137% 28/5/2036 984,123 0.01
USD 1,816,171 BCAP Trust 2007-A A4 4.244% 25/6/2047 829,023 0.01
USD 1,627,547 BCMSC Trust 2000-A 7.575% 15/6/2030 209,701 0.00
USD 1,510,989 BCMSC Trust 2000-A 7.83% 15/6/2030 201,259 0.00
USD 1,089,739 BCMSC Trust 2000-A 8.29% 15/6/2030 153,706 0.00
USD 5,980,000 BDS 2022-FL12 7.45% 19/8/2038 5971,334 0.08
USD 408,253 Bear Stearns ALT-A Trust 2006-6 5.749% 25/11/2036 333,156 0.00
USD 1,716,867 Bear Stearns ALT-A Trust 2007-1 5.749% 25/1/2047 1,408,425 0.02
USD 49,145 Bear Stearns ARM Trust 2004-5 3.682% 25/7/2034 44,392 0.00
USD 23,721 Bear Stearns Asset Backed I Trust 2004-HE7 7.154% 25/8/2034 23,409 0.00
USD 1,709,237 Bear Stearns Asset Backed I Trust 2005-AC9 6.25% 25/12/2035 1,083,040 0.02
USD 1,840,023 Bear Stearns Asset Backed I Trust 2005-HE8 7.379% 25/8/2035 1813573 0.03
USD 2,176,281 Bear Stearns Asset Backed I Trust 2006-AC1 6.25% 25/2/2036 1,585,944 0.02
USD 1,351,133 Bear Stearns Asset Backed I Trust 2006-HE1 5.02% 25/12/2035 1,992,230 0.03
USD 1,479,890 Bear Stearns Asset Backed I Trust 2006-HE7 5.769% 25/9/2036 1,455,012 0.02
USD 720,000 Bear Stearns Asset Backed I Trust 2006-HE8 5.949% 25/10/2036 624,503 0.01
USD 429,625 Bear Stearns Asset Backed I Trust 2007-HE2 5.569% 25/3/2037 386,756 0.01
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USD 676,909 Bear Stearns Asset Backed I Trust 2007-HE2 5.569% 25/3/2037 612,130 0.01
USD 932,242 Bear Stearns Asset Backed I Trust 2007-HE2 5.749% 25/3/2037 829,092 0.01
USD 339,745 Bear Stearns Asset Backed I Trust 2007-HE3 5.679% 25/4/2037 485,892 0.01
USD 5,208,551 Bear Stearns Asset Backed I Trust 2007-HE3 5.779% 25/4/2037 5,243,821 0.07
USD 203,910 Bear Stearns Mortgage Funding Trust 2006-SL1 5.709% 25/8/2036 197,514 0.00
USD 239,511 Bear Stearns Mortgage Funding Trust 2007-AR2 5.769% 25/3/2037 219,259 0.00
USD 435,931 Bear Stearns Mortgage Funding Trust 2007-AR3 5.569% 25/3/2037 372,112 0.01
USD 290,095 Bear Stearns Mortgage Funding Trust 2007-AR4 5.639% 25/6/2037 271,426 0.00
USD 3,142,000 Beazer Homes USA 7.25% 15/10/2029 3,033,652 0.04
EUR 1,000,000 Becton Dickinson 0.034% 13/8/2025 1,007,133 0.01
USD 2,875,000 Becton Dickinson 1.957% 11/2/2031 2,311,218 0.03
USD 1,400,000 Becton Dickinson 3.734% 15/12/2024 1,366,065 0.02
USD 1,300,000 Becton Dickinson 4.693% 13/2/2028 1,275,687 0.02
EUR 500,000 Belden 3.375% 15/7/2027* 506,941 0.01
EUR 200,000 Belden 3.875% 15/3/2028* 200,328 0.00
USD 2,000,000 Belton Independent School District 4% 15/2/2047 1,874,064 0.03
USD 5,012,995 BHMS 2018-ATLS 6.857% 15/7/2035 4927,138 0.07
USD 4,161,000 BHMS 2018-ATLS 7.507% 15/7/2035 3,998,996 0.06
USD 1,321,000 Big River Steel / BRS Finance 6.625% 31/1/2029 1,315,247 0.02
USD 464,000 Blue Racer Midstream / Blue Racer Finance 7.625% 15/12/2025 465,124 0.01
EUR 1,100,000 Booking 4% 15/11/2026* 1,205,468 0.02
EUR 5,244,000 Boxer Parent 6.5% 2/10/2025 5,653,040 0.08
USD 1,045,000 BP Capital Markets America 3.588% 14/4/2027 996,296 0.01
USD 1,460,000 BP Capital Markets America 3.937% 21/9/2028 1,392,973 0.02
USD 5,612,000 Broadcom 2.45% 15/2/2031 4,526,692 0.06
USD 2,250,000 Broadcom 3419% 15/4/2033 1,866,949 0.03
USD 1,410,000 Broadcom 4% 15/4/2029 1,299,587 0.02
USD 4,210,000 Broadcom 4.15% 15/11/2030 3,850,030 0.05
USD 1,500,000 Broadcom 4.3% 15/11/2032 1,356,871 0.02
USD 82,000 Buckeye Partners 3.95% 1/12/2026 75,542 0.00
USD 941,000 Buckeye Partners 4.125% 1/3/2025 905,430 0.01
USD 1,500,000 Buckeye Partners 4.35% 15/10/2024 1,457,520 0.02
USD 1,034,492 BWAY 2013-1515 Mortgage Trust 3.454% 10/3/2033 971,307 0.01
USD 2,604,935 BWAY 2013-1515 Mortgage Trust 3.633% 10/3/2033 2,351,091 0.03
USD 13,358,641 BWAY 2013-1515 Mortgage Trust 3.717% 10/3/2033 11,762,707 0.16
USD 573,000 BXP Trust 2017-CC 3.67% 13/8/2037 422,014 0.01
USD 2,156,000 BXP Trust 2017-CC 3.67% 13/8/2037 1,493,440 0.02
USD 470,000 BXP Trust 2017-GM 3.539% 13/6/2039 392,918 0.01
USD 945,000 BXP Trust 2017-GM 3.539% 13/6/2039 723,856 0.01
USD 1,864,000 Caesars Entertainment 6.25% 1/7/2025 1,850,724 0.03
USD 3,368,000 Caesars Entertainment 8.125% 1/7/2027 3,425,990 0.05
USD 1,272,000 California Resources 7.125% 1/2/2026 1,276,066 0.02
USD 1,655,000 California State Public Works Board 8.361% 1/10/2034 2,016,277 0.03
USD 1,299,000 Calpine 5.125% 15/3/2028 1,187917 0.02
USD 2,755,000 Calumet Specialty Products Partners / Calumet Finance 9.75% 15/7/2028 2,744,966 0.04
USD 1,285,000 CAMB Commercial Mortgage Trust 2019-LIFE 7.575% 15/12/2037 1,269,059 0.02
USD 7,075,000 Capital One Financial 6.377% 8/6/2034 7005417 0.10
USD 1,490,000 Cargill 4.5% 24/6/2026 1,471,461 0.02
USD 490,000 Carrington Mortgage Loan Trust Series 2006-NC1 6.059% 25/1/2036 390,757 0.01
USD 906,348 Carrington Mortgage Loan Trust Series 2006-NC3 5.579% 25/8/2036 852,108 0.01
USD 302,654 Carrington Mortgage Loan Trust Series 2006-NC4 5.589% 25/10/2036 290,212 0.00
USD 2,536,562 Carrington Mortgage Loan Trust Series 2007-FRE1 5.689% 25/2/2037 2,355,872 0.03
USD 1,198,000 Carrols Restaurant 5.875% 1/7/2029 1,032,077 0.01
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EUR 1,768,000 Catalent Pharma Solutions 2.375% 1/3/2028 1,606,584 0.02
USD 942,000 CD 2017-CD6 Mortgage Trust 3.911% 13/11/2050 762,082 0.01
USD 1,270,000 CDI Escrow Issuer 5.75% 1/4/2030 1,186,735 0.02
USD 199,000 CenterPoint Energy Houston Electric 5.3% 1/4/2053 198,187 0.00
USD 332,000 Central Parent / CDK Global II / CDK Financing 8% 15/6/2029 336,484 0.01
USD 9,621,000 Century Communities 6.75% 1/6/2027 9,595,444 0.13
USD 5,181,244 CFCRE Commercial Mortgage Trust 2016-C3 1.859% 10/1/2048 176,948 0.00
USD 5,189,832 CFCRE Commercial Mortgage Trust 2016-C4 0.851% 10/5/2058 86,139 0.00
USD 1,710,609 CFCRE Commercial Mortgage Trust 2016-C4 4.998% 10/5/2058 1,544,221 0.02
USD 1,462,000 CFCRE Commercial Mortgage Trust 2017-C8 4.199% 15/6,/2050 1,245,821 0.02
USD 1,628,000 Charles Schwab 5.875% 24/8/2026 1,637,325 0.02
USD 1,825,000 Charter Communications Operating / Charter Communications Operating Capital 2.25% 15/1/2029 1,514,923 0.02
USD 2,365,000 Charter Communications Operating / Charter Communications Operating Capital 2.3% 1/2/2032 1,785,332 0.03
USD 1,784,000 Charter Communications Operating / Charter Communications Operating Capital 4.2% 15/3/2028 1,660,683 0.02
USD 1,500,000 Charter Communications Operating / Charter Communications Operating Capital 5.05% 30/3/2029 1,425,913 0.02
USD 9,505,824 Chase Mortgage Finance Trust Series 2007-S6 6% 25/12/2037 4,176,842 0.06
EUR 600,000 Chemours 4% 15/5/2026 614,083 0.01
USD 874,000 Chesapeake Energy 5.5% 1/2/2026 853,778 0.01
USD 2,092,772 CHL Mortgage Pass-Through Trust 2006-OA4 5.39% 25/4/2046 655,473 0.01
USD 323,264 CHL Mortgage Pass-Through Trust 2006-OA5 5.829% 25/4/2046 300,707 0.00
USD 5,435,709 CHL Mortgage Pass-Through Trust 2007-15 6.5% 25/9/2037 2,090,342 0.03
USD 68,000 Churchill Downs 4.75% 15/1/2028 62,851 0.00
USD 82,000 Churchill Downs 5.5% 1/4/2027 79,068 0.00
USD 982447 Citicorp Mortgage Trust Series 2007-9 6.25% 25/12/2037 817,331 0.01
USD 1,057,180 Citicorp Mortgage Trust Series 2008-2 6.5% 25/6/2038 822,790 0.01
EUR 2,400,000 Citigroup 1.5% 24/7/2026* 2,477,149 0.03
GBP 1,524,000 Citigroup 1.75% 23/10/2026 1,708,568 0.02
USD 3,165,000 Citigroup 2.561% 1/5/2032 2,550,350 0.04
USD 5,750,000 Citigroup 2.572% 3/6/2031 4,752,348 0.07
USD 3,165,000 Citigroup 2.666% 29/1/2031 2,653,532 0.04
USD 6,950,000 Citigroup 3.07% 24/2/2028 6,376,489 0.09
USD 1,933,000 Citigroup 3.29% 17/3/2026 1,856,399 0.03
USD 124,000 Citigroup 34% 1/5/2026 117,319 0.00
USD 375,000 Citigroup 3.98% 20/3/2030 344,705 0.00
USD 3,000,000 Citigroup 4.412% 31/3/2031 2,785,171 0.04
USD 1,622,121 Citigroup Commercial Mortgage Trust 2014-GC19 5.257% 11/3/2047 1,564,827 0.02
USD 3,715,001 Citigroup Mortgage Loan Trust 2007-AHL2 5.629% 25/5/2037 2,405,309 0.03
USD 2,332,342 Citigroup Mortgage Loan Trust 2007-AHL3 5.599% 25/7/2045 1,573,497 0.02
USD 2,024,884 Citigroup Mortgage Loan Trust 2007-AMCI 5.749% 25/12/2036 1,115,218 0.02
USD 2,791,000 Citigroup Mortgage Loan Trust 2007-WFHE2 6.134% 25/3/2037 2,583,119 0.04
USD 597,000 Citigroup Mortgage Loan Trust 2014-C 4.25% 25/2/2054 539,975 0.01
USD 245,995 CitiMortgage Alternative Loan Trust Series 2007-A6 6% 25/6/2037 213,676 0.00
USD 2,865,000 City of Charlotte Airport Revenue 3% 1/7/2046 2,158,498 0.03
USD 1,055,000 City of Riverside Electric Revenue 7.605% 1/10/2040 1,285,820 0.02
USD 3,015,000 City of Salt Lake City Airport Revenue 5% 1/7/2046 3,086,601 0.04
USD 3,428,000 Civitas Resources 8.375% 1/7/2028 3,523,996 0.05
EUR 2,834,000 Clarios Global / Clarios US Finance 4.375% 15/5/2026 2,977,604 0.04
USD 206,000 Clear Channel Outdoor 5.125% 15/8/2027 184,950 0.00
USD 4,424,000 Cleveland-Cliffs 6.75% 15/4/2030 4,226,058 0.06
USD 8,005,000 Cloud Software 6.5% 31/3/2029 7,160,173 0.10
USD 2,490,000 Colorado Health Facilities Authority 4% 15/11/2046 2,321,728 0.03
USD 321,000 Comcast 1.95% 15/1/2031 259,686 0.00
USD 1,500,000 Comcast 2.35% 15/1/2027 1,374,112 0.02
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USD 1,750,000 Comcast 3.3% 1/2/2027 1,654,422 0.02
USD 3,250,000 Comcast 3.4% 1/4/2030 2,963,773 0.04
USD 156,000 Comcast 3.55% 1/5/2028 147,210 0.00
USD 2,736,000 Comcast 4.65% 15/2/2033 2,675,264 0.04
USD 100,000 COMM 2013-300P Mortgage Trust 4.54% 10/8/2030 80,687 0.00
USD 323,283 COMM 2014-CCRE15 Mortgage Trust 4.813% 10/2/2047 285,136 0.00
USD 666,000 Comm 2014-UBS2 Mortgage Trust 3.961% 10/3/2047 659,863 0.01
USD 1,265,000 COMM 2014-UBS5 Mortgage Trust 4.514% 10/9/2047 1,189,449 0.02
USD 2,691,000 COMM 2015-CCRE24 Mortgage Trust 4.491% 10/8/2048 2,482,361 0.03
USD 3,919,612 COMM 2015-CCRE25 Mortgage Trust 0.942% 10/8/2048 48,000 0.00
USD 1,024,500 COMM 2015-CCRE25 Mortgage Trust 4.667% 10/8/2048 923,900 0.01
USD 846,000 COMM 2015-LC19 Mortgage Trust 3.829% 10/2/2048 771,020 0.01
USD 1,316,780 COMM 2015-LC23 Mortgage Trust 3.774% 10/10/2048 1,254,099 0.02
USD 111,320,422 COMM 2016-667M Mortgage Trust 0.145% 10/10/2036 234,029 0.00
USD 1,100,000 COMM 2016-667M Mortgage Trust 3.285% 10/10/2036 853,398 0.01
USD 2,910,275 COMM 2018-COR3 Mortgage Trust 1.75% 10/5/2051 185,137 0.00
USD 5,105,000 Commercial Metals 4.125% 15/1/2030 4523437 0.06
USD 1,857,000 Commercial Metals 4.375% 15/3/2032 1,591,587 0.02
USD 425,000 Commonwealth Financing Authority 4.144% 1/6/2038 380,352 0.01
USD 295,000 Commonwealth of Massachusetts 2.9% 1/9/2049 203,928 0.00
USD 1,880,000 Commonwealth of Massachusetts 5% 1/9/2049 1,993,553 0.03
USD 235,000 Commonwealth of Massachusetts 5.456% 1/12/2039 243533 0.00
USD 835,000 Concentrix 6.6% 2/8/2028 817,605 0.01
USD 1,625,000 Concentrix 6.65% 2/8/2026 1,626,117 0.02
USD 412,019 Conseco Finance 6.63% 1/6/2030 395,257 0.01
USD 183,775 Conseco Finance 6.83% 1/4/2030 176,572 0.00
USD 1,945,053 Conseco Finance 6.98% 1/9/2030 1,822,216 0.03
USD 353,314 Conseco Finance 7.21% 15/1/2029 339,501 0.00
USD 786,194 Conseco Finance 7.5% 1/3/2030 299,063 0.00
USD 619,190 Conseco Finance 7.53% 15/3/2028 601,513 0.01
USD 733,047 Conseco Finance 7.86% 1/3/2030 290,284 0.00
USD 1,774,161 Conseco Finance Securitizations 7.96% 1/5/2031 515,778 0.01
USD 1,191,186 Conseco Finance Securitizations 8.06% 1/9/2029 242,295 0.00
USD 3,228,998 Conseco Finance Securitizations 8.2% 1/5/2031 966,522 0.01
USD 1,472,272 Conseco Finance Securitizations 8.31% 1/5/2032 287,034 0.00
USD 415,000 Conservation Fund A Nonprofit 3.474% 15/12/2029 356,253 0.01
USD 2,748,000 Consumers Energy 4.9% 15/2/2029 2,724,505 0.04
USD 850,000 Contra Costa Community College District 6.504% 1/8/2034 937,319 0.01
EUR 2,073,000 Coty 3.875% 15/4/2026 2,187,759 0.03
EUR 300,000 Coty 4.75% 15/4/2026 320,764 0.00
USD 325,000 Coty/HFC Prestige Products/HFC Prestige International US 6.625% 15/7/2030 324,090 0.00
USD 4,300,000 Countrywide Asset-Backed Certificates 5.864% 25/11/2036 4,364,124 0.06
USD 1,495,356 Countrywide Asset-Backed Certificates 5.93% 25/5/2037 1,142,046 0.02
USD 850,000 County of Broward Airport System Revenue 2.914% 1/10/2032 714,742 0.01
USD 2,090,000 County of Miami-Dade FL Aviation Revenue 2.529% 1/10/2030 1,783,469 0.02
USD 1,588,000 Covanta 4.875% 1/12/2029 1,367,228 0.02
USD 2,204 Credit Suisse First Boston Mortgage 4.877% 15/4/2037 2,135 0.00
USD 7,508,217 Credit Suisse Mortgage Capital Certificates 6.5% 27/10/2037 3,053,446 0.04
USD 286,193 Credit-Based Asset Servicing and Securitization 3.053% 25/12/2036 229475 0.00
USD 1,418,696 Credit-Based Asset Servicing and Securitization 5.769% 25/7/2037 908,789 0.01
USD 3,370,922 Credit-Based Asset Servicing and Securitization 6.056% 25/9/2036 183,177 0.00
USD 499,253 Credit-Based Asset Servicing and Securitization 6.75% 25/10/2036 481,400 0.01
USD 11,673,000 Crestwood Midstream Partners / Crestwood Midstream Finance 6% 1/2/2029 11,366,304 0.16
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USD 6,250,000 Crown Castle 2.5% 15/7/2031 5,045,564 0.07
USD 3,408,000 Crown Castle 2.9% 15/3/2027 3126416 0.04
USD 2,040,000 Crown Castle 3.1% 15/11/2029 1,774,896 0.02
USD 1,300,000 Crown Castle 4.3% 15/2/2029 1,220,938 0.02
USD 2,561,000 Crown Castle 5% 11/1/2028 2,513,238 0.03
USD 728,000 CrownRock / CrownRock Finance 5.625% 15/10/2025 715915 0.01
USD 19,163,000 CSAIL 2017-CX10 Commercial Mortgage Trust 0.259% 15/11/2050 195,699 0.00
USD 2,494,000 CSAIL 2018-CX12 Commercial Mortgage Trust 4.864% 15/8/2051 1,986,660 0.03
USD 2,937,000 CSC 5.25% 1/6/2024 2,789,865 0.04
USD 2,992,000 CSC 55% 15/4/2027 2,582,142 0.04
USD 116,659,107 CSMC 2014-USA OA 0.186% 15/9/2037 160453 0.00
USD 770,000 CSMC 2017-TIME 3.646% 13/11/2039 657,495 0.01
USD 451,695 CSMC Series 2014-4R 4.498% 27/2/2036 430,682 0.01
USD 1,239,491 CSMC Series 2015-4R 3.931% 27/10/2036 915,652 0.01
USD 790,000 CSMC Trust 2017-PFHP 6.308% 15/12/2030 754,944 0.01
USD 2,815,000 CVS Health 1.3% 21/8/2027 2,421,632 0.03
USD 5,037,000 CVS Health 1.75% 21/8/2030 4,000,383 0.06
USD 4,590,000 CVS Health 1.875% 28/2/2031 3,599,506 0.05
USD 500,000 CVS Health 2.875% 1/6/2026 468,184 0.01
USD 815,000 CVS Health 3.625% 1/4/2027 771,332 0.01
USD 3,746,220 CWABS Asset-Backed Certificates Trust 2005-16 4.52% 25/4/2036 3212,363 0.04
USD 2,938,323 CWABS Asset-Backed Certificates Trust 2005-17 6.547% 25/5/2036 2,319,961 0.03
USD 803,344 CWABS Asset-Backed Certificates Trust 2006-11 5.689% 25/12/2036 724,068 0.01
USD 8157 CWABS Asset-Backed Certificates Trust 2006-11 5.749% 25/9/2046 8,108 0.00
USD 6,207,634 CWABS Asset-Backed Certificates Trust 2006-18 5.879% 25/3/2037 4,921,641 0.07
USD 1,259,186 CWABS Asset-Backed Certificates Trust 2006-22 5.659% 25/5/2047 1,005,076 0.01
USD 197,031 CWABS Revolving Home Equity Loan Trust Series 2004-U 5.695% 15/3/2034 190,583 0.00
USD 124,351 CWHEQ Home Equity Loan Trust Series 2006-S3 5.631% 25/1/2029 180,145 0.00
USD 62418 CWHEQ Home Equity Loan Trust Series 2006-S5 6.155% 25/6/2035 74,771 0.00
USD 172,856 CWHEQ Revolving Home Equity Loan Resuritization Trust Series 2006-RES 5.615% 15/5/2035 172,359 0.00
USD 35,756 CWHEQ Revolving Home Equity Loan Resuritization Trust Series 2006-RES 5.615% 15/5/2035 35,346 0.00
USD 118472 CWHERQ Revolving Home Equity Loan Trust Series 2005-B 5.605% 15/5/2035 116,999 0.00
USD 624,806 CWHERQ Revolving Home Equity Loan Trust Series 2006-C 5.605% 15/5/2036 603,046 0.01
USD 318,997 CWHEQ Revolving Home Equity Loan Trust Series 2006-H 5.575% 15/11/2036 312,330 0.00
USD 467,541 CWHEQ Revolving Home Equity Loan Trust Series 2006-I 5.565% 15/1/2037 428441 0.01
USD 895,000 DAE Funding 1.55% 1/8/2024 856,399 0.01
USD 452,000 DAE Funding 2.625% 20/3/2025* 425,370 0.01
USD 650,000 Dallas Fort Worth International Airport 3.144% 1/11/2045 488,625 0.01
USD 417,000 Dana 4.25% 1/9/2030 342,813 0.00
USD 3,655,051 DBGS 2018-BIOD Mortgage Trust 6.906% 15/5/2035 3,585,342 0.05
USD 3,207,307 DBGS 2018-BIOD Mortgage Trust 7.606% 15/5/2035 3,126,082 0.04
USD 4,389,268 DBJPM 2017-C6 Mortgage Trust 1% 10/6/2050 133,303 0.00
USD 6,941,235 DBUBS 2017-BRBK Mortgage Trust 3.648% 10/10/2034 5425804 0.08
USD 2,469,265 DBUBS 2017-BRBK Mortgage Trust 3.648% 10/10/2034 1,917,739 0.03
USD 1,080,000 DBUBS 2017-BRBK Mortgage Trust 3.648% 10/10/2034 870,361 0.01
USD 1,432,000 Dell International / EMC 6.02% 15/6/2026 1,446,672 0.02
USD 4,471,802 Deutsche Alt-A Mortgage Loan Trust Series 2007-OA4 5.769% 25/8/2047 3,945,396 0.06
USD 157,555 Deutsche Alt-B Mortgage Loan Trust Series 2006-AB3 6.364% 25/7/2036 127415 0.00
USD 246,830 Deutsche Alt-B Mortgage Loan Trust Series 2006-AB3 6.51% 25/7/2036 199,585 0.00
USD 2,472,000 DISH DBS 5.875% 15/11/2024 2,305,267 0.03
USD 1,660,000 DISH Network 0% 15/12/2025 1,077,158 0.02
USD 900,000 District of Columbia 5% 15/7/2034 922,345 0.01
USD 900,000 District of Columbia 5% 15/7/2035 917,079 0.01
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USD 2,150,000 Dollar General 3.5% 3/4/2030 1,913,387 0.03
USD 1,045,000 Dollar General 3.875% 15/4/2027 997,634 0.01
USD 1,026,000 Dresdner Funding Trust I 8.151% 30/6/2031 1,099,103 0.02
EUR 3,207,000 Duke Energy 3.1% 15/6/2028 3,310,277 0.05
USD 2,214,000 Earthstone Energy 8% 15/4/2027 2,260,284 0.03
USD 757,000 Eaton 4.35% 18/5/2028 742,938 0.01
USD 5,100,000 Ecolab 2.125% 1/2/2032 4,153,438 0.06
USD 2,000,000 Ecolab 5.25% 15/1/2028 2,026,318 0.03
USD 750,000 Edison International 6.95% 15/11/2029 789,767 0.01
USD 3,426,000 Elevance Health 1.5% 15/3/2026 3,111,119 0.04
USD 4,555,000 Elevance Health 2.55% 15/3/2031 3,813,696 0.05
USD 1,750,000 Elevance Health 2.875% 15/9/2029 1,544,462 0.02
USD 715,000 Elevance Health 3.65% 1/12/2027 674,037 0.01
USD 750,000 Elevance Health 4.1% 15/5/2032 692,554 0.01
USD 2,000,000 Elevance Health 4.9% 8/2/2026 1,972,591 0.03
USD 1,260,000 Elmwood CLO 15 6.686% 22/4/2035 1,251,570 0.02
USD 2,750,000 Elmwood CLO 15 9.016% 22/4/2035 2,691,625 0.04
EUR 396,000 Emerald Debt Merger Sub 6.375% 15/12/2030 429,735 0.01
USD 1,049,000 Emerald Debt Merger Sub 6.625% 15/12/2030 1,032,281 0.01
EUR 1,725,000 Encore Capital 4.875% 15/10/2025* 1,789,922 0.02
GBP 600,000 Encore Capital 5.375% 15/2/2026* 685,332 0.01
USD 1,500,000 Enterprise Products Operating 2.8% 31/1/2030 1,300,418 0.02
USD 750,000 Enterprise Products Operating 3.125% 31/7/2029 671,136 0.01
USD 900,000 EQM Midstream Partners 7.5% 1/6/2027 908,734 0.01
USD 595,000 EQM Midstream Partners 7.5% 1/6/2030 610,887 0.01
USD 1,500,000 Equinix 1.25% 15/7/2025 1,382,390 0.02
USD 625,000 Equinix 2.9% 18/11/2026 577,355 0.01
USD 2,020,000 Equinix 3.2% 18/11/2029 1,767,313 0.02
USD 6,123,000 EquipmentShare.com 9% 15/5/2028 6,090,276 0.08
USD 1,681,000 Eversource Energy 2.9% 1/10/2024 1,630,996 0.02
USD 2,085,000 Eversource Energy 4.75% 15/5/2026 2,050,650 0.03
USD 1,118,000 Exelon 2.75% 15/3/2027 1,025,746 0.01
USD 8,977,089 Fannie Mae Interest Strip 3% 25/10/2049 1,424,374 0.02
USD 21,083,529 Fannie Mae Interest Strip 3% 25/3/2050 3,615,705 0.05
USD 8,734,890 Fannie Mae Interest Strip 3.5% 25/8/2049 1,559,437 0.02
USD 25,184 Fannie Mae Pool 35% 1/1/2048 23,044 0.00
USD 159,064 Fannie Mae Pool 3.5% 1/12/2050 144,877 0.00
USD 619,198 Fannie Mae Pool 4% 1/4/2048 583,719 0.01
USD 699,200 Fannie Mae Pool 4% 1/5/2048 654,568 0.01
USD 515,182 Fannie Mae Pool 4% 1/6/2048 484,402 0.01
USD 510,957 Fannie Mae Pool 4% 1/7/2048 480,429 0.01
USD 1,505,284 Fannie Mae Pool 4% 1/10/2048 1,410,837 0.02
USD 13,462,395 Fannie Mae Pool 4% 1/9/2049 12,596,714 0.17
USD 4,155,007 Fannie Mae Pool 4% 1/2/2050 3,872,500 0.05
USD 232513 Fannie Mae Pool 4% 1/4/2050 217,700 0.00
USD 1,510,794 Fannie Mae Pool 4% 1/4/2050 1,411,528 0.02
USD 5,568,073 Fannie Mae Pool 4% 1/5/2050 5,201,700 0.07
USD 1,614,654 Fannie Mae Pool 4% 1/6/2050 1,507,517 0.02
USD 346,508 Fannie Mae Pool 4% 1/11/2050 323,701 0.00
USD 34,901,812 Fannie Mae Pool 4% 1/1/2051 32,621,600 045
USD 39,667,001 Fannie Mae Pool 4% 1/3/2051 37,042,488 051
USD 4,980,449 Fannie Mae Pool 4% 1/4/2051 4,640,595 0.06
USD 19,160,248 Fannie Mae Pool 4% 1/10/2051 17,384,894 0.25
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USD 518775 Fannie Mae Pool 4% 1/3/2052 487,053 0.01
USD 10,463,491 Fannie Mae Pool 4% 1/4/2052 9,728,927 0.14
USD 8,350,874 Fannie Mae REMICS 3.5% 25/2/2051 1,499,191 0.02
USD 3,016,779 Fannie Mae REMICS 4% 25/5/2050 622,583 0.01
USD 10,489,417 Fannie Mae REMICS 4% 25/11/2050 2,111,435 0.03
USD 9,610,053 Fannie Mae REMICS 4% 25/6/2051 1,914,297 0.03
USD 4,124,187 Fannie Mae REMICS 4% 25/8/2051 774,886 0.01
EUR 1,000,000 Fidelity National Information Services 0.625% 3/12/2025 1,009,704 0.01
USD 1,256,000 Fidelity National Information Services 1.15% 1/3/2026 1,130,182 0.02
EUR 2,550,000 Fidelity National Information Services 1.5% 21/5/2027 2,539,651 0.04
USD 2,920,000 Fifth Third Bancorp 6.339% 27/7/2029 2,953,478 0.04
USD 799,734 First Franklin Mortgage Loan Trust 2004-FFH3 6.479% 25/10/2034 729,801 0.01
USD 1,388,150 First Franklin Mortgage Loan Trust 2006-FF13 5.669% 25/10/2036 927431 0.01
USD 814,047 First Franklin Mortgage Loan Trust 2006-FF13 5.749% 25/10/2036 527,346 0.01
USD 5,229,216 First Franklin Mortgage Loan Trust Series 2007-FF2 5.709% 25/3/2037 2,825,604 0.04
GBP 800,000 Fiserv 2.25% 1/7/2025 948,779 0.01
USD 7,341,000 Five Point Operating / Five Point Capital 7.875% 15/11/2025* 6,886,959 0.10
USD 3,140,322 Flagstar Mortgage Trust 2018-6RR 4.921% 25/10/2048 2,686,825 0.04
USD 2,174,000 Florida Power & Light 4.4% 15/5/2028 2,124,821 0.03
USD 1,144,000 Ford Motor 3.25% 12/2/2032 894,740 0.01
USD 2,667,000 Ford Motor 6.1% 19/8/2032 2,545,507 0.03
GBP 1,560,000 Ford Motor Credit 4.535% 6/3/2025 1,891,274 0.03
EUR 875,000 Ford Motor Credit 4.867% 3/8/2027 936,976 0.01
USD 1,579,000 Ford Motor Credit 5584% 18/3/2024 1,571,409 0.02
EUR 618,000 Ford Motor Credit 6.125% 15/5/2028 688,512 0.01
GBP 5,605,000 Ford Motor Credit 6.86% 5/6/2026* 6,935,400 0.10
USD 739,000 Forestar 3.85% 15/5/2026 685,780 0.01
USD 5,361,000 Forestar 5% 1/3/2028 4,964,290 0.07
USD 18,533,943 Freddie Mac Multifamily Structured Pass Through Certificates 0.941% 25/5/2029 638,077 0.01
USD 30,127,000 Freddie Mac Multifamily Structured Pass Through Certificates 1.024% 25/6/2029 1,328,824 0.02
USD 6,910,758 Freddie Mac Multifamily Structured Pass Through Certificates 1.119% 25/10/2030 380,116 0.01
USD 3,380,000 Freddie Mac Multifamily Structured Pass Through Certificates 1.467% 25/12/2029 195,843 0.00
USD 13,537,109 Freddie Mac Pool 4% 1/3/2050 12,732,212 0.18
USD 7,713,717 Freddie Mac Pool 4% 1/5/2050 7,184,301 0.10
USD 1,287,059 Freddie Mac REMICS 3% 25/9/2050 214,491 0.00
USD 3,327,193 Freddie Mac REMICS 3% 25/3/2051 549,663 0.01
USD 2,826,206 Freddie Mac REMICS 3% 25/6/2051 452,079 0.01
USD 1,307,393 Freddie Mac REMICS 3% 25/9/2051 211,674 0.00
USD 3,449,904 Freddie Mac REMICS 3% 25/10/2051 510,738 0.01
USD 1,666,576 Freddie Mac REMICS 3% 25/11/2051 260,534 0.00
USD 3,725,181 Freddie Mac REMICS 3% 25/11/2051 625,865 0.01
USD 11,792,592 Freddie Mac REMICS 3% 25/11/2051 1,572,015 0.02
USD 11,794,726 Freddie Mac REMICS 3% 25/2/2052 1,994,460 0.03
USD 4,851,967 Freddie Mac REMICS 3.5% 25/3/2051 841,494 0.01
USD 7,975,642 Freddie Mac REMICS 3.5% 25/6/2051 1,457,781 0.02
USD 3,810,424 Freddie Mac REMICS 3.5% 25/10/2051 693,810 0.01
USD 8,016,646 Freddie Mac REMICS 4% 25/12/2050 1,562,474 0.02
USD 4,655,448 Freddie Mac STACR REMIC Trust 2022-DNA1 8.688% 25/1/2042 4,626,374 0.06
USD 50,382,931 Freddie Mac Strips 3% 15/10/2052 8,346,873 0.12
USD 401,109 Freddie Mac Structured Agency Credit Risk Debt Notes 13.352% 25/5/2025 404,111 0.01
USD 214,257 Freddie Mac Structured Agency Credit Risk Debt Notes 16.902% 25/1/2025 217,781 0.00
USD 1,337,000 Freedom Mortgage 8.125% 15/11/2024 1,332,060 0.02
USD 767,000 Freedom Mortgage 8.25% 15/4/2025 755,683 0.01
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USD 782435 FREMF 2017-KGS1 Mortgage Trust 3.715% 25/10/2027 713,930 0.01
USD 4,972,000 FREMF 2018-KWO05 Trust 3.786% 25/4/2028 4,184,232 0.06
USD 83,237,874 FREMF 2019-KW08 Mortgage Trust 0.1% 25/1/2029 307,968 0.00
USD 2,755,116 Fremont Home Loan Trust 2006-3 5.709% 25/2/2037 2,127,596 0.03
USD 3,100,000 Frontier Communications 5.875% 15/10/2027 2824913 0.04
USD 3,365,000 Frontier Communications 8.625% 15/3/2031 3,230,883 0.05
USD 3,925,000 Frontier Communications 8.75% 15/5/2030 3,810,380 0.05
USD 4,910,000 Frontier Florida 6.86% 1/2/2028 4,579,704 0.06
USD 1,125,000 Frontier North 6.73% 15/2/2028 1,026,186 0.01
USD 15,753,000 FS Rialto 2022-FL6 Issuer 7.894% 17/8/2037 15,831,795 0.22
USD 776,000 Full House Resorts 8.25% 15/2/2028* 691,138 0.01
USD 1,956,311 GAM Resecuritization Trust 2018-B 6.5% 27/8/2051 1,833,758 0.03
USD 205,000 Garden Spinco 8.625% 20/7/2030 218,627 0.00
USD 2,410,000 Gen Digital 6.75% 30/9/2027 2411275 0.03
USD 1,755,000 Gen Digital 7.125% 30/9/2030 1,770,539 0.02
USD 750,000 General Mills 2.875% 15/4/2030 655,936 0.01
USD 800,000 General Mills 4.2% 17/4/2028 766,757 0.01
USD 3,500,000 General Motors Financial 2.35% 26/2/2027 3,112,458 0.04
GBP 1,300,000 General Motors Financial 5.15% 15/8/2026 1,602,730 0.02
USD 1,499,000 General Motors Financial 5.4% 6/4/2026 1,481,315 0.02
USD 700,000 Georgia-Pacific 0.95% 15/5/2026 621,430 0.01
USD 1,000,000 Georgia-Pacific 2.3% 30/4/2030 840,416 0.01
USD 1,950,000 Gilead Sciences 1.65% 1/10/2030 1,566,037 0.02
USD 2,750,000 Gilead Sciences 3.65% 1/3/2026 2,642,678 0.04
EUR 3,407,000 Global Payments 4.875% 17/3/2031 3,694,265 0.05
USD 1,086,000 GLP Capital / GLP Financing IT 4% 15/1/2031 932435 0.01
USD 904,000 Golden Entertainment 7.625% 15/4/2026 898,151 0.01
EUR 3,000,000 Goldman Sachs 0.875% 9/5/2029 2,684,377 0.04
USD 3,340,000 Goldman Sachs 1.093% 9/12/2026 2,996,297 0.04
EUR 4,000,000 Goldman Sachs 1.25% 7/2/2029 3,691,700 0.05
USD 1,709,000 Goldman Sachs 1.431% 9/3/2027 1,532,108 0.02
USD 6,500,000 Goldman Sachs 1.542% 10/9/2027 5,736,611 0.08
USD 1,510,000 Goldman Sachs 1.948% 21/10/2027 1,342917 0.02
USD 1,500,000 Goldman Sachs 1.992% 27/1/2032 1,169,132 0.02
USD 750,000 Goldman Sachs 2.383% 21/7/2032* 592,947 0.01
USD 1,125,000 Goldman Sachs 2.615% 22/4/2032 911,203 0.01
USD 4,250,000 Goldman Sachs 2.65% 21/10/2032 3412517 0.05
USD 1,300,000 Goldman Sachs 3.5% 23/1/2025 1,259,523 0.02
USD 4,633,000 Goldman Sachs 3.615% 15/3/2028 4,332,304 0.06
GBP 1,000,000 Goldman Sachs 7.25% 10/4/2028 1,318,921 0.02
USD 4,672,078 GoodLeap Sustainable Home Solutions Trust 2021-3 2.1% 20/5/2048 3,570,947 0.05
USD 3,373,596 GoodLeap Sustainable Home Solutions Trust 2021-5 2.31% 20/10/2048 2,605,370 0.04
USD 8,588,000 GoTo 55% 1/9/2027 5,031,572 0.07
USD 2,394,789 Government National Mortgage Association 0.519% 16/9/2053 33,899 0.00
USD 462,128 Government National Mortgage Association 0.618% 16/10/2056 12,082 0.00
USD 565,174 Government National Mortgage Association 0.679% 16/8/2057 16,168 0.00
USD 2,828,723 Government National Mortgage Association 0.77% 16/12/2057 103,752 0.00
USD 370,979 Government National Mortgage Association 0.923% 16/2/2050 8,629 0.00
USD 3,277,507 Government National Mortgage Association 2.5% 20/9/2050 428,876 0.01
USD 5,622,041 Government National Mortgage Association 2.5% 20/10/2050 662,947 0.01
USD 2,831,373 Government National Mortgage Association 2.5% 20/10/2050 372,007 0.01
USD 954,600 Government National Mortgage Association 2.5% 20/11/2050 125,148 0.00
USD 3,480,626 Government National Mortgage Association 2.5% 20/12/2050 458,546 0.01
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USD 1,538,901 Government National Mortgage Association 3% 20/8/2050 231,860 0.00
USD 1,497,560 Government National Mortgage Association 3% 20/4/2051 212,286 0.00
USD 25,089,161 Government National Mortgage Association 3% 20/5/2051 3,683,502 0.05
USD 2,685,284 Government National Mortgage Association 3% 20/6/2051 404,582 0.01
USD 13,521,407 Government National Mortgage Association 3% 20/8/2051 2,040,133 0.03
USD 2,074,515 Government National Mortgage Association 3% 20/12/2051 247123 0.00
USD 1,202,223 Government National Mortgage Association 3% 20/12/2051 143,639 0.00
USD 1,786,699 Government National Mortgage Association 3.5% 20/1/2051 300,050 0.00
USD 2,718,737 Government National Mortgage Association 3.5% 20/10/2051 427,836 0.01
USD 1,215,155 Government National Mortgage Association 3.5% 20/11/2051 166,672 0.00
USD 1,850,148 Government National Mortgage Association 4% 20/5/2051 357,760 0.01
USD 1,154,819 Government National Mortgage Association 4% 20/9/2051 183,141 0.00
USD 2,649,694 Government National Mortgage Association 4% 20/12/2051 417,405 0.01
USD 333,000 GrafTech Global Enterprises 9.875% 15/12/2028 323,137 0.00
USD 731,000 Grand Canyon University 3.25% 1/10/2023 721,862 0.01
USD 2,102,000 Grand Canyon University 5.125% 1/10/2028 1,899,788 0.03
EUR 316,000 Graphic Packaging International 2.625% 1/2/2029 302,668 0.00
USD 259,044 Greenpoint Manufactured Housing 8.29% 15/12/2029 257,537 0.00
USD 772,575 GreenPoint Mortgage Funding Trust 2006-AR2 6.43% 25/3/2036 681,471 0.01
USD 25,000,000 GS Mortgage II Series 2005-ROCK 0.395% 3/5/2032 94,765 0.00
USD 2,452,265 GS Mortgage II Series 2005-ROCK 5.366% 3/5/2032 2,375,679 0.03
USD 110,000 GS Mortgage Trust 2014-GC20 4.529% 10/4/2047 103,773 0.00
USD 730,000 GS Mortgage Trust 2015-590M 3.932% 10/10/2035 610,094 0.01
USD 1,455,000 GS Mortgage Trust 2015-GC32 4.554% 10/7/2048 1,303,940 0.02
USD 440,000 GS Mortgage Trust 2017-375H 3.591% 10/9/2037 390,257 0.01
USD 2,170,000 GS Mortgage Trust 2017-GPTX 2.856% 10/5/2034 1,586,812 0.02
USD 9,680,133 GSAA Home Equity Trust 2006-5 5.789% 25/3/2036 3,194,787 0.04
USD 417,260 GSAA Home Equity Trust 2007-2 5.917% 25/3/2037 83,142 0.00
USD 880,273 GSAMP Trust 2007-H1 5.829% 25/1/2047 451,562 0.01
USD 2,000,000 GSAMP Trust 2007-HSBC1 8.804% 25/2/2047 1,863,818 0.03
USD 756,860 GSMPS Mortgage Loan Trust 2005-RP1 5.779% 25/1/2035 640,272 0.01
USD 2,826,791 GSMPS Mortgage Loan Trust 2005-RP2 5.779% 25/3/2035 2,465,446 0.03
USD 725,054 GSMPS Mortgage Loan Trust 2006-RP1 5.779% 25/1/2036 587,771 0.01
USD 1,658,781 GSR Mortgage Loan Trust 2006-7F 6.5% 25/8/2036 595,040 0.01
USD 411,870 GSR Mortgage Loan Trust 2007-1F 5.5% 25/1/2037 529,165 0.01
USD 3,940,246 GSR Mortgage Loan Trust 2007-OA2 2.929% 25/6/2047 2,526,296 0.04
USD 2,377,000 GXO Logistics 2.65% 15/7/2031 1,862,928 0.03
USD 6,820,249 HarborView Mortgage Loan Trust 2006-12 5.838% 19/12/2036 5,384,709 0.07
USD 362,316 HarborView Mortgage Loan Trust 2007-4 5.678% 19/7/2047 333,907 0.01
USD 2,800,000 Hays Consolidated Independent School District 4% 15/2/2047 2,611,637 0.04
USD 1,328,000 HCA 3.125% 15/3/2027 1,218,894 0.02
USD 1,400,000 HCA 35% 1/9/2030 1,223,542 0.02
USD 1,000,000 HCA 3.625% 15/3/2032 860,046 0.01
USD 4,700,000 HCA 4.5% 15/2/2027 4,540,891 0.06
USD 3,576,000 HCA 5.375% 1/2/2025 3,552,535 0.05
USD 2,045,000 HCA 5.875% 1/2/2029 2,055,698 0.03
USD 1,000,000 Healthpeak 1.35% 1/2/2027 876,549 0.01
USD 684,000 Healthpeak 5.25% 15/12/2032 660,531 0.01
USD 6,200,000 Home Depot 1.375% 15/3/2031 4,858,632 0.07
USD 3,000,000 Home Depot 2.95% 15/6/2029 2,722,275 0.04
USD 1,190,000 Home Equity Asset Trust 2006-3 6.029% 25/7/2036 1,073,454 0.01
USD 1,446,216 Home Equity Asset Trust 2007-1 5.729% 25/5/2037 1,105,906 0.02
USD 6,519,759 Home Equity Mortgage Loan Asset-Backed Trust Series INABS 2006-E 5.599% 25/4/2037 4,518,014 0.06
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USD 6,774,716 Home Equity Mortgage Loan Asset-Backed Trust Series INABS 2007-A 5.669% 25/4/2037 4,398,584 0.06
USD 262,607 Home Equity Mortgage Loan Asset-Backed Trust Series SPMD 2004-A 3.726% 25/7/2034 252,626 0.00
USD 204,000 Horizon Therapeutics USA 5.5% 1/8/2027 208,574 0.00

USD 2,073,000 Houston Galleria Mall Trust 2015-HGLR 3.982% 5/3/2037 1,879,710 0.03

USD 2,120,000 Howard Hughes 5.375% 1/8/2028 1,914,520 0.03

USD 65,000 iHeartCommunications 4.75% 15/1/2028 50,184 0.00
USD 98,000 iHeartCommunications 5.25% 15/8/2027 77858 0.00
USD 104,490 iHeartCommunications 6.375% 1/5/2026 91,192 0.00
USD 464,752 Impac Secured Assets Trust 2006-3 5.769% 25/11/2036 412,365 0.01

USD 1,210,000 IMT Trust 2017-APTS 3.478% 15/6/2034 1,175,445 0.02

USD 5,620,171 IMT Trust 2017-APTS 3.613% 15/6/2034 5,382,499 0.07

USD 2,669,820 IMT Trust 2017-APTS 3.613% 15/6/2034 2,578,946 0.04

USD 2,000,000 IMT Trust 2017-APTS 3.613% 15/6/2034 1,902,192 0.03
USD 370,000 Independence Plaza Trust 2018-INDP 3.911% 10/7/2035 344,486 0.01
USD 800,000 Independence Plaza Trust 2018-INDP 4.158% 10/7/2035 740,685 0.01

USD 2,317,513 IndyMac IMSC Mortgage Loan Trust 2007-HOA1 0% 25/7/2047 1,650 0.00
USD 434,749 IndyMac INDX Mortgage Loan Trust 2006-AR15 5.669% 25/7/2036 423924 0.01

USD 3,487,702 IndyMac INDX Mortgage Loan Trust 2006-AR35 5.789% 25/1/2037 3,077,213 0.04

USD 4,006,027 IndyMac INDX Mortgage Loan Trust 2007-AR19 3.689% 25/9/2037 2,736,443 0.04
USD 457,722 IndyMac INDX Mortgage Loan Trust 2007-FLX5 5.669% 25/8/2037 402,615 0.01

USD 2,785,000 Intercontinental Exchange 1.85% 15/9/2032 2,121,676 0.03

USD 1,500,000 Intercontinental Exchange 3.1% 15/9/2027 1,387,706 0.02
USD 200,000 IQVIA 5% 15/5/2027 192,299 0.00
USD 261,783 Irwin Home Equity Loan Trust 2006-3 6.53% 25/9/2037 243935 0.00

USD 73,742 Irwin Home Equity Loan Trust 2006-P1 5.709% 25/12/2036 70,736 0.00
USD 10,068,590 IXIS Real Estate Capital Trust 2007-HE1 5.659% 25/5/2037 2,421,714 0.03

USD 3,813,000 J.P. Morgan Chase Commercial Mortgage Trust 2016-NINE 2.949% 6/9/2038 3,217,425 0.04

USD 1,455,000 J.P. Morgan Chase Commercial Mortgage Trust 2018-AON 4.128% 5/7/2031 1,334,508 0.02

USD 4,428,722 J.P. Morgan Chase Commercial Mortgage Trust 2018-PHH 6.567% 15/6/2035 4,137,876 0.06

USD 1,270,000 JobsOhio Beverage System 3.985% 1/1/2029 1,237,536 0.02
USD 255,000 Johnson & Son 3.35% 30/9/2024 248,229 0.00
USD 186,384 JP Morgan Alternative Loan Trust 2007-A2 4.47% 25/5/2037 169,950 0.00

USD 2,321,741 JP Morgan Chase Commercial Mortgage Trust 2015-JP1 4.881% 15/1/2049 1,952,264 0.03

USD 10,620,000 JP Morgan Chase Commercial Mortgage Trust 2016-JP3 0.75% 15/8/2049 203,194 0.00
USD 217,929 JP Morgan Madison Avenue Trust Series 2014-1 9.652% 25/11/2024 215,157 0.00
USD 619,245 JP Morgan Mortgage Acquisition Trust 2006-CW1 5.834% 25/5/2036 594,650 0.01

USD 4,655,000 JP Morgan Mortgage Acquisition Trust 2007-CH1 4.589% 25/11/2036 4,557,849 0.06

USD 1,092,441 JPMBB Commercial Mortgage Trust 2014-C22 0.945% 15/9/2047 4,361 0.00
USD 837,772 JPMBB Commercial Mortgage Trust 2014-C23 0.737% 15/9/2047 3,235 0.00

USD 7,006,000 JPMBB Commercial Mortgage Trust 2015-C27 0.5% 15/2/2048 48,203 0.00

USD 1,139,081 JPMBB Commercial Mortgage Trust 2015-C29 0.692% 15/5/2048 8,271 0.00

USD 1,480,000 JPMBB Commercial Mortgage Trust 2015-C33 4.29% 15/12/2048 1,118,631 0.02

USD 1,198,000 JPMBB Commercial Mortgage Trust 2016-C1 4.359% 17/3/2049 981,754 0.01

USD 4,150,000 JPMDB Commercial Mortgage Trust 2016-C4 0.75% 15/12/2049 80,659 0.00
USD 312,000 JPMDB Commercial Mortgage Trust 2018-C8 4.421% 15/6/2051 278,222 0.00

GBP 2,600,000 JPMorgan Chase 0.991% 28/4/2026 3,041,956 0.04

EUR 2,900,000 JPMorgan Chase 1.638% 18/5/2028 2,886,531 0.04

USD 1,500,000 JPMorgan Chase 1.764% 19/11/2031 1,174,389 0.02

USD 1,709,000 JPMorgan Chase 2.083% 22/4/2026 1,606,894 0.02

USD 1,664,000 JPMorgan Chase 2.182% 1/6/2028 1,477,386 0.02

USD 1,125,000 JPMorgan Chase 2.739% 15/10/2030 963,904 0.01

USD 4,610,000 JPMorgan Chase 3.702% 6/5/2030 4,206,712 0.06

USD 5,465,000 JPMorgan Chase 4.08% 26/4/2026 5,328,839 0.07
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USD 12,611,000 JPMorgan Chase 4.323% 26/4/2028 12,113,768 0.17
USD 4,143,000 JPMorgan Chase 4.851% 25/7/2028 4,061,392 0.06
USD 4,455,000 JPMorgan Chase 6.577% 2/2/2037 3,836,269 0.05
USD 4,150,000 Keurig Dr Pepper 3.95% 15/4/2029 3,903,761 0.05
USD 4,135,000 Keurig Dr Pepper 4.597% 25/5/2028 4,036,639 0.06
USD 4,801,011 KeyCorp Student Loan Trust 2004-A 6.869% 28/7/2042 4,487,627 0.06
USD 4,900,135 KeyCorp Student Loan Trust 2005-A 6.844% 27/12/2038 4677418 0.06
USD 1,875,000 Kraft Heinz Foods 3.75% 1/4/2030 1,718,588 0.02

GBP 609,000 Kraft Heinz Foods 4.125% 1/7/2027 730,275 0.01
USD 1,325,000 Kraft Heinz Foods 4.25% 1/3/2031 1,241,728 0.02
EUR 1,840,000 Kronos International 3.75% 15/9/2025* 1,819,447 0.03
USD 1,796,402 Ladder Capital Commercial Mortgage 2013-GCP Mortgage Trust 1.322% 15/2/2036 72,670 0.00

USD 166,919 Lehman ABS Manufactured Housing Contract Trust 2002-A 0% 15/6/2033 155,004 0.00

USD 252,048 Lehman ABS Mortgage Loan Trust 2007-1 5.519% 25/6/2037 160,305 0.00

USD 718,341 Lehman Brothers Small Balance Commercial Mortgage Trust 2006-2 5.879% 25/9/2036 623,982 0.01

USD 29,069 Lehman Brothers Small Balance Commercial Mortgage Trust 2007-1 5.679% 25/3/2037 28,790 0.00
USD 6,294,000 Lehman Brothers Small Balance Commercial Mortgage Trust 2007-3 7.429% 25/10/2037 5,344,083 0.07

USD 896,955 Lehman XS Trust Series 2007-16N 7.329% 25/9/2047 1,125,260 0.02

USD 448426 Lehman XS Trust Series 2007-20N 7.729% 25/12/2037 451,446 0.01

USD 659,000 Level 3 Financing 3.4% 1/3/2027 603,355 0.01
EUR 2,992,000 Liberty Mutual 3.625% 23/5/2059 3,098,586 0.04
USD 5,928,000 Lions Gate Capital 5.5% 15/4/2029 3,587,946 0.05
USD 8,440,064 Loanpal Solar Loan 2.47% 20/12/2047 6,393,403 0.09
USD 2,691,557 Long Beach Mortgage Loan Trust 2006-5 5.729% 25/6,/2036 1,265,397 0.02

USD 732,375 Long Beach Mortgage Loan Trust 2006-6 5.729% 25/7/2036 292,372 0.00
USD 5,927,006 Long Beach Mortgage Loan Trust 2006-7 5.749% 25/8/2036 2,369,257 0.03
USD 1,850,000 Louisiana Public Facilities Authority 3% 15/5/2047 1,249,290 0.02
USD 2,310,000 Lowe’ s 1.7% 15/10/2030 1,834,977 0.02
USD 3,250,000 Lowe’ s 2.625% 1/4/2031 2,728944 0.04
USD 2,050,000 Lowe’ s 3.1% 3/5/2027 1,907,137 0.03
USD 2,251,000 Lowe’ s 3.35% 1/4/2027 2,117,930 0.03

USD 750,000 Lowe' s 3.75% 1/4/2032 671,906 0.01
USD 1,125,000 Lowe’ s 45% 15/4/2030 1,084,507 0.01

USD 807,000 Lowe' s 4.8% 1/4/2026 797,230 0.01

USD 190,177 LSTAR Commercial Mortgage Trust 2015-3 3.279% 20/4/2048 183,326 0.00
USD 1,912,685 LSTAR Commercial Mortgage Trust 2017-5 0.955% 10/3/2050 31,501 0.00
USD 1,885,000 Lyford Consolidated Independent School District 4% 15/8/2047 1,748,011 0.02
USD 3,192,000 M/1 Homes 4.95% 1/2/2028 2,963,619 0.04
USD 4,008,000 MAD Mortgage Trust 2017-330M 4.108% 15/8/2034 3,401,790 0.05
USD 3,529,000 MAD Mortgage Trust 2017-330M 4.167% 15/8/2034 2,709,833 0.04

USD 159,205 Madison Avenue Manufactured Housing Contract Trust 2002-A 8.679% 25/3/2032 159,234 0.00

USD 290,000 Massachusetts Housing Finance Agency 4.5% 1/12/2039 278,237 0.00
USD 3,520,000 Massachusetts School Building Authority 2.866% 15/10/2031 3,025,895 0.04
USD 2,545,000 Massachusetts School Building Authority 2.966% 15/10/2032 2,166,344 0.03
USD 1,401,845 Mastr Asset Backed Trust 2007-HE1 5.709% 25/5/2037 1,082,232 0.01

USD 308,436 MASTR Resecuritization Trust 2008-3 5.472% 25/8/2037 184,212 0.00

USD 237,373 Mastr Specialized Loan Trust 5.949% 25/6/2046 225,386 0.00

USD 143,000 Matador Resources 5.875% 15/9/2026 139,559 0.00
USD 7,007,000 Mauser Packaging Solutions 7.875% 15/8/2026 6,892,303 0.10

USD 11,511,000 Medline Borrower 3.875% 1/4/2029 10,031,475 0.14

USD 920,092 Merrill Lynch Alternative Note Asset Trust Series 2007-OAR2 5.849% 25/4/2037 834,358 0.01
USD 4,411,712 Merrill Lynch First Franklin Mortgage Loan Trust Series 2007-2 5.909% 25/5/2037 3,191,198 0.04
USD 4,204,934 Merrill Lynch First Franklin Mortgage Loan Trust Series 2007-H1 8.929% 25/10/2037 3,793,708 0.05
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USD 814,332 Merrill Lynch Mortgage Investors Trust Series 2006-RM3 5.609% 25/6/2037 185,992 0.00
USD 147,000 Metropolitan Life Global Funding I 1.875% 11/1/2027 131,285 0.00
USD 33,000 MGM Resorts International 4.625% 1/9/2026 31,115 0.00
USD 357,000 MGM Resorts International 55% 15/4/2027 340,604 0.00
USD 32,000 MGM Resorts International 5.75% 15/6/2025 31614 0.00
USD 1,876,000 Midwest Gaming Borrower / Midwest Gaming Finance 4.875% 1/5/2029 1,633,852 0.02
EUR 1,102,000 Moody’ s 0.95% 25/2/2030 1,007,317 0.01
EUR 1,600,000 Morgan Stanley 0.495% 26/10/2029 1,436,951 0.02
EUR 5,000,000 Morgan Stanley 1.102% 29/4/2033 4,174,004 0.06
USD 360,000 Morgan Stanley 1.512% 20/7/2027 319,442 0.00
USD 1,500,000 Morgan Stanley 1.794% 13/2/2032 1,154,804 0.02
USD 5,498,000 Morgan Stanley 2.475% 21/1/2028 4,959,052 0.07
USD 4,250,000 Morgan Stanley 2.699% 22/1/2031 3,577,629 0.05
EUR 10,500,000 Morgan Stanley 2.95% 7/5/2032 10,334,076 0.15
USD 1,200,000 Morgan Stanley 3.622% 1/4/2031 1,066,632 0.01
USD 8,706,000 Morgan Stanley 4.21% 20/4/2028 8,322,848 0.12
USD 375,000 Morgan Stanley 4.431% 23/1/2030 355,517 0.01
EUR 2,700,000 Morgan Stanley 4.656% 2/3/2029 2,961,458 0.04
USD 4,034,000 Morgan Stanley 5.05% 28/1/2027 3,988,393 0.06
USD 700,000 Morgan Stanley 5.449% 20/7/2029 695,131 0.01
USD 2,230,457 Morgan Stanley ABS Capital I Trust 2005-HE5 6.299% 25/9/2035 1,833,947 0.03
USD 286,246 Morgan Stanley ABS Capital I Trust 2007-SEA1 9.229% 25/2/2047 261,577 0.00
USD 3,765,000 Morgan Stanley Bank 4.754% 21/4/2026 3,711,866 0.05
USD 1,862,000 Morgan Stanley Bank 5.479% 16/7/2025 1,862,608 0.03
USD 3,654,543 Morgan Stanley Bank of America Merrill Lynch Trust 2014 C19 1.328% 15/12/2047 54,205 0.00
USD 10,520,884 Morgan Stanley Bank of America Merrill Lynch Trust 2014 C19 1.328% 15/12/2047 140,706 0.00
USD 3,349,202 Morgan Stanley Bank of America Merrill Lynch Trust 2015-C21 0.41% 15/3/2048 14,055 0.00
USD 1,500,000 Morgan Stanley Bank of America Merrill Lynch Trust 2015-C24 4.468% 15/5/2048 1,372,635 0.02
USD 209,922 Morgan Stanley Bank of America Merrill Lynch Trust 2015-C25 4.668% 15/10/2048 186,687 0.00
USD 5,104,909 Morgan Stanley Bank of America Merrill Lynch Trust 2015-C26 1.452% 15/10/2048 125,385 0.00
USD 362,592 Morgan Stanley Capital I 2017-HR2 2.73% 15/12/2050 220,727 0.00
USD 2,519,058 Morgan Stanley Capital I Trust 2017-H1 2.307% 15/6/2050 171,956 0.00
USD 1,617,856 Morgan Stanley Capital I Trust 2017-H1 4.281% 15/6/2050 1,283,002 0.02
USD 2,754,000 Morgan Stanley Capital T Trust 2018-MP 4.419% 11/7/2040 1,866,398 0.03
USD 225,000 Morgan Stanley Capital I Trust 2018-MP 4.419% 11/7/2040 194,223 0.00
USD 690,000 Morgan Stanley Capital I Trust 2018-SUN 6.58% 15/7/2035 685,698 0.01
USD 1,213,000 Morgan Stanley Capital I Trust 2018-SUN 6.88% 15/7/2035 1,202,309 0.02
USD 23,000 Morgan Stanley Capital I Trust 2018-SUN 8.23% 15/7/2035 22,610 0.00
USD 702,064 Morgan Stanley Home Equity Loan Trust 2006-3 5.749% 25/4/2036 505,076 0.01
USD 1,423,782 Morgan Stanley Resecuritization Trust 2013-R7 5.732% 26/12/2046 1,308,259 0.02
USD 630,775 Morgan Stanley Residential Mortgage Loan Trust 2014-1 6.683% 25/6/2044 615,605 0.01
USD 1,840,005 Mortgage Loan Resecuritization Trust 5.773% 16/4/2036 1,760,853 0.02
USD 1,438,113 Mosaic Solar Loan Trust 2018-1 4.01% 22/6/2043 1,309,421 0.02
USD 3,630,899 Mosaic Solar Loan Trust 2018-2-GS 4.2% 22/2/2044 3275913 0.05
USD 606,009 Mosaic Solar Loan Trust 2018-2-GS 5.97% 22/2/2044 507,040 0.01
USD 4,536,640 Mosaic Solar Loan Trust 2019-1 4.37% 21/12/2043 4,155,538 0.06
USD 861,017 Mosaic Solar Loan Trust 2022-2 4.38% 21/1/2053 800,425 0.01
USD 4,307,077 MSCG Trust 2018-SELF 7.508% 15/10/2037 4,216,432 0.06
USD 402,103 MSCG Trust 2018-SELF 8.408% 15/10/2037 394,659 0.01
USD 422,740 Multi Security Asset Trust Commercial Mortgage-Backed Pass-Through 4.78% 28/11/2035 284,028 0.00
USD 1,425,233 NACC Reperforming Loan REMIC Trust 2004-R1 6.5% 25/3/2034 1,214,898 0.02
USD 327,234 NACC Reperforming Loan REMIC Trust 2004-R1 7.5% 25/3/2034 288,378 0.00
EUR 2,080,000 Nasdaq 4.5% 15/2/2032 2,296,133 0.03
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USD 1,390,000 Nasdaq 5.35% 28/6/2028 1,388,523 0.02
USD 878,000 Nasdaq 5.65% 28/6/2025 878,740 0.01
EUR 783,000 National Grid North America 1.054% 20/1/2031 682,201 0.01

USD 1,620,000 Nationstar Home Equity Loan Trust 2007-B 5.839% 25/4/2037 1,460,470 0.02

USD 1,680,000 Nationstar Mortgage 5.125% 15/12/2030 1,419,293 0.02

USD 1,832,000 Nationstar Mortgage 5.5% 15/8/2028 1,666,891 0.02
USD 794,000 Nationstar Mortgage 5.75% 15/11/2031 681,705 0.01
USD 648,000 Nationstar Mortgage 6% 15/1/2027 617,810 0.01
USD 188563 Natixis Commercial Mortgage Trust 2018-FL1 6.375% 15/6/2035 182,022 0.00

USD 2,882,000 Navient Private Education Loan Trust 2014-A 3.5% 15/8/2044 2,659,262 0.04

USD 2,174,000 Navient Private Education Loan Trust 2015-A 3.5% 15/12/2044 1,932,938 0.03

USD 1,200,000 Navient Private Education Loan Trust 2020-A 3.16% 15/11/2068 1,007,335 0.01

USD 2,110,000 Navient Private Education Refi Loan Trust 2020-H 2.95% 15/4/2069 1,575,303 0.02
USD 700,000 Netflix 4.875% 15/4/2028 689,035 0.01
USD 700,000 Netflix 5.875% 15/2/2025 703,769 0.01

USD 2,000,000 Netflix 5.875% 15/11/2028 2,059,148 0.03

USD 3,396,243 New Century Home Equity Loan Trust Series 2005-B 6.149% 25/10/2035 3,267,023 0.05

USD 2,663,773 New Century Home Equity Loan Trust Series 2005-C 6.104% 25/12/2035 2,122,639 0.03
USD 639,000 New Home 8.25% 15/10/2027 612,005 0.01

USD 1,155,000 New Jersey Health Care Facilities Financing Authority 3% 1/7/2051 781,820 0.01

USD 1,150,000 New Jersey Transportation Trust Fund Authority 5.754% 15/12/2028 1,164,601 0.02

USD 1,515,000 New York City Municipal Water Finance Authority 544% 15/6/2043 1,569,039 0.02
USD 435,000 New York City Municipal Water Finance Authority 5.75% 15/6/2041 461,923 0.01

GBP 1,170,000 New York Life Global Funding 4.35% 16/9/2025 1,435,890 0.02

USD 1,245,000 New York State Urban Development 3.32% 15/3/2029 1,155,448 0.02

USD 1,480,000 New York State Urban Development 4% 15/3/2038 1,477,085 0.02

USD 1,224,000 Nexstar Media 4.75% 1/11/2028 1,075,263 0.02
USD 737,000 Nexstar Media 5.625% 15/7/2027 693,566 0.01

USD 1,500,000 NextEra Energy Capital 1.9% 15/6/2028 1,287,894 0.02

USD 1,075,000 NextEra Energy Capital 4.625% 15/7/2027 1,047,960 0.01

USD 2,960,000 NextEra Energy Capital 5.749% 1/9/2025 2,968,464 0.04
USD 711,000 NextEra Energy Capital 6.051% 1/3/2025 713,677 0.01
USD 179,872 Nomura Asset Acceptance Alternative Loan Trust Series 2001-R1A 7% 19/2/2030 172,701 0.00
USD 608,845 Nomura Asset Acceptance Alternative Loan Trust Series 2005-AP1 6.046% 25/2/2035 581,153 0.01
USD 443,543 Nomura Asset Acceptance Alternative Loan Trust Series 2006-AF1 7.134% 25/5/2036 87,830 0.00

USD 67,531 Nomura Asset Acceptance Alternative Loan Trust Series 2006-S5 5.829% 25/10/2036 77177 0.00

USD 1,354,049 Nomura Asset Acceptance Alternative Loan Trust Series 2007-2 5.849% 25/6/2037 1,180,501 0.02

USD 1,669,000 Norfolk Southern 5.05% 1/8/2030 1,650,929 0.02

USD 1,189,000 Northern Oil and Gas 8.75% 15/6/2031 1,215,438 0.02

USD 4,395,000 Northern States Power 2.9% 1/3/2050 2,899,199 0.04

USD 4,835,000 NVIDIA 2.85% 1/4/2030 4,340,419 0.06
USD 456,876 Oakwood Mortgage Investors 5.26% 15/1/2019 197,607 0.00
USD 379,929 Oakwood Mortgage Investors 6.93% 15/9/2031 203,837 0.00
USD 896,453 Oakwood Mortgage Investors 7.475% 15/8/2027 726,452 0.01

USD 28,148,566 Olympic Tower 2017-OT Mortgage Trust 0.511% 10/5/2039 357,003 0.01

USD 2,232,301 Olympic Tower 2017-OT Mortgage Trust 4.077% 10/5/2039 1,537,013 0.02

USD 1,142,000 Olympus Water US 7.125% 1/10/2027 1,068,567 0.01

EUR 2,656,000 Olympus Water US 9.625% 15/11/2028 2,886,572 0.04

USD 5,950,000 Olympus Water US 9.75% 15/11/2028 5,999,040 0.08

USD 1,800,000 Oncor Electric Delivery 2.75% 15/5/2030 1,556,243 0.02

USD 1,585,000 Oncor Electric Delivery 4.3% 15/5/2028 1,535,602 0.02

USD 2,200,000 Oncor Electric Delivery 4.6% 1/6/2052 1,962,735 0.03

USD 2,340,000 Oncor Electric Delivery 5.75% 15/3/2029 2,409,720 0.03
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USD 41,869,799 One Market Plaza Trust 2017-1MKT 0% 10/2/2032 1,407 0.00
USD 8,776,000 One Market Plaza Trust 2017-1MKT 0.218% 10/2/2032 22,908 0.00
USD 1,989,000 OneMain Financial Issuance Trust 2019-2 3.14% 14/10/2036 1,825,493 0.03
USD 3,870,000 OneMain Financial Issuance Trust 2019-2 4.05% 14/10/2036 3,332,437 0.05
USD 1,270,000 OneMain Financial Issuance Trust 2020-2 2.76% 14/9/2035 1,104,148 0.02
USD 3,210,000 OneMain Financial Issuance Trust 2020-2 3.45% 14/9/2035 2,757,191 0.04

USD 450,000 OneMain Financial Issuance Trust 2021-1 2.22% 16/6/2036 376,850 0.01
USD 3,831,000 OneMain Financial Issuance Trust 2021-1 5.94% 16/6/2036 3,750,804 0.05
USD 2,000,000 Option One Mortgage Loan Trust 2005-4 Asset-Backed Certificates Series 2005-4 6.164% 25/11/2035 1,639,517 0.02
USD 1,950,000 Option One Mortgage Loan Trust 2007-CP1 5.639% 25/3/2037 1,579,863 0.02
USD 4,573,183 Option One Mortgage Loan Trust 2007-FXD1 5.866% 25/1/2037 3,664,084 0.05
USD 4,919,337 Option One Mortgage Loan Trust 2007-FXD1 5.866% 25/1/2037 4,053,083 0.06
USD 1,869,375 Option One Mortgage Loan Trust 2007-FXD2 5.82% 25/3/2037 1,623,592 0.02
USD 2,000,000 Oracle 1.65% 25/3/2026 1,821,562 0.03
USD 1,000,000 Oracle 2.3% 25/3/2028 879,805 0.01
USD 1,500,000 Oracle 2.875% 25/3/2031 1,267,753 0.02
USD 1,400,000 Oracle 2.95% 1/4/2030 1,212,854 0.02
USD 2,974,000 Oracle 4.9% 6/2/2033 2,841,708 0.04
USD 2,115,000 Oracle 6.25% 9/11/2032 2,212,426 0.03

USD 730,530 Oregon School Boards Association 4.759% 30/6/2028 719,019 0.01
USD 1,910,000 Oregon School Boards Association 5.55% 30/6/2028 1,927,478 0.03
EUR 1,200,000 Organon & Co / Organon Foreign Debt Co-Issuer 2.875% 30/4/2028* 1,158,526 0.02

USD 422,494 Origen Manufactured Housing Contract Trust 2001-A 7.82% 15/3/2032 404,503 0.01

USD 555,314 Origen Manufactured Housing Contract Trust 2007-B 6.625% 15/10/2037 540,641 0.01

USD 65,000 Outfront Media Capital / Outfront Media Capital 4.625% 15/3/2030 52,894 0.00
USD 85,000 Outfront Media Capital / Outfront Media Capital 5% 15/8/2027 77,014 0.00
USD 1,323,094 Ownit Mortgage Loan Trust Series 2006-2 6.5% 25/1/2037 1,136,055 0.02
USD 72,000 Pacific Gas and Electric 3.25% 16/2/2024 71,120 0.00

USD 150,000 Pacific Gas and Electric 3.5% 1/8/2050 94,590 0.00
USD 1,750,000 Pacific Gas and Electric 4.95% 1/7/2050 1,358,960 0.02

USD 695,000 Pacific Gas and Electric 6.1% 15/1/2029 686,612 0.01

USD 641,000 Pacific Gas and Electric 6.4% 15/6/2033 634,439 0.01

USD 500,000 Palomino Funding Trust I 7.233% 17/5/2028 506,433 0.01
USD 3,206,000 Paramount Global 6.375% 30/3/2062 2,651,843 0.04
USD 2,627,000 Park Intermediate / PK Domestic Property / PK Finance Co-Issuer 4.875% 15/5/2029 2,281,288 0.03
USD 3,060,000 Parker-Hannifin 3.25% 14/6/2029 2,765,215 0.04
USD 2,675,000 Parker-Hannifin 3.65% 15/6/2024 2,629,481 0.04

USD 78,000 PDC Energy 5.75% 15/5/2026 77951 0.00
USD 1,500,000 PECO Energy 3% 15/9/2049 1,001,729 0.01
USD 1,350,000 PECO Energy 4.6% 15/5/2052 1,186,336 0.02

USD 858,000 Penske Truck Leasing / PTL Finance 4% 15/7/2025 826,510 0.01
USD 2,045,000 Penske Truck Leasing / PTL Finance 5.55% 1/5/2028 2,004,517 0.03

USD 453,000 Periama 5.95% 19/4/2026 432,053 0.01

USD 10,347,000 Permian Resources Operating 5.375% 15/1/2026 10,025,197 0.14

USD 677,000 Permian Resources Operating 5.875% 1/7/2029 655,170 0.01
USD 1,448,000 Permian Resources Operating 6.875% 1/4/2027 1,439,958 0.02

USD 379,000 Permian Resources Operating 7.75% 15/2/2026 383,275 0.00
USD 1,200,000 Pfizer 2.55% 28/5/2040 861,179 0.01
USD 1,360,000 Pfizer 2.625% 1/4/2030 1,636,220 0.02
USD 2,622,000 Pilgrim’ s Pride 6.25% 1/7/2033 2,606,191 0.04
USD 7,020,000 Pitney Bowes 6.875% 15/3/2027* 5,323,968 0.07
USD 1,650,000 PNC Financial Services 5.068% 24/1/2034 1,567,618 0.02
USD 3,060,000 PNC Financial Services 5.939% 18/8/2034 3,093,594 0.04
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USD 1,300,000 PPG Industries 1.2% 15/3/2026 1,172,917 0.02
USD 153,592 Prime Mortgage Trust 2006-DR1 5.5% 25/5/2035 125878 0.00
USD 612,000 Prologis 2.25% 15/1/2032 491,528 0.01

USD 1,561,000 Prologis 4.625% 15/1/2033 1,498,328 0.02

USD 1,853,000 Prologis 4.875% 15/6/2028 1,831,230 0.03

USD 2,912,637 PRPM 2020-4 2.951% 25/10/2025 2,865,011 0.04
USD 550,000 Public Service Electric and Gas 4.65% 15/3/2033 533,358 0.01
USD 671,000 Rain Carbon 12.25% 1/9/2029 693,807 0.01
USD 569,907 RALI Series 2007-QH9 Trust 5.654% 25/11/2037 456,994 0.01
USD 783,166 RAMP Series 2004-RS7 Trust 4.681% 25/7/2034 608,018 0.01

USD 4,428,000 Rand Parent 8.5% 15/2/2030 4,227,253 0.06

USD 2,733,088 RASC Series 2006-EMX9 Trust 5.909% 25/11/2036 2,168,244 0.03

USD 17,796,697 Ready Capital Mortgage Financing 2022-FL10 7.867% 25/10/2039 17,809,092 0.25

USD 3,692,661 Ready Capital Mortgage Financing 2022-FL9 7.782% 25/6/2037 3,699,755 0.05

EUR 1,300,000 Realty Income 5.125% 6/7/2034 1,414,470 0.02

USD 2,635,000 Regal Rexnord 6.05% 15/2/2026 2,622,049 0.04

USD 61,953 Reperforming Loan REMIC Trust 2005-R3 5.829% 25/9/2035 53,125 0.00

USD 1,500,000 Republic Services 2.5% 15/8/2024 1,453,877 0.02
USD 750,000 Republic Services 2.9% 1/7/2026 704,898 0.01
USD 750,000 Republic Services 3.375% 15/11/2027 697,183 0.01
USD 987,000 Republic Services 4.875% 1/4/2029 972,655 0.01
USD 935,151 Residential Asset Securitization Trust 2005-A5 5.5% 25/5/2035 613911 0.01

USD 2,341,488 RFMSI Series 2006-SA2 Trust 5.341% 25/8/2036 1,663,315 0.02
USD 227,000 RHP Hotel Properties / RHP Finance 4.75% 15/10/2027 210,763 0.00

USD 2,175,000 RingCentral 8.5% 15/8/2030 2,145,779 0.03

USD 3,244,000 Rocket Mortgage / Rocket Mortgage Co-Issuer 2.875% 15/10/2026 2,886,349 0.04

USD 3,312,000 Rocket Mortgage / Rocket Mortgage Co-Issuer 3.625% 1/3/2029 2825763 0.04
USD 710,000 Rocket Mortgage / Rocket Mortgage Co-Issuer 3.875% 1/3/2031 575,936 0.01

USD 1,000,000 Roper Technologies 2.95% 15/9/2029 883,247 0.01

USD 1,000,000 Roper Technologies 3.8% 15/12/2026 954,102 0.01

USD 1,070,000 Rutgers The State University of New Jersey 3.27% 1/5/2043 819,359 0.01

USD 2,727,000 Sabre GLBL 7.375% 1/9/2025 2,683,125 0.04
USD 466,000 Sabre GLBL 9.25% 15/4/2025 459,531 0.01

USD 1,889,000 Sabre GLBL 11.25% 15/12/2027 1,802,033 0.03

USD 2,345,000 San Diego County Water Authority 5% 1/5/2052 2,525,628 0.04

USD 1,879,000 San Diego Gas & Electric 4.95% 15/8/2028 1,861,148 0.03

USD 1,800,000 Sanger Independent School District 4% 15/8/2047 1,668,804 0.02
USD 372,000 Sasol Financing USA 4.375% 18/9/2026 333,370 0.00

USD 3,762,000 Sasol Financing USA 5.875% 27/3/2024* 3,721,954 0.05

USD 1,499,000 Sasol Financing USA 6.5% 27/9/2028 1,360,725 0.02

USD 2,750,000 Sasol Financing USA 8.75% 3/5/2029* 2,698,438 0.04

EUR 1,446,000 SCIL 1V / SCIL USA 9.5% 15/7/2028* 1,596,764 0.02

USD 3,636,833 Seasoned Credit Risk Transfer Trust Series 2017-3 0% 25/7/2056 383,608 0.01

USD 4,545,646 Seasoned Credit Risk Transfer Trust Series 2017-3 0.954% 25/7/2056 557,020 0.01
USD 485,780 Seasoned Credit Risk Transfer Trust Series 2018-1 3.326% 25/5/2057 186,639 0.00
USD 170,000 Securitized Asset Backed Receivables Trust 2006-OP1 6.434% 25/10/2035 124,158 0.00
USD 560,520 Securitized Asset Backed Receivables Trust 2007-BR1 5.649% 25/2/2037 237,768 0.00

USD 5,974,716 Securitized Asset Backed Receivables Trust 2007-BR1 5.969% 25/2/2037 2,534,248 0.04

USD 6,005,000 Select Medical 6.25% 15/8/2026 5,952,742 0.08

USD 1,401,000 Sempra 3.7% 1/4/2029 1,278,381 0.02
USD 892,000 Service Properties Trust 4.35% 1/10/2024 858,876 0.01
USD 857,000 Service Properties Trust 4.5% 15/3/2025 812,661 0.01
USD 395,000 Service Properties Trust 55% 15/12/2027 349,904 0.00
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USD 2,337,000 Service Properties Trust 7.5% 15/9/2025 2,320,481 0.03
USD 5,966,400 Sesac Finance 5.216% 25/7/2049 5,655,221 0.08
USD 1,251,952 SG Mortgage Trust 2006-FRE2 5.749% 25/7/2036 264,526 0.00
USD 1,000,000 Sherwin-Williams 3.45% 1/8/2025 962,561 0.01
USD 360,000 Sherwin-Williams 3.95% 15/1/2026 348,346 0.00
USD 1,374,000 SierraCol Energy Andina 6% 15/6/2028 1,038,277 0.01
USD 395,000 Sirius XM Radio 5% 1/8/2027 364,747 0.01
USD 217,000 Sirius XM Radio 5.5% 1/7/2029 195,743 0.00
USD 5,917,263 SLM Private Education Loan Trust 2010-C 10.175% 15/10/2041 6,262,085 0.09
USD 1,485,000 SMB Private Education Loan Trust 2014-A 45% 15/9/2045 1,265,301 0.02
USD 6,689,000 SMB Private Education Loan Trust 2015-B 3.5% 17/12/2040 6,414,277 0.09
USD 1,910,000 SMB Private Education Loan Trust 2015-C 3.5% 15/9/2043 1,831,307 0.03
USD 1,800,000 SMB Private Education Loan Trust 2020-A 3% 15/8/2045 1,531,202 0.02
USD 3,410,000 SMB Private Education Loan Trust 2020-PT-A 2.5% 15/9/2054 2,699,169 0.04
USD 1,290,000 SMB Private Education Loan Trust 2020-PT-A 3.2% 15/9/2054 1,042,704 0.01
USD 3,600,000 SMB Private Education Loan Trust 2020-PTB 2.5% 15/9/2054 2,871,657 0.04
USD 7,136,406 SMB Private Education Loan Trust 2021-A 2.99% 15/1/2053 5,937,297 0.08
USD 1,983,036 SMB Private Education Loan Trust 2021-A 3.86% 15/1/2053 1,794,996 0.02
USD 1,362,329 SMB Private Education Loan Trust 2021-A 3.86% 15/1/2053 1,224,447 0.02
USD 813,000 Sofi Professional Loan Program 2018-A 3.61% 25/2/2042 727884 0.01
USD 437,000 Sofi Professional Loan Program 2018-B Trust 3.83% 25/8/2047 393,893 0.01
USD 248,000 Sofi Professional Loan Program 2018-D Trust 4.14% 25/2/2048 221,409 0.00
USD 28,859 Soundview Home Loan Trust 2004-WMCI 6.224% 25/1/2035 26,974 0.00
EUR 9,787,000 Southern 1.875% 15/9/2081 8,422,642 0.12
USD 2,235,000 Southern California Edison 2.75% 1/2/2032 1,848,933 0.02
USD 620,000 Southern California Edison 2.85% 1/8/2029 545,321 0.01
USD 1,650,000 Southern California Edison 3.65% 1/6/2051 1,180,382 0.02
USD 1,900,000 Southern California Edison 4.7% 1/6/2027 1,867,529 0.03
USD 1,000,000 Southern California Edison 5.3% 1/3/2028 1,002,786 0.01
USD 955,000 Southern California Edison 5.95% 1/11/2032 990,529 0.01
EUR 1,300,000 Southern Power 1.85% 20/6/2026* 1,333,598 0.02
USD 3,643,000 Spirit AeroSystems 7.5% 15/4/2025 3,600,042 0.05
USD 630,000 Spirit AeroSystems 9.375% 30/11/2029 656,195 0.01
USD 6,489,000 Sprint 7.875% 15/9/2023 6,484,685 0.09
USD 1,299,375 Sprint Spectrum / Sprint Spectrum II / Sprint Spectrum IIT 4.738% 20/3/2025 1,286,179 0.02
USD 356,250 Sprint Spectrum / Sprint Spectrum II / Sprint Spectrum IIT 5.152% 20/3/2028 353,084 0.01
USD 1,155,000 State of California 7.3% 1/10/2039 1,367,401 0.02
USD 630,000 State of California 7.35% 1/11/2039 749,359 0.01
USD 580,000 State of California 7.5% 1/4/2034 693,998 0.01
USD 1,300,000 State of California 7.55% 1/4/2039 1,597,187 0.02
USD 1,695,000 State of Georgia 4% 1/7/2040 1,722,468 0.02
USD 1,695,000 State of Georgia 4% 1/7/2041 1,716,100 0.02
USD 1,885,000 State of Minnesota 4% 1/9/2038 1,920,096 0.03
USD 3,080,000 State of New York 2.8% 15/2/2032 2,660,069 0.04
USD 955,000 State of Ohio 5% 1/3/2039 1,041,684 0.01
USD 1,070,000 State of Oregon 5.892% 1/6/2027 1,089,815 0.02
USD 4,564,000 State Street 6.552% 15/6/2047 3,729,226 0.05
USD 3,000,000 Steel Dynamics 3.25% 15/10/2050 1,939,152 0.03
USD 3,815,000 Steel Dynamics 3.45% 15/4/2030 3,386,744 0.05
USD 297,000 Stem 0.5% 1/12/2028 181,332 0.00
USD 776,098 Structured Adjustable Rate Mortgage Loan Trust 3.875% 25/4/2036 468,182 0.01
USD 542,510 Structured Asset Mortgage Investments II Trust 2006-AR2 5.889% 25/2/2036 463,544 0.01
USD 276,900 Structured Asset Mortgage Investments II Trust 2006-AR5 5.849% 25/5/2046 186,473 0.00
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USD 3,806,846 Structured Asset Mortgage Loan Trust Series 2006-RF3 6% 25/10/2036 2,153,197 0.03
USD 2,407,258 Structured Asset Mortgage Loan Trust Series 2006-RF4 6% 25/10/2036 1,338,402 0.02
USD 200,000 Summer BC Bidco B 55% 31/10/2026 173778 0.00
USD 760,000 Sumter Landing Community Development District 4.172% 1/10/2047 668,688 0.01
USD 2,334,000 Sunoco / Sunoco Finance 4.5% 30/4/2030 2,081,791 0.03
USD 1,210,000 Sunoco / Sunoco Finance 5.875% 15/3/2028 1,172,723 0.02
USD 1,717,000 Taylor Morrison Communities 5.875% 15/6/2027 1,688,755 0.02
USD 424,000 TEGNA 4.625% 15/3/2028 380,761 0.01
USD 8,970,000 Tenet Healthcare 4.25% 1/6/2029 8,021,170 0.11
USD 4,095,000 Tenet Healthcare 4.375% 15/1/2030 3,631,976 0.05
USD 1,852,000 Tenet Healthcare 6.125% 15/6/2030 1,795,984 0.03
USD 2,125,000 Tenneco 8% 17/11/2028 1,748,578 0.02
USD 235,000 Tennessee Housing Development Agency 3.85% 1/7/2043 221975 0.00
USD 190,000 Tennessee Housing Development Agency 3.95% 1/1/2049 180,311 0.00
USD 1,700,000 Texas A&M University 2.836% 15/5/2027 1,598,235 0.02
USD 936,002 Thornburg Mortgage Trust 2006-3 3.58% 25/6/2046 630,282 0.01
USD 29,577 Thornburg Mortgage Trust 2007-3 7.376% 25/6/2047 283813 0.00
USD 2,612,000 TK Elevator US Newco 5.25% 15/7/2027 2,460,853 0.03
USD 2,000,000 T-Mobile USA 1.5% 15/2/2026 1,821,693 0.03
USD 1,000,000 T-Mobile USA 2.05% 15/2/2028 872,523 0.01
USD 1,750,000 T-Mobile USA 2.4% 15/3/2029 1,502,761 0.02
USD 1,500,000 T-Mobile USA 2.7% 15/3/2032 1,221,702 0.02
USD 1,500,000 T-Mobile USA 2.875% 15/2/2031 1,260,708 0.02
USD 5,415,000 T-Mobile USA 3.375% 15/4/2029 4,855,310 0.07
USD 1,125,000 T-Mobile USA 35% 15/4/2031 982,694 0.01
USD 1,700,000 T-Mobile USA 3.75% 15/4/2027 1,610,310 0.02
USD 4,290,000 T-Mobile USA 3.875% 15/4/2030 3912765 0.05
USD 2,715,000 Tobacco Settlement Financing 6.706% 1/6/2046 2,323.839 0.03
USD 1,610,620 Topaz Solar Farms 5.75% 30/9/2039 1,524,444 0.02
USD 555,000 Toyota Motor Credit 3.05% 22/3/2027 520,612 0.01
USD 2,085,000 Toyota Motor Credit 4.45% 18/5/2026 2,055,100 0.03
USD 3,195,000 Tri Pointe Homes 5.25% 1/6/2027 3,046,372 0.04
USD 167,000 Tri Pointe Homes 5.7% 15/6/2028 158,025 0.00
USD 850,000 Tricon American Homes 2018-SFR1 Trust 4.564% 17/5/2037 819,657 0.01
USD 580,000 Tricon American Homes 2018-SFR1 Trust 4.96% 17/5/2037 561,360 0.01
USD 1,550,000 Truist Financial 5.867% 8/6/2034* 1,537,056 0.02
USD 2,675,000 Tyson Foods 3.95% 15/8/2024 2,627,315 0.04
USD 691,000 UBS Commercial Mortgage Trust 2018-C12 4.788% 15/8/2051 585,746 0.01
EUR 1,381,000 UGI International 2.5% 1/12/2029* 1,172,172 0.02
USD 132,000 United Rentals North America 55% 15/5/2027 129,515 0.00
USD 1,378,000 United States Treasury Bill 0% 14/11/2023 1,363,083 0.02
USD 13,020,000 United States Treasury Inflation Indexed Bonds 0.125% 15/4/2026 14,197,699 0.20
USD 3,424,200 United States Treasury Inflation Indexed Bonds 0.125% 15/10/2026 3,573,018 0.05
USD 8,076,300 United States Treasury Inflation Indexed Bonds 0.125% 15/4/2027 8,063,068 0.11
USD 105,415,900 United States Treasury Inflation Indexed Bonds 0.5% 15/4/2024* 124,776,243 1.73
USD 107,080,600 United States Treasury Inflation Indexed Bonds 0.625% 15/1/2024* 138,119,562 191
USD 35,904,000 United States Treasury Inflation Indexed Bonds 0.625% 15/7/2032 33,848,080 047
USD 1,524,200 United States Treasury Inflation Indexed Bonds 1.5% 15/2/2053 1,407,869 0.02
USD 33,173,100 United States Treasury Inflation Indexed Bonds 1.625% 15/10/2027* 33,486,284 0.46
USD 46,479,100 United States Treasury Note/Bond 1.125% 15/2/2031* 37,734,312 0.52
USD 15,484,500 United States Treasury Note/Bond 1.125% 15/5/2040 9,594,341 0.13
USD 163,874,400 United States Treasury Note/Bond 1.25% 30/11/2026* 147,864,640 2.05
USD 46,464,500 United States Treasury Note/Bond 1.25% 31/12/2026* 41,867,056 0.58
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USD 14,306,600 United States Treasury Note/Bond 1.375% 15/11/2031* 11,589,464 0.16
USD 8,589,500 United States Treasury Note/Bond 1.625% 15/11/2050 4,973,857 0.07
USD 20,159,800 United States Treasury Note/Bond 1.75% 15/8/2041 13,555,891 0.19
USD 19,225,400 United States Treasury Note/Bond 1.875% 15/2/2041* 13,349,637 0.19
USD 7,385,700 United States Treasury Note/Bond 1.875% 15/2/2051 4,560,381 0.06
USD 10,043,200 United States Treasury Note/Bond 2.25% 15/8/2049* 6,837,222 0.09
USD 31,898,500 United States Treasury Note/Bond 2.375% 15/5/2029 28,870,634 0.40
USD 13,926,000 United States Treasury Note/Bond 2.375% 15/2/2042* 10,357,462 0.14
USD 14,761,300 United States Treasury Note/Bond 2.375% 15/11/2049 10,328,874 0.14
USD 107,318,600 United States Treasury Note/Bond 2.625% 31/5/2027* 100,627,956 1.39
USD 19,130,800 United States Treasury Note/Bond 2.75% 31/7/2027 17,988,930 0.25
USD 10,379,800 United States Treasury Note/Bond 2.75% 15/8/2032 9,312,627 0.13
USD 382,655,700 United States Treasury Note/Bond 2.875% 15/5/2032* 347,603,841 481
USD 264,901,700 United States Treasury Note/Bond 2.875% 15/5/2052* 205,785,161 2.85
USD 567,700 United States Treasury Note/Bond 3% 15/8/2048 450,656 0.01
USD 10,804,300 United States Treasury Note/Bond 3% 15/8/2052* 8,617,695 0.12
USD 59,908,800 United States Treasury Note/Bond 3.125% 31/8/2027 57,105,256 0.79
USD 58,982,700 United States Treasury Note/Bond 3.25% 30/6/2027* 56,563,488 0.78
USD 34,771,300 United States Treasury Note/Bond 3.25% 15/5/2042* 29,687,356 041
USD 57,763,000 United States Treasury Note/Bond 4% 15/12/2025* 56,785,993 0.79
USD 15,457,300 United States Treasury Note/Bond 4% 15/11/2052 14,924,748 021
USD 1,632,000 United States Treasury Note/Bond 4.125% 15/8/2053 1,610,963 0.02
USD 43,600,000 United States Treasury Note/Bond 4.25% 30/9/2024* 43,098,114 0.60
USD 39,300 United States Treasury Note/Bond 4.625% 28/2/2025 39,007 0.00
USD 4,336,000 United Wholesale Mortgage 5.5% 15/11/2025 4,648,850 0.06
USD 2,010,000 UnitedHealth 2.3% 15/5/2031 1,680,534 0.02
USD 1,600,000 UnitedHealth 3.375% 15/4/2027 1,516,688 0.02
USD 1,942,000 UnitedHealth 3.875% 15/12/2028 1,859,244 0.03
USD 1,500,000 UnitedHealth 4.2% 15/5/2032 1,417,627 0.02
USD 6,150,000 UnitedHealth 4.25% 15/1/2029 5,959,570 0.08
USD 6,900,000 UnitedHealth 5.35% 15/2/2033 7,086,521 0.10
USD 2,916,000 Uniti Group / Uniti Finance / CSL Capital 10.5% 15/2/2028 2,906,386 0.04
USD 1,095,000 University of California 5.77% 15/5/2043 1,150,350 0.02
USD 1,279,909 US Airways 2013-1 Class A Pass Through Trust 3.95% 15/11/2025 1,214,756 0.02
USD 1,550,000 US Bancorp 5.836% 12/6/2034 1,548,464 0.02
USD 656,540 Velocity Commercial Capital Loan Trust 2017-2 4.24% 25/11/2047 527,189 0.01
USD 109,684 Velocity Commercial Capital Loan Trust 2017-2 5% 25/11/2047 84,831 0.00
USD 111,795 Velocity Commercial Capital Loan Trust 2018-1 4.26% 25/4/2048 97,910 0.00
USD 6,220,000 Venture Global LNG 8.125% 1/6/2028 6,268,970 0.09
GBP 1,000,000 Verizon Communications 1.125% 3/11/2028 1,003,396 0.01
EUR 372,000 Verizon Communications 1.125% 19/9/2035 2833832 0.00
USD 2,315,000 Verizon Communications 1.68% 30/10/2030 2,199,388 0.03
USD 2,600,000 Verizon Communications 2.1% 22/3/2028 2,269,900 0.03
USD 1,500,000 Verizon Communications 2.355% 15/3/2032 1,186,559 0.02
USD 4,195,000 Verizon Communications 2.55% 21/3/2031 3,451,968 0.05
USD 202,000 Verizon Communications 2.625% 15/8/2026 187,783 0.00
USD 2,250,000 Verizon Communications 3.15% 22/3/2030 1,973,141 0.03
USD 1,000,000 Verizon Communications 3.875% 8/2/2029 932,924 0.01
USD 375,000 Verizon Communications 4.016% 3/12/2029 348,069 0.01
GBP 264,000 Verizon Communications 4.073% 18/6/2024 330,242 0.00
USD 687,000 Verizon Communications 4.125% 16/3/2027 661,589 0.01
USD 2,500,000 Verizon Communications 4.5% 10/8/2033 2,310435 0.03
USD 290,000 Viasat 5.625% 15/9/2025 273,393 0.00



2024476120 H

|
Ty ray 7 -J=)V R A YHh L ANTTV—(EF: BR Win)

PEROEESFIG IFRIC BT NTV D F e ld Z Dt DRFIME TS | SN TV 2 REA AL BIfiEE s S S O EHERE R (R E)

- s IREAll il RE L=
17%7ﬁ‘lﬁl f’ZW‘i (* }‘)I/> (%)
KEHEE)

USD 1,736,000 Viasat 5.625% 15/4/2027 1,551,468 0.02
USD 1,250,000 VICI Properties 4.95% 15/2/2030 1,176,919 0.02
USD 3,625,000 VICI Properties / VICI Note 3.5% 15/2/2025 34773830 0.05
USD 2,429,000 VICI Properties / VICI Note 3.75% 15/2/2027 2,230,077 0.03
USD 850,000 VICI Properties / VICI Note 3.875% 15/2/2029 748,208 0.01
USD 1,000,000 VICI Properties / VICI Note 4.125% 15/8/2030 875,988 0.01
USD 1,858,000 VICI Properties / VICI Note 4.25% 1/12/2026 1,751,081 0.02
USD 138,000 VICI Properties / VICI Note 4.5% 1/9/2026 130,745 0.00
USD 1,633,000 VICI Properties / VICI Note 4.625% 1/12/2029 1,474,840 0.02
USD 2,180,000 VICI Properties / VICI Note 5.625% 1/5/2024 2,164913 0.03
USD 207,000 VICI Properties / VICI Note 5.75% 1/2/2027 202,880 0.00
USD 5,790,000 Vistra Operations 3.55% 15/7/2024 5,635,695 0.08
USD 1,763,000 Vistra Operations 5% 31/7/2027 1,652,789 0.02
USD 1,750,000 Vistra Operations 5.125% 13/5/2025 1,705,769 0.02
USD 750,000 VMware 2.2% 15/8/2031 584,931 0.01
USD 1,800,000 VMware 4.65% 15/5/2027 1,749,594 0.02
USD 6,080,000 VMware 4.7% 15/5/2030 5,734,780 0.08
USD 13,644,268 Voyager OPTONE Delaware Trust 7.495% 25/2/2038 3,269,575 0.05
USD 1,200,000 Walt Disney 1.75% 30/8/2024 1,156,157 0.02
USD 3,000,000 Walt Disney 2% 1/9/2029 2,545,643 0.04
USD 750,000 Walt Disney 3.8% 22/3/2030 702,501 0.01
USD 4,188,154 WaMu Mortgage Pass-Through Certificates Series 2006-AR3 Trust 5.43% 25/2/2046 3,665,569 0.05
USD 520,891 WaMu Mortgage Pass-Through Certificates Series 2006-AR5 Trust 542% 25/6/2046 454,043 0.01
USD 1,583,047 WaMu Mortgage Pass-Through Certificates Series 2007-OA5 Trust 5.18% 25/6/2047 1,279,208 0.02
USD 1,201,000 Warnermedia 6.412% 15/3/2026 1,202,923 0.02
USD 5,500,000 Washington Health Care Facilities Authority 4% 1/10/2045 5,044,184 0.07
USD 745,012 Washington Mutual Mortgage Pass-Through Certificates WMALT Series 2005-9 Trust 55% 25/11/2035 511,912 0.01
USD 304,629 Washington Mutual Mortgage Pass-Through Certificates WMALT Series 2005-9 Trust 5.5% 25/11/2035 231,829 0.00
USD 595,319 Washington Mutual Mortgage Pass-Through Certificates WMALT Series 2006-1 Trust 6.5% 25/2/2036 478,247 0.01
USD 2,327,483 Washington Mutual Mortgage Pass-Through Certificates WMALT Series 20064 Trust 6% 25/4/2036 2,071,585 0.03
USD 196,460 Washington Mutual Mortgage Pass-Through Certificates WMALT Series 20064 Trust 6.85% 25/5/2036 157,489 0.00
USD 859,433 Washington Mutual Mortgage Pass-Through Certificates WMALT Series 2006-4 Trust 7% 25/5/2036 688,950 0.01
USD 3,998,951 Washington Mutual Mortgage Pass-Through Certificates WMALT Series 20069 Trust 4.298% 25/10/2036 1,270,424 0.02
USD 1,972,862 Washington Mutual Mortgage Pass-Through Certificates WMALT Series 2007-OA3 Trust 5.68% 25/4/2047 1,668,042 0.02
USD 3,608,302 Washington Mutural Asset-Backed Certificates WMABS Series 2006-HE4 Trust 5.789% 25/9/2036 1,006,787 0.01
USD 4,291,274 Washington Mutural Asset-Backed Certificates WMABS Series 2006-HE5 Trust 4.162% 25/10/2036 3,179,053 0.04
USD 2,500,000 Waste Management 1.15% 15/3/2028 2,109,454 0.03
USD 1,290,000 Waste Management 2% 1/6/2029 1,093,008 0.01
USD 3,090,000 Waste Management 4.875% 15/2/2034 3,014,988 0.04
USD 921,000 Weekley Homes / Weekley Finance 4.875% 15/9/2028 815,123 0.01
EUR 6,100,000 Wells Fargo 1.741% 4/5/2030 5750427 0.08
USD 1,500,000 Wells Fargo 2.572% 11/2/2031 1,252,519 0.02
GBP 2,400,000 Wells Fargo 3473% 26/4/2028 2,734,796 0.04
USD 2,602,000 Wells Fargo 4.808% 25/7/2028 2,523,374 0.04
USD 2,897,000 Wells Fargo 5.574% 25/7/2029 2,383,105 0.04
USD 572,513 Wells Fargo Commercial Mortgage Trust 2015-NXS4 4.224% 15/12/2048 528,319 0.01
USD 2,633,561 Wells Fargo Commercial Mortgage Trust 2016-BNK1 1.389% 15/8/2049 79,453 0.00
USD 448469 Wells Fargo Commercial Mortgage Trust 2016-NXS5 5.111% 15/1/2059 418,351 0.01
USD 1543418 Wells Fargo Commercial Mortgage Trust 2016-NXS5 5.144% 15/1/2059 1,364,733 0.02
USD 830,000 Wells Fargo Commercial Mortgage Trust 2017-C41 4.188% 15/11/2050 679,367 0.01
USD 960,000 Wells Fargo Commercial Mortgage Trust 2017-C42 4.002% 15/12/2050 795,766 0.01
USD 896,000 Wells Fargo Commercial Mortgage Trust 2018-1745 3.874% 15/6/2036 757875 0.01
USD 859,552 Wells Fargo Commercial Mortgage Trust 2018-C45 4.727% 15/6/2051 706,632 0.01
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USD 941,000 Wells Fargo Commercial Mortgage Trust 2018-C46 4.633% 15/8/2051 813,347 0.01
USD 1,675,000 Welltower 2.05% 15/1/2029 1,404,227 0.02
USD 3,615,000 Welltower 2.75% 15/1/2032 2,926,654 0.04
USD 1,500,000 Welltower 4.25% 15/4/2028 1418921 0.02

USD 496,178 WFRBS Commercial Mortgage Trust 2014-C24 4.204% 15/11/2047 460,728 0.01
USD 1,711,001 WinWater Mortgage Loan Trust 2014-3 3.978% 20/11/2044 1,521,498 0.02
USD 3,949,291 WinWater Mortgage Loan Trust 2015-5 3.752% 20/8/2045 2,465,029 0.03
USD 1,515,000 Wisconsin Health & Educational Facilities Authority 5% 15/11/2035 1,558,834 0.02

EUR 603,000 WMG Acquisition 2.25% 15/8/2031 526,201 0.01
USD 2,250,000 Workday 3.7% 1/4/2029 2,077,353 0.03
USD 2,685,000 WRKCo 3.9% 1/6/2028 2489977 0.03

USD 391,000 Wynn Las Vegas / Wynn Las Vegas Capital 5.25% 15/5/2027 369,999 0.00

USD 611,000 Wynn Las Vegas / Wynn Las Vegas Capital 5.5% 1/3/2025 603,252 0.01
USD 2,416,000 Wynn Resorts Finance / Wynn Resorts Capital 5.125% 1/10/2029 2,165,326 0.03
USD 7,845,000 Xerox 5% 15/8/2025 7487,150 0.10

USD 808,000 XHR 4.875% 1/6/2029 699,868 0.01

USD 699,000 XHR 6.375% 15/8/2025 691,061 0.01

3,741,465,951 51.79
IIWIT7A
USD 2,330,751 Uruguay Government International Bond 5.75% 28/10/2034* 2,503,821 0.03
At 6,272,948,921 86.33
aAR—Y v )b-R—)\—
I5V2R
USD 6,454,000 Societe Generale 0% 6/3/2024 6,263,139 0.09
R1Y
USD 8,815,000 Bayer 0% 1/9/2023 8,812,329 0.12
AALR
USD 4,430,000 UBS (London Branch) 0% 18/6/2024 4,225,386 0.06
USD 6,141,000 UBS (London Branch) 0% 25/6/2024 5,850,735 0.08
10,076,121 0.14
KE
USD 8,549,000 3M 0% 7/9/2023 8,538,977 0.12
USD 16,329,000 AT&T 0% 19/12/2023 16,045,190 0.22
USD 2,880,000 AT&T 0% 20/12/2023 2,829,474 0.04
USD 8,315,000 AT&T 0% 23/1/2024 8,611,584 0.12
USD 22,620,000 AT&T 0% 21/2/2024 21,990,159 0.30
USD 15,100,000 Crown Castle 0% 28/9/2023 15,028,951 021
USD 3,680,000 Enel Finance America 0% 6/9/2023 3,676,097 0.05
USD 5,585,000 General Motors 0% 22/1/2024 5,453,268 0.08
USD 3,355,000 General Motors 0% 23/1/2024 3,275,307 0.04
USD 6,924,000 General Motors 0% 25/1/2024 6,757,193 0.09
USD 6,350,000 General Motors Financial 0% 10/10/2023 6,308,691 0.09
USD 3,300,000 Global Payments 0% 25/9/2023 3,285,607 0.05
USD 10,000,000 Harley-Davidson Bank 0% 22/9/2023 9,963,788 0.14
USD 3,054,000 HSBC USA 0% 20/11/2023 3,015,239 0.04
USD 3,000,000 HSBC USA 0% 24/6/2024 2,849,977 0.04
USD 8,645,000 HSBC USA 0% 1/7/2024 8,201,901 0.11
USD 4,340,000 HSBC USA 0% 12/8/2024 4,085,427 0.06
USD 30,000,000 Ovintiv 0% 20/9/2023 29,898,395 041
USD 28,500,000 Walgreens Boots Alliance 0% 2/10/2023 28,343,354 0.39
188,158,579 2.60
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USD 13,820,000  Citibank (New York Branch) 5% 21/9/2023 13,814,869 0.19
USD 1,700,000  Mizuho Corporate Bank (New York Branch) 548% 4/1/2024 1,697.894 0.02
I e 15512.763 0.21
S T B &S Tw b 7213 2 oo B TG S Tw b
FEVETT R A A AT B & O Al AR 6,616,843.954 91.58
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83,783 ADLER 45,450 0.00
RE
97,804 Fanatics 7105461 0.10
110,969 Hawkeye 360 (Wts 7/7/2033) 500,470 0.01
17,614 Hawkeye 360 ATM (Wts 7/7/2033) 40,513 0.00
44,035 Hawkeye 360 MGR (Wts 7/7/2033) 198,598 0.00
344,760 Hawkeye 360 Series D1 3,109,735 0.04
134,037 Latch (Wts 4/6/2026) - 0.00
112,358 Lessen Series C 1,005,604 0.01
247879 Versa Networks (Wts 7/10/2032) 684,146 0.01
2,011,152 Versa Networks Series E 6,234,571 0.09
18,879,098 0.26
Wl A B LT 7 v M GEE 18,924,548 0.26
&35
N=a1—%
USD 8777 DGL2 9.125% 1/4/2024 - 0.00
HKD 348,254 REXLot 6% 28/4/2017 - 0.00
HKD 4,062,966 REXLot 4.5% 17/4/2019 64,755 0.00
64,755 0.00
TARVES
USD 4,065,000 ALM VII 0% 15/10/2116 1 0.00
&8
CNH 917,253 China City Construction International 5.35% 3/7/2017 - 0.00
AR
USD 116,050 Videocon Industries 2.8% 31/12/2020 - 0.00
EFZ#RE (International)
EUR 4,326,000 Natra Foods 0% 13/10/2029 4,547,037 0.06
RE
USD 9,177,700 American Airlines Pass Through Trust 3.5% 15/12/2027 8,558,205 0.12
USD 814,000 American Airlines Pass Through Trust 4% 15/12/2025 798,778 0.01
USD 250,000 Chesapeake Energy 0% 15/6/2021 - 0.00
USD 5,581,000 Chesapeake Energy 0% 15/2/2022 1 0.00
USD 546,000 Chesapeake Energy 0% 15/8/2022 - 0.00
USD 8,273,137 Lessen 0% 5/1/2028 7,756,066 0.11
USD 5,956,139 Pioneer Midco 10.5% 18/11/2030 5,866,797 0.08
USD 11,239,675 Sitio Rotalties 0% 21/9/2026 11,211,576 0.16
USD 787431 Sun Country 7% 15/12/2023 783,494 0.01
USD 969,926 Sun Country 4.7% 15/12/2025 938,404 0.01
USD 1,802,969 Sun Country 4.84% 15/3/2031 1,744,372 0.03
USD 10,740,000 Washington Mutual Bank Escrow 0% 6/11/2018 - 0.00
USD 7,220,000 Washington Mutual Bank Escrow 0% 1/5/2018 - 0.00
USD 630,000 Washington Mutual Bank Escrow 0% 16/6/2018 - 0.00
USD 3,780,000 Washington Mutual Bank Escrow 0% 4/2/2018 - 0.00
USD 3,399,000 Washington Mutual Bank Escrow 0% 16/6/2018 - 0.00
37,657,693 0.53
fEFHAF 42,269,486 0.59
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AUD 1,420,000 NZD 1,561,129 Deutsche Bank 20/9/2023 (8,166)
AUD 18,880,655 USD 12,462,450 JP Morgan 20/9/2023 (225,270)
AUD 7952428 USD 5,296,741 Morgan Stanley 20/9/2023 (142,509)
AUD 12,631,433 USD 8,439,110 BNP Paribas 20/9/2023 (252,258)
AUD 3,364,000 USD 2,281,421 Bank of America 20/9/2023 (101,101)
AUD 3,521,000 USD 2,390,804 State Street 20/9/2023 (108,727)
AUD 3,292,298 USD 2,200,000 HSBC Bank 20/9/2023 (66,153)
AUD 530,289 USD 350,000 Deutsche Bank 20/9/2023 (6,302)
AUD 2,166,848 USD 1,450,000 Toronto-Dominion 20/9/2023 (45,593)
AUD 8,203,281 EUR 5,006,317 Citibank 21/9/2023 (119,038)
AUD 8,266,828 EUR 5,002,362 JP Morgan 20/9/2023 (73,439)
AUD 2,830,376 USD 1,850,000 Goldman Sachs 20/9/2023 (15,539)
AUD 8,281,503 EUR 4,997,000 Citigroup 20/9/2023 (58,156)
AUD 5,533,631 EUR 3,332,336 HSBC Bank 20/9/2023 (31,674)
AUD 1,603,962 USD 1,050,000 UBS 20/9/2023 (10,419)
AUD 841,150 USD 550,000 Citigroup 20/9/2023 (4.823)
AUD 4,883,000 USD 3,164,169 Citigroup 18/9/2023 3,673
AUD 4,316,000 CAD 3,760,401 HSBC Bank 18/9/2023 16,939
AUD 1,118,000 USD 721,754 Morgan Stanley 18/9/2023 2,806
AUD 5,581,000 USD 3,605,670 JP Morgan 18/9/2023 11,296
BRL 57,773,141 USD 11,668,590 Citigroup 14/9/2023 38,553
BRL 45,366,481 USD 9,218,671 Toronto-Dominion 20/9/2023 (34,601)
BRL 22,310,532 USD 4,533,500 Deutsche Bank 20/9/2023 (16,917)
BRL 36,284,242 USD 7,562,000 Barclays 5/9/2023 (198,580)
BRL 3,597,597 USD 730,000 BNP Paribas 5/9/2023 86
BRL 8,169,753 USD 1,657,655 Citigroup 20/9/2023 (3,756)
BRL 3,602,830 USD 721,000 JP Morgan 5/9/2023 10,148
BRL 7,008,000 USD 1,432,192 Barclays 14/9/2023 (12,091)
BRL 10,596,298 USD 2,155,954 JP Morgan 20/9/2023 (10,821)
BRL 22949434 USD 4,674,000 HSBC Bank 3/10/2023 (37,930)
BRL 14,076,804 USD 2,884,000 Citigroup 3/10/2023 (40,312)
CAD 1,869,846 USD 1,400,000 Goldman Sachs 20/9/2023 (17,514)
CAD 5,652,775 USD 4,200,000 HSBC Bank 20/9/2023 (20,575)
CAD 5438852 USD 4,050,000 Royal Bank of Canada 20/9/2023 (28,741)
CAD 2,798,008 USD 2,119,893 Bank of America 20/9/2023 (51,163)
CAD 3,325,830 USD 2,520,000 Citigroup 20/9/2023 (60,984)
CAD 7,395,610 USD 5,600,000 BNP Paribas 20/9/2023 (131,995)
CAD 1,646,542 USD 1,250,000 Toronto-Dominion 20/9/2023 (32,616)
CAD 7,503,666 USD 5,650,000 JP Morgan 20/9/2023 (102,102)
CAD 1,332,081 USD 1,000,000 Morgan Stanley 20/9/2023 (15,116)
CAD 6,670,188 EUR 4,544,000 UBS 18/9/2023 (1,828)
CAD 1,959,562 USD 1,439,000 JP Morgan 18/9/2023 9,773
CAD 1,955,000 JPY 210,451,781 JP Morgan 15/9/2023 2,873
CHF 1,114,743 USD 1,250,000 Deutsche Bank 20/9/2023 14,346
CHF 3,036,312 USD 3,450,000 Royal Bank of Canada 20/9/2023 (6,203)
CHF 1,631,695 USD 1,850,000 HSBC Bank 20/9/2023 675
CHF 7,399,000 USD 8,316,567 State Street 20/9/2023 75410
CHF 1,108,132 USD 1,250,000 JP Morgan 20/9/2023 6,348
CHF 919,072 USD 1,050,000 Toronto-Dominion 20/9/2023 (7,587)
CHF 559,122 USD 650,000 BNP Paribas 20/9/2023 (15,842)
CHF 1,434,303 USD 1,650,000 Morgan Stanley 20/9/2023 (23,207)
CHF 2,265,847 USD 2,600,000 Goldman Sachs 20/9/2023 (30,068)
CLP 5,681,312,200 USD 6,528,000 Citigroup 15/9/2023 112,586
CLP 626,046,200 USD 722,000 BNP Paribas 15/9/2023 9,752
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CLP 1,874,601,000 USD 2,162,170 BNP Paribas 14/9/2023 29,230
CLP 1,246,379,000 USD 1,440,235 Toronto-Dominion 14/9/2023 16,776
CLP 3,736,363,500 USD 4,317,000 Toronto-Dominion 15/9/2023 50,238
CLP 3,097,964,120 USD 3,598,000 JP Morgan 15/9/2023 23,045
CLP 1,246,379,000 USD 1,443,905 JP Morgan 14/9/2023 13,106
CLP 610,532,572 USD 722,000 Goldman Sachs 15/9/2023 (8381)
CLP 618,688,800 USD 720,000 Barclays 15/9/2023 3,153
CNH 26,865,000 USD 3,802,655 Citigroup 14/9/2023 (108,140)
CNH 4,716,784 USD 661,204 Toronto-Dominion 20/9/2023 (12,343)
CNH 57,432,000 USD 8,049,738 Barclays 20/9/2023 (149,152)
CNH 53,455,000 USD 7,420,376 JP Morgan 14/9/2023 (69,163)
CNH 17,857,840 USD 2,496,919 BNP Paribas 21/9/2023 (40,193)
CNH 14,803,874 USD 2,084,759 Credit Agricole 20/9/2023 (48,276)
CNH 2,955,311 USD 416,241 JP Morgan 20/9/2023 (9,696)
CNH 5,456,157 USD 745,931 BNP Paribas 20/9/2023 4,641
CNH 4243414 USD 580,169 Bank of America 20/9/2023 3,573
Ccop 328,666,313 USD 76,608 Citigroup 20/9/2023 3,006
COP  21,011,368,736 USD 4,951,289 BNY Mellon 20/12/2023 23432
COP  27,844,593,640 USD 6,542,433 BNY Mellon 14/9/2023 215,947
COP  20,562,934,000 USD 5,047,334 Standard Chartered Bank 14/9/2023 (56,344)
COP  13,082,574,000 GBP 2,586,000 Citigroup 18/9/2023 (107,216)
COP  28,729,637,000 USD 6,645,764 Morgan Stanley 15/8/2024 (115,942)
COP  14,885,798,000 USD 3,391,615 BNP Paribas 17/5/2024 36,419
COP  21,029,863,000 USD 5,076,000 Standard Chartered Bank 18/9/2023 21,511
COP 5,892,750,000 USD 1,432,017 Bank of America 14/9/2023 (1,741)
COP  11,851,604,000 USD 2,878,000 Bank of America 18/9/2023 (5,244)
COP  11,883,994,000 USD 2,858,791 Toronto-Dominion 29/9/2023 11,204
COP  11,897,280,000 USD 2,380,000 Citigroup 18/9/2023 3828
Ccop 5,950,210,000 USD 1,441,427 Citigroup 14/9/2023 2,795
CZK 70,522,709 USD 3,192,634 Barclays 14/9/2023 (13,316)
CZK 41,399,000 USD 1,892,963 Morgan Stanley 20/9/2023 (27,049)
CZK 151,942,231 USD 7,099,451 UBS 14/9/2023 (249,561)
CZK 148,584,925 USD 6,819,028 HSBC Bank 14/9/2023 (120,494)
CZK 28,700,188 USD 1,317,613 Morgan Stanley 6/9/2023 (23,335)
CZK 197,608,648 USD 8,936,000 Barclays 18/9/2023 (28,780)
EUR 15,342,303 USD 16,774,243 Deutsche Bank 20/9/2023 (115,787)
EUR 14,370,000 GBP 12,337,292 UBS 20/9/2023 (37,762)
EUR 20,111,000 GBP 17,310916 Bank of America 20/9/2023 (109,538)
EUR 64,490,297 USD 70,884,907 JP Morgan 20/9/2023 (862,246)
EUR 6,702,000 GBP 5,771,825 JP Morgan 20/9/2023 (40,250)
EUR 54,934,676 USD 60,380,099 HSBC Bank 20/9/2023 (732,300)
EUR 19,129,313 USD 20,947,131 BNP Paribas 20/9/2023 (176,792)
EUR 1,365,856 USD 2,050,000 Royal Bank of Canada 20/9/2023 (24,079)
EUR 1,787,000 SEK 20,977,950 UBS 20/9/2023 15,826
EUR 22,467,300 USD 24,755,065 Citigroup 20/9/2023 (360,386)
EUR 3,355,000 SEK 39,289,626 Morgan Stanley 20/9/2023 38462
EUR 136,963 USD 150,000 Toronto-Dominion 20/9/2023 (1,287)
EUR 59,329,894 USD 66,865,705 Morgan Stanley 20/9/2023 (2,446,140)
EUR 2,800,000 USD 3,063,928 Société Générale 20/9/2023 (23,727)
EUR 5,580,000 GBP 4,782,395 HSBC Bank 20/9/2023 (4,159)
EUR 294,192 NOK 3,400,000 Goldman Sachs 20/9/2023 (15)
EUR 2,487,778 SEK 29,290,891 Goldman Sachs 20/9/2023 14,108
EUR 286,387 NOK 3,200,000 Deutsche Bank 20/9/2023 10,301
EUR 2,501,000 USD 2,793,355 JP Morgan 21/9/2023 (77,673)
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EUR 2,277,604 USD 2,500,000 Barclays 20/9/2023 (27,010)
EUR 5,006,317 AUD 8,156,492 Citibank 21/9/2023 149,364
EUR 6,664,000 USD 7,403,737 Citibank 14/9/2023 (170,161)
EUR 3,351,000 GBP 2,876,313 Goldman Sachs 20/9/2023 (7,955)
EUR 2,503,679 SEK 29,217,329 JP Morgan 20/9/2023 38,076
EUR 5,002,362 AUD 8,230,751 Morgan Stanley 20/9/2023 96,872
EUR 3,661,859 USD 3,984,566 Goldman Sachs 20/9/2023 (8571)
EUR 2,501,000 USD 2,751,338 HSBC Bank 21/9/2023 (35,656)
EUR 91,286 USD 100,000 RBS 20/9/2023 (883)
EUR 268,328 HUF 106,000,000 Société Générale 20/9/2023 (9516)
EUR 2,165,000 SEK 25,265,312 BNP Paribas 20/9/2023 32,939
EUR 1,049,420 USD 1,155,110 Bank of America 20/9/2023 (15,665)
EUR 1,665,867 AUD 2,789,357 Deutsche Bank 20/9/2023 901
EUR 2,498,801 AUD 4,191,848 Citigroup 20/9/2023 (3713)
EUR 319,368 HUF 124,000,000 Deutsche Bank 20/9/2023 (5,280)
EUR 1,112,000 PLN 4,963,896 HSBC Bank 18/9/2023 3112
EUR 5,251,000 USD 5,725,092 Citigroup 18/9/2023 (24,182)
EUR 4,164,668 AUD 7,040,704 Bank of America 20/9/2023 (41,376)
EUR 3,343,000 USD 3,610,425 JP Morgan 18/9/2023 19,005
EUR 6,673,618 USD 7,237,753 State Street 20/9/2023 8,368
GBP 16,890,777 USD 21,777,229 JP Morgan 20/9/2023 (364,078)
GBP 19,520,025 EUR 22,700,000 HSBC Bank 20/9/2023 99,022
GBP 1,680,665 USD 2,144,480 Deutsche Bank 20/9/2023 (13,830)
GBP 1,826,225 USD 2,347,031 Morgan Stanley 20/9/2023 (31,849)
GBP 4,399,730 USD 5,655,399 HSBC Bank 20/9/2023 (77,676)
GBP 785,861 USD 1,000,000 Royal Bank of Canada 20/9/2023 (3.731)
GBP 7782412 EUR 8,991,000 Deutsche Bank 20/9/2023 103,791
GBP 196,576 USD 250,000 Toronto-Dominion 20/9/2023 (792)
GBP 5,570,233 USD 7,135,699 BNP Paribas 20/9/2023 (74,079)
GBP 1,463,720 USD 1,877,361 Barclays 20/9/2023 (21,740)
GBP 2,350,000 USD 3,010,741 JP Morgan 13/9/2023 (31,642)
GBP 2,885,340 EUR 3,351,000 JP Morgan 20/9/2023 19,399
GBP 118,472 USD 150,000 Commonwealth Bank of Australia 20/9/2023 191
GBP 7,218,321 EUR 8,370,000 Bank of America 20/9/2023 62,943
GBP 392,540 USD 500,000 Goldman Sachs 20/9/2023 (2,360)
GBP 4,798,000 USD 6,071,342 JP Morgan 18/9/2023 11,230
HUF 3,403,377,863 USD 9,652,508 JP Morgan 14/9/2023 36,870
HUF 327,000,000 EUR 840,044 Deutsche Bank 20/9/2023 17,702
HUF 107,000,000 EUR 274,256 JP Morgan 20/9/2023 6,466
HUF 116,000,000 EUR 291,648 BNP Paribas 20/9/2023 13,174
HUF 1,109,825,402 USD 3,120,000 Deutsche Bank 18/9/2023 37,044
HUF 762,646,000 USD 2,159,920 Citigroup 14/9/2023 11,325
IDR  37,800,000,000 USD 2,532,154 Bank of America 20/9/2023 (50,727)
IDR  58,343,191,818 USD 3927,253 UBS 20/9/2023 (97,242)
IDR 111,061,120,000 USD 7,409,014 JP Morgan 14/9/2023 (117,624)
IDR  54,600,000,000 USD 36283871 Barclays 20/9/2023 (44,587)
IDR  82,501,230,000 USD 5,394,000 Barclays 18/9/2023 22,054
IDR  65,504,582,120 USD 4,270,738 Barclays 26/9/2023 29,010
IDR 141,834,616,513 USD 9,251,492 Citigroup 20/9/2023 59,416
IDR  72,872244,720 USD 4,763,203 HSBC Bank 14/9/2023 21,009
INR 764,250,000 USD 9,215,765 Barclays 20/9/2023 15,498
INR 1,408,575,000 USD 17,004,359 Citigroup 14/9/2023 9,846
INR 990,419,728 USD 12,001,000 Citigroup 20/9/2023 (37,866)
INR 297,501,000 USD 3,602,143 BNP Paribas 14/9/2023 (8,622)
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INR 357,928914 USD 4,326,000 Citigroup 18/9/2023 (2,610)
JPY 370,000,000 USD 2,596,284 Bank of America 20/9/2023 (58,232)
JPY 210,591,050 USD 1,500,000 Deutsche Bank 20/9/2023 (55,430)
JPY 747,082,299 USD 5263915 BNP Paribas 20/9/2023 (139,229)
JPY 290,451,899 USD 2,075,676 Royal Bank of Canada 20/9/2023 (83,291)
JPY 3,357,478 583 USD 24,109,950 Nomura 20/9/2023 (1,078,986)
JPY 311,077,360 USD 2,200,000 Toronto-Dominion 20/9/2023 (66,134)
JPY 3,688,482,709 USD 26,153,680 JP Morgan 20/9/2023 (852,157)
JPY 870,607,213 USD 6,320,608 Morgan Stanley 20/9/2023 (348,590)
JPY 42,750,000 USD 312,363 Standard Chartered Bank 20/9/2023 (19,115)
JPY 228,765,222 USD 1,665,000 Citigroup 20/9/2023 (95,762)
JPY 186,463,888 USD 1,335,266 Citibank 20/9/2023 (56,198)
JPY 312,000,000 USD 2,181,500 HSBC Bank 20/9/2023 (41,304)
JPY 369,815,483 USD 2,600,000 Goldman Sachs 20/9/2023 (63,213)
JPY 180,787,214 USD 1,250,000 Credit Agricole 20/9/2023 (9.872)
JPY 463,517,841 USD 3,204,000 HSBC Bank 15/9/2023 (26,995)
JPY 431,470,352 EUR 2,733,000 HSBC Bank 15/9/2023 (9,387)
JPY 209,931,555 CAD 1,955,000 JP Morgan 15/9/2023 (6,439)
JPY 209,284,551 USD 1,444,000 JP Morgan 15/9/2023 (9,539)
JPY 157,000,000 USD 1,079,592 Barclays 20/9/2023 (2,634)
KRW 431,369,450 USD 335,000 Morgan Stanley 20/9/2023 (8,588)
KRW 4,816,725,000 USD 3,692,774 Citigroup 14/9/2023 (48,222)
KRW 3,932,931,600 USD 2,964,000 Citigroup 18/9/2023 11,948
MXN 1,070,000,737 USD 61,206,379 Barclays 20/9/2023 2,552,272
MXN 303,602,000 USD 17,427,928 Citigroup 20/9/2023 662,951
MXN 186,421,840 USD 11,001,779 JP Morgan 20/9/2023 106,629
MXN 14,565,602 USD 833,036 BNP Paribas 20/9/2023 34,892
MXN 7,696,314 USD 448,000 JP Morgan 18/9/2023 10,764
MXN 44,126,352 GBP 2,030,000 UBS 18/9/2023 56,799
MXN 50,139,484 USD 2,920,000 JP Morgan 15/9/2023 70,283
MXN 44,128 967 GBP 2,030,000 JP Morgan 18/9/2023 56,955
MXN 196,934 USD 11,443 State Street 14/9/2023 304
MXN 148,675,256 USD 8,759,000 Goldman Sachs 18/9/2023 103,265
MXN 22,434,706 USD 1,330,000 Toronto-Dominion 18/9/2023 7292
MYR 13,314,334 USD 2948915 Barclays 14/9/2023 (77,383)
MYR 27,193,320 USD 5,940,000 Barclays 18/9/2023 (73,468)
NOK 39,805,915 USD 3,620,146 Deutsche Bank 14/9/2023 119,077
NOK 81,443,336 USD 7778273 Morgan Stanley 20/9/2023 (126,283)
NOK 62,828,003 USD 5,965,445 HSBC Bank 20/9/2023 (62,490)
NOK 27,055,957 USD 2,530,008 Toronto-Dominion 20/9/2023 12,013
NOK 71,094,549 USD 6,748,145 Goldman Sachs 20/9/2023 (68,512)
NOK 1,460,000 USD 139,248 Citigroup 20/9/2023 (2,075)
NOK 147,186,200 USD 14,162,005 JP Morgan 20/9/2023 (333.243)
NOK 2,930,000 USD 274,530 Bank of America 20/9/2023 756
NOK 17,557,803 USD 1,710,550 BNP Paribas 20/9/2023 (60,921)
NOK 27,381,062 USD 2,652,603 Deutsche Bank 20/9/2023 (80,038)
NOK 6,600,000 EUR 561,403 Goldman Sachs 20/9/2023 10,534
NOK 1,180,000 USD 109,999 UBS 20/9/2023 867
NOK 1,310,000 USD 129,857 Barclays 20/9/2023 (6,777)
NOK 16,781,231 USD 1,668,612 Barclays 21/9/2023 (91,895)
NOK 16,905,388 USD 1,669,119 HSBC Bank 21/9/2023 (80,736)
NOK 960,000 USD 95,348 BNY Mellon 20/9/2023 (5,152)
NOK 5,154,259 USD 500,000 Royal Bank of Canada 20/9/2023 (15,736)
NOK 1,600,000 USD 157,636 Société Générale 20/9/2023 (7,309)
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NOK 30,564,233 USD 2,920,000 Deutsche Bank 15/9/2023 (48,316)
NOK 30,671,319 USD 2,884,000 Deutsche Bank 18/9/2023 (2,483)
NOK 15,315,673 USD 1,443,000 Goldman Sachs 18/9/2023 (4,119)
NOK 30,652,580 USD 2,878,000 JP Morgan 18/9/2023 1,756
NZD 3,187,248 USD 1,950,000 Deutsche Bank 20/9/2023 (54,314)
NZD 4,951,684 USD 3,069,967 Toronto-Dominion 20/9/2023 (124,344)
NZD 3,364,000 USD 2,077,277 Bank of America 20/9/2023 (76,464)
NZD 8,055,255 USD 4,976,799 JP Morgan 20/9/2023 (185,758)
NZD 1,568,113 AUD 1,420,000 Deutsche Bank 20/9/2023 12,321
NZD 4,924,159 USD 2,982,563 BNP Paribas 20/9/2023 (53811)
NZD 2,861,543 USD 1,700,000 Goldman Sachs 20/9/2023 1,966
NZD 1,473,854 USD 906,993 HSBC Bank 20/9/2023 (30,385)
NZD 6,132,838 USD 3,760,354 Morgan Stanley 20/9/2023 (112,714)
NZD 1,810,551 USD 1,100,000 UBS 20/9/2023 (23,135)
NZD 3,519,541 USD 2,100,000 Royal Bank of Canada 20/9/2023 (6,676)
PLN 22,045,000 USD 5,289,742 Bank of America 14/9/2023 59,219
PLN 14,798,000 USD 3.618,680 Morgan Stanley 20/9/2023 (29,312)
PLN 9,050,011 USD 2,202,000 Citigroup 18/9/2023 (6,608)
SEK 54,628,651 USD 5,147,065 Deutsche Bank 20/9/2023 (135,546)
SEK 8,539,914 USD 800,000 Royal Bank of Canada 20/9/2023 (16,566)
SEK 27,126,173 USD 2,567,109 Citigroup 20/9/2023 (78,608)

SEK 13,458,897 USD 1,267,669 Bank of America 20/9/2023 (32,978)
SEK 73.832,201 USD 6,865,325 Goldman Sachs 20/9/2023 (92,111)
SEK 29,530,196 USD 2,750,000 JP Morgan 20/9/2023 (40,961)
SEK 71,973,706 USD 6,772,057 Morgan Stanley 20/9/2023 (169,338)
SEK 39,037,524 USD 3630573 HSBC Bank 20/9/2023 (49,350)
SEK 36,269,864 USD 3420874 BNP Paribas 20/9/2023 (93549)
SEK 7,860,000 USD 740,173 Barclays 20/9/2023 (19,113)

SEK 21,112,955 EUR 1,787,000 Morgan Stanley 20/9/2023 (3441)
SEK 1,630,000 USD 150,631 Société Générale 20/9/2023 (1,098)
SEK 19,158,427 USD 1,788,801 Toronto-Dominion 20/9/2023 (31,247)
SEK 45,048,803 EUR 3,842,500 JP Morgan 20/9/2023 (39,448)
SEK 1,620,000 USD 150,083 BNY Mellon 20/9/2023 (1,468)
SEK 29,657,807 EUR 2487778 BNP Paribas 20/9/2023 19,552
SEK 3,050,000 USD 298,187 State Street 20/9/2023 (18,386)
SEK 19,292,089 EUR 1,677,500 UBS 20/9/2023 (51,589)
SEK 28918619 EUR 2,503,679 HSBC Bank 20/9/2023 (65,525)
SEK 3,747,114 USD 350,000 UBS 20/9/2023 (6,248)
SEK 1,820,000 USD 166,749 RBS 20/9/2023 214
SEK 31,235,328 USD 2,880,000 UBS 18/9/2023 (14,818)
SGD 5,094,467 USD 3,794,220 JP Morgan 14/9/2023 (23614)
THB 268,292,620 USD 7767592 HSBC Bank 14/9/2023 (98,314)
THB 258,460,000 USD 7495118 Citigroup 14/9/2023 (106,911)
THB 252,700,000 USD 7,290,301 Citigroup 20/9/2023 (62,447)
THB 312,728,884 USD 8,873,000 Goldman Sachs 18/9/2023 70,058

TWD 58,700,000 USD 1,888,917 Citigroup 20/9/2023 (45,393)

USD 2,095,450 EUR 1,954,000 RBS 20/9/2023 (26,176)
USD 7,608,394 CZK 167,850,445 Barclays 6/9/2023 38928
USD 46,236,563 EUR 42.442,259 HSBC Bank 20/9/2023 153,357
USD 14,123,652 EUR 12,778,000 Standard Chartered Bank 20/9/2023 249,480
USD 15,990,071 IDR  238567,858,000 Citigroup 20/9/2023 328,990
USD 1,929,081 TWD 58,700,000 Barclays 20/9/2023 85,556
USD 9,124,995 IDR 135832,845,842 UBS 14/9/2023 207,291
USD 7,022,324 CZK 155,719,486 Deutsche Bank 14/9/2023 2,148
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USD 30,886,118 MXN 546,187,018 JP Morgan 14/9/2023 (1,693,743)
USD 10,838,753 ZAR 209,193,816 Goldman Sachs 14/9/2023 (284,698)
USD 3,279,650 EUR 3,015,339 Royal Bank of Canada 20/9/2023 5,636
USD 4,860,062 GBP 3,826,157 Toronto-Dominion 20/9/2023 9481
USD 14,544,727 COP  61421,675915 Citigroup 14/9/2023 (363,410)
USD 14,077,648 EUR 12,978,100 State Street 20/9/2023 (13,790)
USD 2,740,517 EUR 2,531,952 State Street 14/9/2023 (7.342)
USD 553,070 EUR 509,698 BNY Mellon 14/9/2023 (192)
USD 5028919 NOK 52,134,120 Deutsche Bank 20/9/2023 130,699
USD 16,075,632 GBP 12,508,185 JP Morgan 20/9/2023 218476
USD 1,800,000 GBP 1,421,429 Deutsche Bank 20/9/2023 (2,005)
USD 2,150,000 CAD 2,848,618 Deutsche Bank 20/9/2023 43851
USD 6,338,648 KRW 8,000,000,000 State Street 20/9/2023 285,138
USD 1,050,000 AUD 1,542,418 Deutsche Bank 20/9/2023 50,308
USD 10,687,098 MXN 186,421,840 JP Morgan 20/9/2023 (421,310)
USD 1,000,000 JPY 141,261,612 Goldman Sachs 20/9/2023 31,002
USD 3,250,000 NZD 5,354,161 Goldman Sachs 20/9/2023 65,494
USD 1,900,000 EUR 1,735,633 Morgan Stanley 20/9/2023 15474
USD 600,000 CHF 534,276 Royal Bank of Canada 20/9/2023 (5979)
USD 2,344,094 SEK 25,145,763 Deutsche Bank 20/9/2023 37,274
USD 5,459,592 SEK 57,950,000 Bank of America 20/9/2023 143,379
USD 1,818,173 EUR 1,666,367 Citigroup 14/9/2023 9,380
USD 3,975,687 GBP 3,129,000 Bank of America 20/9/2023 8921
USD 4,498,435 SEK 48,545,314 Goldman Sachs 20/9/2023 44,987
USD 82783821 NOK 85,737,583 Morgan Stanley 20/9/2023 223414
USD 16,992,607 CNH 120,869,011 Toronto-Dominion 20/9/2023 365,360
USD 250,000 GBP 195,939 Royal Bank of Canada 20/9/2023 1,599
USD 499,054,608 EUR 454,765,776 Toronto-Dominion 20/9/2023 5,276,326
USD 6,083,988 AUD 9,141,057 Royal Bank of Canada 20/9/2023 159,366
USD 32,892,110 MXN 568,434,096 Goldman Sachs 20/9/2023 (979,447)
USD 600,000 CAD 802,949 Royal Bank of Canada 20/9/2023 6,333
USD 1,646,018 SEK 17,623,544 BNP Paribas 20/9/2023 29,269
USD 2,700,000 NOK 28,596,553 Royal Bank of Canada 20/9/2023 13,234
USD 14,075,534 JPY 1,963,140,000 BNY Mellon 20/9/2023 609,176
USD 525,085 CAD 692,000 BNY Mellon 20/9/2023 13,449
USD 6,237,079 SEK 66,191,748 Morgan Stanley 20/9/2023 164,784
USD 4,696,682 AUD 6,830,000 BNY Mellon 20/9/2023 269,933
USD 2,320,244 AUD 3,364,000 Nomura 20/9/2023 139,924
USD 500,000 GBP 389,123 Nomura 20/9/2023 6,693
USD 2,073928 GBP 1,628,054 Morgan Stanley 20/9/2023 9,976
USD 8,278,058 CAD 11,047,038 Morgan Stanley 20/9/2023 110,341
USD 4,190,855 NZD 6,725,000 Nomura 20/9/2023 191,014
USD 1,250,000 AUD 1,812,955 Citigroup 20/9/2023 74,964
USD 872,513,088 EUR 795,060,244 BNP Paribas 20/9/2023 9,247,858
USD 1,242,818 AUD 1,810,000 Bank of America 20/9/2023 69,697
USD 433,156,204 GBP 337,805,450 BNP Paribas 20/9/2023 4,905,957
USD 3,269,364 JPY 465,476,290 Bank of America 20/9/2023 76,381
USD 1,862,702 EUR 1,695,739 Bank of America 22/9/2023 21,315
USD 52,462,632 EUR 47413741 JP Morgan 20/9/2023 981,460
USD 4,383937 HKD 34,238,000 Royal Bank of Canada 20/9/2023 15,094
USD 785,081 EUR 714,691 Deutsche Bank 22/9/2023 9,005
USD 2,462,106 SGD 3,297,000 Toronto-Dominion 20/9/2023 21,208
USD 13207215 AUD 20,013,254 JP Morgan 20/9/2023 235,963
USD 617,632 GBP 484,000 RBS 20/9/2023 4,045
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USD 3,150,000 CHF 2,785473 Goldman Sachs 20/9/2023 (9,295)
USD 6,700,000 CAD 8,876,469 JP Morgan 20/9/2023 137,111
USD 146,694 NOK 1,570,000 RBS 20/9/2023 (814)
USD 600,000 CHF 533,260 HSBC Bank 20/9/2023 (4.825)
USD 11,141,353 NOK 117,603,280 JP Morgan 20/9/2023 92,030
USD 1,343,361 NOK 19,559,268 HSBC Bank 20/9/2023 5,636
USD 439,554 EUR 400,332 Citigroup 22/9/2023 4837
USD 3,414,037 SEK 36,464,710 Citigroup 20/9/2023 68,839
USD 1,303,731 NZD 2,107,034 HSBC Bank 20/9/2023 50,526
USD 3,827,697 JPY 548,362,380 HSBC Bank 20/9/2023 62,720
USD 25,887,652 BRL 124,825,733 Goldman Sachs 20/9/2023 617,710
USD 14,841,611 MXN 258,592,809 Citigroup 20/9/2023 (567,284)
USD 6,977,371 SEK 73,759,738 JP Morgan 20/9/2023 210,306
USD 12,308,053 IDR 184,313,096,232 Citigroup 26/9/2023 209,665
USD 4,610,000 CAD 6,078,943 HSBC Bank 20/9/2023 115433
USD 13,932,031 ZAR 265,289,422 Citigroup 14/9/2023 (174,189)
USD 13,416,136 JPY 1,905,489,415 JP Morgan 20/9/2023 345,236
USD 13,101,803 EUR 11,943,825 Deutsche Bank 20/9/2023 133,366
USD 2,850,000 NZD 4,747,946 Royal Bank of Canada 20/9/2023 26,054
USD 1,626,211 JPY 229,273,098 Royal Bank of Canada 20/9/2023 53488
USD 2,304,155 AUD 3,466,350 BNP Paribas 20/9/2023 57,498
USD 550,000 CHF 485,705 BNP Paribas 20/9/2023 (888)
USD 1,100,000 CAD 1,452,473 BNP Paribas 20/9/2023 26,103
USD 600,000 NZD 979,761 Citigroup 20/9/2023 17,265
USD 2,381,615 NOK 24,414,668 Barclays 20/9/2023 87,755
USD 4943438 EUR 4,520,000 Société Générale 20/9/2023 35,686
USD 18,623,273 COP  81,025,204,449 Bank of America 20/12/2023 (560,520)
USD 4,100,000 NZD 6,666,638 JP Morgan 20/9/2023 134,870
USD 2,130418 GBP 1,674,000 State Street 20/9/2023 8218
USD 1,052,748 HKD 8,230,000 UBS 20/9/2023 2,583
USD 2,996,887 GBP 2,350,000 JP Morgan 13/9/2023 17,787
USD 3,773,805 SGD 5,094,467 Citigroup 14/9/2023 3,199
USD 3,791,455 NOK 39,204,760 Goldman Sachs 20/9/2023 108,004
USD 15,672,988 INR 1,289,260,000 Barclays 14/9/2023 99,990
USD 900,000 CHF 791,213 Deutsche Bank 20/9/2023 2,604
USD 900,000 NZD 1,469,594 Toronto-Dominion 20/9/2023 25927
USD 1,300,000 CAD 1,730,605 Toronto-Dominion 20/9/2023 20,464
USD 5,008,446 EUR 4,583,561 UBS 20/9/2023 31,630
USD 750,000 JPY 107,123,565 Toronto-Dominion 20/9/2023 15,175
USD 4,169,965 GBP 3,279,769 Standard Chartered Bank 20/9/2023 12,063
USD 300,000 JPY 42,769,020 RBS 20/9/2023 6,622
USD 820,135 NOK 8,627,715 Bank of America 20/9/2023 9,524
USD 2,688,726 IDR  40,376,598,000 HSBC Bank 20/9/2023 38,155
USD 7,290,102 SGD 9,820,000 Morgan Stanley 20/9/2023 19,974
USD 1,934,191 INR 159,300,000 Goldman Sachs 20/9/2023 10,030
USD 1,264,772 GBP 990,000 Barclays 20/9/2023 9,707
USD 1,400,000 NOK 14,321,504 Toronto-Dominion 20/9/2023 54,435
USD 550,000 CHF 486,480 Toronto-Dominion 20/9/2023 (1,768)
USD 850,000 AUD 1,271,743 Toronto-Dominion 20/9/2023 25,741
USD 4,721,000 TWD 146,870,310 BNP Paribas 11/10/2023 104,850
USD 2,573,285 GBP 2,007,502 HSBC Bank 20/9/2023 28,289
USD 5,793,892 JPY 824,837,990 Barclays 20/9/2023 135832
USD 17,649,251 EUR 16,240,979 Barclays 20/9/2023 15,024
USD 965,013 SEK 10,246,454 Barclays 20/9/2023 25,025
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USD 15,901,996 JPY 2,304,520,337 Citigroup 20/9/2023 93,906
UsDh 5,584,591 JPY 782,374,456 BNP Paribas 20/9/2023 217,815
USD 25,903,396 EUR 23,435,467 Citigroup 20/9/2023 464,548
USD 1,461,130 SEK 15,587,087 UBS 20/9/2023 31,202
USD 2,850,000 CHF 2,484,674 JP Morgan 20/9/2023 31,872
USD 200,000 NZD 322,832 Deutsche Bank 20/9/2023 7,988
USD 2,496,919 CNH 17,820,012 Citigroup 21/9/2023 45,397
USD 2,702,310 PHP 148,600,000 Deutsche Bank 20/9/2023 78,870
USD 335,000 KRW 427,099,540 Morgan Stanley 20/9/2023 11,819
USD 670,000 JPY 92,504,735 Deutsche Bank 20/9/2023 35454
USD 2,629,909 NZD 4,315,679 Morgan Stanley 20/9/2023 63,064
USD 348,155 SEK 3,610,000 State Street 20/9/2023 16,980
USD 152,794 NOK 1,530,000 BNY Mellon 20/9/2023 9,044
USD 94,865 SEK 970,000 BNY Mellon 20/9/2023 5880
USD 1,746,459 SEK 17,786,329 Toronto-Dominion 20/9/2023 114,778
USD 1,237,133 EUR 1,099,000 Royal Bank of Canada 22/9/2023 43739
USD 1,350,000 CHF 1,169,599 Morgan Stanley 20/9/2023 23,436
USD 151,941 NOK 1,520,000 State Street 20/9/2023 9,131
USD 4,453,686 AUD 6,609,504 HSBC Bank 20/9/2023 169,847
USD 600,000 NZD 962,882 BNP Paribas 20/9/2023 27,304
USD 3951,657 NOK 39,805,915 Barclays 14/9/2023 212435
USD 2,501,000 CNH 17,835,431 BNP Paribas 20/9/2023 47483
USD 14,987,677 MXN 257,001,191 HSBC Bank 20/9/2023 (326,377)
USD 12,358,593 CZK 271,444,614 Barclays 14/9/2023 121,275
USD 3,803,340 EUR 3,449,373 BNY Mellon 20/9/2023 58,060
USD 4,348,792 HUF 1,522,647,000 Bank of America 14/9/2023 13,834
USD 3229424 GBP 2,501,000 Citibank 20/9/2023 58,800
USD 582,178 EUR 523,924 Morgan Stanley 14/9/2023 13474
USD 136,598 EUR 122,880 Standard Chartered Bank 22/9/2023 3,165
USD 14,821,774 BRL 72,483,956 BNY Mellon 14/9/2023 133,632
USD 1,668,612 NOK 16,665,336 Morgan Stanley 21/9/2023 102,784
USD 700,000 GBP 548,042 Goldman Sachs 20/9/2023 5225
USD 3,702,165 EUR 3400914 Goldman Sachs 20/9/2023 9,500
USD 2,600,000 CAD 3,480,345 Goldman Sachs 20/9/2023 26,779
USD 1,132,597 NOK 11,840,528 BNP Paribas 20/9/2023 20,130
USD 14,733,707 IDR  224,049,787,270 Morgan Stanley 20/9/2023 25,683
USD 5,521,808 EUR 5,002,000 Citigroup 21/9/2023 90,444
USD 4,388,547 IDR  66,903,406,000 Citigroup 14/9/2023 (3,798)
USD 5,761,431 MXN 99,887,000 Citigroup 14/9/2023 (196,792)
USD 400,000 CHF 348,650 UBS 20/9/2023 4,560
USD 589,053 NOK 6,032,357 UBS 20/9/2023 22,288
USD 1,450,000 AUD 2,206,488 Goldman Sachs 20/9/2023 19,902
USD 5,124,373 PLN 20,945,000 JP Morgan 14/9/2023 42,315
USD 3,615,715 BRL 17,670,000 Goldman Sachs 14/9/2023 35,068
USD 1,669,119 NOK 17,049,633 JP Morgan 21/9/2023 67,184
USD 500,000 JPY 70,673,650 UBS 20/9/2023 15,207
USD 500,000 GBP 393,760 UBS 20/9/2023 813
USD 150,000 CAD 200,388 UBS 20/9/2023 1,342
USD 3421,220 EUR 3,112,735 UBS 7/11/2023 33,353
USD 9,967,204 ZAR 188,016,429 State Street 7/11/2023 18,602
USD 7,136,725 MXN 121,840,565 Barclays 14/9/2023 (131,021)
USD 833,036 MXN 14,409,893 BNP Paribas 20/9/2023 (25,613)
USD 1,050,000 JPY 152,460,392 Morgan Stanley 20/9/2023 4,182
USD 420,711 CZK 9,332,135 UBS 6/9/2023 (135)
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USD 1,256,683 COP 5,315,768,395 Citigroup 20/12/2023 (1,896)
USD 730,000 COP 2,996,956,600 Barclays 18/9/2023 3,556
USD 300,000 CAD 402,786 Citigroup 20/9/2023 2,197
USD 1,462,122 AUD 2,234,006 Morgan Stanley 20/9/2023 14,189
USD 5,244,000 COP  21,070,104,000 Citigroup 18/9/2023 136,735
USD 6,547,598 CNH 47,468,000 Citigroup 14/9/2023 19,726
USD 2,800,000 CHF 2,446,580 Barclays 20/9/2023 25,079
USD 6,292,403 AUD 9,681,132 Barclays 20/9/2023 17,741
USD 730,000 BRL 3,575,007 Goldman Sachs 5/9/2023 4,498
USD 5,965,512 BRL 29,083,581 Citigroup 20/9/2023 77,781
USD 7139572 COP  28729,637,000 Morgan Stanley 15/9/2023 168,712
USD 2,920,000 CLP 2492,512,000 BNP Paribas 15/9/2023 6,635
USD 1,032,000 CLP 880,605,600 Morgan Stanley 15/9/2023 2,706
USD 2,008,000 ZAR 38471,774 Morgan Stanley 18/9/2023 (36,937)
USD 4,380,000 CNH 31,812,896 Goldman Sachs 18/9/2023 4138
USD 627914 AUD 970,000 Citigroup 18/9/2023 (729)
USD 3,188,000 CAD 4,292,732 Deutsche Bank 18/9/2023 14,232
USD 2,271,000 JPY 328,542,140 HSBC Bank 15/9/2023 19,134
USD 2,920,000 NOK 30,620,673 Deutsche Bank 15/9/2023 43514
USD 3,616,333 EUR 3,305,000 Goldman Sachs 14/9/2023 28853
USD 3,619,386 CNH 26,315,000 JP Morgan 14/9/2023 507
USD 2,202,000 PLN 9,006,323 HSBC Bank 18/9/2023 17,206
USD 10,199,000 MXN 174,303,624 JP Morgan 18/9/2023 (190,926)
USD 2,920,000 MXN 50,238,573 JP Morgan 15/9/2023 (76,193)
USD 4,374,000 JPY 636,770,784 JP Morgan 15/9/2023 9,498
USD 730,000 ZAR 14,046,300 Goldman Sachs 18/9/2023 (16,620)
USD 2,902,000 MXN 50,108,834 Citigroup 18/9/2023 (84,898)
USD 2,902,000 COP  11,999,770,000 Standard Chartered Bank 18/9/2023 (6,672)
USD 3,166,563 GBP 2,486,000 Citigroup 20/9/2023 14,956
USD 3562,048 COP  14,885,798,000 BNP Paribas 17/10/2023 (14,804)
USD 2,174,462 AUD 3,353,000 JP Morgan 18/9/2023 1431
USD 112,575 NOK 1,180,000 Citigroup 20/9/2023 1,709
USD 2,898,000 THB 102,647,160 BNP Paribas 18/9/2023 (37,384)
USD 2,174,141 THB 77,032,000 BNP Paribas 14/9/2023 (27,357)
USD 2,411,297 IDR  36,970,000,000 Barclays 20/9/2023 (15,644)
USD 4,332,900 GBP 3,410,000 JP Morgan 18/9/2023 9,938
USD 4211404 AUD 6,564,000 Deutsche Bank 18/9/2023 (42,630)
USD 950,000 SEK 10,396,038 Royal Bank of Canada 20/9/2023 (3712)
USD 950,000 SEK 10,379,282 HSBC Bank 20/9/2023 (2174)
USD 2,163,000 ZAR 40,524,232 Barclays 18/9/2023 8,966
USD 721,000 BRL 3,565,828 JP Morgan 5/9/2023 (2,639)
USD 3,608,000 NOK 38,550,956 Goldman Sachs 18/9/2023 (13,795)
USD 662,435 CNH 4,818,376 JP Morgan 20/9/2023 (401)
USD 2,880,000 ZAR 53413473 Citigroup 18/9/2023 40,849
USD 1,439,000 CAD 1,948,862 JP Morgan 18/9/2023 (1,863)
USD 2,883,000 CLP 2,482,263,000 Toronto-Dominion 15/9/2023 (18,386)
USD 83,072,171 MXN 1,404,359,970 Barclays 28/9/2023 (493,701)
USD 5,755,000 MXN 97,115,067 Goldman Sachs 18/9/2023 (33,855)
USD 2.877.283 BRL 14,082,000 Citigroup 14/9/2023 23,708
USD 2,888,000 BRL 14,113,656 Citigroup 5/9/2023 233816
USD 2,158,000 ZAR 40,224,967 UBS 18/9/2023 19,874
USD 720,000 ZAR 13,395,975 HSBC Bank 18/9/2023 7,948
USD 1,445,000 ZAR 26,959,986 JP Morgan 18/9/2023 11,963
USD 4,674,000 BRL 22,847,680 HSBC Bank 5/9/2023 37,358
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USD 170,183 SEK 1,870,000 RBS 20/9/2023 (1,367)
USD 1,441,776 EUR 1,330,000 Goldman Sachs 18/9/2023 (2,180)
USD 1,477,395 NZD 2,482,898 Bank of America 20/9/2023 637
USD 1,316,103 EUR 1,208,000 Morgan Stanley 18/9/2023 4,601
USD 4,326,000 CNH 31,552,546 Citigroup 18/9/2023 (14,052)
USD 879,656 EUR 805,000 Barclays 18/9/2023 5,683
USD 721,000 NOK 7,603,984 Morgan Stanley 18/9/2023 6,619
USD 7,126,327 COP  29,227,203,255 BNY Mellon 14/9/2023 32,363
ZAR 152,104,927 USD 8,178,036 Barclays 20/9/2023 (94,444)
ZAR 31,016,000 USD 1,678,097 Morgan Stanley 20/9/2023 (29,757)
ZAR 65,844,000 USD 3,655,238 HSBC Bank 14/9/2023 (154,119)
ZAR 122,301,000 USD 6,479,480 Citigroup 14/9/2023 23,625
ZAR 60,950,504 EUR 2,916,000 Morgan Stanley 18/9/2023 73,930
ZAR 27,811,158 USD 1,452,000 Morgan Stanley 18/9/2023 26,280
ZAR 188,016,429 USD 9,781,587 Morgan Stanley 7/11/2023 167,016
ZAR 13,723,665 USD 721,000 Barclays 18/9/2023 8471
ZAR 26,927,712 USD 1,440,000 BNP Paribas 18/9/2023 (8,679)
ZAR 53,849,106 USD 2,878,000 Bank of America 18/9/2023 (15,694)
ZAR 81,239,105 USD 4,323,000 UBS 18/9/2023 (4,800)
ZAR 40,429,757 USD 2,160,000 JP Morgan 18/9/2023 (10,988)
RFEBUITAM 4 15,185,830
Ay URGERALIE IVRIZEIES 25 2
AUD 87,105,221 USD 56,731,082 BNY Mellon 15/9/2023 (285,569)
USD 633,805 AUD 988,462 BNY Mellon 15/9/2023 (6,730)
KEBHAF A (292299)
Ay TRBALIAT S KIS 2S5 2
CAD 1,059,986,695 USD 788,234,805 BNY Mellon 15/9/2023 (4,584,516)
USD 19,637,523 CAD 26,589,915 BNY Mellon 15/9/2023 (20430
RIBHA (1604.916)
Ay TREAUIZA R+ 75 RBATIS 52
CHF 185,311,568 USD 212,198,182 BNY Mellon 15/9/2023 (2,128,544)
USD 9,752,888 CHF 8,534,739 BNY Mellon 15/9/2023 77912
KB (2050632)
Ay VREBALIA TS 3 PHEARTRIZEIS 2 5 X
CNY 26,627 USD 3,690 BNY Mellon 15/9/2023 (28)
USD 44 CNY 319 BNY Mellon 15/9/2023 -
REBHFA &)
Ay VR 1— DRIGES S 5%
EUR 971,677,240 USD 1,066,198,069 BNY Mellon 15/9/2023 (11,413,806)
USD 13,028,942 EUR 11,938,417 BNY Mellon 15/9/2023 69475
RFEBUMFATTE (11,344,331)
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GBP 247,304,027 USD 314,648,586 BNY Mellon 15/9/2023 (1,137,896)

USD 15,360,138 GBP 12,080,053 BNY Mellon 15/9/2023 46,093
R (1091803)
Ay UEERULEE RVRIZETS S S X

HKD 2,947401 USD 377,658 BNY Mellon 15/9/2023 (1,654)

USD 2,270 HKD 17,766 BNY Mellon 15/9/2023 4
KB 1650
Ay UBRER U BATHEEES 2S5 X

JPY  50,985,523,133 USD 357,896,541 BNY Mellon 15/9/2023 (8,420,952)

USD 10,396,919 JPY 1,503,266,884 BNY Mellon 15/9/2023 93,188
R ®327.764)
Ay UEBRLIK—5Y K- XOFRIZETS S5 X

PLN 91,433,875 USD 22,500,152 BNY Mellon 15/9/2023 (316,216)

USD 557,248 PLN 2,285,505 BNY Mellon 15/9/2023 2,729
R ~313487)
Ay VEBRLIERD T—F -5 O—HERES 55X

SEK 4,570,399 USD 427,799 BNY Mellon 15/9/2023 (8,620)

USD 74,041 SEK 811,115 BNY Mellon 15/9/2023 (350)
RETHEF AR ®970)
Ay URER LY Y AR—Ib- RIVRIZETES S S X

USD 685,907 SGD 928,588 BNY Mellon 5/9/2023 (1,096)

SGD 114,748 575 USD 85,243,134 BNY Mellon 15/9/2023 (309,404)

USD 653,850 SGD 887,456 BNY Mellon 15/9/2023 (3,018)
R IR TH (313518)
REBGEMBEEET CR FVEDEBE b 27 AR—Y v — —7434242227K F V) (13,163,598)
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40 USD 30 Day Federal Funds 20234 8 H 15,779,596 (10,001)
(83) EUR Euro BOBL 202349 A 11,077,985 (52,826)
931 EUR Euro Bund 202349 H 134,341,172 496,762
(128) EUR Euro BUXL 202349 H 18,533,989 375,760
(471) EUR Euro Schatz 20234E9 H 53,704,512 25,605
(723) EUR Euro-BTP 20234E9 H 90,921,589 (358,035)
44 EUR Euro-OAT 20234E9 H 6,096,568 (49,117)
(111) JPY Nikkei 225 Index 20234E9 1 12,400,211 (52,249)
86 JPY TOPIX Index 20234E9 H 13,745,410 564,880
(247) JPY Japanese 10 Year Bond (OSE) 202349 H 248,343,587 1,006,482
343 AUD Australian 10 Year Bond 202349 H 25,850,823 (51,811)
(272) EUR EURO STOXX 50 Index 202349 A 12,798,708 (14,097)
10 GBP FTSE 100 Index 20234E9 H 950,484 (12,296)
175 USD MSCI Emerging Markets Index 202349 H 8,621,375 (207,200)
(76) USD NASDAQ 100 E-Mini Index 20234E9 H 23,661,080 (760,376)
(343) USD Russell 2000 E-Mini Index 202349 H 32,862,830 (508,442)
(41) USD S&P 500 E-Mini Index 202349 H 9,298,287 (240,721)
291 GBP 3 Month SONIA 202349 H 87,527,461 (456,516)
19 KRW Korean 10 Year Bond 2023429 H 1,575,200 (15,956)
327 KRW Korean 3 Year Bond 20234E9 H 25,620,669 (42,134)
213 USD SGX FTSE China A50 Index 20234E9 H 2,694,663 873
(56) EUR 3 Month EURIBOR 20234E9 H 14,610,523 (2.278)
(779) EUR EURO STOXX Banks Index 202349 A 4,760,433 (346,521)
(1,726) USD US Long Bond (CBT) 20234E12H 209,816,875 (3,026,110)
(5,440) USD US Treasury 10 Year Note (CBT) 20234121 603,245,000 (5,518,497)
(7,208) USD US Ultra 10 Year Note 20234£12H 836,015,375 (10,954,597)
(1,317) USD US Ultra Bond (CBT) 20234E12H 170,510,344 (2,503,618)
(280) GBP Long Gilt 20234E12H 33,836,621 (278,198)
(2,215) USD US Treasury 2 Year Note (CBT) 20234E12H 451,133,201 (668.723)
1,206 USD US Treasury 5 Year Note (CBT) 20234E12H 128,806,453 102,194
1,164 USD 3 Month SOFR 20244E 3 H 275,213,250 (1,053,271)
84 GBP 3 Month SONTA 20244 3 H 25,097,949 58,175
60 EUR 3 Month EURIBOR 20244E 6 A 15,687,494 (66,168)
1,231 USD 3 Month SOFR 202446 A 291,639,287 (437,666)
1,090 USD 3 Month SOFR 20244E9 H 259,052,125 (158,144)
23 GBP 3 Month SONTA 202449 H 6,878,618 25,215
35 CAD Banker s Acceptance 202449 A 6,135,993 3714
23 USD 3 Month SOFR 20244E12H 5487,225 7,339
(1,151) USD 3 Month SOFR 20254E 3 H 275,606,950 1,869,945
G 4,449,939915 (23.308,624)
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CDS  USD 3,044,000 77> FixFederative Republic Of Brazil (/2%

FIANVE - TaTFr v arezIb iy,

1% D E & %409 Barclays 20/12/2024  (41,587)  (21,385)
CDS  USD 3,045,000 77> Kl Federative Republic Of Brazil i24;%

FIHIVE - TaT I arwZIFm,

1% DR 7 4 F1 % 40D Barclays 20/12/2024 (41,600) (21,392)
CDS  USD 3,040,000 77> FixFederative Republic Of Brazil iZf%%

FIHIVE - TaTF s v arEZIFRY,

1% D E 4% 40D Barclays 20/12/2024 (41,532) (21,357)
CDS  USD 3,044,000 77> Kl Federative Republic Of Brazill24%%

FIHANE - TaTr Y ar kTR,

1% DEE & F 2 X4 Barclays 20/12/2024 (41,205)  (21,385)
CDS  USD 4,260,000 77> FixFederative Republic Of Brazil (/%5

VavE N2 VAL a7 ML L4 b ' UR

1% DR 4% 40D Barclays 20/12/2024 (57,665) (29,928)
CDS  USD 1,844,000 77~ Fix Federative Republic Of Brazil i2f%%

A 2 v as b =D 451 ' UN

1% D 7 4 Fl% X409 Barclays 20/12/2024 (24,962) (12,955)
CDS USD 11,294,412 77> FiZCVS HealthlZ4%57 74V b -

Ta7r v arEZIRD ., 1%0MEE S EZID Barclays  20/6/2028 (61,171)  (215,713)
CDS  EUR 4,450,000 77 FZENIIARAT 74V -Tussvars

ZUTH . 1% E &R % 40D Barclays  20/6/2028 (53,902) (83,232)
CDS EUR 1,558,000 77 FiESolvaylZfRBF 74NV - Farrvar%

ZUTHLD . 1% DR E &R %I Barclays  20/6/2028 (21,457) (21,013)
CDS EUR1500,000 77¥FZUBSIHARBT 74NVE - Tusrsrark

ZEY . 1% DR E &M ELHD Barclays  20/6/2028 (99,947) (16,807)
CDS USD 856,000 77> FidBeazer Homes USA AR5 7T 74V b -

TaFryarEZ )Y, 5% 0 E &M ELLD Barclays  20/6/2024 (20,814)  (29,992)
CDS USD 215,000 7 7~ Fid Pitney Bowes 24257 74V -

TuFryarEZ )Y, 1% 0O E &R %79 Barclays  20/6/2024 (6,019) 5,576
CDS USD 515,000 7 7~ Fid Pitney Bowes 24257 74V b -

TuTFryarez )Y, 1% 06 E &R %7309 Barclays  20/6/2024 (13,649) 13,356
CDS USD 250,000 77> FidStaples\ZF_R2 7 74Nk - 70577 ar%

ZVID . 5% D g & F % LD Barclays  20/6/2024 (1,799) 10,023
CDS USD 500,000 77¥FIZTHCIXRALTFT74)Vh - Tasrrvark

ZVFIY . 5% D 5E &A% S D Barclays  20/6/2024 (16,837) (17,762)
CDS  USD (510,000) 77> FiZ Sprint Communications {24257 74V b

TarryarERAtL,. 5% DR E &M EZITIS Barclays  20/6/2025 (56,463) 39,881
CDS  USD (725,000) 77> FiZ Sprint Communications {24857 74V b -

TarryareERftl. 5% DR E &M EZITIS Barclays  20/6/2025  (73,943) 56,693
CDS  USD (256,667) 77> FiZ Sprint Communications {24857 74V b -

TarsyareEftftl. 5% DR E &M EZ TS Barclays  20/6/2025 (26,972) 20,071
CDS EUR (26,683) 77Y FIZCMA CGMIZfRAT 74V b -

TarrsyareEfftl. 5% DR E &M EZ TS Barclays  20/6/2027 2,298 3,156
CDS EUR (900,000) 77 FIZCMA CGMIZARDT 7+ b+

TursvareEfftl. 5% O E &N EZ TS Barclays  20/6/2027 86,307 106,445
CDS USD 346,223 77 i General Electric %57 74V | -

TuTrryareEZ T )Y, 1% O E &R % i) Barclays  20/6/2027 (10,918) (5,360)
CDS EUR (159,806) 77> Fid Adler Real Estate 500124%%7 7+ )V | -

Turryareiftl, 5%ORE &M EZITIA Barclays 20/12/2027 (394) (39,631)
CDS EUR (100,709) 77 Fix Adler Real Estate 50024857 74V b -

TarryarERAEL. 5%DRE S EZITIS Barclays 20/12/2027 (249) (24,975)
CDS EUR (283,073) 77~ i Adler Real Estate 500124857 74V b -

TarsyarERAtL. 5% DR E S EZ TS Barclays 20/12/2027 (699)  (70,200)
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CDS USD 240,000 77> KiZ Pitney Bowes 2257 74V b -

TuTr Y ayeZ )Y, 1% O E &R % i) Barclays 20/12/2027 27438 81,166
CDS EUR (342,0000 77> FidLadbrokes!|Z4&257 74 b+

Turryarefftl, 1% oM &M% 25 Barclays  20/6/2028 7,187 (13,823)
CDS USD 13,188,750 7 7~ FiZ Colombia Government International Bond

WRBF 74V - FaF sy ar 2D,

1% DR E 4% 40D Barclays  20/6/2028  (640,771) 579,880
CDS USD 1,409,599 77 FiZCVS Health\242 5774V | -

TursyarkZF. 1% O E SR %L Barclays  20/6/2028 (7,628) (26,922)
CDS USD 2,114,398 77> FiZCVS Health {24257 74V b -

TuFsyareZ ). 1%OMESF % LD Barclays  20/6/2028 (11,528) (40,383)
CDS USD 1,409,599 77 ¥ FiZCVS Health (2457 74V b -

TuTsryareZ iy, 1% O E &% 239 Barclays  20/6/2028 (7.685) (26,922)
CDS USD 12,596,500 77> Fix Federative Republic Of Brazil 225

FIAIVE - TaT I arwZIFmy.,

1% D E 4% 409 Barclays  20/6/2028  (502,514) 338,439
CDS  USD 1,339,584 77> KixLincoln National (2257 7 +)V b -

TuFr Y arkZF. 1% O E SR % LD Barclays  20/6/2028 (28,948) 63,873
CDS  USD 2,366,784 77~ Nl Metlife (X425 T 74V - Fusrsar%

ZHD . 1% O E &R %L Barclays  20/6/2028 (40,671) (15,581)
CDS USD 1,881,511 77> FiZMetlife (XARB7T 74V b - FuF7vars%

ZUIY . 1% DR E & F %L Barclays  20/6/2028 (25,125) (12,387)
CDS USD 12,259512 77> FidMexicanARABT 74V - FuFsvars%

ZUTHLD . 1% DR E &R %I Barclays  20/6/2028  (222,099) (5,590)
CDS  USD (525,000) 77> FiZ Sprint Communications {24857 74V b «

TarryarEfRftl. 5% DR E & EZITIS Barclays  20/6/2025 (48,504) 41,054
CDS USD 500,000 77> FidXerox|Xfgb7T 74V - Tusrsvar%

ZATHY 1% DR E &A% 33D BNP Paribas  20/6/2024 (7,065) 604
CDS USD 1,250,000 77> FidBoeing\Zf2B 7 74NV - 70572 ar%

ZAFIY . 1% DEE & F % LD BNP Paribas  20/12/2024 (2,532) (9,031)
CDS  USD (818,182) 77V RIiZCCOWRBLTFTTHIVE - Fusrsvark

L. 5% DRE & EZ TS BNP Paribas 20/12/2025 (85,669) 63,090
CDS USD 750,000 77> FixBorgwarner {24257 74V b+

TursyareZ ). 1% O E SR %L BNP Paribas 20/12/2027 (21,013) (12,004)
CDS EUR 247,191 77> FidIneosiARBF 74N - Fusrrvar

ZVTIY . 5 %D 5E &A% S BNP Paribas 20/12/2027 (5,963) (28,806)
CDS EUR 1,310,000 77 KFiZIntesa Sanpaolo {24R57 74V | -

a5y arEZ . 1% 0 E &R %L BNP Paribas 20/12/2027 (38,785) 52,497
CDS EUR (2,000,000) 77> FidIntesa Sanpaolo (24257 74V b -

TarryareERatl. 1%oE &% 2 S BNP Paribas  20/6/2028 11,067 3,987
CDS EUR5,800,000 77 FIEHSBCIARAT 74NV - T 0T ar%

ZAFH . 1% E &R % L4 BNP Paribas  20/6/2028 (10,028) (64,847)
CDS EUR 450,000 77¥ FixPicardifRb57T 74V - Fassvar#

ZUTHLY . 5% DR E £ %39 BNP Paribas  20/6/2028 (11,295) (2,734)
CDS EUR 888,000 77V FIZUBSIRDLTFT 74V h - Ta5Frvark

ZAFH . 1% O E £ R % L4 BNP Paribas  20/6/2028 (48,340) (9,950)
CDS  EUR 2,000,000 77> KNidUnicreditif2b7 74V - Fass>arz

ZFH . 1% O E &R % L4 BNP Paribas  20/6/2028 (13,733) 26,300
CDS EUR 1,700,000 77> KixStandard Chartered (24857 74V b -

TasryareZi )Y, 1% O E &R %239 BNP Paribas 20/12/2028 (3,458) (12,608)
CDS EUR (720,000) 777 Fid TkagrilARB 774V - 7FuT 7 v ar %

FMEL. 1%DRE&EMEZ TS Bank of America 20/12/2023 23,724 1,497
CDS EUR (167,547) 7 7~ Fid Adler Real Estate 500124257 74V b -

TursvareitL. 5%OMESEM%EZITMS  Bank of America 20/12/2027 159 (41,550)
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CDS EUR (263,745) 7 7Y Fid United (2B 774NV - 70727 ark
L. 5% DREE &R EZ TS Bank of America 20/12/2027 28,317 (12,037)

CDS USD 32,345,960 77> FiZCDX.NA.IG.39V1IZARBT 74N | -

TuTsryarez )Y, 1% O E &R %239 Bank of America 20/12/2027 (282,132) (495,155)
CDS USD 370,000 77> Fid Pitney Bowes (24257 74 b -

Turryarezi iy, 1% O E &% 52309 Bank of America 20/12/2027 40,011 125,131
CDS USD 2,100,000 77 Fid Caterpillar (2457 74V b -

TOaTr Y areZ Wy, 1% E & %5249 Bank of America  20/6/2028 (11,814)  (62,617)
CDS USD 290,000 77~ FidPitney Bowes (257 74V b -

TuTr Y arez Wy, 1% E &R %5249 Bank of America  20/6/2028 3,201 103,702
CDS EUR (5,836,555) 77 FIZITRAXX.X0.38VIIARBT 74V b -

TarsyareEftftl, 5%OREE &M% Z TS  Bank of America 20/12/2027 116,290 311,420
CDS USD 9,193,059 77 FIZCDX.NAHY.39VIIZARDTF 7+ b+

TuFs Y arEZ Ry, 5% E SR %L Bank of America 20/12/2027  (193,552)  (304,917)
CDS EUR 26,382,000 7 7Y FIZITRAXX.FINSR.39VIIARD T 7+ b+

TuFr Y ayEZ )Y, 1% O e &R %29 Goldman Sachs  20/6/2028  (587.550)  (249,012)
CDS EUR 11,356,603 7 7Y FIZITRAXX.FINSUB.39VIIZARB T 74V b -

TuTryareZ ]y, 1% O e &R % I Goldman Sachs  20/6/2028  (509,717) 247,377
CDS EUR 36,749,300 77 FIZITRAXX.X0.39V1IZRAHT 74V b -

TurryareZ ]y, 5% E &R E LD Bank of America  20/6/2028  (513,360) (1,646,761)
CDS  USD 1,567,604 77> NixPrudential Financial IZ4257 74V b -

TuFrarEzRD ., 1%0ME SR E3ZID Citibank  20/6/2028 (16,591) (9,812)
CDS USD (3,675,000) 77V FIXAT&TIARAT 74V - T uFsvar%

AL, 1%OME &M% ZITWS Citibank 20/12/2023 (2,364) 5,774
CDS USD 215,000 77> Fix Ally Financial i24R%7 74V b -

TaFr Y arEZRY . 5% E &R %L Citibank  20/6/2025 (3,228) (11,541)
CDS USD 325,000 77~ Fix Ally Financial i2f257 7 4 )V b -

TaFr Y arEZ Ry, 5% E LR %L Citibank  20/6/2025 (4,882) (17.446)
CDS EUR 1,891,000 77> NIZEAfIZRBTFT74NVh - T0a572var%k

ZUEY . 1% E &M% Citibank  20/6/2025 (10,078) (16,736)
CDS USD 330,000 77> KidPitney Bowes 2257 74V b -

TurFsyarkeZF. 1% 0 E SR % L) Citibank  20/6/2025 (16,373) 35,757
CDS EUR (82,139) 77> Fi& Adler Real Estate 500124%% 7 7+ | -

TuarryareEiftl, 5%ORE &M EZITIS Citibank 20/12/2027 390 (20,370)
CDS EUR (84,622) 77~ FiZ Adler Real Estate 500124257 74V |k -

TarryarERMEL. 5% O E &N 2T Citibank 20/12/2027 402 (20,986)
CDS USD 150,000 77> Fid Pitney Bowes (24257 74V b -

Tarryarezi i, 1% O E & %5230 Citibank 20/12/2027 15,416 50,729
CDS USD 230,000 77~ Fi&Pitney Bowes|Z#hH7 74V b -

TaFryarez My, 1% E &R %39 Citibank 20/12/2027 22,008 77,784
CDS USD 250,000 77> FixPitney Bowes{Zf#RbT 74V b -

TaTrYarez ., 1% E &R %39 Citibank 20/12/2027 4,619 84,548
CDS USD 260,000 77> FidXerox|X4@AF 74V - 7a5rar%

ZAFH . 1% E &% L4 Citibank 20/12/2027 (7,582) 18,551
CDS USD 10,130,000 77> KiZCVS Health {24257 74V b -

TaFr v areZ ). 1% OB E SR LD Citibank  20/6/2028 (45,857)  (193,474)
CDS  USD 2,350,000 77> FidSouthwest Airlines (2257 74V b -

TaFr v arZ ). 1% O ESF %L Citibank  20/6/2028 (27.217) (4,299)
CDS USD (3,052,000 77~ FiZdCMBX.NA.15.BBB- 124257 7+ )V b -

TarsvareRitL, 3% E &M% IS Citibank 15/11/2064  (153,188) (744,128)
CDS USD 750,000 77 FixStaplesiZfrb7T 74V - Tusrsvars

ZTH . 5% D E %I Citibank  20/6/2024 28,120 30,068
CDS USD 1,440,000 77~ FiZCMBX.NA.9.BBB-IZf257 74V b -

TuF sy arEZTIY. 3%DEE SR EZL Citibank 17/9/2058 260,288 305,697
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CDS EUR (110,000) 777 FIZCMA CGMIZRAT 74Nk - TaTr v ay

AL, 5% D E &% 2T Credit Suisse  20/6/2026 5,384 11,175
CDS EUR (244,777) 77> Fid Intrum Justitia {2257 74V b -

TurryareEiftl,. 5%ORE &N EZITIS Credit Suisse 20/12/2026 (62,034) (42,176)
CDS EUR (155,223) 77~ FidIntrum JustitialifR%7 74V b -

TarryarERAEL. 5%DRE &M EZITINS Credit Suisse 20/12/2026 (39,434) (26,745)
CDS EUR (2,200,0000 77 FIZCMA CGMIZHRBF 74 b -

TarryarERML. 5% O E &N 2T Credit Suisse 20/6/2027 157,219 260,200
CDS EUR (147,145) 77 FIZCMA CGMIZARAT 74V b -

TarryarERAtL. 5% DR E &M EZITIS Credit Suisse  20/6/2027 12,391 17,403
CDS EUR (425,714) 77 FIZCMA CGMIZARAT 74V b -

TarsyarEfftl. 5% DR E &M EZITIS Credit Suisse  20/6/2027 67,615 50,350
CDS EUR (638,572) 77Y FIZCMA CGMIZfRAT 74V b -

TarsyareEfftl. 5% DR E &N EZITIS Credit Suisse  20/6/2027 100,864 75,526
CDS  USD (772,906) 77 FIZCDX.NAHYA0VIIARD T 7+ b -

TursyareReil. 5%OEEEME %A Bank of America  20/6/2028 4,319 22,869
CDS USD 3,310,811 77V FIXAT&TIRAT 74V - FusFrvars

ZED . 1% O E &R %L Deutsche Bank  20/6/2028 (39,973) (3,868)
CDS USD 4138513  77Y FIZAT&TIARAT 74V - Fussvar#

ZAUFH) . 1 %O E &R % L4 Deutsche Bank ~ 20/6/2028  (39,685) (4,835)
CDS USD 2,350,676 77 FIZAT&TIXARAT 74V - Fusrsvar%

ZUIY . 1% DR E & F %L Deutsche Bank  20/6/2028  (12,877) (2,746)
CDS USD 1,339,584 77> Fid Lincoln National (24857 74V b -

T sy areZmh ., 1% E &R %5249 Deutsche Bank  20/6/2028  (21,976) 63,873
CDS USD 1,339,584 77> Fid Lincoln National (24857 74V b -

TusrvareZmh ., 1% E &R %349 Deutsche Bank  20/6/2028  (26,485) 63,873
CDS USD 1,339,584 77 FiiLincoln National (257 74 )V b

TaFs v arkZ ). 1% 0 E L% LD Deutsche Bank  20/6/2028 (25,999) 63,873
CDS USD 1,339,584 7 7 Fid Lincoln National (2257 74V I -

TursyarkZFm. 1% 0 E SR %L Deutsche Bank  20/6/2028 (25,951) 63,873
CDS USD 1,339,584 7 7~ Fid Lincoln National (2257 74V I -

TursyarkZF. 1% 0 E SR % L) Deutsche Bank  20/6/2028 (23,482) 63,873
CDS  USD 1,339,584 77 KixLincoln National (2457 74V b

Ta7rvarEZRD . 1%0ME &AL Deutsche Bank  20/6/2028 (21,101) 63,873
CDS  USD 1,339,584 77> KixLincoln National {2257 7+ )V b -

Tarryarezi iy, 1% O E &% 239 Deutsche Bank  20/6/2028 (16,213) 63,873
CDS USD 1,339,584 77 Fid Lincoln National (2257 74V b -

a5y arEZ ). 1% 0 E &R %L Deutsche Bank  20/6/2028 (16,163) 63,873
CDS USD 1,339,584 77> Fid Lincoln National (24857 74V b -

TuFrvarezmh ., 1% E &R %5249 Deutsche Bank ~ 20/6/2028  (13,268) 63,873
CDS USD 1,339,584 77 FiiLincoln National (2257 74 )V b -

TaFr Y arkZ ). 1% 0 E &R %L Deutsche Bank  20/6/2028 (16,087) 63,873
CDS USD 1,339,585 77 FiiLincoln National (257 74 )V I

TuTFr Y ayEZ )Y, 1% E &R %) Deutsche Bank ~ 20/6/2028 (15,688) 63,873
CDS USD 1,339,584 7 7~ Fid Lincoln National (2257 74V b -

TursyarkZF. 1% 0 E SR %L Deutsche Bank  20/6/2028 (14,711) 63,873
CDS USD 996,651 77~ Kid Lincoln National i(248%7 74V b -

TuFsyarZ. 1% O ESF % LD Deutsche Bank  20/6/2028 (8,069) 47,521
CDS USD 783,801 77~ Fix Prudential Financial {2457 74V b -

TasryareZi ). 1% O E &R %239 Deutsche Bank  20/6/2028 (8,578) (4,906)
CDS USD 783,802 77 Fix Prudential Financial (24257 74V b -

Ta7r v arEZRn ., 1%0ME SR E3ZID Deutsche Bank  20/6/2028 (8,618) (4,906)
CDS EUR 335,000 77> FidVerisure Midholding {24857 74V b -

TurrvareZmh., 5%0ME &MY LD Deutsche Bank  20/6/2028 (236) (39)
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CDS USD 2,009,377 7 7 Fid Lincoln National (2257 74V b -

TursyareZF. 1% 0 E SR % L) Deutsche Bank  20/6/2028  (20,321) 95,809
CDS USD 250,000 77> FidStaples\ZF_R2 774Nk - 7077 ar%

ZFH . 5 %D E 4 F % LIS Goldman Sachs  20/6/2024 12 10,023
CDS USD 165,000 77~ KiZMacyslfrAT 74NV - 7asrrvarz

ZUTHY . 1% E £ R % 40D Goldman Sachs  20/6/2025 (13,756) 721
CDS USD 500,000 77> FixPitney Bowes AR5 T 7+ b -

TaTy v ay I, 1%0EE SR E I Goldman Sachs ~ 20/6/2025 (40,195 54,177
CDS USD 250,000 77> Fi&Simon Property {24257 74V -

TUuTr Y arezmh ., 1% E &R %5249 Goldman Sachs  20/6/2025  (12,361) (2,613)
CDS USD 290,000 77> Fi&Simon Property {24257 74V -

TaFr Y arkZ gy, 1% E &R %L Goldman Sachs  20/6/2025 (11,627) (3,031)
CDS USD 665,000 77 FidSouthwest Airlines (2257 74V b -

TaFr Y arEZ )Y, 1%0E e &R %) Goldman Sachs  20/6/2025 (13,393) (5,571)
CDS USD 665,000 77 FiZSouthwest Airlines (2857 74V |k -

TuFsyarkZF. 1% 0 E SR %L Goldman Sachs  20/6/2025 (12,850) (5,571)
CDS  USD 1,040,000 77> FiSouthwest Airlines (2227 74V b -

TuFsyarZF. 1% O E SR % LD Goldman Sachs  20/6/2025 (31,089) (8,712)
CDS  EUR (90,0000 77> FIZCMA CGMIZHRBF 74V | -

TursyarefiL. 5%0EE SN ZITIS Goldman Sachs  20/6/2026 877 9,144
CDS USD 3,525,000 77> Fix Caterpillar {2257 74V b -

TarryareZ i, 1% O E &% 52309 Goldman Sachs 20/12/2026 (15,509) (84,040)
CDS EUR (425714) 777 FIZCMA CGMIZRDLT 74V b -

TarryarERML. 5% 0 E &M% 2T Goldman Sachs ~ 20/6/2027 65,959 50,350
CDS EUR (748,195) 7 7Y Fid United \IZARB T 74NV - 70T ar %

AL, 5%DFE S % ZITID Goldman Sachs  20/12/2027 71,913 (34,147)
CDS EUR (375,000) 7 7Y Fid United \ZBRBF 74V b - 70572 ark

AL, 5% DOEEENEZITIS Goldman Sachs 20/12/2027 32,548 (17.115)
CDS  USD 1,825,000 77> Kix Simon Property {24257 74V b «

TuFsyareZFm). 1% O E SR %L Goldman Sachs 20/12/2027 (38,011) (13,361)
CDS EUR 1,310,000 77 Fid UnicreditiZfg57 74V - 7057 ar%

ZFIY . 1% O E &R % L4 Goldman Sachs 20/12/2027  (42,442) 47,604
CDS EUR 1,372,000 77> FiZBNP Paribas|2f2b7 7+ b «

Tusryarez )Y, 1% O E &R %7309 Goldman Sachs  20/6/2028 (43,291) 8,863
CDS  USD 8,925,000 77> FixColombia Government International Bond

WARDBFZHIVE - TOFr v ar ey,

1% DR E 4% 40D Goldman Sachs  20/6/2028 (86,893) 392,413
CDS USD 10,110,000 77> FidComcastiZf_RDF 74NV b - 7OaFsvar%k

ZED . 1% E &M% Goldman Sachs  20/6/2028 (59,293) (215,530)
CDS EUR 1,891,000 77> FIiZHSBCIARAT 74NV b -Tusrvars

ZED . 1% O E &R %L Goldman Sachs  20/6/2028 (8,655) 17,334
CDS EUR 1,260,000 77 FIZHSBCIARDT 74NV -T0T0varl%k

ZID . 1% O E &R %L Goldman Sachs  20/6/2028 (3,986) 11,550
CDS EUR 129,000 77> FiZIntrum Justitial2AR57 74V b -

Tarryarezi ;Y. 5% DO E &R E LD Goldman Sachs  20/6/2028 298 27,595
CDS USD 1,959908 77> FidMetlife (AR5 T 74V b - FuFsvar%

ZUFH . 1% O E & F)% 40D Goldman Sachs ~ 20/6/2028  (25,615)  (12,903)
CDS USD 783,963 77 Fix Metlife \(X4RZ2 T 74NV - Fur s ar%

ZATH . 1% E 4R % 40D Goldman Sachs ~ 20/6/2028  (10,850) (5,161)
CDS EUR 331,500 77> FidNovafives\ZAgB 7 74V - 7057 ar%

ZUIY . 5% DREE & %L Goldman Sachs  20/6/2028 1,484 12,558
CDS USD 1,959,505 7 7~ Fid Prudential Financial (Z#&57 74V I -

TuFs Y areZF. 1% E SR %L Goldman Sachs  20/6/2028 (24,975) (12,265)
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CDS EUR 2,100,000 77> FiZIntesa Sanpaolo (2485774 b +

TuTr Y areEZ )Y, 1% O E &R % LI Goldman Sachs 20/12/2028 (8,185) 49,619
CDS USD (1,003,333) 77 FIZCMBX.NAYAIARBET 74N -

TurrsyareEiftl,. 2%0/E &M% 2T Goldman Sachs 17/9/2058 (70,076) (89,171)
CDS  USD (948,150) 77 FIZCMBX.NAYAIARBT 74N -

TurryarERMEL. 2%0RE &N EZITNS Goldman Sachs ~ 17/9/2058  (66,182)  (84,267)
CDS USD (1,003,333) 77 FIZCMBX.NAAYIARDBT 74V b -

TursyarERML. 2%0R e &EMNEZITIS Goldman Sachs ~ 17/9/2058  (72,190)  (89,171)
CDS  USD (900,000) 77 FIiZCMBX.NA.BBB-14 I248 57 74V b -

TurrsyarERgL. 3%0REEMNEZITRS Goldman Sachs  16/12/2072  (68,442) (220,542)
CDS USD 825,000 77¥FiZTHCIARAT 74NV - Tusrsvarz

ZAFH . 5% DR g &R %E SIS Goldman Sachs  20/6/2024  (24,659)  (29,423)
CDS USD 800,000 77 FIZTHCIARAT 74V - Tussvarz

ZUIY . 5% DREE %D Goldman Sachs  20/6/2024  (23912)  (28,532)
CDS USD 875,000 77V R THCIARAF 74V - TaFrvavz

ZFHY . 5% DR e &F %L Goldman Sachs  20/6/2024  (26,187)  (31,207)
CDS USD 894,000 77YFNETHCIHRAT 74V - Fusrsvar#

SZUFHY L 5% DR E S E LI Goldman Sachs  20/6/2024  (29,748)  (31,758)
CDS USD 250,000 77> FixPitney Bowes (2257 74V b -

TaT sy areZ . 1% O E SR % LD Goldman Sachs 20/12/2027 28,550 84,548
CDS EUR 4,525,000 77V FIXINGIARABT 74NV - 7a5rvarz

ZUTH . 1% DR E £ R % 40D Goldman Sachs  20/6/2028 (53,987) 41,137
CDS USD 2,679,168 77> Fid Lincoln National \ZfR5 774V | -

TaFryarezmh ., 1% E &R %5249 Goldman Sachs  20/6/2028  (56,581) 127,745
CDS USD 783,963 77 Fix Metlife \(XARB T 74NV - 057 ar%

ZUI . 1% DR ESFE LD Goldman Sachs  20/6/2028 (10,781) (5,161)
CDS USD 783,963 77 Fix Metlife \XARZ2 T 74V - 05 ar%

ZFH . 1% E &R % L4 Goldman Sachs  20/6/2028 (10,781) (5,161)
CDS  USD 1567604 77> FiPrudential Financial (24827 74V b -

TuFryarEZ )Y, 1% 0 E &R %I Goldman Sachs  20/6/2028 (18,438) (9,812)
CDS EUR 129,000 7 7Y Fix Intrum JustitialZFRB7 74V b -

TuFs Y arEZ Y. 5% E SR %L HSBC Bank  20/6/2028 (89) 27,595
CDS EUR 336,000 77 FixEuro Garages|Z#R57 74V b -

TarryareEz )Y, 5% O E &R E LD HSBC Bank  20/6/2028 1,551 499
CDS EUR (2270000 77> Fid Adler Real Estate 500124257 7+ | -

TarryarERAEL. 5%DRE &M EZIITINS JP Morgan 20/12/2024 (2,320) (32,688)
CDS EUR (1,110,0000 77> Fi& Altice France {24257 74V | -

TarryarERAtL. 5% DR E &M EZITIS JP Morgan 20/6/2025 (990) (86,893)
CDS EUR (1,130,0000 77 KixVirgin Media Finance (%57 74V b -

TarryarERatL. 5% DR E &M EZITIS JP Morgan  20/6/2025  (105,291) 63,642
CDS EUR (1,186,667) 77> Fid Altice France {24257 74V | -

TarrvarEREL. 5% 0 EEMNEZITIS JP Morgan 20/12/2025 (103,841) (133,623
CDS  USD (850,000) T77Y FIZCCORLT 74V - FasFrvavsk

L. 5% DR E &% Z TS JP Morgan 20/12/2025 (91,487) 65,544
CDS  USD (490,909) 77V RIiZCCOWRBTFTHIVE - Fusrsvark

ML, 5% O E &% Z TS JP Morgan 20/12/2025 (52,304) 37,854
CDS EUR (147,863) 77 FIZCMA CGMIZfRAT 74V b -

TurryareEiftl. 5%OREE &M EZITIS JP Morgan 20/6/2027 12,024 17,488
CDS EUR (138,990 77 FIZCMA CGMIZfRAT 74V b -

Tuarrsyareiftl, 5%ORE &M EZITIA JP Morgan 20/6/2027 11,303 16,439
CDS  EUR (393190 77 FiZCMA CGMIZfRBT 74 | -

TarryarERAEL. 5%DREE S EZIITIS JP Morgan 20/6/2027 3,202 4,650
CDS EUR (171,897) 77 FiZ Adler Real Estate 500124857 74V b -

TarryarERAtL. 5% DR E S EZITIS JP Morgan 20/12/2027 49 (42,629)
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CDS EUR (723,255) 7 7Y Fid United \ZFRBF 74NV - 70572 ark

L. 5% DREE &R EZ TS JP Morgan 20/12/2027 85,525 (33,009)
CDS USD 390,000 77> FidPitney Bowes (&5 F 74V b -

Turryarez )Y, 1% O E &R % i) JP Morgan 20/12/2027 13,613 131,895
CDS  USD 1,420,000 77 KFi&Simon Property {2257 74V | -

Tu7r v arEzIRD ., 1%0mE SR %D JP Morgan 20/12/2027 (29,588) (10,396)
CDS EUR 1,129,000 77> FiZUnicreditiZfR57 74V b -

a5y arEZ ). 1% E &% L) JP Morgan 20/12/2027 (29,277) 41,027
CDS USD 440,000 77> FidXerox|{Xf@b 7T 74V - Fusrsvar%

ZUFH . 1 %O E &R % 40D JP Morgan 20/12/2027 (12,959) 31,395
CDS EUR (6,100,0000 77> FiZGlencore InternationaliZ$k%7 74V |+ -

TarryarEfftl. 5% DR E &N EZITIS JP Morgan  20/6/2028 (2,088) 949,575
CDS EUR (840,000) 77Y FidLoxam 2R AF 74V - Fasrrvarz

ML, 5% OEEENEZITHS JP Morgan  20/6/2028 85,963 (27.248)
CDS  EUR 2,000,000 77> KNidAegonlf_BF 74Nk -T0a5svar%k

ZED . 1% E &M% JP Morgan  20/6/2028 (4,062) (21,923)
CDS EUR 582,000 77> Fix Altice France {2457 74V b -

TuTs Y arkZ Y. 5%0EE SR % L) JP Morgan  20/6/2028 27,366 121,844
CDS EUR 1,780,000 77> KidAltice France {24257 74V -

TusryareZi ]y, 5%l E &R E LD JP Morgan  20/6/2028 83,697 372,649
CDS  EUR 1,110,000 77> Fid Altice France (24257 74V b +

TarryarwEZi ;). 5% E &R E LD JP Morgan  20/6/2028 (9,206) 232,382
CDS EUR 1,600,000 77> FidBarclayslifzb7T 74V - Fusrsvars

ZVEY . 1% DR E &M ETD JP Morgan  20/6/2028 1,246 53,208
CDS EUR 975,000 77> Fid Deutsche Bank 2257 7 4L b -

TaFr Y arkZ ). 1% 0 E &R %L JP Morgan  20/6/2028 (87,758) 71,288
CDS EUR 3,800,000 77~ FiZDeutsche Bankl2ff%7 74V b -

TuFr Y arkZ ). 1% 0 E &% L) JP Morgan  20/6/2028  (207,262) 97,567
CDS EUR 2,227,000 77> FiZDeutsche Bank 2257 74V b -

TuFsyarkZFm). 1% 0 E &% L) JP Morgan  20/6/2028 (58,328) 57,179
CDS EUR 742,000 77> FidDeutsche Bank 24257 74V | -

TuTr Y areZ )Y, 1% 06 g &R %29 JP Morgan  20/6/2028 (19.434) 19,051
CDS EUR 831,000 77> Fid Deutsche Bank (4% 7 7 4L b -

TursyareZ ). 1%OME SR % LD JP Morgan  20/6/2028 (24,596) 21,336
CDS EUR 1,785,000 77> FidEuro Garages|i4&57 74V b -

TaTrryareEzi ;. 5%l E &R E LD JP Morgan  20/6/2028 (12,857) 2,649
CDS EUR 419500 77> Fix Euro Garages \Z4R57 7+ b -

a5y arEZFRY. 5% E &% LD JP Morgan  20/6/2028 (1,313) 623
CDS EUR 419500 77> Fix Euro Garages {457 74V b -

TurryareZmh., 5%0EE &MY LD JP Morgan  20/6/2028 (2,984) 623
CDS EUR 298,000 77> FixIntrum JustitialZf2b7 74V b -

TaFr Y arEZ R, 5%0 6 E &R %L JP Morgan  20/6/2028 (4,132) 63,746
CDS USD 1,339,584 77 FiiLincoln National (%57 74V I

TuFr Y ayEZ )Y, 1%0E e &R %) JP Morgan  20/6/2028 (28,624) 63,873
CDS USD 1,339,584 77 Fid Lincoln National (2257 74V b -

TurFsyarZF. 1% O E &% L) JP Morgan  20/6/2028 (28,670) 63,873
CDS USD 1,339,584 77> KixLincoln National (#2577 4V b -

TurryarZ). 1% O E SR % LD JP Morgan  20/6/2028 (28,511) 63,873
CDS USD 669,792 77> FidLincoln NationaliZ42%7 74V | -

TuTryareZ ]y, 1% O E &R %239 JP Morgan  20/6/2028 (13,025) 31,936
CDS USD 669,792 77> Fid Lincoln National {2257 7 4V b -

a5 arEZR). 1% 0 E &% L) JP Morgan  20/6/2028 (8,983) 31,936
CDS USD 401,875 77~ Fi Lincoln National {2257 7 4V b -

a5y arEZ . 1% 0 E &R %L JP Morgan  20/6/2028 (4,857) 19,162
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CDS EUR 2400,000 77> FiZLloyds Banking {24857 74V | -

TursyarkZFm. 1% 0 E SR %L JP Morgan  20/6/2028 5,120 50,286
CDS USD 783,963 77 Fix Metlife (24227 74NV - Tasrsvark

ZUFI . 1% O E &R % L4 JP Morgan  20/6/2028 (13.471) (5,161)
CDS EUR 571,000 77> FiZNovafives\ZtfhAB7T 74V b - Tu7rvarz

ZUTHY . 5% D E &R % LI JP Morgan  20/6/2028 (5,508) 21,631
CDS  USD 1,230,000 77> FiZParamount Global 247 74V b -

TOaT sy areZ Wy, 1% E & %3249 JP Morgan  20/6/2028 4,820 57,291
CDS USD 1,180,000 77> Fid Paramount Global {24257 74V b -

TuTr v arezmh ., 1% E &R %5249 JP Morgan  20/6/2028 4,623 54,962
CDS EUR 93,023 77¥FixPicardiZfpBT 74NV - 7usrvar%

ZFHY . 5% DR E &R %E SIS JP Morgan  20/6/2028 (93) (565)
CDS USD 1,959,505 7 7~ Fid Prudential Financial \Z#&%7 7 4L b -

TuTFr Y arEZ )Y, 1%0E e &R %I JP Morgan  20/6/2028 (28,968) (12,265)
CDS EUR 1,300,000 77> FNZUBSIARBTF74NVE - Ta5rrvars

ZFH . 1% O E £ R % L4 JP Morgan  20/6/2028 (85,088) (14,566)
CDS EUR 750,000 77> FIZUBSIZRETF 74N - TOTovarz

ZFH . 1% O E &R % L4 JP Morgan  20/6/2028 (48,634) (8,404)
CDS EUR 750,000 77> NIZUBSIIHRETFT 74NN - TOTovarz

ZUFH . 1 %O E &R % L4 JP Morgan  20/6/2028 (47,041) (8,404)
CDS EUR 779,000 77 FiZUBSIARHTFT74)Vh - Tasrarv%k

ZUIY . 1% DR E & F %L JP Morgan  20/6/2028 (53,582) (8,729)
CDS EUR 6,400,000 77¥FZUBSIHARBT 74NVE - Tursrars

ZUTHLD . 1% DR E &R %I JP Morgan  20/6/2028  (291,798) (71,712)
CDS EUR 2,250,000 77> FidUnicreditiZfrb7T 74V - TOaF5svar%

ZFH . 1% O E 4R % 4D JP Morgan  20/6/2028  (114,087) 104,157
CDS USD 820,000 77~ FixDonnelley & Sons{ZAz57 74V | -

TuFr Y arEZ Ry, 5%0E &R %L JP Morgan 20/12/2023 (9,403) (6,834)
CDS USD 1,644,000 77> FiZKB HomellfgB 774NV - 705 ar%

ZFIY . 5 %D e 4 F%E SIS JP Morgan 20/12/2023 (14,667) (23,020)
CDS USD 822410 77~ FiZRealogy (4257 74V - FOussvar%

ZUFHY . 5% D g EFE LIS JP Morgan 20/12/2023 (553) (1,016)
CDS USD 250,000 77¥FETHCIARAT 74V - Fussvar#

ZUFH . 5 %D 4 F % LIS JP Morgan  20/6/2024 (8,372) (8,916)
CDS USD 1,110,000 77> Fid Avis Budget Car Rental IZfRAF 74V b -

TaTr Y arEz M. 5% E SR %L JP Morgan 20/12/2024 (75,196) (50,670)
CDS USD 290,000 77> FiZ Avis Budget {24857 74V | -

a5y arEZIFRY. 5%0ME &% LD JP Morgan 20/12/2024 (20,258) (13,849)
CDS  USD 1,380,000 77 KFi& Avis Budget Car Rental {24257 74 )V b +

TurrvareZmh., 5%0ME &MY LD JP Morgan  20/6/2025  (143,166) (81,005)
CDS EUR (300,0000 77 FKixVirgin Media Finance (%57 74V b -

TarFsyarERaL. 5% O E &N 2T JP Morgan 20/12/2025 (21,904) 17,469
CDS EUR (1,070,000) 77 Kt Ladbrokes (2R 57 74V b - 7077 ay

AL, 1%DREE &M% ZITIS JP Morgan  20/6/2027 108,823 (23,364)
CDS EUR 2,325,000 77~ KixCommerzbank!(Z4257 74V | -

TuFsyarkZF. 1% O E SR %L JP Morgan  20/6/2028 (43,246) 143,372
CDS USD 7047995 77> FiZCVS Health (24R5 774V b«

TuFsyareZF. 1% O E SR % LD JP Morgan  20/6/2028 (44,140)  (134,610)
CDS USD 3,523,997 77 FIiZCVS Health iR A7 74V - TaF7 s ay

ZZIHD. 1% DR E &R %L JP Morgan  20/6/2028 (18,989) (67,305)
CDS USD 1,175,945 77 FiZMetlife (XARB 7T 74V b - FuF7var %

ZUIY . 1% DR E S F %L JP Morgan  20/6/2028 (17,635) (7,742)
CDS EUR7525000 77> FiESolvayllfzb7T 74V - 7usrsvars

ZUHLD . 1% DR E SR %I JP Morgan  20/6/2028 (80,755)  (101,491)
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CDS USD (35,000) 77 FiZCMBX.NA.10.BBB- 24257 74V b +

TuarsyareEfftl. 3%0MEEMEZ TS JP Morgan  17/11/2059 (6,079) (9,242)
CDS USD 250,000 77 FidStapleslffb 774V b - Tus7svar%

ZVID . 5% D g &% KD Morgan Stanley 20/12/2023 1,318 2,401
CDS  USD 3445000 77> FiZBoeinglZfpB 7 74NV - 70577 ar%

ZUIY . 1% DR E & F %L Morgan Stanley 20/12/2024  (14,360)  (24,890)
CDS USD (282,209) 77¥FiEMexican 2 fpb 774V - Fursvar#

ML, 1%DREEMEZ TS Morgan Stanley  20/6/2026 5,677 3,790
CDS USD 346,223 77~ Fid General Electric 2257 74V b -

TaFr Y arEZ gy, 1% E &R %L Morgan Stanley  20/6/2027 (10,918) (5,360)
CDS USD 462,554 77> Fid General Electric (24257 74V b +

TaFr v areEZ ]y, 1% E &R %39 Morgan Stanley  20/6/2027 (14,125) (7.161)
CDS EUR 680,851 77~ FiXNaturgy Energy (24R57 74V b -

TaFryarEZ TR, 1%0HEE & 2D Morgan Stanley  20/6/2027  (11,568)  (12,530)
CDS EUR 1,117,021 77> Fix Naturgy Energy (24857 74V b -

TuTr Y arEZ )Y, 1% O E &R %29 Morgan Stanley  20/6/2027 (18,979) (20,556)
CDS EUR (124,635) 77 FiZ Adler Real Estate 500124257 74V b -

TurrvareEfftl,. 5%OREE &N EZITIS Morgan Stanley 20/12/2027 (189) (30,909)
CDS EUR (232,425) 77 Fix Adler Real Estate 500124857 74V b -

Turrsyareiftl,. 5%OREE &M EZITIS Morgan Stanley 20/12/2027 (352) (57,640)
CDS USD 4,472,000 77> FiZColombia Government International Bond

WARDBFT AV - FOaF sy ar eIy,

1% D 2 & F %409 Morgan Stanley  20/6/2028  (56,637) 196,624
CDS EUR 221,000 7 7Y Fix Novafives (IZARBF 74V b - TOaFrvar%k

ZED . 5% D g & F % KD Morgan Stanley  20/6/2028 5,192 8,372
CDS EUR 2,250,000 77> KNixSolvaylif@b7 74V - 7ussars

ZID . 1% O E &R %L Morgan Stanley  20/6/2028 (17,928)  (30,346)
CDS USD (2,006,667) 777 FIZCMBX.NAYAIHRDLT 74V b -

TarryarERMEL. 2% 0 E &M EZITS Morgan Stanley 17/9/2058  (144,825) (178,343)
CDS USD (1,000,000) 77 FiZCMBX.NA.9.BBBIZARBT 7+ | -

TarryarERML. 3%DREEMNEZITRS Morgan Stanley  17/9/2058  (100,449) (212,290)
CDS USD (3,740,500) 77 FiZCMBX.NA.9.BBBIZARBT 7+ | -

TarryareERftl. 3%DEEMNEZITIS Morgan Stanley ~ 17/9/2058  (375,959)  (794,070)
CDS  USD (598,000) 77 FiZCMBX.NA.9.BBB- It 774V | -

TuarsyareEfftl. 3%DOREEMNEZITIS Morgan Stanley  17/9/2058  (124,284) (126,949)
CDS USD 811,501 77> Fid Federative Republic Of Brazil i24%&5

VavE 2 VAol aZE ML b ' UR

1% DR E 4 1% 4D Morgan Stanley  20/6/2025 (43,895) (6,711)
CDS  USD 1,250,000 77 Fi&Simon Property {24857 74V b -

TuFryarezmh ., 1% E &R %349 Morgan Stanley  20/6/2025  (50,967)  (13,065)
CDS USD 33,774 77 FiZCMBX.NA9.AAAIARDLT 74V b -

TaFr Y arEZIFmED . 0.5%DRE e &M% LI Morgan Stanley  17/9/2058 (293) 99
CDS USD 3,605,883 777 FIZCMBX.NAQ.AAAIARAT 74V b -

TaFryayeEz Fi]Y., 0.5%0M % &M %KD Morgan Stanley  17/9/2058 (27,175) 10,624
CDS USD 646,000 77 FiZCMBX.NA.9.BBBIZf&R AT 74V b -

TaFryareZ i), 3% O EEMELILD Morgan Stanley ~ 17/9/2058 103,751 137,139
CDS USD 507,000 77 FiZCMBX.NA.9.BBBIXf&R AT 74V b -

TarrvarieZ ). 3% 0 E &M E LIS Morgan Stanley 17/9/2058 81,428 107,631
CDS USD 785,000 77~ KixFord Motor l242A 7 74V bk - Fuss 3>

ZZUTHD . 5%DME &% LIS Morgan Stanley  20/6/2028  (34,519)  (71,640)
CDS USD 750,000 77 Fix Beazer Homes USA 4257 74V b -

TaFs v arEZRY. 5%0EEMNELID BNP Paribas 20/6/2024 (19,185) (26,278)
CDS USD 500,000 77> FidBeazer Homes USA X257 74V b -

TaFr Y arEZ Y. 5%0E &M ELID BNP Paribas  20/6/2024 (12,414) (17,519)
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CDS USD (490,909) 77> FiXCCOWHEBFT4M N - FaF2vavk

L. 5% E SR %2 S BNP Paribas  20/12/2025  (51,144)  37.854
CDS  USD 1,888,179 77 Fix Prudential Financial (24257 7 +)V b «

TUFrYar R, 1% E &% LI BNP Paribas  20/6/2028  (19.844)  (11,819)
CDS  USD 5,880,000 77> KiZCDX.NAHY.35\24%%5 74V b -

TarryareEZi ;Y. 5% E &R E LD Bank of America 20/12/2025 (11,001)  (245,341)
CDS USD 199,964,574 77> FiZCDX.NA.IGA0 DT 7+ | -

FaFryarEFZIWY. 1%0MEE &M %4  Bank of America  20/6/2028  (746,999) (3,157.915)
CDS EUR 16,150,000 77> FIZITRAXX.EUR3OVIIHELF T4} -

TaFr Y arEZ ). 1% E &R %L Bank of America  20/6/2028  (73,325) (229,856)
IFS  EUR 7045000 77> FiEF74VF - 70523y CPTFEMU

+ Obps 252 FTHLY . 2.56% D E 4R %I Bank of America  15/6/2028 6,488 6,488
IFS EUR 4665000 77> FEF74VF - 70523y CPTFEMU

+ Obps & ZFHLD , 2.46% D 5E & F% %319 Bank of America  15/7/2028 19,947 19,947
IFS EUR5835000 77»FiEF74VF 70523y CPTFEMU

+ Obps 22 L L. 2.555% D[ %E £ F% Z TS Bank of America  15/6/2033 (4,776) (4,776)
IFS EUR5895000 77 FiEF74NVb 70523y CPTFEMU

+ Obps &2 BEL , 2.505% DR & & F % 21T HLS Bank of America  15/7/2033  (24973)  (24,973)
IFS EUR 1,694,000 77»FiEF 74V 70522 CPTFEMU

+ Obps 242t L. 2.5737% D %E 4 F) % 2 FHL S Bank of America  15/5/2038 (8,294) (8,294)
IFS  EUR 3145000 77> FiEF74VF - 70523y CPTFEMU

+ Obps & 424 L. 2.60125% DR 4% 21705 Bank of America  15/5/2043  (35989)  (33778)
IFS  GBP 2000000 77>FidF74\Vh - 705233 UKRPI + Obps

TR, 3.423% D E 4 F) % 2 TS Bank of America  15/3/2048  (367.504) (367.504)
IFS EUR 6,680,000 77>FiEF74VF- 70523y CPTFEMU

+ Obps 23R4t L, 2.693% D E & F % 21T S Bank of America  15/8/2032  (152,787) (152,787)
IFS EURS3115000 77»FEF74VF - 70523y CPTFEMU

+ Obps & ZFHLD \ 2.435% D 5E & F% %9 Bank of America  15/5/2033 33067 34,084
IFS  GBP 3395000 77> FidF 74V b 7052 a2 UKRPI + Obps

3L, 3.5325% D E 4 F & 2 TS Morgan Stanley 15/11/2046  (543,602)  (543,602)
IRS BRL 123,899.000 77> FiZ9.98% DR % &M% 2 THLY

BRL 1 HBROIS OZ B 4 F% 4.5 HSBC Bank  2/1/2026  (62,334)  (62,334)
IRS BRL 11,339,500 77> Fid11.5625% DFI5E & Rl% %Y

BRL 1 HBROIS O Z By & F1% 4.5 Barclays  2/1/2026 60578 60578
IRS BRL 13,156,807 77> FiZ11.82% D& % &R % 2 FHY |

BRL 1 HBROIS O Z By 4 F) % 4.5 Barclays  2/1/2026 87,639 87,639
IRS BRL 115,197,000 77> Fid10.3164% D54 F% ZFHD |

BRL 1 HBROIS O Z By 4 H) % 3415 Barclays  4/1/2027 54,805 54,805
IRS BRL 13,277.676 77> NiZ11.27% DR 5E &% 230 |

BRL 1 A BROIS O Z By 4 Fl % 4.5 BNP Paribas  2/1/2026 53747 53,747
IRS BRL 49606478 77> FiZ10.0325% D& &M% ZIFTHY

BRL 1 H BROIS O Z By & Fl % 4.9 BNP Paribas  4/1/2027  (88,296)  (88,296)
IRS BRL 376,541 77> FIZ10.12% D54 F% 2D .

BRL 1 H BROIS % B 4 F) % 3 445 BNP Paribas  4/1/2027 (470) (470)
IRS BRL 67465547 77> FliZ10.1225% DR 5E & Fl% 2D

BRL 1 H BROIS O % By 4 Fll % 32 4.9 BNP Paribas 4/1/2027  (83,079)  (83,079)
IRS  BRL 1570000 77> FiZ9.94%DFE &M% 2D,

BRL 1 HBROIS O Z By & F1% 4.5 BNP Paribas  4/1/2027 (3332 (3,332
IRS USD 854,267,523 77> Fli4.4005% 0% 4 A% 21 FHLY |

USD 1 H SOFR O Z B 4% 4.5 Bank of America  13/2/2024 (4,539,343) (4,539,343)
IRS USD 427133762 77> FiZUSD 1 HSOFROZE B4 % 2 THY

3.7505% D[ & 4:F1 % 3405 Bank of America  13/2/2024 3,480,066 3,480,066
IRS MXN 279,585,258 77> NiZ4.68%DEE & H% 2 FHY

MXN 14 HAMXIBTIIE O£ B 4% %4 Bank of America  27/2/2024  (547,537)  (547,537)
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IRS MXN 278,683,371 77> Nid4.855% D[ E 4 F% Z WY,
MXN 14 HMXIBTIIE & B4 F% 349 Bank of America  1/3/2024  (539.929)  (539,929)

IRS

IRS

IRS

IRS

IRS

IRS

IRS

IRS

IRS

IRS

IRSKRW 33,396,220,000

IRS

IRS

IRS

IRS

IRS

IRS

IRS

IRS

IRS

IRS

IRS

USD 232,932,853
USD 349,576,239
USD 326,657,900
USD 469,854,799

USD 94,081,500
GBP 458,228,116
GBP 229,114,058
EUR 630,858,796
EUR 315,429,398

USD 70,839,300

USD 410,521,000
USD 186,987,507
USD 186,987,506
USD 64,256,500
USD 94,577,700
USD 94,133,300
USD 124,214,200
USD 91,336,800
USD 59,462,000
USD 171,433,000

GBP 120,074,658

IRSCOP 39,165,864,000

IRS

IRS

IRS

USD 388,107,062
NZD 39,775,000

AUD 34,470,000

77 N3 1.1285% DF5E &% 2T I

USD 1 H SOFR D 4 1% %49

77 ¥ Fid1.12925% DR 5E & F1 % % 1T i |

USD 1 H SOFR D B4 1% %

77> i3 USD 1 H SOFR D B 4% ZFHY
3.619% D 3 4 F % 4L

77 FIF 1.079% DR E £ % Z Y |

USD 1 H SOFR O % B 4 Fl % 3 445

77 FIZUSD 1 H SOFR DZ B & Fl% LY |
3.61% DR E & F) % 405

77> i3 3.22% D% &M% Z D

GBP 1 H SONIA O Z B4 F1% %345

77> i GBP 1 H SONIA O Z #) 4% %30 |
2.47% DO 5E &M E I

777 Fi3 1.75% O & 4 F % 520 I

EUR 6 #J] EURIBOR O£ B 4 F% %19

77> FIZEUR 6 # H EURIBOR % 8 4 i %
ZUTID ., 1%DORFE &M% LI

77> i3 USD 1 H SOFR D B 4% 30
3.56% D% 4 % 4L

777 Fi33.865% DR E 4 F % 2D . KRW
34 KORIBOR D ZE B 41 % 415

77> B3 4.4605% O 5E £ 1% Z I

USD 1 H SOFR D% 8 4 Fl % 3 345

77> Fi35.3715% O [ & 4% Z B

USD 1 H SOFR 2 84 Fl %3305

7 7> i3 5.3745% D 5E & F) %2 21T B0

USD 1 HSOFR O ZE# &M% XKD

77> N2 USD 1 HSOFR DZE B4 F1% % FHLY
3.55% DIl 4 A % 349

77> N2 USD 1 H SOFR DZE B4 F1% % FHLY
3.57% Dl 7 4 F) % AL

77> FiZUSD 1 H SOFR D B4 F% 3 HY
3.56% D% 4l % 4L

77> i3 USD 1 H SOFR D B4 % 3 HY
3.56% D 4l % 4L

77> Fi2USD 1 H SOFR DZEB) & Fl % 23
3.56% D[ 1 4 Fl % AL

77> i3 USD 1 HSOFR DZE B4 F1% % FHY
3.56% O [ 4 4 Fl & AL

77> N2 USD 1 HSOFR DZE B4 1% % FHY
3.53% D& e &% 89

7 7 F134.255% D 52 4 Fl & S B |

GBP 1 H SONTA O ZE B4 F)% )

77> Nid COP-IBR-BANREP 1 HOZ H) & F1%
ZFHY L 11.895% D 4 £ Fl % 3449

77 Fi34.592% OFE &M% Z T I0

USD 1 H SOFR D B4 1% %349

77 Fi34.697 % DR E &R % 2T |

NZD 3 » H BBROZ B & %3249

77~ Fid AUD 3 » H BBSW OZE B & )% % FHLY |
4.0425% O 7 4 F) % L4
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Bank of America

Bank of America

Bank of America

Bank of America

Bank of America

Bank of America

Bank of America

Bank of America

Bank of America

Bank of America

Bank of America

Bank of America

Bank of America

Bank of America

Bank of America

Bank of America

Bank of America

Bank of America

Bank of America

Bank of America

Bank of America

Bank of America

Bank of America

Bank of America

Bank of America

Bank of America

7/3/2024 (5,173,827) (5,173,827)

8/3/2024 (7,803,225) (7,803,225)

8/3/2024 3,201,911

3,250,056

18/3/2024 (11,152,238) (11,152,238)

19/3/2024

3/4/2024

3/4/2024

4/5/2024

4/5/2024

28/6/2024

3/7/2024

12/7/2024

12/7/2024

12/7/2024

13/7/2024

16/7/2024

20/7/2024

23/7/2024

12/8/2024

13/8/2024

27/8/2024

6/9/2024

19/10/2024

14/12/2024

20/12/2024

20/12/2024

979,654

1,071,907

(143,222)

(138,560)
1,019,332
1,503,620
1,520,458
2,009,727
1,555,063
1,015,251
3,010,181

(2,159,795)

(29,586)

(197,463)

986,546

(8,330,928) (8,330,928)
5,383,858 5,383,858
(9.917,835) (9,917,835)

6,639,695 6,639,695

1,082,379

12,130 12,130

(3.422,443) (3422.443)

(143,222)

(138,560)
1,030,011
1,502,373
1,525,430
2,015,758
1,546,793
1,009,261
3,038,358
(2,159,795)

(29,586)

(1,865,318) (1,865,652)

(197,463)

40,965 40,965
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IRS  BRL 55,667,679 7 7 Fli211.865% D & & Fl% Z T HY |

BRL 1 HBROIS D% B 4 F) % .9 Bank of America 2/1/2025 134,251 134,251
IRS BRL 5,584,150 7 7R3 13.125% O 2 &l % Z ) |

BRL 1 HBROIS OZ B4 F) % 249 Bank of America 2/1/2025 35,812 35,812
IRS BRL 116,287721 77> Ni313.15%DRE &H % Z I THY |

BRL 1 H BROIS ®Z B 4 )% X415 Bank of America 2/1/2025 756,706 756,706
IRS BRL 116,035,072 77~ FiZ13.32% DREE &M% 2 THD

BRL 1 H BROIS ®Z B 4 )% 415 Bank of America 2/1/2025 829,375 829,375
IRS JPY 808,310,000 77> FiZJPY 1 HTONARDZEH & HZ ZIFHY .

0.23% D il 7€ 4 F) % 309 Bank of America  11/1/2025  (13,255)  (13,255)
IRS JPY 5,415,350,000 77¥ FiZ]JPY 1 H TONAR OE B &F% I FHD

0.235% D 5E 4 F) % L Bank of America 19/1/2025 (91,647) (91,647)
IRS JPY 1,310,133,939 7 7Y FiZ]JPY 1 H TONAR OE B &F% I FHLD

0.2% D[ ¢ & F) % S 39 Bank of America 3/2/2025 (17.856) (17,856)
IRS JPY 1,310,133,940 77 FIZ]JPY 1 H TONAR OB 4 F% 2D

0.205% D[ %2 4 F) % 409 Bank of America 3/2/2025 (18,497) (18,497)
IRS MXN 205,611,898 77> FiZ9.8% D[ 5E 4 F) %52 I

MXN 14 HMXIBTIIE O% 84 Fl% 309 Bank of America 4/2/2025 (122417) (122417)
IRS MXN 772,497,615 77 K12 9.9% 0 [ E & F) % Z T HL |

MXN 14 HMXIBTIIE O % 84 Fl% 32309 Bank of America 5/2/2025 (397,209) (397,209)
IRS MXN 372,215,081 77 Fl129.92% DR E &% Z I |

MXN 14 HMXIBTIIE O % 84 Fll % 32349 Bank of America 5/2/2025 (185431) (185,431)
IRS MXN 869,313,000 77> Nid9.95% D & & Fl% Z I

MXN 14 HMXIBTIIE O % 84 Fll % 52349 Bank of America 7/2/2025  (409,515)  (409,515)
IRS AUD 29,970,000 77> FiZAUD 34 HBBSWOZE) & F)% I FHY .

3.8025% D[l 5E 4 Fl & 3L $49 Bank of America 9/2/2025 109,066 109,066
IRS NZD 33,330,000 77> Fi24.94%DE %€ &F% 2.,

NZD 3 » H BBROZ B & F)% 3445 Bank of America  10/2/2025 (168,721)  (168,721)
IRS USD 233,257,979 7 7 Rl 2.601% DR & & F1% Z B

USD 1 H SOFR D2 &) & F) % 3349 Bank of America  17/2/2025 (8,235,320) (8,235,320)
IRS USD 233,257,979 77 Rix 2.701% O % & % Z L |

USD 1 H SOFR O Z B 4 Fl% 419 Bank of America  17/2/2025 (7,910,463) (7,910,463)
IRS USD 434,496,685 77> FiZ4.031% D[ E 4 H) % 2 FHY

USD 1 H SOFR O Z B4 5% X449 Bank of America 10/3/2025 (6,755,639) (6,755,639)
IRS ZAR 457077000 77> Nix7.2% D& &% ZFH

ZAR 37 HJIBAR DZ B4 F) % 3409 Bank of America  20/3/2025  (147,303)  (147.303)
IRS CZK 973,667,000 77 Fix CZK-PRIBOR-PRBO 3 » HOZ #) 4 Fll%

ZUFEY | 4.615% D E & F % K40 Bank of America 19/6/2025  (168,836) (168,836)
IRS USD 49,554,240 77> FiZUSD 1HSOFR®OZ B4 Fl% 2 FHY .,

4.7915% D il 58 EF) % 309 Bank of America 4/8/2025 51,050 51,050
IRS GBP 93,270,000 77> Fid5.28523% Dl & & F% 2 FHLY |

GBP 1 H SONIA ®Z B4l %735 Bank of America 7/8/2025 40,225 (6,501)
IRS  GBP 93,280,000 7 7 K12 5.34% D[ % £ F % 52T HL |

GBP 1 H SONIA O Z 8 & F %419 Bank of America 7/8/2025 49,167 51,866
IRS EUR 208,790,000 77 FIZEUR 1 HESTROZ B4 4] % 2T

3.12083% D [ & & F) % S 349 Bank of America 9/8/2025 (11,877) (61,476)
IRS USD 203,905,866 77> Fid4.104% D %E &% 2 FHD

USD 1 H SOFR D2 B4 5% X449 Bank of America 11/8/2025 (2,745,307) (2,745,307)
IRS USD 12,104,000 77> FiZ4.053% D[ & 4 F) % Z Y

USD 1 H SOFR O£ B 4: 5% X449 Bank of America  16/8/2025  (173,788)  (173,788)
IRS  GBP 9,960,000 77 Ni&5.795% D &% 2 FHY .,

GBP 1 H SONIA O % 84 Fll % 32 H09) Bank of America 17/8/2025 63,524 63,524
IRS USD 5,819,000 77> FiZ4.1115% D FE € & H) % 20

USD 1 H SOFR D B & Fl% 5 Bank of America  24/8/2025 (76,912)  (76,912)
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IRS  USD 6,052,000 77> FiZ4.1527%DFE &M% Z D,

USD 1 H SOFR OZE B 4 F% 4.5 Bank of America  24/8/2025  (75329)  (75,329)
IRS  USD 5819000 77> FiZ4.1005% DR 5E &M% 2D,

USD 1 H SOFR O Z B 4: % 4.5 Bank of America  25/8/2025  (78,075)  (78,075)
IRS  USD 6,052,000 77> Nid4.1327% DR 5E &% 20D

USD 1 H SOFR OZE B 4% 4.5 Bank of America  25/8/2025  (77557)  (77,557)
IRS USD 11,639,000 77> Fix4.181% DI 4% 230D

USD 1 H SOFR O ZE B 4% 3415 Bank of America  28/8/2025 (138,279) (138,279)
IRS JPY 4428,000,000 77> FNiZJPY 1 H TONARDZ B4 H% 2170 .

0.1045% D 2 G F %2 LS Bank of America  20/9/2025 25,105 25,105
IRS USD 415,102,000 77> FiZUSD 1 H SOFR % B4 Fl% WY,

3.891% DFE & H % X 4L Bank of America  5/12/2025 6,984,035 6,984,035
IRS USD 54,507,000 77> Nid3.8085% DF5E & Fl% Y.

USD 1 H SOFR D2 )& F) % 3349 Bank of America 19/12/2025 (1,009,209) (1,009,209)
IRS  GBP 8,890,000 77> Nid3.6%D%E 4% TN,

GBP 1 H SONIA OZE B 4% 52 4.5 Bank of America  17/3/2026  (117.373)  (117.837)
IRS  GBP 3710000 77> Fid3.75343%D 5 &M% 20,

GBP 1 H SONIA OZE B 4% 52 4.5 Bank of America  17/3/2026  (51.668)  (42.850)
IRS GBP 43,050,000 773 Fid 3.478% O & Fl% 2D

GBP 1 H SONIA OZ B4 H % 449 Bank of America  31/3/2026  (619,983)  (619,983)
IRS  GBP 4,440,000 77> NiZ37%DME &M% 2D,

GBP 1 H SONIA OZ B4 F % 5745 Bank of America  31/3/2026  (53,007)  (53,007)
IRS GBP 161,560,000 77> Fid 3.46% DR % 4% ZIFHY

GBP 1 H SONTA D2 &4 F %3419 Bank of America 7/4/2026 (2,347,392) (2,342,060)
IRS USD 181,181,900 77> FiZUSD 1 H SOFR 2 B4 Fl% 2 HY .,

3.15% D E A E I Bank of America  26/5/2026 6,059,245 6,229,769
IRS JPY 5,871,360,000 77> FIZJPY 1 H TONAR OZ B4 Fl% ZIHD .

0.266% D 5E 4 F% 7415 Bank of America  7/7/2026 68,266 68,266
IRS JPY 1,324,640,000 77> FIZJPY 1 H TONAR OZ B4 Fl% 2D

0.2925% O [ 58 4 F % 2405 Bank of America  7/7/2026 13,015 13.015
IRS JPY 1,324450,000 77> FIZJPY 1 H TONAR OZE B4 Fl% 20D

0.3205% O [ 58 41 % 405 Bank of America  7/7/2026 10,493 10,493
IRS JPY 1,324,650,000 77> FiZJPY 1 H TONAR O B4 Fl% 21710,

0.324% DR 5E 4% 45 Bank of America  7/7/2026 10,179 10,179
IRS JPY 3,973,150,000 77> FIZJPY 1 H TONAR ®Z B4 % 20D,

0.33% D 5E 4 % 4 Bank of America  7/7/2026 28,911 28,911
IRS JPY 2,026,612,500 77> FIZJPY 1 H TONAR OZE B4 % 0D

0.331% D[ 5E & FI % 4L Bank of America  7/7/2026 14,609 14,609
IRS JPY 1,947,137.500 77> FiZJPY 1 H TONAR DZ B4 H% 52170

0.364% D 2 G F % LD Bank of America 7/7/2026 9,668 9,668
IRSKRW 20,872,984.725 7 7> N1 3.1875% D& &M% Z I |

KRW 3 » A KORIBOR D Z B & Fl % X 449 Bank of America  20/9/2026  (206,410)  (206,410)
IRSKRW 15427,858,275 7 7> Fid3.19% D& &M% Z I,

KRW 3 # 1 KORIBOR 02 B & F)% 9 Bank of America  20/9/2026  (151,740)  (151,740)
IRSKRW 8,277,065211 77> Fid3.33% D 5E 4 M % ZFY .

KRW 3 4 HKORIBOR D% 84 Fll % 32349 Bank of America  20/9/2026 (56,633) (56,633)
IRSKRW 11,569,578,649 7 7> N1 3.376% M 4 Fl % 1T HLY |

KRW 3 # A KORIBOR D2 B & Fl % 5415 Bank of America  20/9/2026  (67,783)  (67.783)
IRSKRW 8,278,306,895 77> 1% 3.38% [ & & Fl % I .

KRW 3 » 1 KORIBOR D ZE B4 # % % 445 Bank of America  20/9/2026  (47792)  (47.792)
IRSKRW 8,278,306,894 7 7> Fi3 3.3825% [ 5E 4 Fl & 13 HLY |

KRW 3 » A KORIBOR D Z B 4 Fl% %449 Bank of America  20/9/2026  (47,350)  (47,350)
IRSKRW 11,569,578,650 7 7> Fid 3.384% 5 4 Fl % ZFHLY .

KRW 3 # H KORIBOR D2 )4 #% % .5 Bank of America  20/9/2026  (65,804)  (65,804)
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IRSKRW 11,567,843,300 7 7> Fid 3.389% D[ 58 4 Fl % % 1LY

KRW 3 4 HKORIBOR D% #) 4 Fll % 32349 Bank of America  20/9/2026 (64,557)  (64,557)
IRS BRL 27019000 77> FiZ10.04%DRE5E 4% 2D,

BRL 1 HBROIS OZ B 4% % 4.5 Bank of America  4/1/2027  (51,925)  (51,925)
IRS  BRL 3,150,000 77> Fix10.11% D E &% % FHY

BRL 1 HBROIS O Z B &% 4.5 Bank of America  4/1/2027 (3717 (3,717
IRS BRL 70,316,840 77> FIZ10.12% DR 5E 4R % ZIFHD .

BRL 1 H BROIS ®Z By 4 F% 3415 Bank of America  4/1/2027  (87.716)  (87,716)
IRS BRL 57809236 77> Ni39.965% D E & H)% Z Y

BRL 1 HBROIS DZE B &) % 57449 Bank of America 4/1/2027  (105,308)  (105,308)
IRS BRL 12,186,000 77> FiZBRL 1HBROIS DZ B4 % ZIHY .

10.1% D E5E G R % %405 Bank of America  4/1/2027 8,939 8,939
IRS USD 116466427 77> Fid1.549% D% 4% 200

USD 1 H SOFR ®Z 8 4= F % 32449 Bank of America 7/3/2027 (10,287,733) (10,287,733)
IRS USD 41,805,000 77> Fid3.468%DH5E 4 M % 2D,

USD 1 H SOFR O Z B 4 F% 4.5 Bank of America  10/3/2027 (123.312) (123,312
IRS GBP 20,240,000 77> Fid3.44723% D5 4 Fl % 2D o

GBP 1 H SONIA OZEB 4% 5245 Bank of America  16/3/2027  (231,250) (202,634)
IRS USD 116,003796 77> FiE2.9095% D 5E & Fl % 5 LD |

USD 1 H SOFR OZ B 4% 3 4.5 Bank of America  6/10/2027 (5467,517) (5467,517)
IRS MXN 190,277,000 77> Nid8.42% D 5E 4% Z LY |

MXN 14 AMXIBTIIE O% B4 % %405 Bank of America  20/1/2028  (249,101) (249,101
IRS GBP 20,860,000 77> Fid3.2% D54 % ZITHY .

GBP 1 H SONIA OZE B 4 Fl % 4. Bank of America  26/1/2028  (201,784) (195443)
IRS GBP 143,664,300 77> FiZ3.18% DR E &M% ZIFHY,

GBP 1 H SONTA D2 B4 F %340 Bank of America  10/2/2028 (1,357,870) (1,357,870)
IRS MXN 101,706,000 77> Nid8.35% D5 4 Fl% 2D

MXN 14 H MXIBTIIE ®Z 84 F1 %37 1.5 Bank of America  28/4/2028  (143,896) (143,896)
IRS GBP 10,210,000 77> FiZGBP 1HSONIADZEEEM%ZIFHY.

4.638% D E 4 F &I Bank of America  26/5/2028 108,255 108,255
IRS EUR97IL000 77> Fid3.1518%DEE &M% %Y,

EUR 6 # H EURIBOR ®Z B 4 )% 419 Bank of America  21/7/2028 (3,458) (3,458)
IRS  GBP 2150000 77> NiZ4.86823%DF5E & FI% 2D,

GBP 1 H SONIA OZE B 4 H % 449 Bank of America 4/8/2028 5,079 7105
IRS  GBP 2160000 77> FiE4.8733% D% 4% Z TR

GBP 1 H SONIA OZE B4 F % 32415 Bank of America  4/8/2028 7731 7731
IRS  GBP 2100000 77> FIZ4.77918% D 5E 4% ZIFHY |

GBP 1 [ SONIA DZE B4 Fl % % 4.5 Bank of America  11/8/2028 7487 (2,796)
IRS  GBP 2,120,000 77> NiZ4.9008% D E &M% Z Y,

GBP 1 H SONTA D2 B4 F %3409 Bank of America  11/8/2028 11,168 11,168
IRS MXN 414,714,000 77> FiZ9.1343% DR 4% Z1TH |

MXN 1A MXIBTIIE O Z B4 % %45 Bank of America  15/8/2028 209,025 209,025
IRS CZK 227,669,000 77> FIE4.321%D 54 F% 2D .

CZK-PRIBOR-PRBO 6 » ADZE B4 1% 349 Bank of America  20/9/2028 40,770 40,770
IRS PLN 32,083000 77> FIZPLN 6+ H WIBORDZEB&M%Z I,

5.7005% DR 5E 4% L4 Bank of America  20/9/2028  (407,088)  (407,087)
IRS USD 64,027,800 77> FiZUSD 1 H SOFR D% B4 % 21 FHLY

2.92% [ 52 & F) % 09 Bank of America  16/2/2029 3,228,652 3,391,285
IRS USD 126,206,600 77> NI 2.85% D5 4 Fl % ZFHD

USD 1 H SOFR OZ B 4% 4.5 Bank of America 14/10/2031 (7,928,148) (8,845,040)
IRS USD 67115000 77> Fid2.86%D [ 5E 4 H % 2D,

USD 1 H SOFR OZ B 4% 3415 Bank of America 19/11/2031 (4,263,776) (4,696,034)
IRS USD 142421500 77> Fix2.85% D&% &M% 2D .

USD 1 H SOFR D2 )& F1% 3409
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IRS USD 10,222,322 77> K12 USD 1 H SOFR D Z B & )% 2T HY

2.3525% D[ 5E 4 Fl % S35 Bank of America 8/4/2032 1,111,675 1,111,675
IRS USD 63,216,532 77 FizUSD 1HSOFRDZEB)&F% 2.

2.58% D[l 52 4 F % S Bank of America  24/5/2032 5,879,344 5,891,838
IRS  EUR 8974000 77> Nid2.4425% DR &% Y |

EUR 6 # H EURIBOR ® Z B 4 F]% £ 419 Bank of America 14/7/2032  (170,931)  (170,931)
IRS USD 53,540,807 77> FiZ3.04% D [E & &) % Z I FHY

USD 1 HSOFR O % 84 Fl% 52409 Bank of America 28/10/2032 (3,279,642) (3,279,642)
IRS USD 54,305,155 77> FiZ2.868% D[l & & F% S FHLY |

USD 1 H SOFR O % 8 4 F)% 3449 Bank of America  2/11/2032 (4,042,329) (4,042,329)
IRS USD 54,182,125 777 Kl 2.908% D[ 52 4 Fll % 52 FHLY |

USD 1 HSOFR O % 84 Fl% 52309 Bank of America  4/11/2032 (3,869,785) (3,869,785)
IRS USD 87,128,964 777 K1 2.8905% DR 7 4 F% 2D |

USD 1 H SOFR D2 )& F) % 3309 Bank of America 15/11/2032 (6,353,855) (6,353,855)
IRS USD 53,201,779 7 7 R 3.191% D 52 4 F % 52 D

USD 1 H SOFR D2 8 & F % X419 Bank of America 28/11/2032 (2,663,401) (2,663,401)
IRS  AUD 6,960,000 77> FiZ4.15% D E 4 HF) % 2 FHY

AUD 6 # J1 BBSW O ZE B & Fl % 32449 Bank of America 9/2/2033  (78,067)  (78,067)
IRS NZD 7,710,000 77 FIZNZD 3+ H BBROZE B & F% Z D,

4.2525% DI 52 4 F % L4 Bank of America 10/2/2033 159,192 159,192
IRS CAD 607,150 77 Fi&3.3% DR w4 % Z i,

CAD 345 HCDORDZ B4 F) % %) Bank of America 27/3/2033 (31,620) (31,576)
IRS CAD 617,168 77> Fi&3.35% DFEE &% Z I

CAD 34 H CDOR D Z B & )% 405 Bank of America  30/3/2033  (28,866)  (30,155)
IRS EUR 8,090,000 77> Kix2.962% Dl g & Fl% 2 Y

EUR 6 # H EURIBOR O 8 & #% X9 Bank of America  31/3/2033  (64,138)  (63,077)
IRS CHF 5,050,000 77~ FiZCHF 1HSARON®OZE# &% ZIFHD .,

1.912% D[l 5 4l % 305 Bank of America  31/3/2033  (101,807) (96,790)
IRS CAD 1,825,430 77 Kl 3.28% Dl € 4 % 2D

CAD 347 HCDORDZ B4 F)% 739 Bank of America  25/4/2033 (89,622) (95,711)
IRS CAD 618,755 7 7 ¥ Rl 3.442% DR 2 &% Z T HL |

CAD 35 HCDORDZ B4 F) %739 Bank of America 9/5/2033 (25,936) (25,936)
IRS CAD 628,587 77 Fid3.3625% D 5E &% 52D |

CAD 34 HCDORDZE B &H% KD Bank of America  12/5/2033  (29,294)  (29,331)
IRS CAD 1,883,532 77~ FiZ3.43% D e &F)% 2T HY

CAD 34 HCDORDZ B4 F) % %) Bank of America 15/5/2033 (70,711) (79,937)
IRS CAD 641,426 777 RIiX3.77% DR % &% Z D .

CAD 345 HCDORDZ B4 F) % %) Bank of America  30/5/2033 (13,292) (13,595)
IRS CAD 648,653 77~ Fid3.6829% Dl % 4 F % 2T HLD

CAD 3 # HCDORDZ B & )% 409 Bank of America  31/5/2033 (17,188)  (17,188)
IRS CAD 599,152 777 Rl 3.677% D E & F) % Z T HL

CAD 34 HCDORDZ &4 F) % X0 Bank of America 1/6/2033 (16,069) (16,069)
IRS CAD 119,537 7 7 R 3.921% D[ & £ F % 52T HLY |

CAD 37 HCDORDZ B & F)% 739 Bank of America  13/6/2033 (1,416) (1,416)
IRS GBP 1,610,000 7 7 Rl 3.4329% D 58 4 F % D

GBP 1 H SONIA OZ B 4 %449 Bank of America  26/6/2033 (23,899) (23,899)
IRS GBP 2,120,000 77> NI 3.6589% D% & Fl% 2D,

GBP 1 H SONIA OZ B 4 F % 49 Bank of America  26/6/2033 (9,716) (9,716)
IRS MXN 38,177,000 7 7 Rix 8.5% D g &% 2T HD

MXN 14 HMXIBTIIE O % 84 Fll % 3309 Bank of America 28/7/2033 (40,544) (40,544)
IRS USD 51,841,870 77> Fid3.7565% D [l 5 & % 2T HLY

USD 1 H SOFR O B 4: 5 % X449 Bank of America 9/8/2033  (309,060) (309,060)
IRS USD 25,362,638 77> FiZUSD 1HSOFR®Z B4 F)% 58D

3.23% D g aF % 3 Bank of America 9/8/2033 1,241,366 1,241,366
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IRS EUR 4,140,000 7 7 K& 2.85708% D [ € 4 F) % 52T HLD |

EUR 1 HESTROZ B4 )% 49 Bank of America  28/8/2033 11,521 10,606
IRS USD 8,083,900 77~ FiZUSD 1HSOFR®Z &4 Fl% ZIFHY

2.93% D 7 4 F % 340D Bank of America 26/11/2041 905172 889,716
IRS EUR 560,000 77> FIZEUR 64 HEURIBOR D% B4 H)%

ZUFHY | 2.668% D € 4 F % S 40D Bank of America 4/2/2048 19,569 19,569
IRS EUR 3,220,000 77~ FIZEURG64HEURIBORDZ B4 H%

ZFHLY | 2.8133% DR % & F % I Bank of America 15/8/2048 16,453 16,453
IRS USD 18,194,800 77> FiZUSD 1 HSOFR O Z B4 F)% ST HY

2.81% DL 58 EF) % 39 Bank of America  25/1/2051 2,696,963 2,421,522
IRS USD 33,463,500 77> FiZUSD 1HSOFR®Z & F)% 8D

2.81% D 52 & F % 34 Bank of America  28/1/2051 4,962,153 4,453,452
IRS USD 18,855,500 7 7Y FiZUSD 1 HSOFRDZ B4 )% I FHLY

2.8% D¢ & F & IS Bank of America 1/2/2051 2,791,919 2,541,496
IRS USD 10,566,500 7 7Y FixUSD 1 HSOFR OZ B4 )% 2 LY

2.8% O 5 & F % LIS Bank of America 4/2/2051 1,565,186 1,424,192
IRS USD 10,880,700 77> FiZUSD 1 HSOFR ®Z # 4 F)% 2 FHY

2.8% DEE G % 3L Bank of America 5/2/2051 1,611,717 1,466,536
IRS USD 4,450,600 77> FiZUSD 1 HSOFR D% 84 F)% i

2.8% DI 5E 4 F % LD Bank of America  22/2/2051 839,017 599,750
IRS USD 16,715,200 77> FiZUSD 1 HSOFR ®Z 84 F)% S HY

2.8% DI 5E 4 % LD Bank of America 27/5/2051 3,167,330 2,248,716
IRS USD 2,732,300 77> Ki3USD 1 HSOFRDZ B4 F% 2T HD

2.8% D 5E 4 F) % LIS Bank of America  28/5/2051 517,738 367582
IRS USD 36,909,800 77> FiZUSD 1HSOFRDZE B & F)% 0D

2.79% D EE &R % LD Bank of America  21/1/2052 7,084,248 5,014,935
IRS JPY 19,611,570 7 7Y FiZ]JPY 1 H TONAR OZE & F%ZIFID

0.88% D[l 52 4 F) % 149 Bank of America  23/5/2052 17,173 17,173
IRS JPY 16,172,460 77 FIZ]JPY 1 H TONAROZE B4 F% 2D

0.85% D[ 2 4 F % 4L Bank of America  26/5/2052 14,971 14,971
IRS JPY 16,172,460 77 KIiZ]JPY 1 H TONAR O ZE B4 F% 2 FHY |

0.7915% 0 [ 7€ 4 F) % 4L Bank of America  27/5/2052 16,537 16,537
IRS JPY 49,810,000 77 KIiZJPY 1 H TONAR OB &F% 52 FHLY |

0.99% [ 7€ 4 F) % 4L Bank of America  26/7/2052 34,780 34,780
IRS  JPY 37745000 77> Fix1.10625% D 5E & H% 21T RY |

JPY 1H TONAR O ZE B & F% 249 Bank of America 12/9/2052 (19,163) (19,163)
IRS  JPY 37,745,000 77> FiZ1.13%DREE &% ZITHY

JPY 1 H TONAR O Z B4 F% 5249 Bank of America 12/9/2052 (17,667) (17.667)
IRS EUR 240,000 77> FIZEUR 64 HEURIBORDZ B4 H)%

ZUTHLY | 2.761% D E 4 F1% 40D Bank of America  4/10/2052 (1,045) (1,045)
IRS EUR 990,000 77> FIZEUR 64 HEURIBORDOZE & 4:F%

ZUTHLY | 2.2705% D E £ F) % 40D Bank of America 4/3/2053 97,818 97,818
IRS CAD 263,099 77> FIZCAD 3 # H CDOR D ZE# & Fl% 23

3.37% D& 2 &% 9 Bank of America 27/3/2053 18,187 18,141
IRS CAD 267,440 77> FIZCAD 3 4 H CDORDZE B & F% 2 Y |

3.4% D E E 4 F) % L4 Bank of America  30/3/2053 16,640 17,325
IRS CHF 2,060,000 77> Fi1.8565% ® [l & & )% Z B

CHF 1HSARON O£ B4 Fl%& 405 Bank of America  31/3/2053 77,987 72,571
IRS EUR 2,300,000 77 FIZEUR 6 # H EURIBOR £ &) 4 )%

ZAVTHD | 2.508% D E 4 F % 4D Bank of America  31/3/2053 108,573 107,791
IRS CAD 791,019 77> FiZCAD 34 ACDORDE B &H% % FHY

3.32% D[l 52 4 F) % 3D Bank of America 25/4/2053 54,150 58,986
IRS CAD 268,127 77 FIiZCAD 3 H CDOR DL B4 )% % HLY |

3.4841% D& H) % LD Bank of America 9/5/2053 13,851 13,851
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IRS CAD 272,388 77> FiZCAD 3 4 H CDORDZE B & F% 2 Y |

3.375% D % 4 Fll % 4D Bank of America  12/5/2053 18,266 18,039
IRS CAD 816,197 77> FiZCAD 3 4 H CDOR D ZE B & Fl% 2 FHLY

3.44% O E B F) % LD Bank of America  15/5/2053 43,170 46,785
IRS CAD 277951 77 FiZCAD 34 HCDORMDZEE & H % FHY

3.66% D[ 7 4 F % 40D Bank of America  30/5/2053 6,700 7,520
IRS CAD 281,083 77> FixCAD 37 H CDOR DA B4 F% 2T LY |

3.5816% D[ 7 4 Fll & 40D Bank of America  31/5/2053 10,566 10,566
IRS CAD 260,501 77> FiZCAD 34 H CDOR DL S 4% S HY

3.5595% D [ 7 = F) % 3 HhD Bank of America 1/6/2053 10,553 10,553
IRS CAD 51,800 77~ FiZCAD 34 HCDORDZEB&F% ZIFHD

3.7685% D E 4 F) % 40D Bank of America  13/6/2053 631 631
IRS USD 880,417 7 7Y FiZUSD 1 HSOFR DZ B4 )% FHLY

2.8417% D EE & F % L4 Bank of America  25/8/2053 (1,690) (1,690)
IRS USD 65,616,484 77> K12 USD 1 H SOFR D Z® & )% 2 i |

2 % D E E £ F) % L4 BNP Paribas 17/2/2025 2,865,847 2,865,847
IRS GBP 630,000 77 Fi%5.628% Dl g & F% Y |

GBP 1 H SONIA OZ B & F % 449 Bank of America 19/8/2025 2,469 2,581
IRS  GBP 20,560,000 77> Fi&5.65% D & 4% Z T HD

GBP 1 H SONTA O Z B4 F)% 9 Bank of America  22/8/2025 90,666 90,666
IRS  GBP 30,480,000 77> Ni354%DE &% Z TR,

GBP 1 H SONIA O # 4 F % 409 Bank of America  23/8/2025 50,036 48,822
IRS USD 51,465,000 77> FiZ3.75736% D[ 5E £ F% 2 I

USD 1 H SOFR D% B4 5% 449 Goldman Sachs 15/12/2025 (1,010,079) (1,010,079)
IRS  GBP 32,400,000 77 FIiZGBP 1 HSONIADOZEH & F%ZITHD

4.75% D 5E 4 F % 3D Bank of America  26/8/2026  (56,498)  (52,717)
IRS ZAR 222,097,804 77 FIZZAR 34 HJIBARDZ B4 )% I FHY

8.22% DI 52 & F % S8 Bank of America  20/9/2026 (99,494) (99.494)
IRS  GBP 25,665,000 77 Ri34.86% DR E &% ZTH |

GBP 1 H SONIA O % 8 4 F % 449 Bank of America  20/6/2028 41,963 41,963
IRS EUR 41,523,251 7 7Y FIZEUR 6 # H EURIBOR © £ 8 4 F) %

ZVFELD L 0.02% D % 4 F) % 0D Goldman Sachs  26/8/2031 9,584,771 9,584,771
IRS USD 11,858,932 77> i USD 1 H SOFR D& By & )% T HY

2.585% D [ 7 4 Fl % 4D Goldman Sachs  26/5/2032 1,101,552 1,101,552
IRS USD 50,468,327 77> Fid3.4665% D& &% 2 FHLD |

USD 1 H SOFR O Z B 4: 5 % X449 Goldman Sachs 4/10/2032 (1,444,793) (1,444,793)
IRS USD 23,973,778 77 FiZ3415% D E &% T |

USD 1 HSOFR O % 84 Fl% 52409 Goldman Sachs 5/10/2032  (779.973) (779.973)
IRS EUR 31,939,000 77 Fid2.34% D% &% ZITHY .

EUR 1 HESTROZ B4 F% 5739 Bank of America  19/1/2033  (567.354) (567,354)
IRS USD 56,994,117 77> FiZ3.136% D[ & & F% I FHY |

USD 1 HSOFR O% 84 Fl% 52309 Goldman Sachs  12/5/2033  (884,612) (884,612)
IRS EUR 6,920,000 77 NI 2.78% DR % 4 F % Z D

EUR 1 HESTR OZE B & H% 749 Bank of America 1/8/2033 (6,636) (3,402)
IRS MXN 18,885,000 7 7 Kt 8.58% Dl € 4 % 52 LD

MXN 14 H MXIBTIIE D% 84 % %49 Bank of America 1/8/2033  (14,080)  (14,080)
IRS EUR 3,580,000 77> i3 %D E & F% 230,

EUR 1 HESTROZE B & Fl% %405 Bank of America 17/8/2033 34,578 32,149
IRS EUR 16,640,000 77> Fid3.0313% D% & Fl% 23 |

EUR 1 HESTROZE B4 Fl% 409 Bank of America  23/8/2033 171,025 171,025
IRS USD 19,440,000 77> FiZUSD 1 HSOFR D% 84 F)% 7 HY

3.8642% D 7E 4 Fl % 4D Bank of America  23/8/2033 (223,238) (223,238)
IRS EUR 11,130,000 77> Nix2.87515%DR%E &H% %I FHY

EUR 1HESTROZE B & H) %3449 Bank of America  25/8/2033 39,082 37,805
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IRS USD 13,020,000 77> FiZUSD1HSOFR®ZE B4 F1% %30

3.71334% O % & F % K49 Bank of America  25/8/2033 (85,853) (75,872)
IRS ZAR 113,535,584 77> Nid9.895% DIFE &M% Z 1T HD

ZAR 35 A JIBARDZ B &A% 449 Bank of America  20/9/2033 232,552 232,552
IRS ZAR 56,767,792 77> Fi39.896% D E £ Fl% % FHY |

ZAR 35 HJIBARDZ B &A% 449 Bank of America  20/9/2033 116475 116475
IRS ZAR56,767792 77> FiZ9.9175%DEE & F%& 2T HY |

ZAR 35 HJIBARDZ B &A% 449 Bank of America  20/9/2033 120,760 120,760
IRS  USD 4,780,000 77> FiZUSD1HSOFR®DZEB £ H1% %300 .

3.828% D & & F % LD Bank of America  26/8/2035 (95,447)  (94,562)
IRS BRL 258795934 77> NiZBRL 1HBROIS DZH)4:F1% ZFHY

12.615% O [l 5E & Fll % 349 Citibank  2/1/2024 (8.803) (8,803)
IRS BRL 283,000,557 77> NiZBRL 1 HBROIS DZE B 4:F1% ZFHY

12.615% D& £ % S0 Citibank  2/1/2024 (9,627) (9,627)
IRSCOP 75,525,656,000 77> Nid COP-IBR-BANREP 1 HOZ #)4:F1%

ZAFHY | 12.37% D& € &% 32809 Citibank  18/4/2024 14,552 14,552
IRS BRL 31919188 77 Nid13.22%DRF5E &M% ZTHD

BRL 1 H BROIS O % 8 4 #) % 3445 Citibank  2/1/2025 216,120 216,120
IRS BRL 54,321,000 77> i3 11.745% D E & F % Z TR0 |

BRL 1 H BROIS ®Z B 4 )% 3445 Citibank  2/1/2026 339,253 339,253
IRS  BRL 4732026 77> FiZ11.76%DE E &M% 23D,

BRL 1 H BROIS O %5 B & #) % 3445 Citibank  2/1/2026 29,990 29,990
IRS BRL 60,073,885 77~ Fix11.8% D& E &M% 2D

BRL 1 H BROIS %5 B &) % 3 445 Citibank  2/1/2026 393,682 393,682
IRS BRL 52770635 77> Fid10.1%D R E & F1% 230D

BRL 1 HBROIS D% B 4 1% 3449 Citibank  4/1/2027  (72,583)  (72,583)
IRS BRL 56,273.050 77> Nid9.95%® [ 5E 4 F1% % FHY .

BRL 1 H BROIS % B 41l % 32449 Citibank 4/1/2027  (107,763)  (107,763)
IRS MXN 274,683,000 77> Nid6.02% D & 4% 52 T |

MXN 14 HMXIBTIIE D Z By 4 H % 3.9 Citibank  24/3/2026 (1,370,714) (1,370,714)
IRSCOP 23,767,988.000 77> Nid COP-IBR-BANREP 1 HOZE H) 4 F1%

ZVFEY | 10.2% O 58 4 F) % S 309 Goldman Sachs  28/2/2025 2,092 2,092
IRS BRL 128,965,000 77> Nid10.1075% D& % 4RI % 52 FHLY |

BRL 1 H BROIS O % B 4 #) % 3445 Goldman Sachs ~ 2/1/2026 1,025 1,025
IRS BRL 81,608,634 77> NiZ10.005% DR E & F % 2D,

BRL 1 H BROIS O % B 4 #) % 3 445 Goldman Sachs ~ 4/1/2027 (168,517) (168,517)
IRS BRL 140975999 77> Fi310.05% D & £ )% % T HY |

BRL 1 BROIS %5 B & )% 3445 Goldman Sachs ~ 4/1/2027 (235,186) (235,186)
IRS  BRL 5,601,000 77> FiZBRL 1HBROISDZEH) 4% 2D,

10.105% D 2 & F & L 409 Goldman Sachs 4/1/2027 4,436 4436
IRS MXN 414,800,000 77> Nid 7.481% D & 41 % 2 LY |

MXN 14 HMXIBTIIE D2 84 F% %35 Goldman Sachs  14/4/2027 (1,329,459) (1,329,459)
IRS BRL 60,676,416 77> Nid13.18% D[ 5E 4 F1% % FHY .

BRL 1 H BROIS O % B 4 Fll % 32 449 JP Morgan 2/1/2025 401,666 401,666
IRS  BRL 4,940,556 77> Nid11.775% D & 41 % 2 Y |

BRL 1 H BROIS O % By & Fll % 32449 JP Morgan 2/1/2026 31,711 31,711
IRS BRL 56143465 77> Nid10.025% D E 4 F % 2 FHD |

BRL 1 H BROIS O Z B & F) %3 45 JP Morgan 4/1/2027  (81,293)  (81,293)
IRS  BRL 3,140,000 77> Ni310.425% D &R % 2 WY |

BRL 1 H BROIS ® % B 4 #) % 3445 JP Morgan  4/1/2027 15 15
IRS USD 432,055,000 77> NiZ4.505% D E &% Z WY,

USD 1 HSOFROZE B4 H% LD Morgan Stanley 9/3/2024 (2,406,810) (2.406,810)
IRS BRL 232,775,572 77> Fli312.7825% D E & &l % 2 FHLY |

BRL 1 H BROIS O %5 B & F) % 3 445 Morgan Stanley ~ 2/1/2025 1,196,044 1,196,044
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IRS BRL 8,688,363 7 7 K13 11.83% D[ € 4 F) % 52T HLY

BRL 1 H BROIS O % By 4 Fll % 32 449 Morgan Stanley 2/1/2026 58,343 58,343
IRS BRL 56,203,890 77> Fi£9.99% D% & Fl% 2 FH

BRL 1 H BROIS O Z By 4 Fll % 3 #49 Morgan Stanley 4/1/2027 (93,636) (93,636)
IRS MXN 279,950,277 77 i MXN 14 HMXIBTIIE © % $ &%

ZVTIY | 771% DR E &R % KD BNP Paribas 19/11/2026 773,885 773,886
IRS MXN 144,525,723 77~ FIZMXN 14 A MXIBTIIE O£ 4%

ZFHLY | 7.64% DO & FE IS UBS 18/11/2026 416,261 416,261
TRS USD (5,757) 77 K2 USD 1 HSOFR - 100bps % 52T (Y |

Western Alliance + Obps 232349 Citibank 6/9/2023 13,817  (289,865)
TRS USD 2,517 77~ FiZS5INDU Performance Shell + Obps %

ZVFEY), USD 1 H SOFR + 38bps #3449 Citibank  20/9/2023 64,988 64,988
TRS USD 7,877,609 7 7~ Fix Markit iBoxx US Dollar Liquid High

+ Obps 22 \JHLY, USD 1 H SOFR + Obps #3449 Goldman Sachs  20/9/2023 (60,754)  (68,854)
TRS USD 10,364,590 77 Fi& Markit iBoxx US Dollar Liquid High

+ Obps #22\JHLY, USD 1 H SOFR + Obps #3449 Goldman Sachs  20/9/2023 121,098 96,947
TRS USD 94,891 77~ FixJPM EMBIG DIV CORE + Obps %

Z\FELY) . USD 1 HSOFR + 75bps #3449 JP Morgan  20/9/2023  (487423) (487423)
TRS USD 26,764,109 77> NiZ Markit iBoxx US Dollar Liquid High

+ Obps Z32(FHLY . USD 1 H SOFR + Obps #4409 JP Morgan  20/9/2023 313,331 250,341
TRS USD 12,462,500 77 Fi&Markit iBoxx US Dollar Liquid High

+ Obps Z%FHY . USD 1 HSOFR + Obps %3449 Morgan Stanley ~ 20/9/2023 (16,813)  (28,917)
TRS USD 20,975,000 77> Fi&Markit iBoxx US Dollar Liquid High

+ Obps %32 F7HLY . USD 1 HSOFR + Obps 32449 Morgan Stanley  20/9/2023 245,068 196,192
TRS  USD 5,000,000 77~ FKiZUSD1HSOFR + Obps %53 HY

Markit iBoxx US Dollar Liquid High + Obps #3Z4,9 Morgan Stanley  20/9/2023 7,673 18,984
TRS USD 34,999,049 7 7~ Fix Markit iBoxx US Dollar Liquid High

+ Obps 22 \JHLY, USD 1 H SOFR + Obps #3449 BNP Paribas  20/9/2023 431,220 345,798
TRS USD 16,433,000 77> KiZUSD1HSOFR + Obps %5 HY

Markit iBoxx US Dollar Liquid High + Obps %3449 BNP Paribas  20/9/2023  (155,323)  (117,031)
AR CRFVIEOIAEL 72 b 27 ZAR—TV % ——13,880,828 434 K V) (65,928,357) (67,771,680)

CDS: 7V Yy k- F74Ih - AT 0T
IFS: 41~ 7L - L—h - AUv7

IRS: &FIAT v T

TRS: b=%NV V=2 - 2TV
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10,485,000 a—)v OTC USD/JPY Bank of America USD 145 1/9/2023 (3,036) 88,121
580000 v b OTC EUR/USD Bank of America EUR 1.017 12/9/2023 (24.449) -
8357856 v b OTC USD/CNH Bank of America USD 7.1 22/9/2023 (75,443) 1,376
5888000 v OTC USD/BRL Bank of America USD 4.65 27/9/2023 (14.426) 1412
5338000 v b OTC EUR/BRL Bank of America EUR 54 6/10/2023 3,300 112,237
8,288,400 a—)v OTC USD/CNH Bank of America USD 7.35 16/10/2023 (8,039) 9,367
4,972,965 a—)v OTC AUD/USD Bank of America AUD 0.67 9/11/2023 (6,721) 8,629
10,690,000 7y b OTC USD/INR Bank of America USD 82.6 15/11/2023 (9,705) 7,399
8550000 T b OTC USD/INR Bank of America USD 82.6 15/11/2023 (11,182) 5918
4870000 =) OTC USD/JPY Bank of America USD 150 1/5/2024 8942 37,285
12,514,591 a—)v OTC USD/NOK Barclays USD 10.7 22/9/2023 73,310 134,131
7350000 7w b OTC USD/CNH Barclays USD 7.1 28/9/2023 (57,198) 3,366
5,844,000 7w b OTC USD/MXN Barclays USD 172 6/10/2023 75418 160,875
5316000 v b OTC EUR/USD Barclays EUR 1.08 16/10/2023 5,694 40,203
5,670,000 a—)v OTC EUR/USD Barclays EUR 1.125 20/12/2023 (30,043) 25,800
656,000 7wk OTC USD/JPY Citibank USD 125 7/9/2023 (104,304) -
1670000 v b OTC USD/CNH Citibank USD 7.1 25/9/2023 (16,449) 2,589
736,000 AR OTC CNH/USD Citibank USD 7.22 26/1/2024 34,149 124,677
5,298,000 a—)v OTC EUR/USD Deutsche Bank EUR 1.105 11/9/2023 (52,673) 2,112
13,271,590 AR OTC USD/BRL Goldman Sachs USD 4.8 19/9/2023 (62,363) 28,773
29140000 zI—) OTC USD/HKD Goldman Sachs USD 781 8/11/2023 25,818 69,674
670,000 7w b OTC PLN/EUR HSBC Bank EUR 4.66 1/11/2023 74,106 159,104
45710000 =I— OTC USD/HKD HSBC Bank USD 7.32 10/11/2023 12,163 65,873
545,000 T b OTC EUR/USD HSBC Bank EUR 1.05 16/11/2023 (237) 72,024
201,961,668 a—)U OTC USD/CNH HSBC Bank USD 85 21/8/2024 (241,706) 55,784
71964757 7w b OTC EUR/USD JP Morgan EUR 1.099 25/9/2023 538245 1,143276
25,007,076 a—)v OTC AUD/USD JP Morgan AUD 0.7 2/10/2023 (14,733) 1,040
8,260,000 I—) OTC EUR/USD JP Morgan EUR 1.133 12/10/2023 (59,018) 2,937
19,630,000 7y b OTC USD/CNH JP Morgan USD 6.9 18/10/2023 (91,174) 891
12546157 a—) OTC USD/JPY JP Morgan USD 143 31/10/2023 146473 280,968
16,589,487 7w b OTC USD/CAD JP Morgan USD 1.3 8/11/2023 (23,044) 9471
62527455 7w b OTC USD/MXN Morgan Stanley USD 16.6 12/9/2023 (1883887) 134,380
1170000 v b OTC USD/EUR Morgan Stanley EUR 1.06 27/9/2023 95277 243510
1,424,000 AR OTC USD/EUR Morgan Stanley EUR 1.06 20/10/2023 246,427 483,470
40,131,800 I—)V OTC USD/HKD Morgan Stanley USD 781 13/11/2023 19,083 93,166
4,171,530 7y b OTC USD/NOK UBS USD 9.8 22/9/2023 (24.976) 345
604 7 b EURO STOXX 50 Index Bank of America EUR 4,000 20/10/2023 (9,762) 13516

1,187 7y b EURO STOXX 50 Index Bank of America EUR 4,100 20/10/2023 (13.891) 39,934
2,277,000 a—)v TOPIX Banks Index BNP Paribas JPY 239.439 10/11/2023 19,828 168,151
912 7y b EURO STOXX 50 Index BNP Paribas EUR 4,125 17/11/2023 14,366 36,518

755  a—J S&P 500 Index Citibank USD 4,100 15/9/2023 (68,379) 100
509,721,096 7w b CMS Energy Goldman Sachs USD 0.07 27/9/2023 (890,121) 1,891
3,055 AN NXP Semiconductors Goldman Sachs EUR 715 20/10/2023 (21,058) -
3793482 - TOPIX Banks Index Goldman Sachs JPY 2393 10/11/2023 27034 281,394
1,519,518 a—)v TOPIX Banks Index JP Morgan JPY 23943 10/11/2023 25,774 112,259
2043 a—)N NASDAQ 100 Index UBS USD 15,700 15/9/2023 (92111) 282,780

58 a—) NVIDIA Exchange Traded USD 500 1/9/2023 (26,485) 26,245

116 a— SPDR S&P 500 ETF Trust Exchange Traded USD 449 1/9/2023 16,779 46,806

116 7w b SPDR S&P 500 ETF Trust Exchange Traded USD 449 1/9/2023 (16,946) 6,438

108 7o b Spirax-Sarco Engineering Exchange Traded USD 4,400 1/9/2023 (429,372) 4,050

200 7w b Air Transport Services Exchange Traded USD 15 15/9/2023 (5,447) 2,500

156 AR Air Transport Services Exchange Traded USD 125 15/9/2023 (8,886) 3,120

200 7w b Ally Financial Exchange Traded USD 25 15/9/2023 (7,546) 2,500

874 7y b Ally Financial Exchange Traded USD 20 15/9/2023 (153,289) 2,622
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623 a—) Barclays Exchange Traded GBP 1.6 15/9/2023 (26,560) 1,974
625 a—)v Delta Air Lines Exchange Traded USD 50 15/9/2023 (83581) 1,563
27 a—) Eli Lilly Exchange Traded USD 480 15/9/2023 150,017 189,810
41  a-n First Solar Exchange Traded USD 220 15/9/2023 (32.364) 3,095
827 a—) Ford Motor Exchange Traded USD 16 15/9/2023 (42,344) 827
248 a—)v General Motors Exchange Traded USD 40 15/9/2023 (37.806) 620
246 aI—) Las Vegas Sands Exchange Traded USD 60 15/9/2023 (62,364) 3,321
103 a—)v Las Vegas Sands Exchange Traded USD 625 15/9/2023 (26,061) 670
575 =) MGM Resorts International Exchange Traded USD 50 15/9/2023 (102,194) 2,587
95 a—) Microsoft Exchange Traded USD 360 15/9/2023 (98,628) 2422
103 I—) Microsoft Exchange Traded USD 355 15/9/2023 (120,585) 4171
102 7v b NVIDIA Exchange Traded USD 375 15/9/2023 (48,703) 1,377
400 Tv b PG&E Exchange Traded USD 13 15/9/2023 (4,692) 1,600
450  Tv b PG&E Exchange Traded USD 14 15/9/2023 (5,789) 1,125
75 T b RingCentral Exchange Traded USD 25 15/9/2023 (2,323) 750
135 a—)v Sabre Exchange Traded USD 5 15/9/2023 1,198 3982
124 7v b Seagate Technology Exchange Traded USD 575 15/9/2023 (5,324) 372
81 AR SPDR S&P 500 ETF Trust Exchange Traded USD 350 15/9/2023 (11,298) 365
682 7w b SPDR S&P 500 ETF Trust Exchange Traded USD 430 15/9/2023 (475,425) 29,667
500 v b Stellantis Exchange Traded USD 16 15/9/2023 (3365) 3,750
200 7w b Stellantis Exchange Traded USD 17 15/9/2023 (3,546) 1,500
357 a—)v Uber Technologies Exchange Traded USD 50 15/9/2023 (70,946) 9,103
149 a—) UniCredit Exchange Traded EUR 23 15/9/2023 (31,991) 28492
77 I—) United Rentals Exchange Traded USD 460 15/9/2023 16,610 186,725
186 aJ—)v Valero Energy Exchange Traded USD 140 15/9/2023 (53.332) 5673
70 7w b Viasat Exchange Traded USD 25 15/9/2023 (4,286) 1,225
33 7 b Viasat Exchange Traded USD 225 15/9/2023 (692) 330
103 aJ—) Vinci Exchange Traded EUR 110 15/9/2023 (22,798) 894
200 a—) S&P 500 Index Exchange Traded USD 25 20/9/2023 (10,946) 2,700
816 AR SPDR S&P 500 ETF Trust Exchange Traded USD 445 22/9/2023 (37.316) 224,808
45 AR US Treasury 10 Year Note Exchange Traded USD 1085 22/9/2023 (10,968) 4,570
31 a—)v SPDR S&P 500 ETF Trust Exchange Traded USD 461 29/9/2023 (16,913) 6,913
481 7w b 3 Month SOFR Exchange Traded USD 94.875 13/10/2023 284,569 393,819
721 AR SOFR 3 Month Index Exchange Traded USD 95 13/10/2023 601,640 802,112
1202 7w b SOFR 3 Month Index  Exchange Traded USD 95.625 13/10/2023 1905505 3,170,275
1,232 a—) Alibaba Exchange Traded USD 110 20/10/2023 (226,355) 117,656
132 7y b Ally Financial Exchange Traded USD 23 20/10/2023 (3,367) 3,630
143 a—) Apple Exchange Traded USD 180 20/10/2023 111,136 166,595
71 I—) Apple Exchange Traded USD 185 20/10/2023 35,621 56,977
100 a—)v Equitrans Midstream Exchange Traded USD 12 20/10/2023 (3,623) 500
286 a—)v MGM Resorts International Exchange Traded USD 50 20/10/2023 (32,669) 8723
408 a—)v Micron Technology Exchange Traded USD 70 20/10/2023 94,748 169,320
520 v b SPDR S&P 500 ETF Trust Exchange Traded USD 435 20/10/2023 (209,041) 160,940
816 a—)v SPDR S&P 500 ETF Trust Exchange Traded USD 463 20/10/2023 32,702 308,040
200 Tv b Stellantis Exchange Traded USD 16 20/10/2023 (3,046) 3,000
204 aJ—)v Amazon.com Exchange Traded USD 150 17/11/2023 5,364 87,210
15 a—)v Broadcom Exchange Traded USD 900 17/11/2023 34,274 95,550
1,225 a—) Kenvue Exchange Traded USD 25 17/11/2023 (24,172) 70437
77 a—)v Lennar Exchange Traded USD 135 17/11/2023 (38,399) 11,357
194 a—) T-Mobile US Exchange Traded USD 140 17/11/2023 7,010 95,545
308 v b 3 Month SOFR Exchange Traded USD 94 15/12/2023 (15,094) 8,662
400 Ty b Ford Motor Exchange Traded USD 10 15/12/2023 508 7,400
150 AR Stellantis Exchange Traded USD 14 15/12/2023 (2,135) 2,250
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124 7w b STOXX Europe 600
Automobiles & Parts Index Exchange Traded EUR 500 15/12/2023 (18,084) 22,198
124 7w b STOXX Europe 600
Automobiles & Parts Index Exchange Traded EUR 600 15/12/2023 (30,753) 117,044
350 a—)v Sabre Exchange Traded USD 6 19/1/2024 12,172 19,600
200 a—)v Sabre Exchange Traded USD 7 19/1/2024 2,854 7,500
GETCRFVEBORMEL DT 7 AR—T v ——-696914,194K F)v) (165,863) 11,280,328
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(10485000)  T—)V OTC USD/JPY Bank of America USD 145 1/9/2023 (46,663)  (88,121)
(10029427) 7w b OTC USD/CNH Bank of America USD 695 22/9/2023 29,140 (16)
(53380000 T—J)L OTC EUR/BRL Bank of America EUR 5.7 6/10/2023 40939  (14,624)
(53380000 vk OTC EUR/BRL Bank of America EUR 52 6/10/2023 6633  (26373)
(10,104,000) 7w k OTC USD/CNH Bank of America USD 7.27 6/10/2023 4953  (69,230)
(41715300 7w b OTC USD/NOK Barclays USD 9.8 22/9/2023 44,249 (345)
(73500000 I—L OTC USD/CNH Barclays USD 7.25 28/9/2023 (24131)  (48239)
(73500000 Fv k OTC USD/CNH Barclays USD 695 28/9/2023 16,178 (65)
(43820000 I—N OTC USD/MXN Barclays USD 183 6/10/2023 28,237 (2437)
(58440000 v b OTC USD/MXN Barclays USD 167 6/10/2023 (20,664)  (47,839)
(53160000 I—NL OTC EUR/USD Barclays EUR 1.115 16/10/2023 12237 (10557)
(7946,0000 I—)L OTC EUR/USD Deutsche Bank EUR 1.12 11/9/2023 37,237 (154)
(465700000 7 k OTC EUR/USD Deutsche Bank EUR 1.06 27/9/2023 57278  (56,302)
(3317897) a—n OTC USD/BRL Goldman Sachs USD 5.05 19/9/2023 25850  (13430)
(24,884231) 7 b OTC USD/BRL Goldman Sachs USD 4.68 19/9/2023 47507 (6,641)
(45710,000) =I—N OTC USD/HKD HSBC Bank USD 7.85 10/11/2023 3915 (7513)
(4,965466)  a—)L OTC USD/JPY JP Morgan USD 1465 11/9/2023 7559  (22,145)
(4965466) 7w b OTC USD/JPY JP Morgan USD 1465 11/9/2023 (10,355)  (40,058)
(71,964,757) 7w b OTC EUR/USD JP Morgan EUR 1.079 25/9/2023  (121218)  (354.654)
(196300000 7 k OTC USD/CNH JP Morgan USD 6.775 18/10/2023 36,372 (42)
(20954,425)  I—N OTC USD/JPY JP Morgan USD 1465 31/10/2023  (108036) (206,627)
(4145897) a— OTC USD/JPY JP Morgan USD 143 31/10/2023 (29.248)  (92,846)
(56700000 T—L OTC EUR/USD JP Morgan EUR 1.125 20/12/2023 68315  (25800)
(62527455) 7w b OTC USD/MXN Morgan Stanley USD 162 12/9/2023 87438 (2.602)
(20,342900) =T—N OTC EUR/USD Morgan Stanley EUR 111 20/10/2023 14404  (41,299)
(12514591)  a—Nn OTC USD/NOK UBS USD 107 22/9/2023 (57542) (134,131)
(22770000 I—) TOPIX Banks Index BNP Paribas JPY 262.243 10/11/2023 18745  (52,176)
(509,721,09) I—) CMS Energy Goldman Sachs USD 057 27/9/2023 261,811 -
(509,721,09) IT—)V CMS Energy Goldman Sachs USD 0.68 27/9/2023 383504  (126.217)
(3,793,482) a—)v TOPIX Banks Index Goldman Sachs JPY 262.09 10/11/2023 31,143 (87,680)
(1519518) a— TOPIX Banks Index JP Morgan JPY 262.232 10/11/2023 (4)  (343838)
117 v h S&P 500 Index Exchange Traded USD 4,300 1/9/2023 195,493 (1,755)
(625) a—) Delta Air Lines Exchange Traded USD 55 15/9/2023 20482 (625)
41  Fv b First Solar Exchange Traded USD 190 15/9/2023 (20,182)  (33,005)
(827) 7w b Ford Motor Exchange Traded USD 13 15/9/2023 (54,358)  (73,190)
(248) AR General Motors Exchange Traded USD 35 15/9/2023 (20921)  (42,408)
(246) 7 b Las Vegas Sands Exchange Traded USD 50 15/9/2023 15,165 (2,583)
(103) 7w b Las Vegas Sands Exchange Traded USD 55 15/9/2023 1,236 (10,352)
(575) AR MGM Resorts International Exchange Traded USD 41 15/9/2023 17,406 (8,913)
(154) a—) Microsoft Exchange Traded USD 380 15/9/2023 74,269 (847)
(95) AR Microsoft Exchange Traded USD 320 15/9/2023 27,365 (20,710)
(682) 7w SPDR S&P 500 ETF Trust Exchange Traded USD 400 15/9/2023 194,846 (8525)
(357) AR Uber Technologies Exchange Traded USD 425 15/9/2023 38,295 (4,820)
(149) 7 b UniCredit Exchange Traded EUR 20 15/9/2023 29,865 (3,193)
(103) v b Vinci Exchange Traded EUR 100 15/9/2023 9075 (4,582)
(200) a—)v S&P 500 Index Exchange Traded USD 40 20/9/2023 3,354 (800)
(313)  Fv US Treasury 5 Year Note Exchange Traded USD 1065 22/9/2023 119,335 (119,820)
(481)  Fv b 3 Month SOFR Exchange Traded USD 95.125 13/10/2023  (463987) (679412)
(721) 7wy b+ SOFR 3 Month Index ~ Exchange Traded USD 95.25 13/10/2023  (869,908) (1,234,712)
(1202)  Fv b SOFR 3 Month Index ~ Exchange Traded USD 95.375 13/10/2023  (1.617,895) (2.426537)
(1232) a—1 Alibaba Exchange Traded USD 130 20/10/2023 58852  (24,640)
(14) Fv b Apple Exchange Traded USD 160 20/10/2023 31,378 (9,309)
(286) VAR MGM Resorts International Exchange Traded USD 40 20/10/2023 (826)  (14,729)
(408) T b Micron Technology Exchange Traded USD 525 20/10/2023 27,908 (8.364)

- 111 -



2024476120 H

|
T rayy-J—VR-AL AL ANFTFY—(EF  BR Win)

SeiEA 7 av 2023FE8H31HERE(H:S)
N a—,/ 4= . REBGHIGE . R

TR 7 L EEEA B AT AT A% Wi H W CERL) GE R
(43) 7w b S&P 500 Index Exchange Traded USD 4,250 20/10/2023 47,291 (76,110)
(65) VAR US Treasury 10 Year Note Exchange Traded USD 109 27/10/2023 38493 (32,500)
(204)  Fv b Amazon.com Exchange Traded USD 115 17/11/2023 13950  (30.498)
(15) AR Broadcom Exchange Traded USD 760 17/11/2023 17,742 (13,950)
(1,225) AN Kenvue Exchange Traded USD 20 17/11/2023 5,340 (21,438)
(77) 7w b Lennar Exchange Traded USD 115 17/11/2023 (13,789) (34,265)
(194) 7w b T-Mobile US Exchange Traded USD 115 17/11/2023 (5909)  (25317)
(408) T b US Treasury 5 Year Note Exchange Traded USD 1055 24/11/2023 83807  (194,437)
(161) a—) SPDR S&P 500 ETF Trust Exchange Traded USD 420 15/12/2023 (277075)  (668,633)

(248) 7w b STOXX Europe 600
Automobiles & Parts Index Exchange Traded EUR 550 15/12/2023 52,842 (97,537)

GEFCR P VEBEOIEEL 7 5 T 7 AR —T ¥ — — 611,200,649k F V)
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USD 201,353051 77 ¥ Rl a—n-473av2BALTEHAT v T
FRE L COAATHESNSE. 7 7~ Fid 4 %D
SE A2 8/3/2024 & 1) AR ZIFHLY , USD SOFR
DEFEFNZ8/9/2024 & D HAETHLS o Morgan Stanley 6/9/2023 (1479,752) 315,140
USD 102651282 77> Fid.a—V-F 7 a #WALTEMAT YT
R LTV AT SN2 A. 7 7 ¥ FiZ365% DN
5E 4% 14/3/2024 & 0 PAEFEIC ST ILY , USD SOFR
DEBEFIZ14/9/2024 & Y HAELILD Citibank 12/9/2023 (671,945) 14,792
USD 30539807 77 ¥ Fid.a—n-F7Yav#ZlALTEMAT Y7
R L COBATH SN E. 7 7 ¥ Fid36% DR
FE A %E15/3/2024 & 0 PAEAFITZITIY . USD SOFR
DIEFEF%15/9/2024 & DIFAESHL o Citibank 13/9/2023 (234,276) 3,323
USD 5000000 77> Fid. 7y hF7TarZMWALTIZLY Y b
TT7 W ATy TEHE L TR AT S A
7 7 ¥ FIZCDXNAHY 40.V10D % #) 4 F1 % 20/6/2028
X PR Z I | 5 % DR E &% A o Goldman Sachs 20/9/2023 (11.285) 8440
USD 5000000 77> Fid7yhF7varzZlALTZLY Y b
FT AN I ATy TERRHEL TR BATH SN A
7 7 ¥ FIZCDXNAHY 40.V10 % $ 4 % 20/6/2028
X PRI Z TR | 5 % DR E S % AL o BNP Paribas 20/9/2023 (15,660) 4,040
USD 5000000 77> Fid. 7y hF7TarZ2WALTIZLY Y b
FT AN I ATy TEMREL TR BATH SN A,
7 7 ¥ FIZCDXNAHY 40.V10 % 8 4 1 %20/6/2028
IO PRI Z I | 5 % DR E &% A o Goldman Sachs 20/9/2023 (24,206) 3,045
USD 5000000 77>¥Fid 7y 7yarwHALTZLY Y b
TT7 I N RT T EHE L TS AT S A,
7 7 ¥ FIZCDXNAHY 40.V10 % $) 4 F1 % 20/6/2023
LD PUERMEIC I | 5 % DR E &R % A o Barclays 20/9/2023 (14,453) 5,697
EUR 115560000 77> Fid. 7y MF7yarvzBALTZLY Y
FT 74NV M RATy TR L TS AT I N7z
Y4, 7 7 ¥ FIZITRAXXEUR39.V1O % B 4 1 %
20/6/2028 & 1) U4 2T LY L 1 % DR & F) %
FHo Morgan Stanley 20/9/2023 (134,580) 77,654
USD 30467706 77 Y RiZ.a—=-F 7 a & ALTEMAT S
ERiE LTV BAT SN2 E. 7 7 ¥ Fld281% D
A% 25/3/2024 & 0 PAEEISZIT ) \USD SOFR
DEBEH#25/9/2024 & ) AETID o Morgan Stanley 21/9/2023 (568,798) 35
USD 13001291 77 v Rk a—n-+73a v A LTERAT v 7
R L CVBATH SNE. 7 7 ¥ Fid28% D
A% 26/3/2024 & 1 PAEMTZITIY  USD SOFR
DEBEFNZ26/9/2024 & Y HAELAL) o Morgan Stanley 22/9/2023 (322,406) 19
USD 58253923 77 Fid.a—-+7vav&ZHALTEMAT YT
G L TV B AT SN A 7 7 ¥ FIE275% D
A% 23/4/2024 & ) A2 LY USD SOFRDZ
B4F1%23/10/2024 & D BAEL LD o Goldman Sachs 19/10/2023 (245,022) 10,324
USD 50109750 77 ¥ Fid.a—-F7avZHALTEMAT Y7
i L TV b AT SN A. 7 7 ¥ FiE3.05% DR
EEM%26/4/2024 £ 1) PAEFITZF LY . USD SOFR
DIEFEF%26/10/2024 & VIFAESTHLS o Citibank 24/10/2023 (902,682) 27,499
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USD 50,109,750

USD 50,109,751

USD 50,109,751

USD 20,371,341

USD 20,221,990

USD 20,221,990

USD 15,212,544

JPY 1,290,600,000

JPY 800,172,000

JPY 490,428,000

USD 224,135,000

USD 224,135,000

TJ77 YTy b F T a s EHEALTENA
Ty TR LTS AT I NS E. 7 7 ¥ Fid
USD SOFR %5 B 4 F) % 26/10/2024 & V) H:4E 521
BV L 4.55% O [ 58 41 % 26/4/2024 & O PAEEICY
£,

T77 Y Nida— ATy avEHALTENAT S
ERREL TV AATHE SN GA. 7 7 ¥ Fid29% D
SEAF % 1/5/2024 & 9 FAEITZITHLY  USD SOFR
DEFEFZ1/11/2024 & O IFETIL o

T77 R Ty M T Ty arvEEALTENAT
TR L TWhATE SN 4.7 7~ FIZUSD
SOFRDZ B & H%1/11/2024 & 0 4:4E 2 BLD 44%
DEEEMNZ1/5/2024 & O AR o

TZ7Y R Ty AT a v EBALTEMAT Y
TEFAE L TV A AT EIN5H. 7 7 ¥ FIZUSD
SOFRDZE B &:H1%3/11/2024 & 0 H4EZITHLD . 3.65%
DRE S %3/5/2024& O FAREIHIL o
77Ty AT a v EBALTENAT Y
TafikE LT AT s h 4. 7 7 ¥ FIzUSD
SOFROZ B & H%9/11/2024 & 0 H4EZ D ,4.82%
DEEEMZ9/5/2024 % 0 AR o

T7 YRR a— A7y arEHALTENAT Y7
EREFE LTV B AT SN A 7 7~ FiZ2.82% D[
SE B %9/5/2024 & 1 FAEFEIC ST ELY JUSD SOFR
DEBEFE9/11/2024 & O HEFIL) o

T7 Y RETa—= -t 7T arEZEALTENAT YT
RIS L COBATHE SN A, 7 7 ¥ FIZ285% D
FEAME16/5/2024 & 0 PAEMFTZITIY . USD SOFR
DEBEFZ16/11/2024 X D HEETILD o

77 R Ty b F Ty avEBALTENAT Y
TERMGHE L TR D AT INY A7 7~ FIZJPY
TONARDZE B 4= Fll #22/12/2024 & V) 4R Z T HLY
0.8% DFISE & F1%22/12/2024 X VIFAESTHL o

TZ7 R TyMN T T a v EBALTENAT Y
TERMREL TV B ATH SN2 LA, 7 7 ¥ FIZJPY
TONAR®DZ W) 4 1 %#22/12/2024 & ) f:4£Z T LY
0.8% DIESE & F % 22/12/2024 & 0 HEAEFTILS o

T7Y R Ty AT a v EBALTEMAT Y
TR L TR ATHEINY A7 7~ FIZJPY
TONAR®DZ B &l #22/12/2024 & ) f34EZ T LY |
0.8% DIFEISE 1% 22/12/2024 X WIFAES AL o

T7 YRR = F T arEHALTENAT Y7
R L TV A AT SN A. 7 7 ¥ Fidd5% DR
TE A % 24/7/2024 & 0 EAEAFEIZIF Y USD SOFR
DEBEFNZ24/1/2025% D IFAETL I
T7YREa— - F Ty arEHALTEMNAT YT
BRI L TR AT SN/ B 6. 7 7 ¥ Fid455% DI
FEEM%26/7/2024 % 1) FAERITZIF LY \USD SOFR
DLEBEFIZ26/1/2025& Y AEAETILD .
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Citibank

JP Morgan

JP Morgan

Citibank

Goldman Sachs

Goldman Sachs

Citibank

Morgan Stanley

Morgan Stanley

Morgan Stanley

Citibank

Citibank

24/10/2023

30/10/2023

30/10/2023

1/11/2023

7/11/2023

7/11/2023

14/11/2023

20/12/2023

20/12/2023

20/12/2023

22/1/2024

24/1/2024

(1,222,936)

(900,122)

(923,479)

109,729

(295,904)

(221,420)

(600,728)

61,354

38,332

23,536

(280,794)

(229,201)

55,363

18,307

112,766

377913

15,127

TA72

26,583

134,784

83,566

51,218

276,181

309,844
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USD 811582172 77 ¥ Rt I—N-F 7 a v #HALTEMRAT v 7
G L TV B AT SN2 7 7 &~ Fidd45% D
E A% 14/8/2024 & 0 AR 2T Y \ USD SOFR
DEBEFNZ14/2/2025% Y IFAELILD o Citibank 12/2/2024 (719558) 1,246,258
EUR 116920000 77> Fi& 7y b+ 7y av2WALTEMAT Y
TR L TV bATHE SN 7284, 7 7 ¥ FIZEUR
EURIBORM % 4 #11 %29/10/2024 & 1) AR 4124 F
HUY \3.37% DI E 4% 29/7/2025 & W HEAETILD o Citibank 25/7/2024 (56,832) 491,420
EUR 104380000 77> N, a—n-47>ar%2lALTEMRAT Y7
FRFE L COAATHEENLSE. 7 7~ Fid 3% D
FEARE9/11/2024 & Y 4E2F LY\ EUR EURIBOR
DEBEFZ9/8/2024 & V) FARHEICTAL) o JP Morgan 7/8/2024 (28,606) 315587
EUR 104,300000 77 ¥ Fida—-+73ar2@ALTENAT YT
ERIFEL TV AATH SRS A7 7 ¥ Fid 3% D
JE 4 % 29/8/2025 & ) 4R HL) .EUR EURIBOR
DB & %29/11/2024 & 1 AR TILD o JP Morgan 27/8/2024 (30,694) 341,276
USD 6,601,000 77> Fida—n-473ari2BALTERAT Y
TRFE L TV D AT SN YA, 7 7~ Fid3235%
D E S %217/12/2026 & 1) AR 5ZF B . USD
SOFRDZEE) &% 17/6/2027 X VIEAESHL) o Barclays 15/6/2026 (75.301) 241,712
USD 6601000 77> Fid 7y b+7varZ2MWALTEMAT Y
TERGH LTV AATH SN2 H4E, 7 7 ¥ FIZUSD
SOFR® % B 4 F| #17/6/2027 & 0 4 4E Z (T WL Y.,
3235% DRE & FN%17/12/2026 & 1 PAEIEIC LS o Barclays 15/6/2026 103,081 420,094
USD 8059300 77> R 7y b F7varvzlALTEMNAT Y
TEHEL TV AATESINYA. 7 7 ¥ FIZUSD
SOFR® % 8l 4 | %#22/7/2027 & V) 4 4E % T LY.,
3211% D E 4RI % 22/1/2027 & 0 FAREIZ I o Barclays 20/7/2026 128278 524,594
USD 8059300 77> FiZ.a—n-F7vavlALTEMAT
TaRAE L TV hATHE SN A. 7 7 v Fid3211%
D E & %22/1/2027 X Y -4E45 12 T HLY  USD
SOFRDZEE) &% 22/7/2027 & 0 EAET L o Barclays 20/7/2026 (103.989) 292,327
USD 15473900 77 ¥ Fid 7y b+ 72 avEZHALTEMAT
Tafik LT AT s h 4.7 7 ¥ FI3USD
SOFR® % Bl 4x #) %22/7/2027 & V) 45 4E %\ F Y,
3.225% D 5E & F% 22/1/2027 X 1 AR HILS o Barclays 20/7/2026 237,987 998,336
USD 15473900 77 ¥ Fid.a—n-4+ 7Y av 2 BALTEHAT v
TERFRE L TV DA SN YA 7 7~ Fld3225%
DR E 4 %22/1/2027 X ) FA4E4EI2 T HLY . USD
SOFRDZEB & H%22/7/2027 & O EAEL I o Barclays 20/7/2026 (192,025) 568,324
USD 15359200 77> Fid.a—n-+7>a %2 BALTEFAT Y
TR L TOBATHEN G, 7 7 ¥ Fid3582%
O 5E 4 %5/2/2027 & D P 4E 2 2 Y USD
SOFRDZE &1 %5/8/2027 & 0 IF4E 4L Barclays 3/8/2026 (27,670) 765,633
USD 15359200 77> Fid. 7y b7 a2 HALTEHR
Ty T eFR L TCWb AT INHE. 77 v NI
USD SOFRMDZE B4 F1%5/8/2027 & ) AR Z T LY
3582% D 5E 4 F%5/2/2027 & 0 AR Barclays 3/8/2026 (3.720) 789,582
USD 54131518 77 &7y b4 7 v arv2BALTEMAT YT
BRI L WA AT SN2 A&. 7 7 ¥ FIZUSD
SOFR® % B 4= #) #13/8/2027 % V) 45 4 Z \F T 1,
363% DIE & FN % 13/2/2027 & 1 PR T o Barclays 11/8/2026 (127916)  2703,162
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WE 4T wg OO ) R

CRkw) Ck )
USD 54,131,518

Tr Y RIEaI— - F T arEHALTEMNAT YT
ZHiAE LTV DATH SN 7 7 ¥ Fid3.63% DR
E A% 13/2/2027 £ D AR SZF LY  USD SOFR
DEBEFZ13/8/2027 &V IFAEL I o Barclays 11/8/2026 (22821) 2808257
BRtCR P VEBEORBEL 25T 7 2K —Y v ——886,158173K F L)

(9,986,484) 14,445,694
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USD (116390000 77> i 7y bF 7o arzidiLTcE&MATy 7

A L TV D AT SN2 E . 7 7 &~ Ridd39% D

SE AR ET/3/2024 8 1 AR 2T ILY , USD SOFR
DEBEFNZT/9/2024 & D BAETILS o JP Morgan 5/9/2023 (60,189) (91,963)

USD (116390000 77 ¥ Fid 7y 4T yar2RHLTEMAT Y

TERFE L TV DATHEIN YA 7 7 ¥ Fid4605%

D 5E 4 %7/3/2024% D AR I Z T HLY  USD
SOFRDEE) & F1%7/9/2024 X D IF4ES AL o Barclays 5/9/2023 (12,566) (46,028)

USD (302029576) 77> Fid.a—n-4 7 ar2RHALTERRAT Y

TEREH LTV AATH SN 2HE. 7 7 ¥ FIZUSD

SOFRDZE B 4 F 28/9/2024 & 1 4:4E 21T HLY . 36%
DOEELEFI%8/3/2024% O FAEIFIHI o Morgan Stanley 6/9/2023 1,049,022 (1,250)

USD (102651,282) 77 ¥ Fid.a— -+ 73 aryz2i# L TE&MATy

T RS L TV A AT I N4, 7 7 ~ FIZUSD

SOFRMDZE B 451 %2 14/9/2024 & V) 44552 F HLY . 3.3%
DRSEEFN%14/3/2024 & 0 AR HLS o Citibank 12/9/2023 272,850 (202)

USD (30539807) 77 ¥ Fida—-+73ar %L CEMRT v

TR LTV AATHESNY A7 7 ¥ FIZUSD

SOFRDZE B 4:F1%15/9/2024 & O E4ESZ T LY .31 %
DREE4FI%15/3/2024 & D LARBTHLD o Citibank 13/9/2023 58,019 @

USD (50000000 77¥ a7y bd7varZ2AILTILY Y b

FI AN I ATy TERMREL TR ATH SN A,

7 7 ¥ FIZCDXNAHY 40.V10D % 8 4 F % 20/6/2023
XD PRI ZTIY | 5 % DR E &% A o Goldman Sachs 20/9/2023 2827 (1,048)

USD (50000000 77> Fid. 7y bF7yavdBHMLTILY Y b

T T I ATy TEHE L TR AT S 7S E

7 7 ¥ FIZCDX.NAHY 40.V10 % B 4 F % 20/6/2023
LD PRSI | 5 % D[ E R % A o Barclays 20/9/2023 1,379 (1.371)

EUR (85100000 77 Fi&.I—n-473ar&EHLTr/LIv k-

FT AN I ATy TR L TR BATH SN A

7 7 ¥ FIZITRAXX.X0.39.V1 % B £ % 20/6/2028
XD DU ZT I | 5 % DR E S F1% I o Morgan Stanley 20/9/2023 (43.114) (189.969)

USD (51,107.377) 77 ¥ Fid. 7y b+ T2 av2RHALTEMAT v T

ZHEE LTV BATH SN A 7 7 ¥ Fid393% DR

SE AR 2 4/4/2024 8 1 AR HLY , USD SOFR
DEFEFZ4/10/2024 & O IFHET IS Goldman Sachs 2/10/2023 20,011 (353,073)

USD (70648773) 77 ¥ Fid 7y M4 Ty av&RHLTEMAT v T

R LTV AT SN, 7 7 ¥ Fid35% DR

FEAER%17/4/2024 X 0 PAREIZT Y \USD SOFR
DEBEFNZ17/10/2024 & D HEAETILD o Goldman Sachs 13/10/2023 (1,337,933) (2,069,148

USD (306,144689) 77> Fid. 7y b+ 72 a v &AL TEMRAT YT

i L T bATH SN E. 7 7~ Fidd25% DR

EEME17/4/2024 % 0 AR ZF LY JUSD SOFR
DEFEFZ17/10/2024 & 0 4D o Citibank 13/10/2023 (2198915)  (2849472)

USD (156,170,183) 77 ¥ Fid. 7y b+ 7 ar&RHLTEMNATY S

ARG L TV D AT SN 7 7~ Fidd.05% D

TE A2 18/4/2024 & 0 AR SZIF Y \ USD SOFR
DEBHEFNZ18/10/2024 & D IFAETILS Goldman Sachs 16/10/2023 (1538095)  (1,979.276)

USD (140,135656) 77> Fidg. 7y A7 a v &RHALTEMRAT YT

ERRE LTV AT SN2 A. 7 7 ¥ Fl34.25% DI

4 E19/4/2024 & 0 PAEAEICZITIY . USD SOFR
DLEBEFZ19/10/2024 & D HEAETILD o Citibank 17/10/2023 (863,708)  (1,305135)
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USD (29,126,961)

USD (58,253,923)

USD (200,439,002)

USD (103,025,626)

USD (101,856,705)

USD (20,371,341)

USD (408,714,000)

USD (307,263,000)

USD (60,850,161)

USD (152,125451)

USD (96,200,000)

USD (16,827.243)

USD (16,827,243)

T7 YR T Yy b Ty arw#RHILTER ATy S
EFRRE LTV AATHE SN A. 7 7 ¥ Fid33% D
E A % 23/4/2024 & D AESZF LY \USD SOFROZE
B4R 223/10/2024 & D EBAETHLS o

T77 YRR a— - F Ty arERHLTEMNAT Y
TR L TV hATHESNYE.7 7 ¥ FIZUSD
SOFR® % B} 4 #) #23/10/2024 % V) 45 4E Z B D
245% D 5E £ F % 23/4/2024 & Y HAEL I o

Ty REa— - F 7 arERHLTCEMAT Y
TR LTV AATH SN2 HE. 7 7 ¥ FIZUSD
SOFR® % B 45 F] %#26/10/2024 & 0 45 4E 2 T B Y.,
3.09% D 5E £ H% 26/4/2024 & ) ARSI o
Tr Y NG Ty M ATy a v EFBHLTEMRAT S
EFRARE L TV AT SN A. 7 7 ¥ Fid44% DR
E AR % 30/4/2024 & 0 P42 IY , USD SOFR
DEBEFZ31/10/2024 & D IFAETILS o

77 YR Ty b AT arERALTEMAT S
ERRE L TOWAATHENE. 7 7 ¥ Fid5 %D
7 % 3/5/2024 & 1) FAEMT 52 ILD  USD SOFR
DEBEFIZ3/11/2024 & 0 HEAETILD o

7V R Ty M ATy arERAILTEMAT YT
FRFE L COAATHEENSE. 77~ Fid 4 %D
AR E3/5/2024 & D FAEGITZT LY USD SOFR
DEFEFZ3/11/2024 X D BAELHLS o

T7 Y NG Ty M T a v EFHLTEMRAT Y S
R L TV AT SN A. 7 7 ¥ Fidd8% Dl
TE A% 10/5/2024 & D AR SZF LY, USD SOFR
DEBEFNZ10/11/2024 & D EAETILS o

77 YR Ty b F T arEEHLTEMAT S
ERiE LTV BATH SN E. 7 7 ¥ Fidd85% D
7 &% 14/5/2024 & D FAEFEC 52D \USD SOFR
DEFEF%14/11/2024 & Y HAETID o

TV NI Ty M T a v ERALTCEMAT YT
G L TV B AT SN E. 7 7 ¥ R4 T75% D
EAME16/5/2024 & 0 PAEAFITZITIY . USD SOFR
DEHEFNZ16/11/2024 & D BT o
T77YRiEa—-FFrarEEALTEMAT S
R LTV AT SN 7284, 7 7 ~ FIZUSD
SOFR® % B 4 F) 216/11/2024 X 0 4 42 2 BV,
275% D 5E &% 16/5/2024 & 1 FARMEIT AL o
T7 YR T Y M F Ty a v ERHLTEM ATy S
R LTV AATHEN5E. 7 7 ¥ Fid39% D
T4 F%5/6/2024 % D FAEMIC 2T . USD SOFR
DI EFN%5/12/2024 & DIFAESHLD o

T7V NI Ty T a v E2RALTCEM ATy S
RS L TV AATHEINTYA. 7 7~ Fid39% D
A% 15/6/2024 & D ARSI INY  USD SOFR
DEBEFNZ15/12/2024 & D IFAELILS o

T7 YRR a— - ATy arERHLTENAT Y S
ERREL WA AT SN Y A&7 7 ¥ FIZUSD
SOFRDZ B4 1 % 15/6/2024 & 0 4E4EZ T B .29%
DOREEH%15/12/2024 & 1 AR T o
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Goldman Sachs

Goldman Sachs

Citibank

Goldman Sachs

Citibank

Goldman Sachs

Goldman Sachs

JP Morgan

Citibank

Citibank

Citibank

JP Morgan

JP Morgan

19/10/2023

19/10/2023

24/10/2023

27/10/2023

1/11/2023

1/11/2023

8/11/2023

10/11/2023

14/11/2023

14/11/2023

1/12/2023

13/12/2023

13/12/2023

(48795)

157,326

902,763

197,352

74,697

158713

(198,206)

(222,658)

20,630

522,618

(728,388)

(92,243)

124,082

(151,710)

(2873)

(6939)

(255961)

(129017)

(112,226)

(1,068,767)

(683553)

(186,684)

(8,755)

(1,334,448)

(210,034)

(14,743)
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USD (26,051,000)

USD (26,051,000)

JPY

(1,290,600,000)

JPY (800,172,000)

JPY (490.428,000)

USD (51,658,246)

USD (96,200,000)

USD (224,135,000)

USD (224,135,000)

USD (811,582,172)

USD (149,988494)

USD (132,310,000)

EUR (104,380,000

77U Nda— ATy a v ERHILTENAT v S
ik LT A AT SN 24, 7 7 ~ FIgUSD
SOFROZEE) & %18/12/2024 & D 4F4ESZITID . 24%
DRESFNZ18/6/2024 & ) AR
T7VRIETy VAT arEBRALTEM AT YT
MR LTV AATHEN5E. 7 7 ¥ Fi336% D
% 18/6/2024 & 0 AR Y \USD SOFR
DEBEFE18/12/2024 & D FHAELILD o
T7YRIT Yy b F Ty arwRHALTEMNAT YT
FRFE L TOAATHENGE. 77 ¥ Fid1 %D
AR % 24/12/2024 & V) 5:4E520 T TLD . JPY TONAR
DI EFN % 24/12/2024 X VIFAETHLS o

T77 YN T Yy M F Ty a v ZRHALTEMAT Y S
ERIFE L COAATHEN A 77 ¥ FIZ1 %O
AR %22/12/2024 & ) HEAEZ T HLY . JPY TONAR
DI EHN % 22/12/2024 & VIFAESHL o

77 YR Ty M F Ty arERHLTEMAT S
R L COBATH SN2 A 77 ¥ Fid 1 %D
A F %222/12/2024 & V) AR Z T HLY . JPY TONAR
DB EFNE22/12/2024 & VIFAESHLD

TV RIE Ty N T a v ERALTCEMAT S
ZHiRE L TV BATHEN A, 7 7 ¥ Fl1345% DI
EAFNE9/7/2024 & D FAEGIT 2T LY USD SOFR
DEBEFZ9/1/2025 & D 4EAETIL

TR a— - F T arERHLTEMNAT Y
TR LTV B AT SR 24,7 7 ¥ FIZUSD
SOFROZ B & H1%19/1/2025 & 0 44EZ D . 2.75%
D E SN %19/7/2024 % 0 AR HL) o

77 RN a—n-F 7T arEHALTENRAT Y
TEREH L TWDATH SN YA, 7 7 ¥ FIZUSD
SOFRDZ B 4% 24/1/2025 & 0 4E4EZ T .38%
DOREEEMZ24/7/2024 & 9 FAEEI T o

T7 YRR a— - F 7y arEHLTENAT Y
TERHELTCW A AT SR 24,7 7 ¥ FIZUSD
SOFR® % Bl 4 # #26/1/2025% V) 45 4E % (F IV,
3.85% DI 5E &A% 26/7/2024 & ) FAEEIZ AL
7y PR a— V- F 7 arERHLTEMAT Y
TR L TWbATESINY A, 7 7~ FIZUSD
SOFR® % 8l 4 | #14/2/2025% V) 44 Z T B Y.
375%DFE &% 14/8/2024 & 1 ARSI o
T7YRIET Y M F Ty arERHLTEM ATy S
i L TV b AT SNIZE. 7 7 ¥ RIE379% DR
EEME1/10/2024 & D AR 2T LY USD SOFR
DEBEFNZ1/4/2025& Y IEAETIL o

T7 VR TyMF T arvEZ2RALTEMNAT Y
TEHE LW D AT S NS 7 7 7 Fi34495%
DR E & %29/1/2025 % Y F4E4E 22T HLY . USD
SOFRMDZE B 4% 29/7/2025 & V) AF4E 4L o

T7Y PR a—V-F T arERHLTEMAT v
TERHEL TV ATMH S N4, 7 7~ FIZEUR
EURIBORDZE B 4:H)%9/11/2024 & 1) AR ST HL
. 2 %DFEEEFZE9/8/2025 % IFAESLHL) o
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Morgan Stanley

Morgan Stanley

Morgan Stanley

Morgan Stanley

Morgan Stanley

Citibank

Citibank

Citibank

Citibank

Citibank

JP Morgan

JP Morgan

JP Morgan

14/12/2023

14/12/2023

20/12/2023

20/12/2023

20/12/2023

5/1/2024

17/1/2024

22/1/2024

24/1/2024

12/2/2024

27/3/2024

25/7/2024

7/8/2024

466,631

(199,941)

(21,748)

(13.646)

(8.388)

115477

504,138

143462

106352

252,209

(983,360)

4496

13,024

(7497)

(707.935)

(62543)

(38777)

(23766)

(206,870)

(44,202)

(91.880)

(104,335)

(480,002)

(2530.241)

(542,606)

(102:854)
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USD (3,340,000)

USD (3,340,000)

EUR (104,300,000)

USD (31,835,228)

USD (31,835,228)

J7y PR a—V-F7 s /%;Li&lll,“cffﬂxv‘y
TEFRE L TV DATH I N 4A. 7 7 ~ FidUuSD
SOFRDZ B4 F%16/8/2025 & 1) fE4EZ T HLY .37 %
DB LR %16/2/2025% ) FAEHE LA o

77 YR Ty M F Ty arERHLTEMAT S
B L TR ATH SN A. 7 7 ¥ FId37% DR
FE R %16/2/2025 & 0 A2 Y  USD SOFR
DEBEFIE16/8/2025% D ﬁ$i$L5 o

VAN N 2 b ‘/%ﬁ:iﬂb“(é‘kﬂxv v
TaAR L TV hATHINY 6.7 7 ¥ FIZEUR
EURIBOR@*?)V‘*‘J’229/11/202442 R Sl by
Y | 2 % DR 24 % 29/8/2025 & 0 140 o
VAR AN = 2 b /%JLXIJL“C%ﬂXV v
iR LTV A AT SN2 A. 7 7 ~ FIZUSD
SOFR® % &) 4 F] #3/9/2026& 0 48 4 2 (7 B .,
3585% D 5E &A% 3/3/2026 & ) AR
TZ7YFE Ty M F Ty avERALTEMAT Y
THERRHEL TR SN2 E. 7 7 ¥ Fid3585%
O [ 58 4 F %2 3/3/2026 & V) 2441252 0 BLY . USD
SOFRDZEB & H%3/9/2026 & ) H4ETIL o

HRFCR P VEOIRFEL 55 L7 AR — T v — —1421,963896K F )
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Nomura

Nomura

JP Morgan

Bank of America

Bank of America

14/8/2024

14/8/2024

27/8/2024

29/8/2025

29/8/2025

3533

15163

(11,564)

8,238

1,682

(117.625)

(105995)

(115,265)

(1427133)

(1433,688)

(3,387.263)

(21,196,866)




202446 H20H
=
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ZE2ANE| 2023%8 A3 HRE
A St TCIES AL i
N=a-—%
(1,756,000) Luye Pharma HSBC Bank 51,496
51,496
TARVES
(182,600) IQIYI Bank of America 112,299
112,299
A5U7
40,271 Lottomatica HSBC Bank (1,005)
(1,005)
B&
(38,000) Tokyu HSBC Bank 1,820
1,820
EE
2450  SK Hynix HSBC Bank (153)
(153)
BEFCR VORI L %22 27 AR -V ¥ — —2,669,175K F L) 164,457
SRBE5IEFEN 2023F8HA31HIEE
n IR Aiff MlUEPE LR
PRt Sl CEF L) (%)
TBA
RE
USD 268,810,000 Fannie Mae or Freddie Mac 3% TBA 231,659,963 3.20
USD 562,060,453 Fannie Mae or Freddie Mac 35% TBA 502,148,260 6.95
USD (159,858,900) Fannie Mae or Freddie Mac 4% TBA (147,551,659) (2.04)
USD (81,270,396) Fannie Mae or Freddie Mac 4.5% TBA (77,073,786) (1.07)
USD 266,003,792 Fannie Mae or Freddie Mac 55% TBA 262,784,492 3.64
USD 23,975,000 Fannie Mae or Freddie Mac 6.5% TBA 24,346,173 0.34
USD (87,311,880) Fannie Mae or Freddie Mac 5% TBA (84,680,449) (117)
TBAAGICR P VEOREMEL 2527 AR—T ¥ ——-1,330244,781k F)v) 711,632,994 9.85
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JSwonowvo-oO0—-INIL-T7 X
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USD 379,000 National Australia Bank 4.944% 12/1/2028 375,966 0.02
USD 5,165,000 Westpac Banking 4.184% 22/5/2028* 5,002,199 031
5,378,165 0.33
N)bF¥F—
EUR 600,000 KBC 0.5% 3/12/2029 610,419 0.04
N a1—55EE
USD 221,000 Carnival Bermuda 10.375% 1/5/2028 240,781 0.01
USD 15,000 NCL 8375% 1/2/2028 15,465 0.00
USD 73,000 Valaris 8.375% 30/4/2030 74,489 0.01
USD 8,000 Viking Ocean Cruises Ship VII 5.625% 15/2/2029 7472 0.00
USD 19,000 Weatherford International 6.5% 15/9/2028 19,048 0.00
357,255 0.02
hr5
USD 4,000 1011778 BC ULC / New Red Finance 3.875% 15/1/2028 3,643 0.00
USD 125,000 1011778 BC ULC / New Red Finance 4.375% 15/1/2028 114,868 0.01
USD 87,000 Air Canada 3.875% 15/8/2026 80,471 0.01
USD 3,040,000 Bank of Montreal 5.2% 12/12/2024 3,022,586 0.19
USD 15,000 Baytex Energy 8.5% 30/4/2030 15,220 0.00
USD 94,000 Bombardier 6% 15/2/2028 87,870 0.00
USD 146,000 Bombardier 7.125% 15/6/2026 143,672 0.01
USD 48,000 Bombardier 7.5% 1/2/2029 47,168 0.00
USD 83,000 Bombardier 7.875% 15/4/2027 82,883 0.01
USD 70,000 Brookfield Residential Properties / Brookfield Residential US 5% 15/6/2029 58,398 0.00
USD 371,000 Clarios Global / Clarios US Finance 6.25% 15/5/2026 367,636 0.02
USD 5,030,000 CPPIB Capital 0.5% 16/9/2024 4,783,933 0.30
USD 2,460,000 Enbridge 2.5% 14/2/2025 2,350,379 0.15
USD 26,000 Enerflex 9% 15/10/2027 25,870 0.00
USD 53,000 Garda World Security 4.625% 15/2/2027 49,078 0.00
USD 53,000 Garda World Security 7.75% 15/2/2028 52921 0.01
USD 49,000 GFL Environmental 3.5% 1/9/2028 43,381 0.00
USD 15,000 GFL Environmental 3.75% 1/8/2025 14,307 0.00
USD 104,000 GFL Environmental 4% 1/8/2028 93,331 0.01
USD 2,000 GFL Environmental 4.25% 1/6/2025 1,937 0.00
USD 61,000 GFL Environmental 5.125% 15/12/2026 59,090 0.00
USD 25,000 Jones Deslauriers Insurance Management 8.5% 15/3/2030 25,544 0.00
USD 5,000 Masonite International 5.375% 1/2/2028 4,722 0.00
USD 10,000 Mattamy 4.625% 1/3/2030 8,830 0.00
USD 43,000 New Gold 7.5% 15/7/2027 41,064 0.00
USD 25,000 NOVA Chemicals 4.875% 1/6/2024 24,589 0.00
USD 3,975,000 OMERS Finance Trust 1.1% 26/3/2026 3,604,984 0.22
USD 2,115,000 OMERS Finance Trust 4% 20/4/2028 2,039,043 0.13
USD 18,000 Ontario Gaming GTA 8% 1/8/2030 18,220 0.00
USD 3,985,000 Ontario Teachers’ Finance Trust 4.25% 25/4/2028 3,895,393 0.24
USD 2,000 Precision Drilling 6.875% 15/1/2029 1,903 0.00
USD 398,000 Rogers Communications 2.9% 15/11/2026 366,675 0.02
USD 3,587,000 Rogers Communications 3.2% 15/3/2027 3,314,286 0.21
USD 1,969,000 Royal Bank of Canada 6% 1/11/2027 2,013,365 0.12
EUR 730,000 Toronto-Dominion Bank/The 0.375% 25/4/2024 773548 0.05
USD 3,043,000 Toronto-Dominion Bank/The 5.156% 10/1/2028 3,011,370 0.19
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USD 58,000 Videotron 5.125% 15/4/2027 55,587 0.00
30,697,765 1.90
TARVES
USD 650,000 Allegro CLO II-S 7.745% 21/10/2028 648,702 0.04
USD 2,000,000 Allegro CLO IV 7.12% 15/1/2030 1,981,644 0.12
USD 550,000 Allegro CLO XI 7.432% 19/1/2033 544,439 0.03
USD 3,250,000 Apidos CLO XXIX 7.163% 25/7/2030 3,220,929 0.20
USD 1,421,442 ASSURANT CLO 6.628% 20/4/2031 1,414,962 0.09
USD 3,214,336 Bean Creek CLO 6.608% 20/4/2031 3,194,038 0.20
USD 520,000 Benefit Street Partners CLO V-B 6.678% 20/4/2031 518,099 0.03
USD 500,000 Canyon CLO 2018-1 6.64% 15/7/2031 498,029 0.03
USD 1,612,683 Carbone CLO 6.728% 20/1/2031 1,610,667 0.10
USD 2,333,392 Carlyle Global Market Strategies CLO 2014-5 6.71% 15/7/2031 2,327,224 0.14
USD 1,250,000 CARLYLE US CLO 2018- 4 7.658% 20/1/2031 1,245,131 0.08
USD 931,069 CIFC Funding 2017-V 6.75% 16/11/2030 930,141 0.06
USD 250,000 CIFC Funding 2018-V 6.76% 15/1/2032 249,596 0.02
USD 7,000,000 CIFC Funding 2019-1 6.688% 20/4/2032 6,929,587 043
USD 713,743 Clear Creek CLO 6.788% 20/10/2030 710975 0.04
USD 4,543,151 Deer Creek CLO 2017-1 6.768% 20/10/2030 4,524,404 0.28
USD 222,000 Fantasia 10.875% 9/1/2023 11,100 0.00
USD 200,000 Fantasia 11.875% 1/6/2023 10,000 0.00
USD 2,150,000 Galaxy XXII CLO 6.77% 16/4/2034 2,121,177 0.13
USD 5,000 GGAM Finance 7.75% 15/5/2026 5,026 0.00
USD 5,000 GGAM Finance 8% 15/6/2028 5072 0.00
USD 2,500,000 Goldentree Loan Management US CLO 3 6.888% 20/4/2030 2457794 0.15
USD 500,000 Goldentree Loan Management US CLO 5 6.658% 20/10/2032 497,125 0.03
USD 929,114 Goldentree Loan Opportunities XI 6.642% 18/1/2031 927,150 0.06
USD 31,000 Hawaiian Brand Intellectual Property / HawaiianMiles Loyalty 5.75% 20/1/2026 28,702 0.00
USD 400,000 LCM Loan Income Fund I Income Note Issuer 6.65% 16/7/2031 399,100 0.02
USD 250,000 Marble Point CLO XXII 7.463% 25/7/2034 244,199 0.02
USD 232,129 Milos CLO 6.658% 20,/10/2030 231,454 0.01
USD 500,000 Neuberger Berman Loan Advisers CLO 25 6.922% 18/10/2029 494,605 0.03
USD 4,743,902 Neuberger Berman Loan Advisers CLO 26 6.492% 18/10/2030 4,721,691 0.29
USD 500,000 Neuberger Berman Loan Advisers CLO 29 6.712% 19/10/2031 498,828 0.03
USD 300,000 Neuberger Berman Loan Advisers CLO 29 7.282% 19/10/2031 299,026 0.02
USD 850,000 Neuberger Berman Loan Advisers CLO 33 6.65% 16/10/2033 846,565 0.05
USD 750,000 Neuberger Berman Loan Advisers CLO 34 7.076% 20/1/2035 739,935 0.05
USD 500,225 OCP CLO 2017-14 6.791% 20/11/2030 497,904 0.03
USD 8,600,000 Peace Park CLO 6.718% 20/10/2034 8,566,307 0.53
USD 3,920,000 Pikes Peak CLO 1 6.787% 24/7/2031 3,895,243 0.24
USD 4,016,065 Regatta VIII Funding 6.82% 17/10/2030 4,012,377 0.25
USD 1,000,000 Regatta VIII Funding 7.27% 17/10/2030 1,000,096 0.06
USD 250,000 Regatta X Funding 7.02% 17/1/2031 247375 0.02
USD 1,750,000 Regatta XVI Funding 7.62% 15/1/2033 1,745,631 0.11
USD 258,887 Rockford Tower CLO 2017-3 6.778% 20/10/2030 258563 0.02
USD 525,000 RR 19 6.71% 15/10/2035 522,451 0.03
USD 2,249,457 RR 3 6.66% 15/1/2030 2,245578 0.14
USD 77,000 Seagate HDD Cayman 8.25% 15/12/2029 80,908 0.01
USD 17,000 Spirit Loyalty Cayman / Spirit IP Cayman 8% 20/9/2025 17,052 0.00
USD 1,000,000 Symphony CLO XXIII 7.17% 15/1/2034 988,585 0.06
USD 1,000,000 TICP CLO V 2016-1 7.32% 17/7/2031 997,534 0.06
USD 93,100 Transocean 8.75% 15/2/2030 95,674 0.01
USD 21,000 Transocean Titan Financing 8.375% 1/2/2028 21,604 0.00
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USD 900,000 Trinitas CLO XVIII 6.758% 20/1/2035 891,352 0.05
71,171,350 440
PRGN
EUR 905,000 CRH Finland Services 0.875% 5/11/2023 976,372 0.06
TS5VR
USD 326,000 Altice France 8125% 1/2/2027 275,806 0.02
EUR 200,000 Arkema 0.125% 14/10/2026 195,598 0.01
EUR 400,000 Banque Stellantis France SACA 0% 22/1/2025 410,357 0.02
EUR 400,000 BPCE 0.625% 28/4/2025 410,795 0.03
EUR 77,682 FCT Autonoria 2019 4.492% 25/9/2035 84,257 0.01
EUR 77,565 FCT Autonoria 2019 6.342% 25/9/2035 83,701 0.00
EUR 475,293 FCT Noria 2021 4.342% 25/10/2049 511,204 0.03
EUR 297,058 FCT Noria 2021 4.742% 25/10/2049 317,014 0.02
EUR 415,882 FCT Noria 2021 5.142% 25/10/2049 439910 0.03
EUR 196,538 FCT Pixel 2021 5.576% 25/2/2038 209917 0.01
EUR 1,000,000 Harmony French Home Loans FCT 2020-2 5.134% 27/8/2061 1,081,960 0.07
EUR 400,000 Harmony French Home Loans FCT 2021-1 4.734% 27/5/2061 426,844 0.02
USD 362,000 Tliad 6.5% 15/10/2026 345,229 0.02
EUR 800,000 Pernod Ricard 0% 24/10/2023 863,217 0.06
EUR 600,000 Schneider Electric 0.25% 9/9/2024 629,372 0.04
EUR 950,000 WPP Finance 4.125% 30/5/2028 1,031,450 0.06
7,316,631 0.45
Rr1Y
EUR 600,000 Bayer 0.05% 12/1/2025 617,658 0.04
EUR 1,240,000 Bayer 4% 26/8/2026 1,360,420 0.08
EUR 200,000 Commerzbank 0.75% 24/3/2026 204,024 0.01
EUR 290,000 Covestro 0.875% 3/2/2026 294,745 0.02
EUR 100,000 Deutsche Bank 1% 19/11/2025 103,775 0.01
USD 1,310,000 Deutsche Bank 1.447% 1/4/2025 1,268,919 0.08
EUR 210,000 E.ON 0.875% 8/1/2025* 219,207 0.01
EUR 233,723 Red & Black Auto Germany 8 UG 4.388% 15/9/2030 252,416 0.02
EUR 311,630 Red & Black Auto Germany 8 UG 4.588% 15/9/2030 332,749 0.02
EUR 1,100,000 Volkswagen Bank 1.875% 31/1/2024 1,181,493 0.07
EUR 600,000 Volkswagen Bank 2.5% 31/7/2026 618,862 0.04
EUR 600,000 Volkswagen Bank 4.25% 7/1/2026* 648,799 0.04
EUR 520,000 Volkswagen Financial Services 0.875% 31/1/2028 488,161 0.03
EUR 330,000 Volkswagen Leasing 0.375% 20/7/2026 322,112 0.02
7,913,340 0.49
ZALILSU R
USD 2,200,000 AerCap Ireland Capital / AerCap Global Aviation Trust 2.45% 29/10/2026 1,979,766 0.12
USD 1,700,000 AerCap Ireland Capital / AerCap Global Aviation Trust 2.875% 14/8/2024 1,650,202 0.10
GBP 799,701 Agora UK 2021 6.37% 22/7/2031 975,726 0.06
GBP 784,347 Atom Mortgage 7.07% 22/7/2031 836,643 0.05
USD 2,000 Castlelake Aviation Finance 5% 15/4/2027 1,841 0.00
EUR 500,000 CRH SMW Finance 4% 11/7/2027 545,147 0.04
EUR 525,000 ESB Finance 3494% 12/1/2024 568,796 0.03
GBP 731,147 Frost CMBS 2021-1 6.568% 20/11/2033 905,979 0.06
EUR 1,050,696 Haus European Loan Conduit No 39 4.364% 28/7/2051 1,074,178 0.07
EUR 796,770 Haus European Loan Conduit No 39 4.814% 28/7/2051 773,767 0.05
EUR 636,816 Haus European Loan Conduit No 39 5.114% 28/7/2051 569,790 0.04
EUR 987,744 Last Mile Logistics Pan Euro Finance 4.537% 17/8/2033 1,027,715 0.06
EUR 906,253 Last Mile Logistics Pan Euro Finance 5.187% 17/8/2033 920,407 0.06
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EUR 320,085 Last Mile Logistics Pan Euro Finance 5.687% 17/8/2033 314,790 0.02
EUR 1,000,794 Last Mile PE 2021 4.687% 17/8/2031 1,048,493 0.06
EUR 1,316,724 Last Mile PE 2021 4.837% 17/8/2031 1,356,696 0.08

EUR 678,857 Last Mile PE 2021 4.987% 17/8/2031 692,149 0.04

EUR 918,807 Last Mile PE 2021 5.387% 17/8/2031 918,660 0.06

USD 264,000 LCPR Senior Secured Financing 6.75% 15/10/2027 248977 0.02

EUR 500,000 Linde 3.625% 12/6/2025 541,182 0.03
EUR 2,001,394 Pearl Finance 2020 5.187% 17/11/2032 2,136,334 0.13
EUR 1,128,144 Pearl Finance 2020 5.687% 17/11/2032 1,198,849 0.07
EUR 1,354,717 Pearl Finance 2020 6.287% 17/11/2032 1,431,212 0.09

USD 789,175 Prodigy Finance CM2021-1 6.679% 25/7/2051 7833835 0.05

EUR 453,550 River Green Finance 2020 4.748% 22/1/2032 466,705 0.03

EUR 236,425 River Green Finance 2020 5.098% 22/1/2032 242973 0.01

EUR 345,330 SCF Rahoituspalvelut IX 4.622% 25/10/2030 372,665 0.02

USD 950,000 SMBC Aviation Capital Finance 1.9% 15/10/2026 842,963 0.05

USD 605,000 SMBC Aviation Capital Finance 2.3% 15/6/2028 516,610 0.03

GBP 321,638 Taurus 2021-1 UK 6.869% 17/5/2031 377,549 0.02

GBP 262,075 Taurus 2021-1 UK 7.819% 17/5/2031 318,724 0.02

GBP 478579 Taurus 20214 UK 6.169% 17/8/2031 587,424 0.04

GBP 285,648 Taurus 2021-4 UK 7.319% 17/8/2031 332,734 0.02
EUR 1,476,664 Vita Scientia 2022-1 5.084% 27/2/2033 1,540,380 0.10

28,099,861 1.73
A5U7

EUR 340,000 ACEA 0% 28/9/2025 340,129 0.02

EUR 420,480 AutoFlorence 2 4.387% 24/12/2044 448701 0.03

EUR 286,314 AutoFlorence 2 4.787% 24/12/2044 302,025 0.02

EUR 153,531 AutoFlorence 2 5.987% 24/12/2044 163,283 0.01

EUR 167,000 AutoFlorence 3 5.992% 25/12/2046 181,591 0.01

EUR 143,000 Brignole 2021 4.437% 24/7/2036 154,138 0.01

EUR 100,000 Brignole 2021 5.237% 24/7/2036 106,634 0.01

EUR 270,000 CA Auto Bank 0% 16/4/2024 285,668 0.02

EUR 180,000 CA Auto Bank 0.125% 16/11/2023 193737 0.01

EUR 620,000 CA Auto Bank 0.5% 18/9/2023 672,074 0.04

EUR 979,765 Cassia 2022-1 5.883% 22/5/2034 1,018,239 0.06

EUR 468,531 Cassia 2022-1 6.883% 22/5/2034 469,739 0.03
EUR 1,040,000 Eni 3.625% 19/5/2027 1,118,921 0.07

EUR 256,287 Progetto Quinto 4.23% 27/10/2036 277,732 0.02

EUR 518,311 Red & Black Auto Italy 6.482% 28/12/2031 548 876 0.03

EUR 320,000 Snam 0% 15/8/2025 321,797 0.02

USD 310,000 Telecom Italia 5.303% 30/5/2024 306,313 0.02

6,909,597 043
B&

EUR 621,000 Asahi 0.01% 19/4/2024 656,782 0.04

EUR 190,000 Asahi 0.155% 23/10/2024 197,278 0.01

USD 310,000 Mitsubishi UF] Financial 4.08% 19/4/2028 294,503 0.02
USD 5,510,000 Mitsubishi UF] Financial 4.788% 18/7/2025 5,447,904 0.34
USD 1,525,000 Mitsubishi UF] Financial 5.719% 20/2/2026 1,520,594 0.09

EUR 847,000 Mizuho Financial 0.523% 10/6/2024 894,449 0.05

USD 505,000 Mizuho Financial 1.234% 22/5/2027 446,931 0.03

USD 200,000 Mizuho Financial 4.018% 5/3/2028 188218 0.01

EUR 185,000 Nissan Motor 2.652% 17/3/2026 190,618 0.01
USD 2,671,000 Nissan Motor 3.043% 15/9/2023 2,669,472 0.17
USD 1,400,000 Nissan Motor 4.345% 17/9/2027* 1,280,839 0.08
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USD 300,000 Nomura 1.851% 16/7/2025 277412 0.02
USD 200,000 Nomura 2.648% 16/1/2025 190,881 0.01
USD 200,000 Nomura 5.709% 9/1/2026 198,762 0.01
USD 2,409,000 Sumitomo Mitsui Financial 5.464% 13/1/2026 2,401,128 0.15
16,855,771 1.04
Jv—I—
USD 1,342,000 Aptiv / Aptiv 2.396% 18/2/2025 1,277,485 0.08
EUR 1,230,000 Heathrow Funding 1.5% 12/10/2025 1,264,509 0.08
2,541,994 0.16
yxyy
USD 83,000 Royal Caribbean Cruises 5.5% 31/8/2026 79,825 0.01
USD 5,000 Royal Caribbean Cruises 5.5% 1/4/2028 4,699 0.00
USD 30,000 Royal Caribbean Cruises 7.25% 15/1/2030 30478 0.00
USD 30,000 Royal Caribbean Cruises 8.25% 15/1/2029 31,370 0.00
USD 46,000 Royal Caribbean Cruises 9.25% 15/1/2029 49,028 0.00
USD 10,000 Royal Caribbean Cruises 11.5% 1/6/2025 10,579 0.00
USD 31,000 Royal Caribbean Cruises 11.625% 15/8/2027 333812 0.00
239,791 0.01
WoterIIWT
USD 200,000 Allied Universal Holdco/Allied Universal Finance/Atlas Luxco 4 4.625% 1/6/2028 169,180 0.01
USD 200,000 Altice Financing 5% 15/1/2028 162,957 0.01
EUR 528,000 BL Consumer Credit 2021 4.742% 25/9/2038 569,344 0.03
EUR 681,000 BL Consumer Credit 2021 5.292% 25/9/2038 731,610 0.05
EUR 355,000 BL Consumer Credit 2021 6.492% 25/9/2038 379,041 0.02
USD 68,000 Camelot Finance 4.5% 1/11/2026 63,723 0.00
USD 242,000 Connect Finco / Connect US Finco 6.75% 1/10/2026 229,710 0.02
EUR 700,000 FACT Master 4.582% 20/7/2028 753,264 0.05
EUR 599,960 Germany Compartment Consumer 2020-1 4.771% 14/11/2034 650,630 0.04
EUR 319,979 Germany Compartment Consumer 2020-1 5.371% 14/11/2034 346,945 0.02
EUR 239,984 Germany Compartment Consumer 2020-1 6.121% 14/11/2034 259,133 0.02
USD 200,000 Herens Holdco 4.75% 15/5/2028 153835 0.01
EUR 220,000 Holcim Finance Luxembourg 0.125% 19/7/2027 209,799 0.01
EUR 270,000 SIG Combibloc PurchaseCo 2.125% 18/6/2025 282,381 0.02
USD 200,000 Telenet Finance Luxembourg Notes 5.5% 1/3/2028 183,800 0.01
EUR 500,000 Traton Finance Luxembourg 0% 14/6/2024 524,424 0.03
EUR 500,000 Traton Finance Luxembourg 0.125% 10/11/2024* 516,895 0.03
EUR 200,000 Traton Finance Luxembourg 4.125% 22/11/2025 215,631 0.02
6,402,302 0.40
E41%4
USD 14,000 VistaJet Malta Finance / Vista Management 6.375% 1/2/2030 11,487 0.00
T35
EUR 600,000 Bayer Capital 1.5% 26/6/2026 611,486 0.04
EUR 490,000 Conti-Gummi Finance 1.125% 25/9/2024 514,903 0.03
EUR 1,115,000 Digital Dutch Finco 0.625% 15/7/2025 1,117,310 0.07
EUR 483,920 Domi 2021-1 4.156% 15/6/2053 522,228 0.03
EUR 1,603,159 Domi 2022-1 4.513% 15/4/2054 1,732,283 0.11
EUR 608,859 Dutch Property Finance 2020-2 4.504% 28/1/2058 660,516 0.04
EUR 290,000 Dutch Property Finance 2020-2 5.064% 28/1/2058 313,756 0.02
EUR 1,026,517 Dutch Property Finance 2021-1 4.364% 28/7/2058 1,113,463 0.07
EUR 740,000 Dutch Property Finance 2021-1 4.814% 28/7/2058 797,178 0.05
EUR 887,136 Dutch Property Finance 2021-2 4.414% 28/4/2059 960,160 0.06
EUR 820,000 Dutch Property Finance 2021-2 4.514% 28/4/2059 869,614 0.06
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EUR 504,000 Dutch Property Finance 2021-2 4.764% 28/4/2059 527,877 0.03
EUR 230,000 Haleon Netherlands Capital 1.25% 29/3/2026 233,633 0.01
EUR 500,000 ING Groep 0.1% 3/9/2025 520,683 0.03
EUR 800,000 ING Groep 1% 20/9/2023 866,341 0.05
USD 900,000 ING Groep 1.726% 1/4/2027 809,701 0.05
EUR 201,000 Jubilee Place 5.263% 17/1/2059 209,645 0.01
EUR 350,000 Louis Dreyfus Finance 2.375% 27/11/2025 364,131 0.02
EUR 753810 Magoi 2019 4.932% 27/7/2039 81,135 0.01
EUR 450,000 Mercedes-Benz International Finance 0.25% 6/11/2023* 485,133 0.03
USD 742,000 NXP / NXP Funding / NXP USA 2.7% 1/5/2025 706,021 0.04
USD 675,000 NXP / NXP Funding / NXP USA 4.3% 18/6/2029 632,161 0.04
EUR 200,000 Redexis Gas Finance 1.875% 28/5/2025 208,308 0.01
USD 80,000 Sensata Technologies 4% 15/4/2029 70,442 0.00
USD 47,000 Sensata Technologies 5% 1/10/2025 45,859 0.00
EUR 935,000 Siemens Financieringsmaatschappij 0.375% 6/9/2023 1,013,800 0.06
USD 94,000 Teva Pharmaceutical Finance Netherlands IIT 3.15% 1/10/2026 85,133 0.01
EUR 310,000 Toyota Motor Finance Netherlands 0% 27/10/2025 310,689 0.02
USD 311,000 Trivium Packaging Finance 5.5% 15/8/2026 293933 0.02
EUR 381,000 Viterra Finance 0.375% 24/9/2025* 380,204 0.02
USD 194,000 Ziggo Bond 6% 15/1/2027 180,688 0.01
17,238914 1.05
NF<
USD 30,000 Carnival 4% 1/8/2028 26,935 0.00
USD 147,000 Carnival 5.75% 1/3/2027 138,075 0.01
USD 37,000 Carnival 6% 1/5/2029 33271 0.00
USD 17,000 Carnival 7% 15/8/2029 17,279 0.00
USD 13,000 Carnival 7.625% 1/3/2026 12971 0.00
228,531 0.01
mIL kA
EUR 164,670 Ares Lusitani-STC / Pelican Finance 2 5.887% 25/1/2035 176,041 0.01
EUR 713,570 Ares Lusitani-STC / Pelican Finance 2 7.887% 25/1/2035 759,147 0.05
EUR 611,147 TAGUS - Sociedade de Titularizacao de Creditos/Ulisses Finance No. 2 6.462% 23/9/2038 622,349 0.04
EUR 1,076,682 TAGUS - Sociedade de Titularizacao de Creditos/Viriato Finance No 1 4.332% 28/10/2040 1,163,807 0.07
EUR 143,558 TAGUS - Sociedade de Titularizacao de Creditos/Viriato Finance No 1 4.582% 28/10/2040 152,446 0.01
EUR 502,451 TAGUS - Sociedade de Titularizacao de Creditos/Viriato Finance No 1 5.182% 28/10/2040 523,064 0.03
3,396,854 0.21
BoITSET
USD 865,000 Saudi Arabian Oil 2.875% 16/4/2024 849,075 0.05
DI VHAR=I
USD 1,634,000 Pfizer Investment Enterprises 4.45% 19/5/2028 1,602,172 0.10
ANALY
EUR 488,430 Autonoria Spain 2021 FT 4.442% 31/1/2039 523,450 0.03
EUR 122,108 Autonoria Spain 2021 FT 5.192% 31/1/2039 129,223 0.01
EUR 305,269 Autonoria Spain 2021 FT 6.292% 31/1/2039 319,931 0.02
EUR 122,108 Autonoria Spain 2021 FT 7.542% 31/1/2039 126973 0.01
EUR 400,000 Banco de Sabadell 0.625% 7/11/2025 414,442 0.03
USD 800,000 Banco Santander 2.746% 28/5/2025 756,915 0.05
USD 200,000 Banco Santander 5.147% 18/8/2025 196,687 0.01
EUR 194,321 FT Santander Consumer Spain Auto 2020-1 3.5% 21/3/2033 199,038 0.01
EUR 233,185 FT Santander Consumer Spain Auto 2020-1 4.522% 21/3/2033 250,284 0.01
EUR 116,593 FT Santander Consumer Spain Auto 2020-1 5.522% 21/3/2033 124,540 0.01
3,041,483 0.19
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USD 2,000,000 Credit Suisse 0.495% 2/2/2024 1,951,597 0.12
USD 1,900,000 Credit Suisse 3.7% 21/2/2025 1,830,474 0.11
USD 2,300,000 Credit Suisse 7.5% 15/2/2028 2,454,338 0.15
EUR 715,000 UBS 0.25% 29/1/2026 730,743 0.05
USD 3,220,000 UBS 1.494% 10/8/2027 2,831,821 0.17
USD 2,300,000 UBS 4.703% 5/8/2027 2,228,857 0.14
12,027,830 0.74
HE
GBP 100,000 Atlas Funding 2021-1 6.674% 25/7/2058 126,743 0.01
GBP 100,000 Atlas Funding 2021-1 6.874% 25/7/2058 126,459 0.01
GBP 100,000 Atlas Funding 2021-1 7.424% 25/7/2058 126,351 0.01
GBP 744,865 Azure Finance NO 2 8.195% 20/7/2030 946,221 0.06
USD 235,000 Barclays 3.932% 7/5/2025 231,582 0.01
USD 899,000 Barclays 4.375% 12/1/2026 866,527 0.05
USD 2,135,000 Barclays 5.501% 9/8/2028 2,080,687 0.13
USD 4,008,000 Barclays 5.829% 9/5/2027 3,970,986 0.25
USD 943,000 Barclays 7.385% 2/11/2028 981,654 0.06
GBP 202,000 Barley Hill NO 2 6.595% 27/8/2058 250,063 0.02
GBP 115,000 Barley Hill NO 2 6.895% 27/8/2058 140,145 0.01
EUR 545,000 BAT International Finance 0.875% 13/10/2023 589,149 0.04
USD 4,963,000 BAT International Finance 5.931% 2/2/2029 4,948,129 031
GBP 310,627 Brants Bridge 2022-1 6.208% 12/12/2064 394,900 0.02
GBP 102,000 Canada Square Funding 2021-2 6.614% 17/6/2058 126,200 0.01
GBP 318,000 Canada Square Funding 6 6.601% 17/1/2059 385,622 0.02
GBP 178,000 Canada Square Funding 6 7.001% 17/1/2059 210,072 0.01
GBP 139,822 CMF 2020-1 5.796% 16/1/2057 177,188 0.01
GBP 220,000 CMF 2020-1 6.196% 16/1/2057 278,500 0.02
GBP 105,000 CMF 2020-1 6.446% 16/1/2057 132,706 0.01
GBP 18,251 Dowson 2021-2 5.875% 20/10/2028 23,138 0.00
GBP 700,000 Dowson 2021-2 6.395% 20/10/2028 887,555 0.05
GBP 800,000 Dowson 2021-2 6.795% 20/10/2028 1,012,107 0.06
GBP 331,000 Dowson 2022-1 6.945% 20/1/2029 420410 0.03
GBP 172,000 Dowson 2022-1 7.445% 20/1/2029 216,782 0.01
GBP 100,000 Dowson 2022-1 7.895% 20/1/2029 124,529 0.01
USD 200,000 eG Global Finance 6.75% 7/2/2025 196,679 0.01
GBP 1,045,000 Finsbury Square 6.247% 16/12/2067 1,281,852 0.08
GBP 806,061 Finsbury Square 2021-2 5.797% 16/12/2071 1,017,322 0.06
GBP 730,000 Finsbury Square 2021-2 6.247% 16/12/2071 914,711 0.06
GBP 371,000 Finsbury Square 2021-2 6.397% 16/12/2071 454,684 0.03
GBP 201,000 Finsbury Square 2021-2 6.697% 16/12/2071 240,013 0.01
GBP 424,000 Funding V 6.395% 15/10/2025 537,304 0.03
GBP 115,000 Funding V 6.895% 15/10/2025 145,561 0.01
GBP 210,000 Funding VI 8.295% 15/7/2026 267,857 0.02
GBP 370455 Gemgarto 2021-1 5.587% 16/12/2067 468,015 0.03
GBP 668,000 Gemgarto 2021-1 6.097% 16/12/2067 841,049 0.05
GBP 218,000 Gemgarto 2021-1 6.297% 16/12/2067 271,313 0.02
GBP 720,000 Harben Finance 5.992% 28/9/2055 890,620 0.05
GBP 730,000 Harben Finance 6.242% 28/9/2055 883,048 0.05
GBP 441,000 Harben Finance 6.592% 28/9/2055 515,261 0.03
GBP 542,843 Hops Hill No 1 6.145% 27/5/2054 688,175 0.04
GBP 124,993 Hops Hill No 1 6.795% 27/5/2054 158,043 0.01
GBP 199,992 Hops Hill No 1 7.045% 27/5/2054 252,899 0.02
GBP 99,998 Hops Hill No 1 7.545% 27/5/2054 124,930 0.01
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USD 788,000 HSBC 2.251% 22/11/2027 702,343 0.05
USD 200,000 HSBC 2.999% 10/3/2026 190,864 0.01
USD 1,091,000 HSBC 4.041% 13/3/2028 1,023,834 0.06
USD 556,000 HSBC 4.583% 19/6/2029 523933 0.03
USD 200,000 HSBC 4.755% 9/6/2028 191,747 0.01
USD 264,000 HSBC 5.21% 11/8/2028 257,489 0.02
USD 523,000 HSBC 7.39% 3/11/2028 549,187 0.03
EUR 239,000 Informa 2.125% 6,/10/2025 248 506 0.02
GBP 150,750 Lanark Master Issuer 5.789% 22/12/2069 191,241 0.01
GBP 657,035 Lanebrook Mortgage Transaction 2020-1 6.058% 12/6/2057 834,147 0.05
GBP 370,000 Lanebrook Mortgage Transaction 2020-1 7.208% 12/6/2057 465,855 0.03
GBP 159,000 Lanebrook Mortgage Transaction 2021-1 6.409% 20/7/2058 193,655 0.01
GBP 103,000 Lanebrook Mortgage Transaction 2021-1 6.809% 20/7/2058 123,276 0.01
GBP 361,562 London Wall Mortgage Capital 6.018% 15/5/2052 455412 0.03
USD 12,000 Macquarie Airfinance 8.375% 1/5/2028 12,249 0.00
GBP 305,000 Mortimer BTL 2021-1 6.133% 23/6/2053 379,702 0.02
GBP 108,000 Mortimer BTL 2021-1 6.483% 23/6/2053 132171 0.01
EUR 600,000 National Grid Electricity Transmission 0.19% 20/1/2025 617,931 0.04
USD 290,000 NatWest Markets 1.6% 29/9/2026 256,027 0.02
GBP 775,000 Newday Funding Master Issuer - Series 2021-1 6.745% 15/3/2029 979,600 0.06
GBP 735,000 Newday Funding Master Issuer - Series 2021-3 6.095% 15/11/2029 926,924 0.06
GBP 404,000 Newday Funding Master Issuer - Series 2021-3 6.545% 15/11/2029 506,280 0.03
GBP 1,156,000 Newday Funding Master Issuer - Series 2022-1 6.495% 15/4/2030 1,463,645 0.09
USD 910,000 NTT Finance 4.372% 27/7/2027 886,692 0.06
GBP 693,000 Polaris 2022-1 6.547% 23/10/2059 864,689 0.05
GBP 421,000 Polaris 2022-1 6.697% 23/10/2059 517,259 0.03
GBP 307,000 Polaris 2022-1 7.197% 23/10/2059 375,055 0.02
GBP 538,000 Polaris 2022-1 8.597% 23/10/2059 652,604 0.04
GBP 696,131 Precise Mortgage Funding 2019-1B 6.158% 12/12/2055 884,025 0.05
GBP 115,000 Precise Mortgage Funding 2020-1B 6.646% 16/10/2056 145,340 0.01
GBP 100,000 Precise Mortgage Funding 2020-1B 6.896% 16/10/2056 126,291 0.01
GBP 100,000 Precise Mortgage Funding 2020-1B 7.146% 16/10/2056 124,375 0.01
GBP 344,457 Residential Mortgage 32 6.275% 20/6/2070 437,171 0.03
GBP 525,000 Residential Mortgage 32 7.225% 20/6/2070 663,221 0.04
GBP 292,382 RMAC No 1 5.228% 12/6/2044 356,832 0.02
USD 322,000 Rolls-Royce 5.75% 15/10/2027 313,140 0.02
GBP 905,000 Sage AR Funding No 1 6.469% 17/11/2030 1,123,774 0.07
GBP 385,000 Sage AR Funding No 1 7.169% 17/11/2030 470,964 0.03
GBP 535,000 Sage AR Funding No 1 7.369% 17/11/2030 640,060 0.04
GBP 43,644 Satus 2021-1 5.896% 17/8/2028 55,337 0.00
GBP 743,000 Satus 2021-1 6.796% 17/8/2028 938,144 0.06
GBP 122,000 Satus 2021-1 7.096% 17/8/2028 151,661 0.01
GBP 247,000 Satus 2021-1 8.396% 17/8/2028 309,984 0.02
GBP 120,000 Stanlington No 2 6.708% 12/6/2045 149,065 0.01
GBP 110,000 Stanlington No 2 7.158% 12/6/2045 134,528 0.01
GBP 303,000 Stanlington No 2 8% 12/6/2045 365,832 0.02
GBP 342,090 Together Asset Backed Securitisation 2021-1st1 5.837% 12/7/2063 431,109 0.03
GBP 156,000 Together Asset Backed Securitisation 2021-1stl 6.087% 12/7/2063 193,604 0.01
GBP 107,000 Together Asset Backed Securitisation 2021-1stl 6.387% 12/7/2063 130,948 0.01
GBP 1,016,418 Tower Bridge Funding 2021-1 6.064% 21/7/2064 1,288,352 0.08
GBP 381,999 Tower Bridge Funding 2021-1 6.664% 21/7/2064 483,681 0.03
GBP 364,999 Tower Bridge Funding 2021-1 7.014% 21/7/2064 460,776 0.03
GBP 253,000 Tower Bridge Funding 2021-1 7.314% 21/7/2064 317,752 0.02
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GBP 139,999 Tower Bridge Funding 2021-2 6.718% 20/11/2063 173,622 0.01
GBP 169,999 Tower Bridge Funding 2021-2 7.018% 20/11/2063 205,619 0.01
GBP 293,000 Tower Bridge Funding 2022-1 6.025% 20/12/2063 364,550 0.02
GBP 264,000 Tower Bridge Funding 2022-1 6.275% 20/12/2063 322,383 0.02
GBP 1,040,000 Turbo Finance 9 6.845% 20/8/2028 1,322,562 0.08
GBP 390,000 Twin Bridges 2020-1 7.208% 12/12/2054 494,532 0.03
GBP 225,000 Twin Bridges 2020-1 7.958% 12/12/2054 284,437 0.02
GBP 1,176,709 Twin Bridges 2021-1 5.808% 12/3/2055 1,487,787 0.09
GBP 436,000 Twin Bridges 2021-1 6.558% 12/3/2055 540971 0.03
GBP 220,000 Twin Bridges 2021-1 7.058% 12/3/2055 270,622 0.02
GBP 338,000 Twin Bridges 2021-2 6.108% 12/9/2055 410,642 0.03
GBP 188,000 Twin Bridges 2021-2 6.458% 12/9/2055 223,697 0.01
GBP 782,118 Twin Bridges 2022-1 5.728% 1/12/2055 982,089 0.06
GBP 891,000 Twin Bridges 2022-1 5.958% 1/12/2055 1,099,306 0.07
GBP 723,000 Twin Bridges 2022-1 6.258% 1/12/2055 869,036 0.05
GBP 365,000 Twin Bridges 2022-1 6.658% 1/12/2055 429,772 0.03
GBP 292,896 Unique Pub Finance 7.395% 28/3/2024 369,268 0.02
EUR 314,000 WPP Finance 2013 3% 20/11/2023 339,462 0.02
65,332,381 4.04
KE

USD 5,673,000 1211 Avenue of the Americas Trust 2015-1211 3.901% 10/8/2035 5,324,789 0.33
USD 2,145,000 225 Liberty Street Trust 2016-225L 3.597% 10/2/2036 1,922,388 0.12
USD 5,662,000 7-Eleven 0.8% 10/2/2024 5,537,492 0.34
USD 1,165,000 7-Eleven 0.95% 10/2/2026 1,045,531 0.07
EUR 320,000 AbbVie 1.25% 1/6/2024 339,845 0.02
EUR 1,205,000 AbbVie 1.5% 15/11/2023 1,299,901 0.08
USD 704,000 AbbVie 2.95% 21/11/2026 658417 0.05
USD 1,521,000 AbbVie 3.2% 14/5/2026 1,444,595 0.09
USD 5,000 Acadia Healthcare 5% 15/4/2029 4618 0.00
USD 200,000 Acuris Finance US / Acuris Finance 5% 1/5/2028 162,189 0.01
USD 117,000 AdaptHealth 6.125% 1/8/2028 105,707 0.01
USD 117,000 Advanced Drainage Systems 5% 30/9/2027 111,698 0.01
USD 35,000 Advanced Drainage Systems 6.375% 15/6/2030 34,629 0.00
USD 105,000 Aethon United BR / Aethon United Finance 8.25% 15/2/2026 105,619 0.01
USD 1,185,000 Air Lease 1.875% 15/8/2026 1,059,983 0.07
USD 6,000 Albertsons / Safeway / New Albertsons / Albertsons 3.25% 15/3/2026 5,585 0.00
USD 57,000 Albertsons / Safeway / New Albertsons / Albertsons 3.5% 15/3/2029 49,428 0.00
USD 32,000 Albertsons / Safeway / New Albertsons / Albertsons 4.625% 15/1/2027 30,298 0.00
USD 68,000 Albertsons / Safeway / New Albertsons / Albertsons 5.875% 15/2/2028 66,038 0.00
USD 15,000 Albertsons / Safeway / New Albertsons / Albertsons 6.5% 15/2/2028 14,940 0.00
USD 1,905,000 Alexander Funding Trust 1.841% 15/11/2023 1,885,488 0.12
USD 22,000 Allegiant Travel 7.25% 15/8/2027 21,556 0.00
USD 262,000 Alliant Intermediate / Alliant Co-Issuer 4.25% 15/10/2027 238,627 0.02
USD 62,000 Alliant Intermediate / Alliant Co-Issuer 6.75% 15/4/2028 61,163 0.00
USD 204,000 Allied Universal Holdco / Allied Universal Finance 6.625% 15/7/2026 194,430 0.01
USD 25,000 Alteryx 8.75% 15/3/2028" 24,188 0.00
USD 47,000 AMC Networks 4.75% 1/8/2025 44,046 0.00
USD 42,494 American Airlines/AAdvantage Loyalty IP 5.5% 20/4/2026 41,789 0.00
USD 4,714,000 American Express 2.55% 4/3/2027 4,283,053 0.27
USD 2,404,000 American Express 3.625% 5/12/2024 2,340,314 0.15
USD 1,600,000 American Honda Finance 5.25% 7/7/2026 1,601,750 0.10
EUR 1,400,000 American Tower 0.4% 15/2/2027 1,329,962 0.08
EUR 1,050,000 American Tower 0.45% 15/1/2027 1,001,270 0.06
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USD 304,000 American Tower 1.3% 15/9/2025 278738 0.02
USD 3,900,000 American Tower 1.45% 15/9/2026 3,454,081 0.21
USD 1,053,000 American Tower 1.6% 15/4/2026 950,797 0.06
USD 649,000 American Tower 4.4% 15/2/2026 631,565 0.04
USD 3,590,000 American Tower 5.25% 15/7/2028 3,533,813 0.22
USD 32,000 AmeriGas Partners / AmeriGas Finance 9.375% 1/6/2028 32,727 0.00
USD 162,000 Amgen 2.2% 21/2/2027 147,107 0.01
USD 5,414,000 Amgen 5.15% 2/3/2028 5,404,582 0.33
USD 42,000 AmWINS 4.875% 30/6/2029 37,712 0.00
USD 17,000 ANGI 3.875% 15/8/2028 13,606 0.00
USD 3,306,000 Anheuser-Busch InBev Worldwide 4% 13/4/2028 3,180,180 0.20
USD 173,000 Antero Midstream Partners / Antero Midstream Finance 7.875% 15/5/2026 175,851 0.01
USD 79,000 Antero Resources 7.625% 1/2/2029 80,611 0.01
USD 2,041,000 Aon / Aon Global 2.85% 28/5/2027 1,878,693 0.12
USD 44,000 APX 6.75% 15/2/2027 42,623 0.00
USD 45,000 Aramark Services 5% 1/4/2025 44,485 0.00
USD 63,000 Aramark Services 5% 1/2/2028 58,849 0.01
USD 55,000 Aramark Services 6.375% 1/5/2025 55,202 0.00
USD 123,000 Archrock Partners / Archrock Partners Finance 6.25% 1/4/2028 117,729 0.01
USD 66,000 Archrock Partners / Archrock Partners Finance 6.875% 1/4/2027 64,987 0.00
USD 58,000 Arcosa 4.375% 15/4/2029 51,930 0.00
USD 200,000 Ardagh Metal Packaging Finance USA / Ardagh Metal Packaging Finance 6% 15/6/2027 196,077 0.01
USD 21,000 Arsenal AIC Parent 8% 1/10/2030 21,419 0.00
USD 3,000 Asbury Automotive 4.75% 1/3/2030 2,630 0.00
USD 64,000 Ascent Resources Utica / ARU Finance 5.875% 30/6/2029 58,337 0.00
EUR 845,000 AT&T 1.05% 5/9/2023 916,678 0.06
USD 1,099,000 AT&T 1.7% 25/3/2026 1,002,330 0.06
EUR 1,770,000 AT&T 355% 18/11/2025 1,902,081 0.12
USD 55,000 ATI 5875% 1/12/2027 53,583 0.00
USD 58,000 ATI 7.25% 15/8/2030 58,584 0.00
USD 2,000 Avantor Funding 3.875% 1/11/2029 1,754 0.00
USD 154,000 Avantor Funding 4.625% 15/7/2028 143,047 0.01
USD 9,000 Avient 7.125% 1/8/2030 9,020 0.00
USD 299,000 Axalta Coating Systems 3.375% 15/2/2029 253,853 0.02
USD 19,000 Ball 6% 15/6/2029 18,716 0.00
USD 10,585 Banc of America Mortgage 2003-] Trust 3.887% 25/11/2033 9,555 0.00
USD 1,555,000 Bank of America 1.197% 24/10/2026 1,408,498 0.09
USD 2,694,000 Bank of America 1.319% 19/6/2026 2478734 0.15
USD 3,067,000 Bank of America 1.53% 6/12/2025 2,900,270 0.18
USD 1,575,000 Bank of America 2.015% 13/2/2026 1,485,084 0.09
USD 365,000 Bank of America 2.456% 22/10/2025 350,852 0.02
USD 600,000 Bank of America 4.376% 27/4/2028 575,638 0.04
USD 2,800,000 Bank of America 5.08% 20/1/2027 2,761,337 0.17
USD 155,000 Bank of America 5.202% 25/4/2029 152,662 0.01
USD 1,953,000 Bank of America 5526% 18/8/2026 1,965,007 0.12
USD 2,588,000 Bank of America 6.204% 10/11/2028 2,645,208 0.16
USD 4,784,000 BAT Capital 3.222% 15/8/2024 4,666,789 0.29
USD 9,000 Beacon Roofing Supply 4.125% 15/5/2029 7,759 0.00
USD 25,000 Beacon Roofing Supply 6.5% 1/8/2030 24,654 0.00
EUR 398,000 Becton Dickinson 0.034% 13/8/2025 400,839 0.03
USD 143,000 Big River Steel / BRS Finance 6.625% 31/1/2029 142,377 0.01
USD 74,000 Black Knight InfoServ 3.625% 1/9/2028 68,635 0.00

USD 205,000 Block 2.75% 1/6/2026 186,268 0.01
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USD 4,000 Blue Owl Credit Income 3.125% 23/9/2026 3524 0.00
USD 45,000 Blue Owl Credit Income 7.75% 16/9/2027 44,720 0.00
USD 3,800,000 BMW US Capital 5.05% 11/8/2028 3,778,260 0.24
USD 620,000 Boeing 2.196% 4/2/2026 572,131 0.04
USD 990,000 Boeing 3.1% 1/5/2026 932,110 0.06
EUR 840,000 Booking 0.1% 8/3/2025 860,956 0.05
USD 81,000 Booz Allen Hamilton 3.875% 1/9/2028 73,455 0.01
USD 101,000 Boston Properties 6.75% 1/12/2027 103,143 0.01
USD 212,000 Boxer Parent 7.125% 2/10/2025 212,456 0.01
USD 45,000 Boyne USA 4.75% 15/5/2029 40,611 0.00
USD 146,000 Brand Industrial Services 10.375% 1/8/2030 149,944 0.01
USD 187,000 Broadcom 1.95% 15/2/2028 162,152 0.01
USD 103,000 Broadcom / Broadcom Cayman Finance 3.5% 15/1/2028 94,919 0.01
USD 696,000 Broadcom / Broadcom Cayman Finance 3.875% 15/1/2027 660,823 0.04
USD 42,000 Brookfield Property REIT / BPR Cumulus / BPR Nimbus / GGSI Sellco LL 4.5% 1/4/2027 35,120 0.00
USD 15,000 Buckeye Partners 4.125% 1/3/2025 14,433 0.00
USD 70,000 Buckeye Partners 4.5% 1/3/2028 63,063 0.00
USD 82,000 BWX Technologies 4.125% 30/6/2028 74,357 0.01
USD 1,130,000 BX Trust 2018-BILT 7.378% 15/5/2030 1,111,421 0.07
USD 239,000 Caesars Entertainment 6.25% 1/7/2025 237,298 0.02
USD 165,000 Caesars Entertainment 7% 15/2/2030 165,369 0.01
USD 53,000 Caesars Resort Collection / CRC Finco 5.75% 1/7/2025 53,063 0.00
USD 32,000 Callon Petroleum 6.375% 1/7/2026 31,611 0.00
USD 69,000 Callon Petroleum 7.5% 15/6/2030 67,931 0.00
USD 75,000 Callon Petroleum 8% 1/8/2028 76,079 0.01
USD 85,000 Calpine 4.625% 1/2/2029 73952 0.00
USD 73,000 Calpine 5.25% 1/6/2026 71,774 0.00
USD 34,000 Camelot Return Merger Sub 8.75% 1/8/2028 33,708 0.00
USD 7,100,000 Capital One Financial 1.343% 6/12/2024 6,997,338 043
USD 3,100,000 Capital One Financial 4.166% 9/5/2025 3,041,784 0.19
USD 3,482,000 Capital One Financial 5468% 1/2/2029 3,376,382 021
USD 3,000,000 Capital One Financial 5.888% 6/12/2024 2,966,148 0.18
USD 3,290,000 Capital One Financial 6.312% 8/6/2029 3,287,295 0.20
USD 36,000 Capstone Borrower 8% 15/6/2030 35,488 0.00
USD 12,000 Carpenter Technology 6.375% 15/7/2028 11,740 0.00
USD 69,000 Catalent Pharma Solutions 3.125% 15/2/2029 58,022 0.00
USD 22,000 Catalent Pharma Solutions 3.5% 1/4/2030 18,517 0.00
USD 2,000 Catalent Pharma Solutions 5% 15/7/2027 1,869 0.00
USD 298,000 CCO / CCO Capital 5.125% 1/5/2027 281,122 0.02
USD 150,000 CCO / CCO Capital 5.375% 1/6/2029 137,115 0.01
USD 90,000 CCO / CCO Capital 6.375% 1/9/2029 85,406 0.01
USD 1,853,742 CD 2016-CD1 Mortgage Trust 2.622% 10/8/2049 1,753916 0.11
USD 30,000 CD&R Smokey Buyer 6.75% 15/7/2025 29,238 0.00
USD 8,000 CDI Escrow Issuer 5.75% 1/4/2030 7475 0.00
USD 39,000 Cedar Fair / Canada’ s Wonderland / Magnum Management / Millennium Op 55% 1/5/2025 38,744 0.00
USD 340,000 CenterPoint Energy Resources 5.25% 1/3/2028 339,268 0.02
USD 60,000 Central Garden & Pet 5.125% 1/2/2028 56,477 0.00
USD 66,000 Central Parent / CDK Global 7.25% 15/6/2029 65,226 0.00
USD 49,000 Central Parent / CDK Global IT / CDK Financing 8% 15/6/2029 49,662 0.00
USD 3,180,000 CFCRE Commercial Mortgage Trust 2016-C6 3.217% 10/11/2049 2927676 0.18
USD 33,000 Charles River Laboratories International 4.25% 1/5/2028 30,287 0.00
USD 628,000 Charles Schwab 3.2% 2/3/2027 580,872 0.04
USD 5,805,000 Charles Schwab 5.875% 24/8/2026 5,838,250 0.36
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USD 54,000 Chart Industries 7.5% 1/1/2030 55479 0.00
USD 358,000 Charter Communications Operating / Charter Communications Operating Capital 3.75% 15/2/2028 327545 0.02
USD 2,766,000 Charter Communications Operating / Charter Communications Operating Capital 4.2% 15/3/2028 2,574,803 0.16
USD 15,000 Chemours 4.625% 15/11/2029 12,482 0.00
USD 4,000 Chemours 5.75% 15/11/2028 3,585 0.00
USD 146,000 Cheniere Energy Partners 4.5% 1/10/2029 134,772 0.01
USD 97,000 Chesapeake Energy 6.75% 15/4/2029 96,378 0.01
USD 115,378 CHL Mortgage Pass-Through Trust 2005-HYBS8 4.004% 20/12/2035 103,833 0.01
USD 110,000 Chobani / Chobani Finance 4.625% 15/11/2028 98,803 0.01
USD 79,000 CHS/Community Health Systems 5.25% 15/5/2030 62,327 0.00
USD 12,000 CHS/Community Health Systems 5.625% 15/3/2027 10,612 0.00
USD 37,000 CHS/Community Health Systems 6% 15/1/2029 31,029 0.00
EUR 340,000 Chubb INA 0.3% 15/12/2024 351,391 0.02
USD 60,000 Churchill Downs 4.75% 15/1/2028 55,457 0.00
USD 158,000 Churchill Downs 5.5% 1/4/2027 152,350 0.01
USD 67,000 CITGO Petroleum 7% 15/6/2025 66,407 0.00
USD 2,824,000 Citigroup 1.462% 9/6/2027 2,514,290 0.16
USD 566,000 Citigroup 2.014% 25/1/2026 535,423 0.03
USD 2,480,000 Citigroup 3.52% 27/10/2028 2,287,501 0.14
USD 1,792,000 Citigroup 4.14% 24/5/2025 1,768,196 0.11
USD 446,000 Citigroup 5.61% 29/9/2026 443789 0.03
USD 2,620,496 Citigroup Commercial Mortgage Trust 2013-375P 3.251% 10/5/2035 2,446,841 0.15
USD 120,807 Citigroup Commercial Mortgage Trust 2014-GC19 3.552% 11/3/2047 120,499 0.01
USD 3,380,000 Citigroup Commercial Mortgage Trust 2014-GC21 3.855% 10/5/2047 3,332,396 0.21
USD 4,300,000 Citigroup Commercial Mortgage Trust 2015-GC27 3.137% 10/2/2048 4,611,765 0.29
USD 5,519,653 Citigroup Commercial Mortgage Trust 2015-GC29 2.935% 10/4/2048 5,352,171 0.33
USD 2,054,249 Citigroup Commercial Mortgage Trust 2016-P4 2.779% 10/7/2049 1,965,057 0.12
USD 79,000 Civitas Resources 8.375% 1/7/2028 81,212 0.01
USD 17,000 Clarios Global 6.75% 15/5/2025 17,031 0.00
USD 88,000 Clarios Global / Clarios US Finance 6.75% 15/5/2028 87,863 0.01
USD 198,000 Clarivate Science 3.875% 1/7/2028 174,612 0.01
USD 76,000 Clean Harbors 4.875% 15/7/2027 72,814 0.00
USD 215,000 Clear Channel Outdoor 5.125% 15/8/2027 193,030 0.01
USD 116,000 Clear Channel Outdoor 9% 15/9/2028 116,568 0.01
USD 62,000 Clearway Energy Operating 4.75% 15/3/2028 57,511 0.00
USD 415,000 Cloud Software 6.5% 31/3/2029 371,202 0.02
USD 91,000 Clydesdale Acquisition 6.625% 15/4/2029 86,719 0.01
USD 118,000 Comcast 3.15% 15/2/2028 109,350 0.01
USD 120,000 Comcast 3.3% 1/4/2027 113,253 0.01
USD 286,000 Comcast 3.55% 1/5/2028 269,885 0.02
USD 794,215 COMM 2013-CCRE8 Mortgage Trust 3.741% 10/6/2046 738,172 0.05
USD 3,000,000 COMM 2014-277P Mortgage Trust 3.732% 10/8/2049 2,836,297 0.18
USD 4,250,000 COMM 2014-CCRE18 Mortgage Trust 3.828% 15/7/2047 4,165,637 0.26
USD 4,744,426 COMM 2014-CCRE21 Mortgage Trust 3.528% 10/12/2047 4,603,863 0.28
USD 5,000,000 COMM 2014-LC15 Mortgage Trust 4.006% 10/4/2047 4,950,200 031
USD 163915 COMM 2014-UBS3 Mortgage Trust 3.367% 10/6/2047 163,347 0.01
USD 379468 COMM 2014-UBS5 Mortgage Trust 3.548% 10/9/2047 376,424 0.02
USD 560,000 COMM 2015-3BP Mortgage Trust 3.178% 10/2/2035 525,933 0.03
USD 7,857,617 COMM 2015-CCRE23 Mortgage Trust 0.999% 10/5/2048 82,817 0.01
USD 884,786 COMM 2015-CCRE24 Mortgage Trust 3.445% 10/8/2048 869,393 0.05
USD 4,093,089 COMM 2015-LC21 Mortgage Trust 3445% 10/7/2048 3,959,740 0.24
USD 75,000 CommScope 6% 1/3/2026 68,013 0.00
USD 6,000 CommScope Technologies 6% 15/6,/2025 5,490 0.00
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USD 109,000 Comstock Resources 6.75% 1/3/2029 102,027 0.01
USD 27,000 Consensus Cloud Solutions 6.5% 15/10/2028 24,302 0.00
USD 85,000 CoreLogic 4.5% 1/5/2028 69,564 0.01

USD 4,000 Coty/HFC Prestige Products/HFC Prestige International US 4.75% 15/1/2029 3,669 0.00
USD 26,000 Coty/HFC Prestige Products/HFC Prestige International US 6.625% 15/7/2030 25927 0.00

USD 165,000 Crescent Energy Finance 7.25% 1/5/2026 162,367 0.01
USD 41,000 Crescent Energy Finance 9.25% 15/2/2028 41,966 0.00
USD 23,000 Crestwood Midstream Partners / Crestwood Midstream Finance 6% 1/2/2029 22,396 0.00
USD 29,000 Crocs 4.25% 15/3/2029 24,479 0.00
USD 89,000 Crowdstrike 3% 15/2/2029 76,353 0.01
USD 82,000 Crown Americas / Crown Americas Capital VI 4.75% 1/2/2026 79,153 0.01

USD 1,420,000 Crown Castle 1.05% 15/7/2026 1,254,418 0.08
USD 887,000 Crown Castle 4.45% 15/2/2026 863,960 0.05
USD 4,135,000 Crown Castle 4.8% 1/9/2028 4,011,354 0.25
USD 12,000 CrownRock / CrownRock Finance 5% 1/5/2029 11,114 0.00
USD 199,000 CrownRock / CrownRock Finance 5.625% 15/10/2025 195,697 0.01
USD 1,645,000 CSAIL 2015-C1 Commercial Mortgage Trust 3.505% 15/4/2050 1,578,802 0.10
USD 200,000 CSC 5.375% 1/2/2028 163,890 0.01
USD 149,000 Cushman & Wakefield US Borrower 6.75% 15/5/2028 141,022 0.01
USD 2,367,000 CVS Health 4.3% 25/3/2028 2,274,548 0.14

EUR 375,000 Danaher 1.7% 30/3/2024 401,344 0.03

USD 64,000 Darling Ingredients 5.25% 15/4/2027 62,317 0.00
USD 2,238,719 DBGS 2018-BIOD Mortgage Trust 6.409% 15/5/2035 2,231,443 0.14
USD 1,115,931 DBJPM 2016-C3 Mortgage Trust 2.632% 10/8/2049 1,020,502 0.06
USD 1,576,000 DBWF 2018-GLKS Mortgage Trust 6.491% 19/12/2030 1,566,425 0.10
USD 1,810,000 Dell International / EMC 4% 15/7/2024 1,783,270 0.11
EUR 1,000,000 Digital Euro Finco 2.5% 16/1/2026 1,028,714 0.06

USD 67,000 Directv Financing / Directv Financing Co-Obligor 5.875% 15/8/2027 59,521 0.00

USD 120,000 DISH DBS 5.25% 1/12/2026 101,628 0.01

USD 105,000 DISH Network 11.75% 15/11/2027 106,740 0.01

USD 694,000 DR Horton 1.3% 15/10/2026 611,691 0.04

USD 126,000 DR Horton 1.4% 15/10/2027 108,199 0.01
USD 12,000 Dream Finders Homes 8.25% 15/8/2028 12,178 0.00
USD 94,000 DT Midstream 4.125% 15/6/2029 83,243 0.01
USD 61,000 Dun & Bradstreet 5% 15/12/2029 54,521 0.00
USD 13,000 Dycom Industries 4.5% 15/4/2029 11,629 0.00
USD 39,000 Earthstone Energy 8% 15/4/2027 39,815 0.00

USD 3,605,000 Edison International 4.7% 15/8/2025 3,525,138 0.22

USD 203,000 Element Solutions 3.875% 1/9/2028 178,521 0.01

USD 5,400,000 Elevance Health 3.65% 1/12/2027 5,090,629 0.31

USD 558,000 Elevance Health 5.35% 15/10/2025 557,083 0.04
USD 75,000 Enact 6.5% 15/8/2025 74,383 0.01
USD 29,000 Encompass Health 4.75% 1/2/2030 26,479 0.00

USD 850,000 Energy Transfer 2.9% 15/5/2025 807,622 0.05

USD 438,000 Energy Transfer 4.5% 15/4/2024 434,058 0.03

USD 4,400,000 Energy Transfer 5.875% 15/1/2024 4,397,049 0.27

USD 62,000 EnLink Midstream 5.375% 1/6/2029 59,264 0.00

USD 35,000 EnLink Midstream 5.625% 15/1/2028 33,897 0.00

USD 118,000 EnLink Midstream Partners 4.85% 15/7/2026 113,390 0.01
USD 75,000 EnPro Industries 5.75% 15/10/2026 73,203 0.00

USD 167,000 Entegris Escrow 4.75% 15/4/2029 155,209 0.01

USD 2,700,000 Enterprise Products Operating 4.15% 16/10/2028 2,576,348 0.16

USD 136,000 Enterprise Products Operating 5.05% 10/1/2026 135,296 0.01
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USD 47,000 EQM Midstream Partners 6% 1/7/2025 46,594 0.00
USD 116,000 EQM Midstream Partners 6.5% 1/7/2027 115,223 0.01
USD 543,000 Equinix 1.25% 15/7/2025 500,425 0.03
USD 533,000 Equinix 1.45% 15/5/2026 478 550 0.03

USD 1,063,000 Equinix 1.55% 15/3/2028 897,288 0.06
USD 800,000 Equinix 1.8% 15/7/2027 698,704 0.04
USD 2,340,000 Eversource Energy 2.9% 1/3/2027 2,152,738 0.13
USD 276,000 Eversource Energy 4.6% 1/7/2027 268,467 0.02
USD 1,520,000 Eversource Energy 4.75% 15/5/2026 1,494,958 0.09
USD 1,165,000 Eversource Energy 545% 1/3/2028 1,167,995 0.07
USD 740,000 Exelon 2.75% 15/3/2027 678937 0.04
USD 1,710,000 Exelon 5.15% 15/3/2028 1,696,608 0.11
USD 31,000 Fair Isaac 4% 15/6/2028 28,369 0.00
USD 6,336,198 Fannie Mae Pool 1.5% 1/6/2031 5,667,874 0.35
USD 3,911,060 Fannie Mae Pool 2.5% 1/6/2035 3,531,215 0.22

USD 14,850 Fannie Mae Pool 3% 1/4/2027 14,321 0.00

USD 23,351 Fannie Mae Pool 3% 1/8/2028 22,345 0.00
USD 286475 Fannie Mae Pool 3% 1/3/2030 270,359 0.02
USD 113,075 Fannie Mae Pool 3% 1/5/2030 106,493 0.01

USD 29,301 Fannie Mae Pool 3% 1/7/2030 27,653 0.00

USD 17,385 Fannie Mae Pool 3% 1/8/2030 16,411 0.00

USD 9,645 Fannie Mae Pool 3% 1/8/2030 9,105 0.00

USD 36,456 Fannie Mae Pool 3% 1/9/2030 34,413 0.00
USD 296,547 Fannie Mae Pool 3% 1/9/2030 279,843 0.02

USD 43,171 Fannie Mae Pool 3% 1/9/2030 40,746 0.00

USD 10,850 Fannie Mae Pool 3% 1/9/2030 10,240 0.00

USD 7,829 Fannie Mae Pool 3% 1/11/2030 7,370 0.00
USD 211,743 Fannie Mae Pool 3% 1/12/2030 199,392 0.01
USD 262,878 Fannie Mae Pool 3% 1/12/2030 248,149 0.02

USD 35,057 Fannie Mae Pool 3% 1/1/2031 33,019 0.00

USD 12,978 Fannie Mae Pool 3% 1/1/2031 12,222 0.00

USD 22,527 Fannie Mae Pool 3% 1/3/2031 21,257 0.00
USD 219,082 Fannie Mae Pool 3% 1/3/2031 206,760 0.01
USD 247,018 Fannie Mae Pool 3% 1/4/2031 232,804 0.01

USD 19433 Fannie Mae Pool 3% 1/4/2031 18,337 0.00

USD 33,673 Fannie Mae Pool 3% 1/5/2031 31,773 0.00

USD 31,898 Fannie Mae Pool 3% 1/7/2031 30,040 0.00

USD 46,729 Fannie Mae Pool 3% 1/7/2031 44,092 0.00
USD 218471 Fannie Mae Pool 3% 1/8/2031 205,578 0.01

USD 11,463 Fannie Mae Pool 3% 1/8/2031 10,820 0.00

USD 25,847 Fannie Mae Pool 3% 1/9/2031 24,399 0.00
USD 402,609 Fannie Mae Pool 3% 1/10/2031 379,872 0.02
USD 272,076 Fannie Mae Pool 3% 1/11/2031 255,692 0.02

USD 73,751 Fannie Mae Pool 3% 1/12/2031 69,605 0.00

USD 32,251 Fannie Mae Pool 3% 1/1/2032 30437 0.00
USD 229,549 Fannie Mae Pool 3% 1/1/2032 216,623 0.01

USD 95,850 Fannie Mae Pool 3% 1/2/2032 90,049 0.01
USD 141,534 Fannie Mae Pool 3% 1/3/2032 133,553 0.01
USD 306,951 Fannie Mae Pool 3% 1/6/2032 289,691 0.02
USD 430,120 Fannie Mae Pool 3% 1/6/2032 404,980 0.03

USD 17,587 Fannie Mae Pool 3% 1/7/2032 16,594 0.00

USD 7,384 Fannie Mae Pool 3% 1/7/2032 6,967 0.00
USD 1,770,588 Fannie Mae Pool 3% 1/7/2032 1,670,886 0.10
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USD 10,153 Fannie Mae Pool 3% 1/8/2032 9,582 0.00
USD 191,404 Fannie Mae Pool 3% 1/9/2032 180,588 0.01
USD 212,058 Fannie Mae Pool 3% 1/11/2032 199,658 0.01
USD 304,555 Fannie Mae Pool 3% 1/11/2032 287,382 0.02

USD 35,045 Fannie Mae Pool 3% 1/12/2032 33,069 0.00

USD 16,570 Fannie Mae Pool 3% 1/12/2032 15,633 0.00

USD 9,929 Fannie Mae Pool 3% 1/1/2033 9,368 0.00

USD 54,893 Fannie Mae Pool 3% 1/1/2033 51,317 0.00
USD 117419 Fannie Mae Pool 3% 1/1/2033 110,826 0.01

USD 31,293 Fannie Mae Pool 3% 1/2/2033 29,529 0.00
USD 183,963 Fannie Mae Pool 3% 1/2/2033 173,615 0.01

USD 19,126 Fannie Mae Pool 3% 1/10/2033 17,869 0.00

USD 7,410,627 Fannie Mae Pool 3% 1/11/2033 7,007,604 043
USD 3,465,034 Fannie Mae Pool 3% 1/2/2034 3,270,749 0.20
USD 760,813 Fannie Mae Pool 3% 1/9/2035 702,291 0.04
USD 328,600 Fannie Mae Pool 3.126% 1/9/2044 320,113 0.02

USD 82,978 Fannie Mae Pool 35% 1/4/2034 79,356 0.01
USD 495,520 Fannie Mae Pool 3.5% 1/4/2034 473,895 0.03
USD 732,294 Fannie Mae Pool 4% 1/4/2033 708,056 0.04
USD 577,780 Fannie Mae Pool 4% 1/6/2033 560,119 0.03
USD 243,286 Fannie Mae Pool 4% 1/9/2033 237,084 0.01
USD 310,530 Fannie Mae Pool 4% 1/2/2034 301,429 0.02

USD 21,462 Fannie Mae Pool 4% 1/3/2034 20,735 0.00
USD 164,477 Fannie Mae Pool 4% 1/3/2034 158,929 0.01
USD 152,116 Fannie Mae Pool 4% 1/3/2034 146,692 0.01
USD 220,246 Fannie Mae Pool 4% 1/7/2037 208,800 0.01
USD 273,357 Fannie Mae Pool 4% 1/9/2037 259,175 0.02
USD 187,826 Fannie Mae Pool 4% 1/3/2038 178,084 0.01

USD 2,758,693 Fannie Mae Pool 4% 1/9/2043 2,621,120 0.16
USD 9,006,620 Fannie Mae Pool 4% 1/3/2048 8,557,456 0.53
USD 572,062 Fannie Mae Pool 4.5% 1/8/2037 557,345 0.03
USD 2432218 Fannie Mae Pool 4.5% 1/10/2037 2377872 0.15
USD 909,953 Fannie Mae Pool 4.5% 1/10/2037 889,575 0.06
USD 2,197,320 Fannie Mae Pool 4.5% 1/10/2037 2,141,647 0.13
USD 453459 Fannie Mae Pool 4.5% 1/10/2037 444916 0.03
USD 576419 Fannie Mae Pool 4.5% 1/11/2037 565,325 0.04
USD 592,957 Fannie Mae Pool 4.5% 1/3/2047 574,129 0.04
USD 1,820,514 Fannie Mae Pool 4.5% 1/5/2047 1,762,653 0.11
USD 244,810 Fannie Mae Pool 4.5% 1/7/2047 237,082 0.01
USD 2,024,478 Fannie Mae Pool 4.5% 1/11/2047 1,967,502 0.12
USD 327,043 Fannie Mae Pool 4.5% 1/6/2048 316,670 0.02
USD 1,004,213 Fannie Mae Pool 4.5% 1/11/2048 972,188 0.06
USD 3,071,813 Fannie Mae Pool 4.5% 1/2/2049 2,981,148 0.18
USD 857,528 Fannie Mae Pool 4.5% 1/4/2049 831,809 0.05
USD 285,678 Fannie Mae Pool 4.704% 1/9/2042 289,701 0.02
USD 258 Fannie Mae Pool 5% 1/7/2025 254 0.00
USD 455,124 Fannie Mae Pool 5% 1/10/2037 452,739 0.03
USD 2,274,545 Fannie Mae Pool 5% 1/6/2039 2,273497 0.14
USD 1,889,075 Fannie Mae REMICS 1.5% 25/11/2050 1,597,474 0.10
USD 7,292,534 Fannie Mae REMICS 6% 25/9/2052 7,076,619 044
USD 14,000,000 Federal Farm Credit Banks Funding 0.71% 1/4/2025 13,014,653 0.80
USD 2,000,000 Federal Farm Credit Banks Funding 1.3% 3/2/2031 1,559,254 0.10
USD 8,500,000 Federal Farm Credit Banks Funding 1.68% 17/9/2035 5,914,600 0.37
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USD 2,000,000 Federal Farm Credit Banks Funding 2.17% 29/10/2029 1,716,608 0.11
USD 5,500,000 Federal Farm Credit Banks Funding 2.25% 15/8/2029 4,787,500 0.30
USD 1,150,000 Federal Farm Credit Banks Funding 2.78% 1/12/2036 892,682 0.05
USD 4,000,000 Federal Home Loan Banks 0.6% 30/12/2026 3,507,175 0.22
USD 2,560,000 Federal Home Loan Banks 1.4% 9/1/2031 2,009,724 0.12
USD 3,000,000 Federal Home Loan Banks 1.61% 27/1/2033 2,258,564 0.14
USD 4,000,000 Federal Home Loan Banks 2.06% 27/9/2029 3,451,055 0.21
USD 3,500,000 Federal Home Loan Banks 2.18% 6/11/2029 3,018,543 0.19
USD 1,150,000 Federal Home Loan Banks 2.5% 5/11/2036 864,736 0.05
USD 4,000,000 Federal Home Loan Mortgage 0.65% 28/5/2026 3,575,905 0.22
USD 189,000 Federal Home Loan Mortgage 1.55% 20/11/2031 147,196 0.01
USD 4,500,000 Federal Home Loan Mortgage 4.2% 28/8/2025 4,416,359 0.27
USD 4,500,000 Federal Home Loan Mortgage 5.68% 3/4/2025 4,477,558 0.28
USD 16,000,000 Federal National Mortgage Association 0.55% 19/8/2025 14,675,879 091
USD 4,000,000 Federal National Mortgage Association 0.74% 25/8/2027 3421,013 0.21
USD 4,000,000 Federal National Mortgage Association 0.81% 25/9/2028 3,296,889 0.20
USD 61,000 Fertitta Entertainment / Fertitta Entertainment Finance 4.625% 15/1/2029 52,670 0.00
USD 2,158,000 Fidelity National Information Services 1.15% 1/3/2026 1,941,825 0.12
USD 2,700,000 Fidelity National Information Services 4.5% 15/7/2025 2,645,334 0.16
USD 894,000 Fidelity National Information Services 4.7% 15/7/2027 875,519 0.05
USD 535,000 Fifth Third Bancorp 6.339% 27/7/2029 541,134 0.03
USD 1,235,000 Fifth Third Bank 5.852% 27/10/2025 1,217,096 0.08
USD 250,000 Fiserv 3.2% 1/7/2026 235,594 0.02
USD 2,200,000 Fiserv 5.45% 2/3/2028 2,212,157 0.14
USD 783,000 Florida Power & Light 4.4% 15/5/2028 765,287 0.05
USD 2,180,000 Florida Power & Light 5.05% 1/4/2028 2,188,410 0.14
USD 615,000 Ford Motor Credit 2.7% 10/8/2026 551,467 0.04
USD 1,826,000 Ford Motor Credit 3.37% 17/11/2023 1,812,748 0.11
USD 200,000 Ford Motor Credit 7.2% 10/6/2030 202,501 0.01
USD 261,000 Ford Motor Credit 7.35% 6/3/2030 265,955 0.02
USD 19,000 Fortrea 7.5% 1/7/2030 18,772 0.00
USD 30,000 Fortress Transportation and Infrastructure Investors 5.5% 1/5/2028 27934 0.00
USD 102,000 Fortress Transportation and Infrastructure Investors 6.5% 1/10/2025 100,919 0.01
USD 16,000 Fortress Transportation and Infrastructure Investors 9.75% 1/8/2027 16,649 0.00
USD 661,209 Freddie Mac Gold Pool 3% 1/9/2032 624,789 0.04
USD 423,748 Freddie Mac Gold Pool 3% 1/2/2036 391,262 0.02
USD 816,797 Freddie Mac Gold Pool 4% 1/2/2034 790,724 0.05
USD 968,544 Freddie Mac Gold Pool 4% 1/2/2034 942,503 0.06
USD 855,793 Freddie Mac Gold Pool 4% 1/3/2034 835,026 0.05
USD 46,344 Freddie Mac Gold Pool 4% 1/11/2036 44,000 0.00
USD 616,360 Freddie Mac Gold Pool 4% 1/6/2037 585,125 0.04
USD 198,165 Freddie Mac Gold Pool 4.5% 1/7/2047 192,175 0.01
USD 5,995,604 Freddie Mac Gold Pool 4.5% 1/3/2049 5,814,291 0.36
USD 95,101,691 Freddie Mac Multifamily Structured Pass Through Certificates 0.788% 25/9/2024 493416 0.03
USD 1,461,020 Freddie Mac Non Gold Pool 3.219% 1/5/2045 1,416,416 0.09
USD 484,434 Freddie Mac Pool 4.5% 1/10/2037 475,302 0.03
USD 492,333 Freddie Mac Pool 4.5% 1/1/2050 479,925 0.03
USD 3,881,878 Freddie Mac REMICS 1.5% 15/4/2044 3,672,894 0.23
USD 727,200 Freddie Mac REMICS 2% 25/6/2044 646,561 0.04
USD 2,067,133 Freddie Mac REMICS 2% 25/6/2045 1,814,122 0.11
USD 1,308,411 Freddie Mac REMICS 3% 15/8/2043 1,175,814 0.07
USD 507,327 Freddie Mac REMICS 3% 15/1/2044 487611 0.03
USD 1,398,140 Freddie Mac REMICS 3% 15/9/2046 1,291,566 0.08
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USD 932,388 Freddie Mac REMICS 3% 25/7/2049 812,646 0.05
USD 1,139455 Freddie Mac REMICS 4% 15/12/2043 1,074,860 0.07
USD 17,563 Freddie Mac REMICS 4.5% 15/9/2041 17,332 0.00
USD 59,468 Freddie Mac REMICS 4.5% 15/11/2041 57,997 0.00
USD 69,000 Frontier Communications 5% 1/5/2028 59,146 0.00
USD 102,000 Frontier Communications 5.875% 15/10/2027 92,949 0.01
USD 16,000 Frontier Communications 8.75% 15/5/2030 15533 0.00
USD 12,000 FTAI Infra Escrow 10.5% 1/6/2027 12,017 0.00
USD 46,000 Gartner 4.5% 1/7/2028 42,959 0.00
USD 25,000 Gates Global / Gates 6.25% 15/1/2026 24,835 0.00
USD 22,000 GCI 4.75% 15/10/2028 19,110 0.00
USD 51,000 Gen Digital 6.75% 30/9/2027 51,027 0.00
EUR 360,000 General Mills 045% 15/1/2026 360,472 0.02
USD 297,000 General Mills 5.241% 18/11/2025 295,564 0.02
USD 266,000 General Motors 6.125% 1/10/2025 267,096 0.02
USD 176,000 General Motors Financial 1.25% 8/1/2026 158,305 0.01
USD 434,000 General Motors Financial 2.35% 26/2/2027 385,945 0.03
USD 772,000 General Motors Financial 4% 15/1/2025 750,596 0.05
USD 1,993,000 General Motors Financial 6% 9/1/2028 1,997,573 0.13
USD 6,000 Genesis Energy / Genesis Energy Finance 7.75% 1/2/2028 5,855 0.00
USD 11,000 Genesis Energy / Genesis Energy Finance 8.875% 15/4/2030 10,953 0.00
USD 36,000 Global Net Lease / Global Net Lease Operating Partnership 3.75% 15/12/2027 28,139 0.00
USD 2,764,000 Global Payments 1.2% 1/3/2026 2,472,798 0.16
USD 1,058,000 Global Payments 2.15% 15/1/2027 942,794 0.06
USD 281,000 Global Payments 4.95% 15/8/2027 273467 0.02
USD 15,000 Go Daddy Operating / GD Finance 3.5% 1/3/2029 12,922 0.00
USD 96,000 Go Daddy Operating / GD Finance 5.25% 1/12/2027 91,769 0.01
USD 1,030,000 Goldman Sachs 0.657% 10/9/2024 1,029,033 0.06
USD 1,621,000 Goldman Sachs 1.431% 9/3/2027 1453217 0.09
USD 826,000 Goldman Sachs 1.948% 21/10/2027 734,602 0.05
USD 2,787,000 Goldman Sachs 2.64% 24/2/2028 2,520,981 0.16
USD 1,077,000 Goldman Sachs 4.482% 23/8/2028 1,036,229 0.07
USD 1,501,000 Goldman Sachs 5.798% 10/8/2026 1,495,756 0.09
USD 649,381 GoodLeap Sustainable Home Solutions Trust 2021-4 1.93% 20/7/2048 488,597 0.03
USD 552,572 GoodLeap Sustainable Home Solutions Trust 2021-5 2.31% 20/10/2048 426,742 0.03
USD 30,000 Goodyear Tire & Rubber 9.5% 31/5/2025 30,673 0.00
USD 3,313,784 Government National Mortgage Association 0.641% 16/2/2053 52,267 0.00
USD 1,168,246 Government National Mortgage Association 1.5% 20/6/2050 912,126 0.06
USD 1,490,481 Government National Mortgage Association 3% 20/7/2045 1,403,399 0.09
USD 701,677 Government National Mortgage Association 3% 20/3/2047 635,568 0.04
USD 28,000 GrafTech Global Enterprises 9.875% 15/12/2028 27,171 0.00
USD 33,000 Graham 5.75% 1/6/2026 32,287 0.00
USD 56,000 Graphic Packaging International 3.5% 15/3/2028 49,969 0.00
USD 16,000 Greystar Real Estate Partners 7.75% 1/9/2030 16,150 0.00
USD 1,302,650 GS Mortgage Trust 2011-GC5 5.209% 10/8/2044 1,225,625 0.08
USD 3,495,242 GS Mortgage Trust 2014-GC18 4.074% 10/1/2047 3,465,527 0.21
USD 2,960,000 GS Mortgage Trust 2014-GC24 3.931% 10/9/2047 2,864,076 0.18
USD 2,330,000 GS Mortgage Trust 2015-GC32 3.764% 10/7/2048 2,223,300 0.14
USD 1,641,984 GS Mortgage Trust 2016-GS3 2.777% 10/10/2049 1,567,382 0.10
USD 8,000 Gulfport Energy 8% 17/5/2026 8,132 0.00
USD 20,000 GYP 11T 4.625% 1/5/2029 17,612 0.00
USD 14,000 Hanesbrands 4.875% 15/5/2026 13,112 0.00
USD 35,000 HAT I/ HAT II 3.375% 15/6/2026 31,436 0.00
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USD 1,324,000 HCA 5.25% 15/4/2025 1,311,671 0.08
USD 3,128,000 HCA 5.375% 1/2/2025 3,107,475 0.19
USD 593,000 HCA 5.375% 1/9/2026 588,228 0.04
USD 2,467,000 HCA 5.875% 15/2/2026 2,470,706 0.15
USD 70,000 HealthEquity 4.5% 1/10/2029 62,126 0.00
USD 820,000 Healthpeak 1.35% 1/2/2027 718,771 0.05
USD 61,000 Herc 5.5% 15/7/2027 58,754 0.00
USD 31,000 Hilcorp Energy I / Hilcorp Finance 5.75% 1/2/2029 28,787 0.00
USD 15,000 Hilcorp Energy I / Hilcorp Finance 6.25% 1/11/2028 14,454 0.00
USD 20,000 Hilton Domestic Operating 3.75% 1/5/2029 17,653 0.00
USD 25,000 Hilton Domestic Operating 5.375% 1/5/2025 24,847 0.00
USD 10,000 Hilton Domestic Operating 5.75% 1/5/2028 9,820 0.00
USD 82,000 Hilton Worldwide Finance / Hilton Worldwide Finance 4.875% 1/4/2027 79,195 0.01
EUR 710,000 Honeywell International 3.5% 17/5/2027* 762,053 0.05
USD 43,000 Howard Hughes 5.375% 1/8/2028 38,832 0.00
USD 30,000 Howard Midstream Energy Partners 8.875% 15/7/2028 30,862 0.00
USD 121,000 HP 4.75% 15/1/2028 117,874 0.01
USD 6,200,000 HSBC USA 5.625% 17/3/2025 6,185,112 0.38
USD 158,000 HUB International 7.25% 15/6,/2030 160,141 0.01
USD 8,000 Hughes Satellite Systems 5.25% 1/8/2026 7,304 0.00
USD 2,471,000 Hyundai Capital America 1.65% 17/9/2026 2,194,271 0.14
USD 15,000 Icahn Enterprises / Icahn Enterprises Finance 4.375% 1/2/2029 11,872 0.00
USD 21,000 Icahn Enterprises / Icahn Enterprises Finance 4.75% 15/9/2024 20,320 0.00
USD 66,000 Icahn Enterprises / Icahn Enterprises Finance 5.25% 15/5/2027 57,854 0.00
USD 39,000 Icahn Enterprises / Icahn Enterprises Finance 6.25% 15/5/2026 36,216 0.00
EUR 1,045,000 Tllinois Tool Works 0.25% 5/12/2024 1,082,505 0.07
USD 82,000 Imola Merger 4.75% 15/5/2029 73,037 0.00
USD 2,079,000 Intercontinental Exchange 3.75% 21/9/2028* 1,960,838 0.12
USD 493,000 International Business Machines 3.45% 19/2/2026 472,677 0.03
USD 497,000 International Business Machines 4.5% 6/2/2026 488,905 0.03
USD 1,715,000 Invitation Homes Operating Partnership 545% 15/8/2030 1,678,124 0.10
USD 308,000 IQVIA 5% 15/5/2027 296,140 0.02
USD 130,000 Iron Mountain 7% 15/2/2029 129916 0.01
USD 18,000 JELD-WEN 4.625% 15/12/2025 17,435 0.00
USD 1,085,000 John Deere Capital 4.95% 14/7/2028 1,086,798 0.07
USD 1,015,678 JP Morgan Chase Commercial Mortgage Trust 2013-C16 4.166% 15/12/2046 1,013,384 0.06
USD 1,008,740 JP Morgan Mortgage Trust 2014-2 3% 25/6/2029 962,444 0.06
USD 496,518 JP Morgan Mortgage Trust 2016-2 6.808% 25/6/2046 456,891 0.03
USD 80,021 JPMBB Commercial Mortgage Trust 2013-C17 3.705% 15/1/2047 79,809 0.01
USD 919,932 JPMBB Commercial Mortgage Trust 2014-C23 3.657% 15/9/2047 904,886 0.06
USD 232,923 JPMBB Commercial Mortgage Trust 2014-C26 3.288% 15/1/2048 228907 0.01
USD 879,964 JPMBB Commercial Mortgage Trust 2015-C33 3.504% 15/12/2048 833,892 0.05
USD 606,000 JPMorgan Chase 1.045% 19/11/2026 546,576 0.03
EUR 420,000 JPMorgan Chase 1.5% 27/1/2025 440,657 0.03
USD 328,000 JPMorgan Chase 1.561% 10/12/2025 309,894 0.02
USD 1,850,000 JPMorgan Chase 1.578% 22/4/2027 1,661,977 0.10
USD 1,200,000 JPMorgan Chase 2.069% 1/6/2029 1,029,082 0.06
USD 1,234,000 JPMorgan Chase 2.083% 22/4/2026 1,160,273 0.07
USD 1,581,000 JPMorgan Chase 3.782% 1/2/2028 1,491,899 0.09
USD 1,100,000 JPMorgan Chase 3.96% 29/1/2027 1,057,880 0.07
USD 2,430,000 JPMorgan Chase 4.851% 25/7/2028 2,382,134 0.15
USD 4,190,000 JPMorgan Chase 5.299% 24/7/2029 4,165,365 0.26
USD 109,000 Kaiser Aluminum 4.625% 1/3/2028 96,148 0.01
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USD 2,000 KBR 4.75% 30/9/2028 1,804 0.00
USD 46,000 Korn Ferry 4.625% 15/12/2027 42,828 0.00
USD 162,000 Kraft Heinz Foods 3% 1/6/2026 152,598 0.01
USD 28,000 LABL 5.875% 1/11/2028 25,372 0.00
USD 4,000 LABL 6.75% 15/7/2026 3913 0.00
USD 49,000 LABL 9.5% 1/11/2028 50,501 0.00
USD 48,000 Ladder Capital Finance LLLP / Ladder Capital Finance 4.25% 1/2/2027 43461 0.00
USD 4,000 Ladder Capital Finance LLLP / Ladder Capital Finance 5.25% 1/10/2025 3.854 0.00
USD 363,000 Lam Research 3.8% 15/3/2025 354,315 0.02
USD 81,000 Lamb Weston 4.875% 15/5/2028 76,617 0.01
USD 21,000 Legacy LifePoint Health 4.375% 15/2/2027 18,165 0.00
USD 20,000 Legends Hospitality Co / Legends Hospitality Co-Issuer 5% 1/2/2026 18,618 0.00
USD 98,000 Level 3 Financing 3.4% 1/3/2027 89,725 0.01
USD 76,000 Level 3 Financing 4.625% 15/9/2027 57,250 0.00
USD 70,000 Level 3 Financing 10.5% 15/5/2030 71,145 0.00
USD 57,000 Life Time 5.75% 15/1/2026 55,641 0.00
USD 33,000 LifePoint Health 9.875% 15/8/2030 32,574 0.00
USD 31,000 Lindblad Expeditions 6.75% 15/2/2027 30,058 0.00
USD 28,000 Lindblad Expeditions 9% 15/5/2028 28,797 0.00
USD 21,000 Lions Gate Capital 5.5% 15/4/2029 12,710 0.00
USD 21,000 Live Nation Entertainment 3.75% 15/1/2028 18,750 0.00
USD 43,000 Live Nation Entertainment 4.75% 15/10/2027 39,940 0.00
USD 4,000 Live Nation Entertainment 5.625% 15/3/2026 3,883 0.00
USD 134,000 Live Nation Entertainment 6.5% 15/5/2027 134,187 0.01
USD 169,000 Lowe' s 3.35% 1/4/2027 159,009 0.01
USD 288,000 Lowe' s 4.4% 8/9/2025 282,768 0.02
USD 34,000 Lumen Technologies 4% 15/2/2027 21,282 0.00
USD 980,000 LYB International Finance III 1.25% 1/10/2025 893,620 0.06
USD 7,000 Magnolia Oil & Gas Operating / Magnolia Oil & Gas Finance 6% 1/8/2026 6,791 0.00
USD 56,000 Matador Resources 5.875% 15/9/2026 54,652 0.00
USD 22,000 Matador Resources 6.875% 15/4/2028 22,027 0.00
USD 103,000 Match II 4.625% 1/6/2028 94,991 0.01
USD 301,000 Mauser Packaging Solutions 7.875% 15/8/2026 296,073 0.02
USD 123,000 Medline Borrower 3.875% 1/4/2029 107,191 0.01
USD 3,785,000 Mercedes-Benz Finance North America 5.2% 3/8/2026 3,776,165 0.23
USD 92,000 Meritage Homes 5.125% 6/6/2027 88,478 0.01
USD 48,000 MicroStrategy 6.125% 15/6/2028 43,002 0.00
USD 74,760 Mileage Plus / Mileage Plus Intellectual Property Assets 6.5% 20/6/2027 74,556 0.01
EUR 400,000 MMS USA 0.625% 13/6/2025 409,319 0.03
USD 42,000 ModivCare 5.875% 15/11/2025 39,894 0.00
USD 87,000 Molina Healthcare 4.375% 15/6/2028 80,111 0.01
EUR 100,000 Morgan Stanley 0.406% 29/10/2027 96,295 0.01
USD 2,755,000 Morgan Stanley 2.475% 21/1/2028 2,484,938 0.15
USD 1,650,000 Morgan Stanley 5.164% 20/4/2029 1,617,444 0.10
USD 3,220,000 Morgan Stanley 5.449% 20/7/2029 3,197,605 0.20
USD 5,100,000 Morgan Stanley 6.296% 18/10/2028 5,228,217 0.32
USD 1,495,000 Morgan Stanley Bank 4.754% 21/4/2026 1,473,902 0.09
USD 1,480,000 Morgan Stanley Bank of America Merrill Lynch Trust 2013-C13 4.039% 15/11/2046 1,471,291 0.09
USD 1,324,038 Morgan Stanley Bank of America Merrill Lynch Trust 2014-C15 4.051% 15/4/2047 1,312,758 0.08
USD 456,325 Morgan Stanley Bank of America Merrill Lynch Trust 2014-C18 3.621% 15/10/2047 451,867 0.03
USD 6,616,709 Morgan Stanley Bank of America Merrill Lynch Trust 2015-C20 3.249% 15/2/2048 6,344,139 0.39
USD 2,625,000 Morgan Stanley Bank of America Merrill Lynch Trust 2015-C25 3.372% 15/10/2048 2498419 0.15
USD 4,189,500 Morgan Stanley Bank of America Merrill Lynch Trust 2015-C25 3.635% 15/10/2048 3,974,557 0.25
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USD 7,000,000 Morgan Stanley Bank of America Merrill Lynch Trust 2015-C26 3.252% 15/10/2048 6,728,254 042
USD 1,834,904 Morgan Stanley Bank of America Merrill Lynch Trust 2016-C30 2.729% 15/9/2049 1,755,334 0.11
USD 3,000,000 Morgan Stanley Bank of America Merrill Lynch Trust 2016-C31 3.102% 15/11/2049 2,733,798 0.17
USD 193,000 MPLX 1.75% 1/3/2026 175,657 0.02
USD 1,700,000 MPLX 4.25% 1/12/2027 1,616,616 0.10
USD 296,000 MPLX 4.875% 1/6/2025 291,194 0.02
USD 21,000 MPT Operating Partnership / MPT Finance 4.625% 1/8/2029 15214 0.00
USD 29,000 MPT Operating Partnership / MPT Finance 5.25% 1/8/2026 24,681 0.00
USD 21,000 Mueller Water Products 4% 15/6/2029 18,551 0.00
USD 65,000 Nabors Industries 7.375% 15/5/2027 63,619 0.00
USD 2,900,000 Nasdaq 5.35% 28/6/2028 2,896,918 0.18
USD 46,000 Nationstar Mortgage 6% 15/1/2027 43857 0.00
USD 45,000 Navient 6.75% 15/6/2026 44,157 0.00
USD 28,000 Navient 9.375% 25/7/2030 28,081 0.00
USD 2,000,000 Navient Private Education Loan Trust 2020-A 3.16% 15/11/2068 1,678,891 0.10
USD 396,880 Navient Private Education Loan Trust 2020-A 6.325% 15/11/2068 392,217 0.03
USD 279,782 Navient Private Education Refi Loan Trust 2019-D 3.01% 15/12/2059 258,946 0.02
USD 191,502 Navient Student Loan Trust 2018-EA 4% 15/12/2059 186,274 0.01
USD 76,000 NCR 5% 1/10/2028 69,797 0.01
USD 32,000 Neptune Bidco US 9.29% 15/4/2029 29,837 0.00
USD 72,000 New Fortress Energy 6.5% 30/9/2026 66,962 0.00
USD 59,000 New Fortress Energy 6.75% 15/9/2025 57,091 0.00
USD 306,639 New Residential Mortgage Loan Trust 2016-3 3.25% 25/9/2056 277,940 0.02
USD 1,519,390 New Residential Mortgage Loan Trust 2018-1 4% 25/12/2057 1,431,144 0.09
USD 2,000,000 Newell Brands 4.7% 1/4/2026* 1,908,452 0.12
USD 175,000 NextEra Energy Capital 1.875% 15/1/2027 156,385 0.01
USD 274,000 NextEra Energy Capital 1.9% 15/6/2028 235,255 0.01
USD 229,000 NextEra Energy Capital 3.55% 1/5/2027 215,729 0.01
USD 125,000 NextEra Energy Capital 4.625% 15/7/2027 121,856 0.01
USD 27,000 NextEra Energy Operating Partners 4.25% 15/7/2024 26,518 0.00
USD 181,000 NFP 4.875% 15/8/2028 161,762 0.01
USD 54,000 NGL Energy Operating / NGL Energy Finance 7.5% 1/2/2026 53,657 0.00
USD 1,515,000 NiSource 5.25% 30/3/2028 1,508,153 0.09
USD 1,727,000 Nissan Motor Acceptance 1.85% 16/9/2026 1,495,036 0.09
USD 380,000 Nissan Motor Acceptance 2.75% 9/3/2028 320,450 0.02
USD 1,584,000 Norfolk Southern 3.8% 1/8/2028 1,492,748 0.09
USD 116,000 Northern Oil and Gas 8.125% 1/3/2028 116,384 0.01
USD 71,000 Northwest Fiber / Northwest Fiber Finance Sub 4.75% 30/4/2027 61,971 0.00
USD 251,000 Novelis 3.25% 15/11/2026 227,806 0.01
USD 418,000 NRG Energy 3.75% 15/6/2024 406,784 0.03
USD 8,000 NRG Energy 5.75% 15/1/2028 7,605 0.00
USD 62,000 NuStar Logistics 5.75% 1/10/2025 60,838 0.00
USD 2,200,000 Occidental Petroleum 85% 15/7/2027 2,370,648 0.15
USD 1,330,000 Oncor Electric Delivery 4.3% 15/5/2028 1,288,550 0.08
USD 740,000 ONE Gas 1.1% 11/3/2024 721,378 0.05
USD 7,000 OneMain Finance 4% 15/9/2030 5,459 0.00
USD 83,000 OneMain Finance 6.625% 15/1/2028 77783 0.01
USD 6,000 OneMain Finance 6.875% 15/3/2025 5976 0.00
USD 29,000 OneMain Finance 7.125% 15/3/2026 28,585 0.00
USD 987,000 OneMain Financial Issuance Trust 2019-2 3.14% 14/10/2036 905,863 0.06
USD 9,856,000 Oracle 1.65% 25/3/2026 8,976,657 0.56
USD 1,320,000 Oracle 2.65% 15/7/2026 1,225,021 0.08
USD 285,000 Organon & Co / Organon Foreign Debt Co-Issuer 4.125% 30/4/2028 257,987 0.02
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USD 1,365,000 Otis Worldwide 5.25% 16/8/2028 1,373471 0.09
USD 19,000 Outfront Media Capital / Outfront Media Capital 4.25% 15/1/2029 15,604 0.00
USD 108,000 Outfront Media Capital / Outfront Media Capital 5% 15/8/2027 97,853 0.01
USD 953,000 Pacific Gas and Electric 3.45% 1/7/2025 904,776 0.06
USD 3,180,000 Pacific Gas and Electric 6.1% 15/1/2029 3,141,620 0.19
USD 575,000 Parker-Hannifin 2.7% 14/6/2024 561,460 0.04
USD 61,000 Pattern Energy Operations / Pattern Energy Operations 4.5% 15/8/2028 55,701 0.00
USD 13,000 PBF / PBF Finance 7.875% 15/9/2030 12,980 0.00
USD 29,000 PDC Energy 5.75% 15/5/2026 28,982 0.00
USD 535,000 PeaceHealth Obligated 1.375% 15/11/2025 487,321 0.03
USD 34,000 Penske Automotive 3.5% 1/9/2025 32,474 0.00
USD 606,000 Penske Truck Leasing / PTL Finance 1.2% 15/11/2025 545,447 0.04
USD 1,285,000 Penske Truck Leasing / PTL Finance 1.7% 15/6/2026 1,144,747 0.07
USD 359,000 Penske Truck Leasing / PTL Finance 4% 15/7/2025 345,824 0.02
USD 166,000 Penske Truck Leasing / PTL Finance 4.4% 1/7/2027 156,905 0.01
USD 200,000 Penske Truck Leasing / PTL Finance 4.45% 29/1/2026 192,687 0.01
USD 43,000 Performance Food 55% 15/10/2027 41,304 0.00
USD 2,000 Permian Resources Operating 5.875% 1/7/2029 1,936 0.00
USD 84,000 Permian Resources Operating 6.875% 1/4/2027 83,533 0.01
USD 170,000 Permian Resources Operating 7.75% 15/2/2026 171,918 0.01
USD 520,000 Piedmont Natural Gas 3.5% 1/6/2029 471,954 0.03
USD 1,676,000 Pioneer Natural Resources 1.125% 15/1/2026 1,518,408 0.09
USD 1,025,000 Pioneer Natural Resources 5.1% 29/3/2026 1,016,453 0.06
USD 6,000 Playtika 4.25% 15/3/2029 5,188 0.00
USD 3,100,000 PNC Financial Services 5.582% 12/6/2029 3,070,642 0.19
USD 6,000 Post 4.625% 15/4/2030 5321 0.00
USD 77,000 Post 5.625% 15/1/2028 74,307 0.01
USD 200,000 PRA Health Sciences 2.875% 15/7/2026 182,089 0.01
USD 6,000 Presidio 4.875% 1/2/2027 5611 0.00
USD 3,000 Prime Healthcare Services 7.25% 1/11/2025 2,814 0.00
USD 34,000 Prime Security Services Borrower / Prime Finance 5.25% 15/4/2024 33,768 0.00
USD 51,000 Prime Security Services Borrower / Prime Finance 5.75% 15/4/2026 50,114 0.00
USD 45,000 Prime Security Services Borrower / Prime Finance 6.25% 15/1/2028 43,033 0.00
EUR 1,084,000 Procter & Gamble 3.25% 2/8/2026 1,167,548 0.07
USD 3,085,000 Prologis 4.875% 15/6/2028 3,048,755 0.19
USD 39,000 PTC 3.625% 15/2/2025 37,722 0.00
USD 1,160,000 Public Storage Operating 5.125% 15/1/2029 1,155,951 0.07
USD 59,000 Radiate Holdco / Radiate Finance 4.5% 15/9/2026 46,090 0.00
USD 40,000 Raptor Acquisition / Raptor Co-Issuer 4.875% 1/11/2026 37,535 0.00
USD 177,000 Realty Income 2.2% 15/6/2028 153,657 0.01
USD 175,000 Realty Income 3.4% 15/1/2028 162,276 0.01
USD 43,000 Regal Rexnord 6.05% 15/4/2028 42,568 0.00
USD 57,000 RHP Hotel Properties / RHP Finance 4.5% 15/2/2029 49917 0.00
USD 41,000 RHP Hotel Properties / RHP Finance 4.75% 15/10/2027 38,067 0.00
USD 29,000 RHP Hotel Properties / RHP Finance 7.25% 15/7/2028 29,171 0.00
USD 8,000 Ritchie Bros 6.75% 15/3/2028 8,065 0.00
USD 82,000 RL] Lodging Trust 3.75% 1/7/2026 75,206 0.01
USD 4,000 Rockeliff Energy II 5.5% 15/10/2029 3,688 0.00
USD 95,000 Rocket Mortgage / Rocket Mortgage Co-Issuer 2.875% 15/10/2026 84,527 0.00
USD 16,000 Rockies Express Pipeline 4.95% 15/7/2029 14,677 0.00
USD 14,000 Ryan Specialty 4.375% 1/2/2030 12,538 0.00
USD 207,000 Ryder System 1.75% 1/9/2026 186,040 0.01
USD 2,043,000 Ryder System 2.85% 1/3/2027 1,879,359 0.12

- 144 -



202446 1 20H
-

TSy rayy-J—)V R4 AL ANFTTFY—(EH  BR Win)

PEROIESFIG IFRIC BT NTV S F e ld Z Dt DRFIME TS | SN TV 2 EREA AL BIfiEE s S S O EHERE R (R E)

2 ; IRFAll U E M=
17%7ﬁ‘lﬁl f’ZW‘i (* ]\}1/) <%)
KEHEE)
USD 198,000 Ryder System 2.9% 1/12/2026 182,300 0.01
USD 1,500,000 Ryder System 3.65% 18/3/2024 1,481,903 0.09
USD 141,000 Ryder System 4.3% 15/6/2027 135,752 0.01
USD 397,000 Sabine Pass Liquefaction 5.75% 15/5/2024 396,247 0.03
USD 51,000 Sabre GLBL 7.375% 1/9/2025 50,179 0.00
USD 5,000 Sabre GLBL 9.25% 15/4/2025 4931 0.00
USD 3,745,000 San Diego Gas & Electric 4.95% 15/8/2028 3,709,420 0.23
USD 120,000 Santander USA 35% 7/6/2024 117,526 0.01
USD 59,000 SBA Communications 3.125% 1/2/2029 50,475 0.00
USD 61,000 SBA Communications 3.875% 15/2/2027 56,482 0.00
USD 10,000 Scientific Games/Scientific Games US FinCo 6.625% 1/3/2030 8,824 0.00
USD 3,000 Sealed Air 5% 15/4/2029 2,782 0.00
USD 106,000 Sealed Air 55% 15/9/2025 104,511 0.01
USD 14,000 Sealed Air/Sealed Air US 6.125% 1/2/2028 13,826 0.00
USD 1,633,700 Seasoned Credit Risk Transfer Trust Series 2018-3 3.5% 25/8/2057 1,527,943 0.09
USD 2,735,013 Seasoned Credit Risk Transfer Trust Series 2019-4 3% 25/2/2059 2,486,327 0.15
USD 1,282,000 Sempra 3.3% 1/4/2025 1,235,238 0.08
USD 4,000 Sensata Technologies 4.375% 15/2/2030 3,541 0.00
USD 103,494 Sequoia Mortgage Trust 2017-CH1 3.5% 25/8/2047 94,941 0.01
USD 15,000 Service Properties Trust 7.5% 15/9/2025 14,894 0.00
USD 739,200 Sesac Finance 5.216% 25/7/2049 700,647 0.04
USD 243,000 Sherwin-Williams 4.25% 8/8/2025 237448 0.02
USD 72,000 Shift4 Payments / Shift4 Payments Finance Sub 4.625% 1/11/2026 67,386 0.01
USD 160,000 Simon Property 3.3% 15/1/2026 152,504 0.01
USD 376,000 Simon Property 3.5% 1/9/2025 362,130 0.02
USD 20,000 Sirius XM Radio 3.125% 1/9/2026 17,964 0.00
USD 50,000 Sirius XM Radio 5% 1/8/2027 46,171 0.00
USD 36,000 Six Flags Theme Parks 7% 1/7/2025 36,023 0.00
USD 26,000 SLM 3.125% 2/11/2026 23,165 0.00
USD 4,422,878 SLM Private Credit Student Loan Trust 2005-A 5.862% 15/12/2038 4,288,689 0.27
USD 3,070,650 SLM Private Credit Student Loan Trust 2005-B 5.882% 15/6,/2039 2,976,602 0.18
USD 3,199,343 SLM Private Credit Student Loan Trust 2006-A 5.842% 15/6/2039 3,073,518 0.19
USD 1,705,729 SLM Private Credit Student Loan Trust 2006-B 5.822% 15/12/2039 1,639,590 0.10
USD 846,443 SLM Private Credit Student Loan Trust 2007-A 5.792% 16/12/2041 819,524 0.05
USD 3,519,576 SLM Private Education Loan Trust 2010-C 10.175% 15/10/2041 3,724,675 0.23
USD 772,560 SLM Student Loan Trust 2013-4 5.952% 25/6/2027 765,607 0.05
USD 6,000 SM Energy 5.625% 1/6/2025 5910 0.00
USD 22,000 SM Energy 6.5% 15/7/2028 21470 0.00
USD 3,000 SM Energy 6.625% 15/1/2027 2,978 0.00
USD 44,000 SM Energy 6.75% 15/9/2026 43,799 0.00
USD 1,083,287 SMB Private Education Loan Trust 2017-A 6.325% 15/9/2034 1,078,966 0.07
USD 635,958 SMB Private Education Loan Trust 2017-B 6.175% 15/10/2035 631,631 0.04
USD 204,600 SMB Private Education Loan Trust 2019-A 3.44% 15/7/2036 195,231 0.01
USD 397,371 SMB Private Education Loan Trust 2020-A 6.255% 15/9/2037 393,880 0.03
USD 3,697,471 SMB Private Education Loan Trust 2020-PTB 1.6% 15/9/2054 3,294,259 0.20
USD 950,000 SMB Private Education Loan Trust 2021-A 2.31% 15/1/2053 859,961 0.05
USD 1,312,205 SMB Private Education Loan Trust 2021-A 6.155% 15/1/2053 1,284,009 0.08
USD 2,306,280 SMB Private Education Loan Trust 2021-C 1.39% 15/1/2053 2,006,293 0.12
USD 4,375,109 SMB Private Education Loan Trust 2022-B 6.639% 16/2/2055 4,358,184 0.27
USD 1,905,335 SMB Private Education Loan Trust 2022-C 4.48% 16/5/2050 1,827,770 0.11
USD 1,831,595 SMB Private Education Loan Trust 2022-C 7.039% 16/5/2050 1,848,032 0.11
USD 9,615,401 SMB Private Education Loan Trust 2022-D 6.989% 15/10/2058 9,695,587 0.60
USD 151,000 Smyrna Ready Mix Concrete 6% 1/11/2028 144,943 0.01
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USD 744,503 SoFi Professional Loan Program 2017-D 2.65% 25/9/2040 709,962 0.04
USD 659,327 SOFI PROFESSIONAL LOAN PROGRAM 2017-F 2.84% 25/1/2041 634,592 0.04
USD 1,144,537 Sofi Professional Loan Program 2018-B Trust 3.34% 25/8/2047 1,108,290 0.07
USD 1,149,533 Sofi Professional Loan Program 2018-C Trust 3.59% 25/1/2048 1,105,535 0.07
USD 1,081,200 Sofi Professional Loan Program 2018-D Trust 3.6% 25/2/2048 1,036,050 0.06
USD 1,515,000 Sonoco Products 2.25% 1/2/2027 1,353,919 0.08
USD 219,000 Sotheby” s 7.375% 15/10/2027 199,461 0.01
USD 24,979 Soundview Home Loan Trust 2003-2 6.729% 25/11/2033 24523 0.00
USD 4,291,000 Southern 4.475% 1/8/2024 4,240,894 0.26
USD 23,000 Specialty Building Products / SBP Finance 6.375% 30/9/2026 21,879 0.00
USD 878,000 Spectra Energy Partners 3.5% 15/3/2025 847,047 0.05
USD 6,000 Spirit AeroSystems 7.5% 15/4/2025 5929 0.00
USD 64,000 Spirit AeroSystems 9.375% 30/11/2029 66,661 0.00
USD 3,900,000 Sprint 7.125% 15/6/2024 3,932,577 0.24
USD 1,301,562 Sprint Spectrum / Sprint Spectrum II / Sprint Spectrum III 4.738% 20/3/2025 1,288,345 0.08
USD 139,000 SRS Distribution 4.625% 1/7/2028 123,989 0.01
USD 140,000 SS&C Technologies 5.5% 30/9/2027 135,048 0.01
USD 37,000 Standard Industries 4.375% 15/7/2030 31,539 0.00
USD 31,000 Standard Industries 4.75% 15/1/2028 28,578 0.00
USD 175,000 Standard Industries 5% 15/2/2027 166,486 0.01
USD 24,000 Staples 7.5% 15/4/2026 19,913 0.00
USD 11,000 Starwood Property Trust 4.375% 15/1/2027 9,868 0.00
USD 23,000 Starwood Property Trust 55% 1/11/2023 22,925 0.00
USD 105,000 State Street 3.55% 18/8/2025 101,320 0.01
USD 296,000 State Street 5.751% 4/11/2026 296,406 0.02
USD 46,000 Station Casinos 4.5% 15/2/2028 41,168 0.00
USD 34,000 Synaptics 4% 15/6/2029 28823 0.00
USD 1,873,000 Synchrony Financial 4.875% 13/6/2025 1,804,459 0.11
USD 15,000 Talen Energy Supply 8.625% 1/6/2030 15,619 0.00
USD 13,000 Tallgrass Energy Partners / Tallgrass Energy Finance 5.5% 15/1/2028 12,057 0.00
USD 9,000 Tallgrass Energy Partners / Tallgrass Energy Finance 6% 1/3/2027 8,613 0.00
USD 2,000 Tallgrass Energy Partners / Tallgrass Energy Finance 7.5% 1/10/2025 2,005 0.00
USD 25,000 Taylor Morrison Communities 5.875% 15/6/2027 24,589 0.00
USD 101,000 TCI Communications 7.125% 15/2/2028 108,459 0.01
USD 4,000 TEGNA 4.75% 15/3/2026 3815 0.00
USD 72,000 Teleflex 4.25% 1/6/2028 66,299 0.01
USD 71,000 Tempur Sealy International 4% 15/4/2029 61,238 0.01
USD 80,000 Tenet Healthcare 4.625% 15/6/2028 73727 0.01
USD 52,000 Tenet Healthcare 4.875% 1/1/2026 50,448 0.00
USD 2,000 Tenet Healthcare 5.125% 1/11/2027 1,907 0.00
USD 30,000 Tenet Healthcare 6.125% 15/6/2030 29,093 0.00
USD 31,000 Tenet Healthcare 6.25% 1/2/2027 30,580 0.00
USD 20,000 Tenneco 8% 17/11/2028 16,457 0.00
USD 1,213,607 Texas Electric Market Stabilization Funding N 4.265% 1/8/2034 1,153,097 0.07
EUR 461,000 Thermo Fisher Scientific 2% 15/4/2025 485,255 0.03
USD 272,000 TK Elevator US Newco 5.25% 15/7/2027 256,260 0.02
USD 136,000 T-Mobile USA 1.5% 15/2/2026 123875 0.01
USD 88,000 T-Mobile USA 2.05% 15/2/2028 76,782 0.01
USD 3,475,000 T-Mobile USA 2.25% 15/2/2026 3,215,024 0.20
USD 2,181,000 T-Mobile USA 2.625% 15/4/2026 2,025,848 0.13
USD 3,439,000 T-Mobile USA 3.75% 15/4/2027 3,257,563 0.20
USD 66,000 Tri Pointe Homes 5.25% 1/6/2027 62,930 0.01
USD 5,940,000 Truist Financial 6.047% 8/6/2027 5,932,665 0.37

- 146 -



202446 1 20H
-

TSy rayy-J—)V R4 AL ANFTTFY—(EH  BR Win)
DROIEEEG IFRIC_HE TN TV S E e EZF Dt DiRHIMHIS TG IS NT WV 2 EET A MIEd L EPESHRER (5E)

2 ; IRFAll U E M=
17%7ﬁ‘lﬁl f’ZW‘i (* ]\}1/) <%)
KEHEE)

USD 40,000 TTMT Escrow Issuer 8.625% 30/9/2027 41,274 0.00
USD 86,000 Twilio 3.625% 15/3/2029 73,928 0.01
USD 24,000 Uber Technologies 4.5% 15/8/2029 22,033 0.00
USD 229,000 Uber Technologies 6.25% 15/1/2028 226,940 0.01
USD 28,000 Uber Technologies 7.5% 15/5/2025 28275 0.00
USD 66,000 Uber Technologies 7.5% 15/9/2027 67,276 0.00
USD 68,000 Uber Technologies 8% 1/11/2026 69,288 0.00
USD 3,191,957 UBS Commercial Mortgage Trust 2017-C2 3.225% 15/8/2050 2,956,572 0.18
USD 4,151,000 UBS Commercial Mortgage Trust 2017-C5 3.212% 15/11/2050 3812577 0.24
USD 101,000 United Airlines 4.625% 15/4/2029 89,932 0.01
USD 833,057 United Airlines 2020-1 Class A Pass Through Trust 5.875% 15/10/2027 831,970 0.05
USD 142,230 United Airlines 2020-1 Class B Pass Through Trust 4.875% 15/1/2026 136,896 0.01
USD 7,000 United Natural Foods 6.75% 15/10/2028 5835 0.00
USD 45,200,000 United States Treasury Note/Bond 3.5% 15/9/2025* 43,990,547 272
USD 7,060,000 United States Treasury Note/Bond 3.625% 15/5/2026 6,879,639 042
USD 61,330,000 United States Treasury Note/Bond 3.75% 15/4/2026 59,954,866 371
USD 80,465,000 United States Treasury Note/Bond 3.875% 15/1/2026* 78893418 488
USD 36,645,000 United States Treasury Note/Bond 4% 15/12/2025* 36,025,184 223
USD 29,680,000 United States Treasury Note/Bond 4% 15/2/2026 29,190,744 1.80
USD 32,190,000 United States Treasury Note/Bond 4.125% 15/6/2026 31,790,140 1.96
USD 34,110,000 United States Treasury Note/Bond 4.25% 15/10/2025 33,698,282 2.08
USD 55,000,000 United States Treasury Note/Bond 4.5% 15/7/2026 54,853,907 3.39
USD 25,285,000 United States Treasury Note/Bond 4.5% 15/8/2026 25,145,735 155
USD 34,125,000 United States Treasury Note/Bond 4.625% 15/3/2026 34,071,680 211
USD 79,000,000 United States Treasury Note/Bond 4.63% 30/6/2025 78,509,336 4.85
USD 1,164,000 UnitedHealth 4.25% 15/1/2029 1,127,958 0.07
USD 73,000 Uniti Group / Uniti Finance / CSL Capital 10.5% 15/2/2028 72,759 0.01
USD 59,000 Univision Communications 6.625% 1/6/2027 57,293 0.00
USD 15,000 Univision Communications 7.375% 30/6/2030 14,579 0.00
USD 37,000 Univision Communications 8% 15/8/2028 37,055 0.00
USD 2,810,000 US Bancorp 5.775% 12/6/2029 2,801,480 0.17
USD 53,000 US Foods 6.25% 15/4/2025 53,151 0.00
USD 182,000 USA Compression Partners / USA Compression Finance 6.875% 1/4/2026 180,256 0.01
USD 2,000 USA Compression Partners / USA Compression Finance 6.875% 1/9/2027 1,952 0.00
USD 51,000 Vail Resorts 6.25% 15/5/2025 50,883 0.00
USD 468,000 Venture Global Calcasieu Pass 3.875% 15/8/2029 405,213 0.03
USD 206,000 Venture Global LNG 8.125% 1/6/2028 207,622 0.01
USD 64,000 Veritas US / Veritas Bermuda 7.5% 1/9/2025 52,544 0.00
USD 1,260,000 Verizon Communications 2.1% 22/3/2028 1,100,029 0.07
USD 150,000 Verizon Communications 2.625% 15/8/2026 139,443 0.01
USD 86,000 Vertiv 4.125% 15/11/2028 77,294 0.01
USD 9,000 Viasat 5.625% 15/9/2025 8,500 0.00
USD 30,000 Viasat 5.625% 15/4/2027 26,811 0.00
USD 1,626,000 VICI Properties 4.375% 15/5/2025 1,580,414 0.10
USD 1,487,000 Virginia Electric and Power 3.75% 15/5/2027 1,419,623 0.09
USD 90,000 Vistra Operations 5.625% 15/2/2027 86,719 0.01
USD 2,566,000 VMware 1.4% 15/8/2026 2,272,202 0.14
USD 2,880,000 VMware 3.9% 21/8/2027 2,711,435 0.17
USD 52,000 Wabash National 4.5% 15/10/2028 44,138 0.00
USD 2,800,000 WEC Energy 4.75% 9/1/2026 2,760,731 0.17
USD 3,639,000 Wells Fargo 3.526% 24/3/2028 3,384,578 0.21
USD 910,000 Wells Fargo 4.808% 25/7/2028 882,502 0.06
USD 4,960,000 Wells Fargo 5.574% 25/7/2029 4,936,211 0.31
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USD 3,975,000 Wells Fargo Bank 5.45% 7/8/2026 3,991,227 0.25
USD 540,135 Wells Fargo Commercial Mortgage Trust 2014-LC16 3.477% 15/8/2050 535,288 0.03
USD 1,579,000 Wells Fargo Commercial Mortgage Trust 2015-NXS1 3.148% 15/5/2048 1,502,259 0.09
USD 121,000 WESCO Distribution 7.125% 15/6/2025 121,629 0.01
USD 4,000 WESCO Distribution 7.25% 15/6/2028 4,061 0.00
USD 503,314 WFRBS Commercial Mortgage Trust 2014-C21 3.393% 15/8/2047 499,937 0.03
USD 22,000 William Carter 5.625% 15/3/2027 21,348 0.00
USD 310,000 Williams 4.3% 4/3/2024 307,273 0.02
USD 1,053,000 Williams 5.3% 15/8/2028 1,046,594 0.07
USD 7,302,000 Williams 5.4% 2/3/2026 7,286,419 045
USD 93,000 Williams Scotsman International 6.125% 15/6/2025 92,227 0.01
USD 684,000 Workday 3.5% 1/4/2027 646,522 0.04
USD 154,000 WR Grace 4.875% 15/6/2027 1433819 0.01
USD 52,000 Wynn Las Vegas / Wynn Las Vegas Capital 5.25% 15/5/2027 49,207 0.00
USD 62,000 Wynn Resorts Finance / Wynn Resorts Capital 5.125% 1/10/2029 55,567 0.00
USD 13,000 XPO Escrow Sub 7.5% 15/11/2027 13,232 0.00
USD 411,000 Zayo 4% 1/3/2027 309,075 0.02
USD 70,000 ZoomInfo Technologies/ZoomInfo Finance 3.875% 1/2/2029 59,568 0.00
1,254,858,146 7757
fEIEF 1,544,057,486 95.42
A= v )b-R—=){—
hr5
USD 5,500,000 Suncor Energy 0% 1/11/2023 5446417 0.34
HE
USD 8,000,000 NatWest Markets 0% 26/2/2024 7,772,600 048
KE
USD 5,450,000 AT&T 0% 21/2/2024 5,298,248 0.33
USD 6,000,000 Enel Finance America 0% 1/9/2023 5,998,182 0.37
USD 5,000,000 General Motors Financial 0% 16/10/2023 4,962,687 0.31
USD 6,000,000 Harley-Davidson Bank 0% 14/11/2023 5,925,457 0.36
USD 2,250,000 HSBC USA 0% 24/6/2024 2,137,482 0.13
USD 5,000,000 HSBC USA 0% 22/8/2024 4,698,087 0.29
29,020,143 1.79
T — Yy e 42,239,160 261
FEREAIE
KE
USD 7,000,000 Citibank (New York Branch) 5% 21/9/2023 6,997,401 043
THECAEE AR 6,997,401 043
FERIGB N B SN T 5 F 232 ooBslth sl shTns
FEIENRE R AT AINRE SR B X OV 4Rl A ET 1,593,294,047 98.46
A RESR AR 1,593,294,047 9847
Z DG 24,828 531 153
M AEECR B V) 1618122578 100.00

*

MEFOT T E 71— BRI % %5
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EUR 11,757,561 USD 12,852,649 Société Générale 20/9/2023 (86,455)
EUR 6,227,000 USD 6,814,173 UBS 20/9/2023 (52,984)
EUR 10,888,000 USD 11,948,226 JP Morgan 20/9/2023 (126,189)
EUR 601,000 USD 663,845 BNY Mellon 20/9/2023 (11,288)
EUR 271,000 USD 293,290 Morgan Stanley 20/9/2023 958
GBP 2,674,000 USD 3,401,540 Toronto-Dominion 20/9/2023 (11,598)
GBP 1,015425 USD 1,291,424 Goldman Sachs 20/9/2023 (4,127)
GBP 23,374,000 USD 29,671,082 HSBC Bank 20/9/2023 (38874)
GBP 2,395,000 USD 3,059,968 Royal Bank of Canada 20/9/2023 (23,725)
GBP 1,800,000 USD 2,317,730 Barclays 20/9/2023 (35,794)
GBP 994,000 USD 1,269,368 RBS 20/9/2023 (9,232)
GBP 463,000 USD 583,929 BNY Mellon 20/9/2023 3,036
JPY 72,096,000 USD 496,207 Morgan Stanley 20/9/2023 (1,657)
USD 2,625,854 EUR 2,424,000 Deutsche Bank 20/9/2023 (6,091)
USD 366,986 EUR 340,000 Royal Bank of Canada 20/9/2023 (2,181)
USD 15,720,685 EUR 14,595,304 JP Morgan 20/9/2023 (126,691)
USD 4532911 GBP 3,610,000 JP Morgan 20/9/2023 (43638)
USD 86,586,632 GBP 67,525,000 BNP Paribas 20/9/2023 982,336
USD 60,918,891 EUR 55,513,133 BNP Paribas 20/9/2023 643512
USD 34,577,169 EUR 31,504,867 Toronto-Dominion 20/9/2023 369,628
USD 605,597 GBP 474,000 State Street 20/9/2023 4,687
USD 2,076,799 EUR 1,850,000 Barclays 20/9/2023 68,095
USD 1,325,840 GBP 1,038,790 HSBC Bank 20/9/2023 8922
RIEBATAM 45 1,500,650
Ay VRBALIA Y 3 PHEARTRIZEIES S 5 X
CNY 35,938 USD 4981 BNY Mellon 15/9/2023 (38)
REBHFA (38)
Ay UL 1~ CIRIEEEES 55 2
EUR 263977437 USD 289,669,585 BNY Mellon 15/9/2023 (3114,294)
USD 33,697,155 EUR 31,001,885 BNY Mellon 15/9/2023 43,865
REBHF A (3070429)
Ay URBRLIEY Y k)b KIEIZATS 552
SGD 1,674,032 USD 1,243,697 BNY Mellon 15/9/2023 (4,624)
REBHIF A (620)
AREBIMGFMHGE Ok FVEOKRBEE 22 27 2K — Y v — - 602855034k Fv) (1574441)
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B4 aE Bk LSy i H CRED) CRRI)
5) EUR Euro Bund 202349 A 721,489 2,929
(23) JPY Japanese 10 Year Bond (OSE) 202349 H 23,125,111 148,319
(101) EUR Euro BOBL 20234E12H 12,861,342 (44.927)
(96) EUR Euro Schatz 20234124 10,981,555 (16,144)
(59) USD US Long Bond (CBT) 20234124 7172187 (74.679)
40 USsD US Treasury 10 Year Note (CBT) 20234124 4,435,625 23851
(487) USD US Ultra 10 Year Note 20234124 56,484,391 (440,578)
(12) USD US Ultra Bond (CBT) 20234F12H 1,553,625 (28.300)
2,794 USD US Treasury 2 Year Note (CBT) 20234121 569,059,216 509,383
(2,070) USD US Treasury 5 Year Note (CBT) 20234E12H 221,085,702 (1,617,185)
it 907,480,243 (1,537,331)
Z0vJ 2023%£8H31AKRE
3 o . . FEBEMS/ () R
Hlig THE AR g IIGIE RS i H kK kR L)
CDS  USD 6,130,000 77> FiZCDX.NA.HYA40V1IZ#k5
FIHIVE - TaFr T arEZIFRY,
5 % O 2 & F % K409 Bank of America  20/6/2028 2,554 (181,375)
CDS USD 38,590,000 77> FiZCDX.NA.IG40!24%%
FIANVE - TaFr v arEgIFRy,
1% DFEIE &M% LD Bank of America  20/6/2028  (263.748)  (609,428)
Bt CRRVEOIEREE 25 27 AR -V v —— 45,631,595 K F)v) (261.194)  (790.803)
CDS: ZV Yy b FT74NVh - AT 0T
FHEEIENTY 202358831 KA
- I il R E L
G'%Hll_d ff%% <§K F)l/) (%)
TBA
KE
USD 16655000  Fannie Mae or Freddie Mac 4% TBA 15,372,762 0.95
USD 18,555,000 Fannie Mae or Freddie Mac 4.5% TBA 17,596,864 1.09
USD 16215000  Fannie Mae or Freddie Mac 5% TBA 15,726,308 097
TBA&H
CRFVEDORERBEL BTy 2F—T v — —48695934K Fv) 48,695,934 3.01
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