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BEER P g
202 B B USD = (%)
*S5VE
BB PR pigE AerCap Ireland Capital DAC 3.65% UsD 895000 809,895 0.15
o4z R FERH usp HE (%) 21/07/2027
= ING Groep NV, FRN 1.726% usD 200000 176664 003
INROFESEE [Fr T R 2 BGE [ h T 25 GEES 01/04/2027
986,559  0.18
&% AV
V- EDP Finance BV, 144A 6.3% UsD 330000 339207 0.6
AnheuserBusch Cos. LLC 4.9% USD 670000 614440 0.1 iil0/2027
01/02/2046 339,207 0.06
Anheuser-Busch InBev Worldwide, Inc. ~ USD 654,000 579,056 0.10 N===7
4.5% 01/06/2050 Romania Government Bond, 144A 3%  USD 670,000 595,546 0.1
1,193,496  0.21 27/02/2027
FYR=Y 595,546  0.11
Danske Bank A/S, 144A 3.875% UsD 200000 197,545 003 WE
12/09/2023 Kookmin Bank, Reg. S 4.5% usD 550000 511,818  0.09
Danske Bank A/S, FRN, 144A 3.244%  USD 235000 221067 004 01/02/2029
20/12/2025 511,818  0.09
418612 0.07 ZRAY
AV EXT Banco Bilbao Vizcaya Argentaria SA, usb 400,000 399,761 0.07
Indonesia Government Bond 3.55% UsD 1,205000 1090570  0.19 FRN 5.862% 14/09/2026
S1/05/2052 Banco Santander SA 3.49% UsD 200000 168,780  0.03
1,090,570  0.19 28/05/2030
TANVSYE Banco Santander SA, FRN 1.722% usD 2400000 2052472 037
AerCap Ireland Capital DAC 4.875% UsD 580,000 574649  0.10 14/09/2027
16/01/2024 Banco Santander SA, FRN 4.175% usD 200000 185721  0.03
AerCap Ireland Capital DAC 3.5% usb 150000 142943  0.03 24/03/2028
15/01/2025 2,806,734  0.50
AerCap Ireland Capital DAC 6.5% usD 150000 152,105 003 PEIE
15/07/2025
Barclays plc, FRN 4.338% 16/05/2024  USD 275000 273,146 005
9
Agg?gf/‘gggd Capital DAC 4:45% usb 415000 305979 007 Barclays plc, FRN 3.932% 07/05/2025  USD 430000 417,302 007
1,265,676 0.23 Barclays plc, FRN 2.852% 07/05/2026  USD 870000 809224  0.14
A% Barclays plc, FRN 2.279% 24/11/2027  USD 895000 776294 014
Mitsubishi UFJ Financial Group, Inc.,  USD 630000 624,438  0.11 Barciays/picIRRNIZ.385202/1172026] g USD 285.000) g0 C30| RO
FRN 5.354% 13/09/2028 HSBC Holdings plc, FRN 2.999% usD 670000 630,835 0.1
NTT Finance Corp., 144A 1.591% usD 765000 642,287 0.1 10/03/2026
03/04/2028 HSBC Holdings plc, FRN 1.645% usD 205000 185381 003
NTT Finance Corp., 144A 2.065% usD 200000 160477 003 18/04/2026
03/04/2031 HSBC Holdings plc, FRN 2.099% usD 605000 551746  0.10
1,427,202 0.25 04/06/2026
XFLa HSBC Holdings plc, FRN 4.755% usD 1,115000 1,085337  0.19
- 09/06/2028
Mexico Government Bond 4.75% usb 4,890,000 4,594,037 0.82 .
27/04/2032 HSBC Holdings plc, FRN 5.21% usD 645000 623,133  0.11
11/08/2028
4,594,037  0.82
LSEGA Financing plc, 144A 2% usD 925000 790289  0.14
06/04/2028
LSEGA Financing plc, 144A 2.5% usD 2,040,000 1,691,641 0.30
06/04/2031
LSEGA Financing plc, 144A 3.2% usD 850,000 627,504  0.11
06/04/2041
NatWest Group plc, FRN 7.472% usD 315000 328,162 006
10/11/2026
Santander UK Group Holdings plc, usD 1,435,000 1,265,482 0.23
FRN 1.532% 21/08/2026
Standard Chartered plc, FRN, 144A usD 240,000 229,449 0.04
3.971% 30/03/2026
Standard Chartered pic, FRN, 144A usD 240,000 208,142 004
1.456% 14/01/2027
11,072,227 1.97
TAVAH
AbbVie, Inc. 3.2% 21/11/2029 usD 440000 396933 007
AbbVie, Inc. 4.05% 21/11/2039 usD 580,000 497,141 009
AbbVie, Inc. 4.7% 14/05/2045 usD 360000 323534 006
AbbVie, Inc. 4.875% 14/11/2048 usD 1,125000 1,083902  0.18
AbbVie, Inc. 4.25% 21/11/2049 usD 670000 565595  0.10

30
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Aflac, Inc. 3.6% 01/04/2030

Alexandria Real Estate Equities, Inc.,
REIT 4.9% 15/12/2030

Alexandria Real Estate Equities, Inc.,
REIT 3.95% 15/01/2027

Ally Financial, Inc. 4.75% 09/06/2027

American Express Co. 4.05%
03/05/2029

Aon Corp. 2.8% 15/05/2030
AT&T, Inc. 1.65% 01/02/2028
AT&T, Inc. 2.75% 01/06/2031

Bank of America Corp. 4.25%
22/10/2026

Becton Dickinson and Co. 2.823%
20/05/2030

Becton Dickinson and Co. 1.957%
11/02/2031

Becton Dickinson and Co. 3.7%
06/06/2027

Boardwalk Pipelines LP 4.8%
03/05/2029

Boardwalk Pipelines LP 3.4%
15/02/2031

Boardwalk Pipelines LP 5.95%
01/06/2026

Boardwalk Pipelines LP 4.45%
15/07/2027

Brixmor Operating Partnership LP,
REIT 4.125% 15/05/2029

Brixmor Operating Partnership LP,
REIT 4.05% 01/07/2030

Brixmor Operating Partnership LP,
REIT 3.85% 01/02/2025

Brixmor Operating Partnership LP,
REIT 4.125% 15/06/2026

Brixmor Operating Partnership LP,
REIT 3.9% 15/03/2027

Capital One Financial Corp. 3.75%
09/03/2027

Capital One Financial Corp. 3.65%
11/05/2027

Cardinal Health, Inc. 4.5% 15/11/2044

Centene Corp. 3% 15/10/2030

CNO Financial Group, Inc. 5.25%
30/05/2025

Crown Castle, Inc., REIT 2.9%
15/03/2027

Crown Castle, Inc., REIT 3.8%
15/02/2028

CVS Health Corp. 3.25% 15/08/2029

CVS Health Corp. 3.75% 01/04/2030

CVS Health Corp. 5.05% 25/03/2048

Discover Financial Services 3.75%
04/03/2025

Duke Energy Corp. 5% 15/08/2052

Eaton Corp. 4.15% 15/03/2033

Edison International 4.95%
15/04/2025

Edison International 4.7% 15/08/2025

Enterprise Products Operating LLC
2.8% 31/01/2030

Equifax, Inc. 5.1% 15/12/2027

General Motors Co. 5.6% 15/10/2032

General Motors Financial Co., Inc.
4.35% 09/04/2025

General Motors Financial Co., Inc. 4.3%
13/07/2025
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185,000
1,726,000

530,000

1,335,000
940,000

185,000
185,000
450,000
350,000

1,080,000
680,000
253,000
600,000
615,000
505,000

40,000

1,955,000
435,000
115,000
335,000
332,000
875,000
565,000

85,000
2,140,000
162,000

145,000
1,295,000

175,000
395,000
1,276,000
1,700,000

595,000
440,000
30,000

266,000
185,000

410,000
175,000
180,000

1,650,000

P
UsD (= (%)

168,073 0.03
1,680,204 0.30
506,553 0.09
1,253,640 022
896,836  0.16
168,377 0.03
166,538 0.03
373,500 0.07
338,172 0.06
927,909 017
538,346 0.10
239,538 0.04
565,385 0.10
512,197 0.09
512,107 0.09
37,969 0.01
1,748,609 0.31
381,038 0.07
110,443 0.02
317,789 0.06
306,027 0.05
832,561 0.15
532,880 0.10
67,990 0.01
1,758,865 0.31
160,956 0.03
132,085 0.02
1,204,202 0.21
156,732 0.03
359,640 0.06
1,153,371 0.21
1,639,409 0.29
532,066  0.09
410,790  0.07
29,535 001
260,667  0.05
167,730  0.03
404,964  0.07
163,351 0.03
175245  0.03
1503075 027
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General Motors Financial Co., Inc. 4%
06/10/2026

HCA, Inc. 5.875% 15/02/2026

HCA, Inc. 5.375% 01/09/2026

HCA, Inc. 3.5% 01/09/2030

Healthpeak Properties, Inc., REIT 3.5%
15/07/2029

Healthpeak Properties, Inc., REIT
2.875% 15/01/2031

Highwoods Realty LP, REIT 4.2%
15/04/2029

Highwoods Realty LP, REIT 3.05%
15/02/2030

Humana, Inc. 3.95% 15/03/2027
Humana, Inc. 4.875% 01/04/2030

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

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

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

Lowe’s Cos., Inc. 4.25% 01/04/2052

Lowe’s Cos,, Inc. 5.625% 15/04/2053

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

Morgan Stanley, FRN 1.794%
13/02/2032

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

NextEra Energy Capital Holdings, Inc.
5% 15/07/2032

NextEra Energy Capital Holdings, Inc.
3% 15/01/2052

Nucor Corp. 3.125% 01/04/2032

ONEOK Partners LP 4.9% 15/03/2025

Oracle Corp. 2.3% 25/03/2028

Pacific Gas and Electric Co. 2.1%
01/08/2027

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

Pacific Gas and Electric Co. 3.95%
01/12/2047

Parker-Hannifin Corp. 4.25%
15/09/2027

Parker-Hannifin Corp. 4.5%
15/09/2029

PerkinElmer, Inc. 1.9% 15/09/2028

PerkinElmer, Inc. 3.3% 15/09/2029

PerkinElmer, Inc. 2.25% 15/09/2031

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

Sempra Energy 3.7% 01/04/2029

Sherwin-Williams Co. (The) 2.95%
15/08/2029

Simon Property Group LP, REIT 2.65%
15/07/2030

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

T-Mobile USA, Inc. 3.75% 15/04/2027

T-Mobile USA, Inc. 2.05% 15/02/2028

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

UnitedHealth Group, Inc. 2%
16/05/2030

UnitedHealth Group, Inc. 3.5%
15/08/2039
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usD
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usD
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usD
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usD

usb

usb

usb

usb
usb

usb

usb
usb

usb

usb

usb
usb
usb
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235,000

520,000
795,000
1,195,000
85,000

90,000
800,000
235,000

1,060,000
625,000
535,000

285,000
605,000

365,000
270,000
240,000

785,000
1,905,000
170,000
445,000

215,000
1,000,000
360,000
275,000

540,000
200,000
195,000
215,000

405,000
255,000
225,000
185,000

160,000
185,000

1,145,000
1,330,000
2,485,000
360,000
700,000

255,000

185,000

T g
usD L (%)

221553 004
523894 009
787,845 0.4
1,031,865 0.8
75830 001
75355 001
698075  0.12
186,966 003
1016718 0.18
613235  0.11
519,780 009
199090  0.04
587,073 0.10
292437 005
259501 005
196947 0.04
500,952 0.1
1,539,446 027
167,109 003
293587 005
182659 003
986020 018
312295 006
234512 004
421283 008
136220 002
189,360  0.03
206549 004
336309  0.06
222209 004
176007 003
156,785  0.03
146505 003
162,177 003
952874 047
1080260  0.19
2346,188 042
300,187 006
634688 0.1
210,428 004
153015 003
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UnitedHealth Group, Inc. 2.75% usD 325,000 237,168 0.04
15/05/2040

UnitedHealth Group, Inc. 4.45% usb 165,000 148,100 0.03
15/12/2048

UnitedHealth Group, Inc. 5.875% usb 495,000 536,749 0.10
15/02/2053

US Treasury 4.375% 31/10/2024 usb 17,100,000 17,056,582 3.04

US Treasury 3.5% 15/09/2025 usb 12,680,000 12,429,867 2.21

US Treasury 0.375% 31/12/2025 usb 1,835,000 1,640,246 0.29

US Treasury 0.375% 31/01/2026 usb 9,945,000 8,852,604 1.58

US Treasury 0.5% 28/02/2026 usb 400,000 356,647 0.06

US Treasury 4.125% 30/09/2027 usb 16,485,000 16,538,448 295

US Treasury 3.875% 30/11/2027 usb 26,255,000 26,102,188 4.65

US Treasury 3.875% 31/12/2027 usb 4,700,000 4,671,176 0.83

US Treasury 1.875% 28/02/2029 usb 3,510,000 3,106,898 0.55

US Treasury 4.125% 15/11/2032 usb 14,960,000 15,246,344 272

US Treasury 3.25% 15/05/2042 usb 6,270,000 5,500,945 0.98

US Treasury 3.375% 15/08/2042 usb 15,605,000 13,942,905 248

US Treasury 4% 15/11/2042 usb 10,460,000 10,247,531 1.83

US Treasury 2.875% 15/05/2052 usb 13,070,000 10,509,097 1.87

US Treasury 3% 15/08/2052 usb 23,325,000 19,305,082 3.44

US Treasury 4% 15/11/2052 usb 5,330,000 5,352,486 0.95

US Treasury 2.5% 15/02/2046 usb 925,000 693,533 012

US Treasury 2.5% 15/05/2046 usb 240,000 179,531 0.03

US Treasury 2.875% 15/11/2046 usb 3,150,000 2,530,213 0.45

US Treasury 3% 15/05/2047 usb 500,000 409,883 0.07

US Treasury 2.75% 15/08/2047 usb 775,000 606,710 0.11

US Treasury 2.76% 15/11/2047 usb 6,800,000 5,322,063 0.95

Verizon Communications, Inc. 2.1% usb 360,000 312,947 0.06
22/03/2028

Verizon Communications, Inc. 2.55% usb 385,000 317,502 0.06
21/03/2031

Verizon Communications, Inc. 3.55% usb 1,225,000 880,770 0.16
22/03/2051

Verizon Communications, Inc. 4.862%  USD 1,195,000 1,080,831 0.19
21/08/2046

Walt Disney Co. (The) 3.8% usb 800,000 745,442 013
22/03/2030

Williams Cos., Inc. (The) 4.85% usD 1,330,000 1,132,356 0.20
01/03/2048

231,607,996 41.26

% At 257,909,680  45.94

ATWOFLFIG T C BB E idms| 257,909,680 45.94
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APA Infrastructure Ltd., 144A 4.25% usb 1,330,000 1,244,114 0.22
15/07/2027

Ausgrid Finance Pty. Ltd., 144A 4.35% usb 385,000 357,462 0.06
01/08/2028

CSL Finance plc, 144A 4.05% usD 300,000 283,150 0.05
27/04/2029

NBN Co. Ltd., 144A 2.625% usb 1,825,000 1,449,226 0.26
05/05/2031

Transurban Finance Co. Pty. Ltd., 144A  USD 345,000 271,849 0.05
2.45% 16/03/2031

Transurban Finance Co. Pty. Ltd., 144A  USD 150,000 144,151 0.03
4.125% 02/02/2026

Transurban Finance Co. Pty. Ltd., 144A  USD 865,000 792,789 0.14
3.375% 22/03/2027
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Woodside Finance Ltd., 144A 3.65% usb 650,000 624,522 0.11
05/03/2025
Woodside Finance Ltd., 144A 3.7% usb 892,000 834,957 0.15
15/09/2026
Woodside Finance Ltd., 144A 3.7% usb 1,018,000 921,466 0.16
15/03/2028
6,923,686 1.23
e
Rogers Communications, Inc., 144A usD 220,000 203,816 0.04
3.2% 15/03/2027
Rogers Communications, Inc., 144A usb 325,000 286,145 0.05
3.8% 15/03/2032
Rogers Communications, Inc., 144A usb 160,000 124,686 0.02
4.55% 15/03/2062
614,647 0.11
FYN—Y
Danske Bank A/S, 144A 5.375% usb 405,000 401,886 0.07
12/01/2024
Danske Bank A/S, 144A 1.226% usb 455,000 425,125 0.08
22/06/2024
Danske Bank A/S, FRN, 144A 3.773% usb 295,000 286,267 0.05
28/03/2025
1,113,278 0.20
T4YIVE
Nordea Bank Abp, 144A 5.375% usb 325,000 326,736 0.06
22/09/2027
326,736 0.06
TIVA
BNP Paribas SA, FRN, 144A1.323%  USD 1540000 1345459 024
13/01/2027
BNP Paribas SA, FRN, 144A 2.591% usb 425,000 374,231 0.07
20/01/2028
1,719,690 0.31
RALY
Volkswagen Group of America Finance ~ USD 935,000 920,449 017
LLC, 144A 4.625% 13/11/2025
Volkswagen Group of America Finance ~ USD 780,000 723,959 0.13
LLC, 144A 3.2% 26/09/2026
Volkswagen Group of America Finance ~ USD 660,000 633,591 0.11
LLC, 144A 4.35% 08/06/2027
Volkswagen Group of America Finance ~ USD 200,000 189,371 0.03
LLC, 144A 4.6% 08/06/2029
2,467,370 0.44
=
AlA Group Ltd., 144A 3.9% usb 685,000 644,220 0.12
06/04/2028
644,220 0.12
FAWVIVE
Bank of Ireland Group plc, FRN, 144A usD 850,000 842,868 0.15
6.253% 16/09/2026
842,868 0.15
12V7
Enel Finance America LLC, 144A7.1%  USD 1,000,000 1,035,301 0.18
14/10/2027
Enel Finance International NV, 144A usb 200,000 205,623  0.04
6.8% 14/10/2025
Eni SpA, 144A 4.75% 12/09/2028 usD 1,435,000 1,391,484 0.25
2,632,408 0.47
A5V
NXP BV 4.875% 01/03/2024 usb 270,000 268,116 0.05
NXP BV 5.35% 01/03/2026 usD 265,000 263,756 0.05
NXP BV 3.15% 01/05/2027 usb 95,000 86,166 0.01
618,038 0.11
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Aker BP ASA, 144A 2.875% usb 950,000 879,594 0.16
15/01/2026
879,594  0.16
AL R
UBS Group AG, FRN, 144A 1.364% usD 200,000 175,310 0.03
30/01/2027
UBS Group AG, FRN, 144A 4.751% usb 400,000 383,225 0.07
12/05/2028
558,535 0.10
AFYR
Astrazeneca Finance LLC 1.75% usD 440,000 378,329 0.07
28/05/2028
Standard Chartered plc, FRN, 144A usD 1,830,000 1,646,782 0.29
4.644% 01/04/2031
Vodafone Group plc 5% 30/05/2038 usb 340,000 314,316 0.06
Vodafone Group plc 5.25% usD 340,000 302,975 0.05
30/05/2048
Vodafone Group plc 4.875% usD 85,000 70,871 0.01
19/06/2049
2,713,273 0.48
FRAUA
Angel Oak Mortgage Trust, FRN, usD 400,518 320,207 0.06
Series 2021-2 ‘A2', 144A 1.19%
25/04/2066
Angel Oak Mortgage Trust | LLC, FRN,  USD 9,608 9,469 -
Series 2018-3 ‘A1’, 144A 3.649%
25/09/2048
Applebee’s Funding LLC, Series 2019-  USD 217,800 214,725 0.04
1A A2, 144A 4.194% 05/06/2049
Applebee’s Funding LLC, Series 2019-  USD 737,550 675,297 0.12
TAA2II', 144A 4.723% 05/06/2049
Ascension Health 3.945% 15/11/2046 ~ USD 520,000 433,816 0.08
AT&T, Inc. 3.5% 15/09/2053 usb 765,000 521,701 0.09
Bank of America Corp., FRN 3.366% usD 1,835000 1,751,853 0.31
23/01/2026
Bank of America Corp., FRN 4.271% usb 765,000 714,345 0.13
23/07/2029
Bank of America Corp., FRN 3.194% usD 935,000 805,406 0.14
23/07/2030
Bank of America Corp., FRN 2.496% usb 1,995000 1,617,954 0.29
13/02/2031
Bank of America Corp., FRN 1.898% usb 615,000 472,827 0.08
23/07/2031
Bank of America Corp., FRN 1.922% usb 2,315,000 1,768,351 0.32
24/10/2031
Bellemeade Re Ltd., FRN ‘M1A’, 144A usD 720,000 710916 013
5.678% 26/01/2032
BX Trust, FRN, Series 2018-GW ‘A, usb 1,518,000 1,481,527 0.26
144A 4.675% 15/05/2035
BXP Trust, FRN, Series 2017-GM ‘C’, usb 1,005,000 839,973 015
144A 3.539% 13/06/2039
Capital One Financial Corp., FRN usD 285,000 280,064 0.05
4.985% 24/07/2026
Capital One Financial Corp., FRN usb 285,000 244,044 0.04
3.273% 01/03/2030
Capital One Financial Corp., FRN usD 180,000 171,690 0.03
5.247% 26/07/2030
Capital One Financial Corp., FRN usD 1,330,000 958,643 017
2.359% 29/07/2032
Capital One Multi-Asset Execution usD 310,000 299,093 0.05
Trust, FRN, Series 2005-B3 ‘B3’
4.629% 15/05/2028
Carlyle Global Market Strategies usD 887,072 873,514 0.16
CLO Ltd., FRN ‘A1’, 144A 5.656%
16/05/2031
Centene Corp. 4.25% 15/12/2027 usD 830,000 779,930 0.14
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Charter Communications Operating
LLC 3.75% 15/02/2028

Charter Communications Operating
LLC 2.25% 15/01/2029

Charter Communications Operating
LLC 3.7% 01/04/2051

Charter Communications Operating
LLC 4.908% 23/07/2025

Charter Communications Operating
LLC 6.484% 23/10/2045

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

Cheniere Corpus Christi Holdings LLC
3.7% 15/11/2029

CIFC Funding Ltd., FRN, Series 2014-
2RA ‘AT’ 144A 5.375% 24/04/2030

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

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

Citigroup, Inc., FRN 4.412%
31/03/2031

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

Colorado Health Facilities Authority
4.48% 01/12/2040

Comcast Corp. 2.65% 01/02/2030

COMM Mortgage Trust, Series 2014-
UBSS ‘A4’ 3.838% 10/09/2047

COMM Mortgage Trust ‘A4’ 3.048%
10/03/2048

COMM Mortgage Trust ‘AM’ 4.08%
10/08/2047

COMM Mortgage Trust, FRN, Series
20151021 ‘B’ 4.474% 10/07/2048

Connecticut Avenue Securities
Trust, FRN “1M1’, 144A 4.928%
25/12/2041

Connecticut Avenue Securities
Trust, FRN “1M1’, 144A 6.028%
25/08/2042

Connecticut Avenue Securities
Trust, FRN “1M1’, 144A 5.928%
25/03/2042

Connecticut Avenue Securities
Trust, FRN "1M1’, 144A 6.678%
25/05/2042

Connecticut Avenue Securities
Trust, FRN “1M2’, 144A 5.578%
25/12/2041

Connecticut Avenue Securities
Trust, FRN “1M2’, 144A 5.828%
25/12/2041

Connecticut Avenue Securities
Trust, FRN ‘2M1’, 144A 5.828%
25/04/2042

Corebridge Financial, Inc., 144A 3.9%
05/04/2032

Crown Castle Towers LLGC, 144A
3.663% 15/05/2045

CSAIL Commercial Mortgage Trust,
FRN, Series 2016-C7 ‘AS’ 3.958%
15/11/2049

Diamondback Energy, Inc. 3.25%
01/12/2026

Drive Auto Receivables Trust ‘D’ 1.39%
15/03/2029

DRIVEN BRANDS FUNDING LLG,
Series 2019-1A ‘A2, 144A 4.641%
20/04/2049
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455,000
360,000
945,000
800,000
130,000
170,000
560,000
892,977
625,000

850,000
760,000

2,930,000
880,000

1,330,000
790,000

1,200,000
895,000
170,000

149,518
512,965
336,489
521,453
950,000
515,000
567,026

185,000
255,000

670,000

470,000
1,160,000

259,875

P e
usD [t (%)

411,595 007
290,298  0.05
579,598  0.10
784,888  0.14
117,561 0.02
167,886  0.03
506,229  0.09
882,768  0.16
591,716 0.11
852,563 0.15
698918  0.12
2,373,865 0.42
756,117 0.13
1,152,961 0.21
763,798 0.14
1,139,748 0.20
859,072 0.15
167,847 0.03
147,656 0.03
509,652 0.09
335,458 0.06
528,246 0.09
897,366 0.16
489,799 0.09
561,839 0.10
161,938 0.03
240,862 0.04
618,046 0.11
437,437 0.08
1,070,103 0.19
238,699 0.04
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DRIVEN BRANDS FUNDING LLC,
Series 2020-1A A2, 144A 3.786%
20/07/2050

DRIVEN BRANDS FUNDING LLC,
Series 2020-2A 'A2, 144A 3.237%
20/01/2051

Dryden 58 CLO Ltd., FRN ‘AT, 144A
5.079% 17/07/2031

Equitable Holdings, Inc. 4.35%
20/04/2028

FHLMC A26586 6% 01/09/2034
FHLMC A90053 4.5% 01/12/2039
FHLMC A91947 5% 01/04/2040
FHLMC A93451 4.5% 01/08/2040
FHLMC A94185 4% 01/10/2040
FHLMC A94251 4% 01/10/2040
FHLMC A94576 4% 01/10/2040
FHLMC A94713 4% 01/11/2040
FHLMC A95734 4% 01/12/2040
FHLMC A96312 4% 01/01/2041
FHLMC A97620 4.5% 01/03/2041
FHLMC C01787 6% 01/02/2034
FHLMC C09036 3.5% 01/03/2043
FHLMC G01777 6% 01/02/2035
FHLMC G01899 6% 01/09/2035
FHLMC G03551 6% 01/11/2037
FHLMC G04814 5.5% 01/10/2038
FHLMC G05535 4.5% 01/07/2039
FHLMC G05659 4.5% 01/10/2039
FHLMC G05955 5% 01/08/2040
FHLMC G05958 5% 01/08/2040
FHLMC G06231 4% 01/12/2040
FHLMC G06506 4% 01/12/2040
FHLMC G07543 4.5% 01/08/2041
FHLMC G08016 6% 01/10/2034
FHLMC G08534 3% 01/06/2043
FHLMC G08677 4% 01/11/2045
FHLMC G08756 3% 01/04/2047
FHLMC G60038 3.5% 01/01/2044
FHLMC G60180 4.5% 01/05/2042
FHLMC G60334 4.5% 01/10/2041
FHLMC Q04674 4% 01/12/2041
FHLMC U90432 3.5% 01/11/2042
FHLMC U95033 3.5% 01/09/2042
FHLMC U99094 3.5% 01/03/2044
FHLMC V80025 3% 01/04/2043
FHLMC STACR REMIC Trust, FRN
‘M1A’, 144A 5.228% 25/02/2042
FHLMC STACR REMIC Trust, FRN
‘M1A’, 144A 5.928% 25/04/2042
FHLMC STACR REMIC Trust, FRN
‘M1A’, 144A 6.128% 25/05/2042
FHLMC STACR REMIC Trust, FRN
‘M1A’, 144A 6.471% 25/06/2042
FHLMC Whole Loan Securities Trust,
FRN, Series 2017-5C01 ‘M1, 144A
3.648% 25/12/2046
Fifth Third Bancorp, FRN 4.772%
28/07/2030
Fiserv, Inc. 3.5% 01/07/2029
Flagstar Mortgage Trust, FRN,
Series 2018-6RR ‘2A4’, 144A 4%
25/09/2048
FNMA, FRN 763199 2.861%
01/10/2033
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usb
usD
usD
usb

usD
usb
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219938 189,733 003
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658,275 547,455  0.10

500,000 492484 0.09

1,235000 1,178,561 0.21

816 838 -
16,255 16,170 =
2,710 2,758 -
62,170 62,025 001
1,069 1,042 -
377 366 -
223 217 -
461 447 -
4,896 4,754 -
16,015 15,548 =
547 546 -

18,368 19,088 -
59,378 55876  0.01
15,605 16,221 -
5,080 5,279 -
19,293 20,177 =
66,583 69,382 0.01
29,427 29,344 0.01
41,775 41,678 0.01
28,191 28,695 0.01
86,451 87,998 0.02
26,985 26,200 =
163 148 -
7,749 7,731 =
96,502 100,289 0.02
101,097 92,616 0.02
178,229 172,040 0.03
101,642 91,322 0.02
49,941 47,028 0.01
31,879 31,806 0.01
21,335 21,286 -
9,964 9,674 -
55,347 52,036 0.01
27,663 26,000 =
56,729 53,335 0.01
13,098 11,986 =
751,792 739,608 0.13

651,951 648,990 0.12
1,042,871 1,040,135 0.19
665,050 673,199 0.12

99,069 95,114  0.02

180,000 172,265  0.03

210,000 189,313  0.03
48,623 47,210 001

4,417 4,386 -
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FNMA, FRN 848522 1.59%
01/12/2035
FNMA AB5614 3.5% 01/07/2042
FNMA ABS615 3.5% 01/07/2042
FNMA ABS807 3.5% 01/08/2042
FNMA AL3024 3.5% 01/01/2043
FNMA AL6167 3.5% 01/01/2044
FNMA AL9061 3% 01/08/2046
FNMA AO4163 3.5% 01/06/2042
FNMA AOB755 3.5% 01/06/2042
FNMA AP7510 3.5% 01/09/2042
FNMA AQ7277 3.5% 01/12/2042
FNMA AQ8803 3.5% 01/01/2043
FNMA AS9031 3% 01/06/2033
FNMA AS9032 3% 01/08/2043
FNMA AS9236 3% 01/02/2044
FNMA BF0198 4% 01/11/2040
FNMA BM5356 3.5% 01/01/2044
FNMA MA1213 3.5% 01/10/2042

Ford Credit Auto Owner Trust, Series
20181 ‘C’, 144A 3.49% 15/07/2031

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

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

Galton Funding Mortgage Trust, FRN,
Series 2017-1 'B2', 144A 3.95%
25/07/2056

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

GNMA 4.5% 20/11/2041
GNMA 8.5% 20/03/2043
GNMA 3.5% 20/04/2043
GNMA 8.5% 20/12/2044
GNMA 8.5% 20/10/2045
GNMA 3% 20/07/2046

GNMA 3.5% 20/09/2046
GNMA 8.5% 20/01/2047
GNMA 3.5% 20/07/2047
GNMA 8.5% 20/09/2047
GNMA 8.5% 20/12/2047
GNMA 4.5% 20/03/2048
GNMA 5.5% 20/04/2048
GNMA 4.5% 20/08/2048
GNMA 4% 20/09/2048

GNMA 5.5% 20/09/2048
GNMA 5.5% 20/10/2048
GNMA 5.5% 20/11/2048
GNMA 4.5% 20/09/2049
GNMA 3.5% 20/10/2049
GNMA 2.5% 20/08/2050
GNMA 4% 20/10/2050

GNMA 2% 20/03/2051

GNMA 4% 20/06/2051

GNMA 2% 20/07/2051

GNMA 2.5% 20/07/2051
GNMA 3% 20/07/2051

GNMA 2% 20/08/2051

GNMA 2.5% 20/08/2051
GNMA 2.5% 20/09/2051
GNMA 2.5% 20/10/2051
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usb
usD
usD
usb
usD
usD
usb

usD
usb
usD
usD
usb
usD
usD
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usD

usb
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usb
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usb
usD

HBEie  AUES
B USD HA (%)
9,074 8,875 -

108,097 101,511 0.02

8,586 8,062
19,468 18,085 -
9,501 8,921 =
217,492 204,238 0.04
21,751 19,330 =
7,985 7,496 -
14,459 13,577 -
48,291 45,343 0.01

35,456 33,287 0.01
21,092 19,805 -

1,187 1,067 =
34,603 31,264 0.01
3,775 3,419

246,792 235,771 0.04
16,228 15,237 =
43,486 40,838  0.01

1,380,000 1,317,025 0.23

31,336 29,675  0.01
23,078 20,978 =
704,558 631,876 0.1

200,000 151,151 0.03

470,081 470,824 0.08
248,853 235790  0.04
808,243 768,025 0.4
504,354 476,717 0.09
484,566 453,795  0.08
50,361 45,883 0.01
70,807 66,509  0.01
228,915 216,127  0.04
112,794 108,103 0.02
75,780 70,887 0.01
29,937 28,004 0.01
25,061 24,766 =
26,949 27,819 0.01
21,078 20,783 -
913,677 885,664 0.16
292 300 =
7,221 7,397 -
35,482 36,342 0.01
237,817 233,957 0.04
142,068 131,534 0.02
270,356 236,719 0.04
461,442 441,095 0.08
429,718 364,102 0.07
283,450 269,948 0.05
4,286,899 3,612,675 0.64
1,919,628 1,675,729 0.30
1,166,011 1,046,399 0.19
2552916 2,158,370 0.38
300,197 262,095 0.05
995,515 868,624 0.16
2,711,219 2,364,983 0.42
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B FEE - By A S
277 B B UsD [ (%) ] R e USD [ (%)
GNMA 3% 20/10/2051 ) 2193850 1964636 035 GNMA AR7632 3.5% 20/02/2046 usD 134451 125944 002
GNMA 2.6% 20/11/2061 usD 506233 440993 008 (GNMAYAS818618'5%120/06/2020 5D 1L5:762] SNTC 750/ S
GNMA 2.5% 20/12/2061 usD 775634 676307 0.2 GNMA AS9176 3.5% 20/05/2046 usb 5,138 4805 -
GNMA 2% 20/01/2052 usD 1081029 868701 0.6 CIMAYS92116/399/20/09/2026 Ui 15,355) SN15:805) B
GNMA 25% 20/01/2052 usD 348778 304089 005 GNMA AS9217 3% 20/05/2046 usb 10,061 9078 -
GNMA 25% 20/03/2052 usp 310827 270783 005 GNMAY202583%20/07/2036 W=D L2531 SN 2,956) B
GNMA 2% 20/05/2052 usb 208882 260271 005 GNMA AS9259 3% 20/07/2046 usD 31,014 27,975 001
GNMA 8% 20/06/2052 usD 901429 807,196  0.14 G 5926019%620/07/ 2010 SSD) 20.779] I €736 B
GNMA 3% 20/08/2052 usd 434003 389497 007 GNMA AT3441 3% 20/07/2046 usD 50,071 45078 001
GNMA 4.5% 20/09/2052 usb 274999 267788 005 GNMA AT3442 3% 20/06/2046 usb 37,801 34002 001
GNMA 8.5% 20/10/2052 usD 280000 258374 005 GNMA AT4041 3.5% 20/06/2046 usb 364 st -
GNMA 4% 20/10/2052 usb 1686831 1602392 029 GNMA AT4164 3% 20/07/2046 usD 48579 43778 001
GNMA 45% 20/10/2052 usD 1896743 1847007 033 GNMA AT4176 3% 20/07/2046 usb 187 10003 -
GNMA 5.5% 20/11/2052 usD 1988963 2006647 036 CNMAYCI0255:3%/20/08/20:6) LD 1125574 N1 Ol
GNMA, Series 2012.94 BI' 4% usD 4,296 25 _ GNMA AU0271 3% 20/08/2046 usD 21,748 19,629 -
20/05/2037 GNMA AU2016 3% 20/08/2046 usD 20,828 18,778 -
GNMA, Series 2018-8 ‘DA’ 3% usD 25,292 23,237 - GNMA AV8326 3% 20/09/2046 usb 10,096 9,096 -
20/11/2047 GNMA AV8327 3% 20/09/2046 usb 12,474 11,260 -
G%M& Sz%rfss 2013-82'1G' 3.5% usb 62,071 10,003 - GNMA BF2644 5% 20/05/2048 usD 6,399 6,387 -
GNI\/AA /Senes 2017-184 ‘JH' 3% usD 21,041 19,006 - ONMAIEE287B.5%120/06/2045 usb 21534 ZL8I5 N
20/13/2047 ! ! GNMA BR2487 3.5% 20/12/2049 usb 108,796 100431 002
GNMA LM 3.5% 20/10/2050 UsD 220000 186229 003 GNMA MA0221 4% 20/07/2042 usb 41,011 39,773 001
GNIMA, Series 2013.24 ‘OF 4% UsD 14471 2242 - GNMA MA0318 3.5% 20/08/2042 usb 38,988 36885 001
20/02/2043 GNMA MAO393 4% 20/09/2042 usb 2,906 2,818 -
GNMA 3306 5.5% 20/11/2032 UsD 26,163 26004 001 GNMA MAO535 4% 20/11/2042 usD 27,626 26,787  0.01
GNMA 3611 6% 20/09/2034 usD 17,450 18,039 _ GNMA MA0625 3.5% 20/12/2042 usD 18,583 17,581 -
GNMA 4060 6% 20/12/2037 usb 1,991 2,107 - GNMA MA0B99 3.5% 20/01/2043 usb 276,549 261,640 0.05
GNMA 4558 4.5% 20/10/2039 usD 31,906 31956 001 GNMA MAQ783 3.5% 20/02/2043 usb 15,037 14,226 =
GNMA 4559 5% 20/10/2039 usD 6,663 6,793 _ GNMA MA1012 3.5% 20/05/2043 uUsD 89,328 84,604 0.02
GNMA 4577 4.5% 20/11/2039 usD 3,199 3,204 - GNMA MA1090 3.5% 20/06/2043 usD 153,079 144,824 0.03
GNMA 4715 5% 20/06/2040 usD 5,053 5,154 - GNMA MA1285 3.5% 20/09/2043 usD 190,956 180,587 0.03
GNMA 4772 5% 20/08/2040 UsD 3595 3667 - GNMA MA1678 4% 20/02/2044 usb 78,878 76217 001
GNMA 4801 4.5% 20/09/2040 usD 13,370 13,391 _ GNMA MA2222 3% 20/09/2044 usD 48,483 44,499 0.01
GNMA 4834 4.5% 20/10/2040 usD 11,7565 11,773 _ GNMA MA2891 3% 20/06/2045 usD 860989 789418  0.14
GNMA 4854 4.5% 20/11/2040 usD 11,725 11,743 _ GNMA MA2896 5.5% 20/06/2045 usD 53,398 55,693 0.01
GNMA 4946 4.5% 20/02/2041 usD 43276 43344 0.01 GNMA MA2963 4.5% 20/07/2045 usD 88,589 89,110 0.02
GNMA 4978 4.5% 20/03/2041 UsSD 12,045 11,056 _ GNMA MA3033 3% 20/08/2045 usD 198095 181510 003
GNMA 4979 5% 20/03/2041 usD 29,200 20779 0.01 GNMA MA3310 3.5% 20/12/2045 usD 115005 107,372 002
GNMA 5054 4% 20/05/2041 usb 20,094 19,488 = GNMA MA3312 4.5% 20/12/2045 usD 2,655 2,671 -
GNMA 710927 5% 15/10/2039 UsSD 2679 2729 - GNMA MA3663 3.5% 20/05/2046 usD 132,246 123980  0.02
GNMA 723339 5% 15/09/2039 usD 6,835 6,993 - GNMA MA3664 4% 20/05/2046 usb 101,742 98,241 0.02
GNMA 782888 5% 15/02/2040 usD 14,659 15,048 _ GNMA MA3736 3.5% 20/06/2046 usD 430,059 402,954 0.07
GNMA 782889 5% 15/02/2040 usD 14,659 15,048 _ GNMA MA3803 3.5% 20/07/2046 usD 84,320 78,968 0.01
GNMA 783403 3.5% 15/09/2041 usb 22,074 20,873 - GNMA MA4126 3% 20/12/2046 usb 407,874 370,525 0.07
GNMA 783726 3.5% 20/03/2043 usD 34,004 31,853 001 GNMA MA4198 4.5% 20/01/2047 usb 9,161 9,192 -
GNMA 783972 5% 15/12/2039 UsSD 48,405 40698 001 GNMA MA4323 4.5% 20/03/2047 usD 73,769 73350 001
GNMA 784012 5.5% 15/10/2038 usD 3,238 3,419 - GNMA MA4382 3.5% 20/04/2047 usb 237,214 221,516 0.04
GNMA 784057 4.5% 15/09/2045 usD 109,897 109,701 0.02 GNMA MA4511 4% 20/06/2047 usb 166,281 160,236 0.03
GNMA 784069 5% 15/06/2040 UsD 19,405 19,920 _ GNMA MA4513 5% 20/06/2047 usD 30,531 30,829 001
GNMA 784145 3.5% 20/02/2046 usD 95,653 89612 002 GNMA MA4589 5% 20/07/2047 usb 18,294 18,472 -
GNMA 784474 3.5% 20/02/2048 usb 517,436 482767  0.09 GNMA MA4655 5% 20/08/2047 usb 31,233 31538 001
GNMA 784549 4% 20/01/2048 usD 149598 143,120  0.03 GNMA MA4657 6% 20/08/2047 usb 15,896 16,824 =
GNMA 784755 3.5% 20/04/2048 usb 58,130 54,455 0.01 GNMA MA4722 5% 20/09/2047 usD 86,911 87,758 0.02
GNMA AA3342 3% 15/10/2042 UsSD 3308 3,046 - GNMA MA4781 5% 20/10/2047 usD 123,797 125462 002
GNMA AAB403 3% 15/05/2043 usD 5372 4946 _ GNMA MA4903 5% 20/12/2047 usD 135638 136912 002
GNMA AJ9334 3.5% 20/10/2044 usD 8,502 7,965 - GNMA MA4965 5% 20/01/2048 usD 162,322 163,531 0.03
GNMA AL4508 3.5% 20/02/2045 usD 21,220 19,877 _ GNMA MA5081 5.5% 20/03/2048 usD 35,029 36,182 001
GNMA AM4385 3.5% 20/05/2045 usD 5,859 5,489 - GNMA MA5194 5% 20/05/2048 usD 16,972 17,037 =
GNMA AM4931 3.5% 20/04/2045 usD 5,896 5525 - GNMA MA5195 5.5% 20/05/2048 usD 123,848 127,963 0.02
GNMA AM8053 3.5% 20/05/2045 usD 16,368 15,333 - GNMA MA5265 4.5% 20/06/2048 usD 100 99 -
GNMA AR0556 3.5% 20/01/2046 UsD 6479 6,064 _ GNMA MA5400 5% 20/08/2048 usD 64,488 64,482  0.01
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GNMA MA5654 5.5% 20/12/2048

GNMA MA5709 3.5% 20/01/2049

GNMA MA5711 4.5% 20/01/2049

GNMA MA5713 5.5% 20/01/2049

GNMA MA5820 5.5% 20/03/2049

GNMA MA5988 5% 20/06/2049

GNMA MA6209 3% 20/10/2049

GNMA MAB531 3% 20/03/2050

Goldman Sachs Group, Inc. (The), FRN
1.542% 10/09/2027

Goldman Sachs Group, Inc. (The), FRN
3.615% 15/03/2028

Goldman Sachs Group, Inc. (The), FRN
2.65% 21/10/2032

Goldman Sachs Group, Inc. (The), FRN
3.691% 05/06/2028

Gray Oak Pipeline LLC, 144A 2%
15/09/2023

Gray Oak Pipeline LLC, 144A 2.6%
15/10/2025

Gray Oak Pipeline LLC, 144A 3.45%
15/10/2027

GS Mortgage Securities Trust, Series
2016-GS4 ‘A3’ 3.178% 10/11/2049

GS Mortgage Securities Trust ‘A3’
3.433% 10/05/2050

GS Mortgage-Backed Securities Trust,
FRN, Series 2014-EB1A '2A1’, 144A
2.175% 25/07/2044

Hasbro, Inc. 3.55% 19/11/2026

HCA, Inc., 144A 3.125% 15/03/2027

HCA, Inc., 144A 3.375% 15/03/2029

Healthcare Realty Holdings LP, REIT
3.625% 15/01/2028

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

Highwoods Realty LP, REIT 4.125%
15/03/2028

Hitton Grand Vacations Trust,
Series 2017-AA ‘A', 144A 2.66%
26/12/2028

Jack in the Box Funding LLC ‘A2’
144A 3.445% 26/02/2052

JPMorgan Chase & Co., FRN 2.083%
22/04/2026

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

JPMorgan Chase & Co., FRN 2.947%
24/02/2028

JPMorgan Chase & Co., FRN 2.182%
01/06/2028

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

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

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

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

JPMorgan Chase & Co., FRN 1.953%
04/02/2032

JPMorgan Chase & Co., FRN 4.586%
26/04/2033

JPMorgan Chase & Co., FRN 4.912%
25/07/2033

JPMorgan Chase & Co., FRN 5.717%
14/09/2033
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192,160
100,507
33,935
26,909
59,293
641,323
97,972
235,232
620,000

615,000
1,730,000
2,325,000
45,000
140,000
55,000
436,484
1,645,000
2,685
220,000

265,000

95,000
940,000

175,000

285,000

173,792

839,220

1,430,000

630,000

625,000

870,000

1,020,000

725,000

520,000

915,000

580,000

230,000

495,000

1,020,000

PRI geee
usp = (%)

196692  0.04
94,100 0.02
33059 001
27,445 001
60,790 001
641,058 0.1
87215  0.02
207,790 004
535383 010
572014 010
1362281 024
2158531 038
43788 001
127,107 002
48,716 001
403453 0.07
1432276 026
2,633 -
206554 004
241445 004
83479 002
834,769 015
128190 002
257,807 005
171049 003
741419 013
1,327,328 024
554,360  0.10
566396  0.10
761629 014
856,534  0.15
593884 0.1
428960 008
694932  0.12
444,478 008
213432 004
471382 008
1,001,361 018

i

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

Micron Technology, Inc. 4.185%
16/02/2027

Mileage Plus Holdings LLC, 144A 6.5%
20/06/2027

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

Mill Gity Mortgage Loan Trust, FRN,
Series 2018-1 ‘A1’, 144A 3.25%
25/05/2062

Morgan Stanley, FRN 1.593%
04/05/2027

Morgan Stanley, FRN 2.699%
22/01/2031

Morgan Stanley, FRN 2.239%
21/07/2032

Morgan Stanley, FRN 4.889%
20/07/2033

Morgan Stanley, FRN 3.217%
22/04/2042

Morgan Stanley Bank of America
Merrill Lynch Trust, Series 2014-C18
'800A' 3.749% 15/08/2031

Morgan Stanley Bank of America
Merrill Lynch Trust, Series 2015-C22
‘A4’ 3.306% 15/04/2048

Morgan Stanley Bank of America
Merrill Lynch Trust, Series 2016-C30
‘AB’ 2.86% 15/09/2049

Morgan Stanley Bank of America
Merrill Lynch Trust, Series 2013-C7
‘AS’ 8.214% 15/02/2046

Morgan Stanley Bank of America
Merrill Lynch Trust, FRN, Series 2014-
C15 'B' 4.565% 15/04/2047

MVW Owner Trust, Series 2018-1A ‘A,
144A 3.45% 21/01/2036

Navient Private Education Refi Loan
Trust, Series 2020-CA ‘A2A’, 144A
2.15% 15/11/2068

Navient Student Loan Trust, FRN,
Series 2018-1A ‘A2', 144A 4.366%
25/03/2067

Nelnet Student Loan Trust, FRN, Series
20054 ‘A4’ 4.933% 22/03/2032

Neuberger Berman Loan Advisers
CLO Ltd., FRN ‘A’, 144A 5.209%
17/07/2035

Neuberger Berman Loan Advisers
CLO Ltd., FRN ‘BR’, 144A 5.594%
18/10/2030

New York State Environmental Facilities
Corp. 3.879% 01/07/2046

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

Qctagon Investment Partners Ltd., FRN
‘A1, 144A 5.049% 15/04/2031

Octagon Investment Partners Ltd., FRN
‘A1R’, 144A 5.099% 17/07/2030

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

Peace Park CLO Ltd., FRN ‘A’, 144A
5.373% 20/10/2034

Planet Fitness Master Issuer LLC ‘A2I',
144A 3.251% 05/12/2051

Progress Residential Trust ‘A’, 144A
2.078% 17/06/2037
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usb

usb

usb

usb
usb
usb

usb
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usb

usb

usb

usD
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usD

usb

usb

usD

usD
usb
usD
usb
usD
usb
usD
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450,000
100,000
513,033

25,333

73,842

675,000
970,000
1,330,000
225,000
165,000

205,000

390,000

1,276,000

195,366

975,000

437,584

677,600

12,027

315,732

1,140,000

1,110,000

550,000
259,645
1,090,000
1,250,000
390,000
1,165,000
927,988

1,448,211

S g
UsD g (%)
444,774 008
94820 002
511,686 0.09
24,957 -
71274 001
592,932 0.1
803072 014
1023937  0.18

211,753 0.04
121,867 0.02
191,057 0.03
370,307 0.07

1,163,800 0.21

194,855 0.03
939,962 0.17
424,301 0.08
616,689 0.11
12,018 -
305,300 0.05

1,115,666 0.20

1,078,246 0.19

435,393 0.08

238,468  0.04

1,076,000 0.19

1,232,625 0.22

354,424 0.06

1,136,660 020

810,817 0.14

1,333,297 0.24
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Progress Residential Trust ‘A’, 144A
4.438% 17/05/2041

Realty Income Corp., REIT 3.95%
15/08/2027

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

Sabine Pass Liquefaction LLC 5%
15/03/2027

Sabine Pass Liquefaction LLC 4.5%
15/05/2030

Sabine Pass Liquefaction LLC 5.875%

30/06/2026

Santander Consumer Auto Receivables

Trust ‘'C’, 144A 2.97% 15/06/2028

Santander Drive Auto Receivables
Trust ‘A3’ 4.49% 16/11/2026

Santander Drive Auto Receivables
Trust, Series 2020-3 ‘C’' 1.12%
15/01/2026

Santander Drive Auto Receivables
Trust ‘C’' 2.56% 17/04/2028

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

Santander Drive Auto Receivables
Trust ‘D’ 1.33% 15/09/2027

Santander Holdings USA, Inc., FRN
2.49% 06/01/2028

Santander Retail Auto Lease Trust ‘D',
144A 2.52% 20/11/2024

SBA Tower Trust, REIT, 144A 2.836%
15/01/2050

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

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

SBA Tower Trust, REIT, 144A 3.869%
08/10/2049

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

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

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

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

Sequoia Mortgage Trust, FRN,
Series 2018-CH4 ‘A2, 144A 4%
25/10/2048

Sequoia Mortgage Trust, FRN,
Series 2017-5 ‘B1’, 144A 3.794%
25/08/2047

SMB Private Education Loan Trust,
Series 2020-B 'A1A’, 144A 1.29%
15/07/2053

SMB Private Education Loan Trust, FRN

‘A1B’, 144A 5.018% 15/10/2058
SMB Private Education Loan Trust,
Series 2016-A ‘A2A", 144A 2.7%

15/05/2031

SMB Private Education Loan Trust,
Series 2017-A 'A2A’, 144A 2.88%
15/09/2034

SMB Private Education Loan Trust,
Series 2017-B 'A2A’, 144A 2.82%
15/10/2035
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824,378 768,223
168,000 160,394

1,480,000 1,164,562
1,370,000 1,344,966
635,000 589,231
795,000 806,428
779,737 760,583

1,070,000 1,057,854

841,113 833,649
990,000 947,232
795,000 770,253
620,000 575,294
385,000 331,234
450,000 444215
400,000 373,354
245,000 206,178

90,000 74,445

335,000 320,662

18,515 18,066

48,457 44,722

13,284 12,111

15,971 15,500

11,983 11,869

192,060 164,957
399,689 353,396
1,291,631 1,282,455

20,300 19,455
211,096 202,562

332,115 316,585

MR
usD EE (%)

0.14

0.03

0.21
0.24

0.11

0.03

0.06

0.23

0.04

0.06
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SMB Private Education Loan Trust,
Series 2015-C 'B’, 144A 3.5%
15/09/2043

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

Targa Resources Partners LP 6.875%
15/01/2029

Targa Resources Partners LP 5.5%
01/03/2030

Towd Point Mortgage Trust, FRN,
Series 2016-5 ‘A1, 144A 2.5%
25/10/2056

Towd Point Mortgage Trust, FRN,
Series 2017-3 ‘A1, 144A 2.75%
25/07/2057

Towd Point Mortgage Trust, FRN,
Series 2017-4 ‘A1’, 144A 2.75%
25/06/2057

Towd Point Mortgage Trust, FRN,
Series 2017-5 ‘A1, 144A 3.773%
25/02/2057

Towd Point Mortgage Trust, FRN,
Series 2017-6 ‘A1, 144A 2.75%
25/10/2057

Towd Point Mortgage Trust, FRN,
Series 2018-2 ‘A1, 144A 3.25%
25/03/2058

Towd Point Mortgage Trust, FRN,
Series 20185 ‘A1’, 144A 3.25%
25/07/2058

Towd Point Mortgage Trust, FRN,
Series 2015-4 ‘M1', 144A 3.75%
25/04/2055

Transcontinental Gas Pipe Line Co.
LLC 4% 15/03/2028

Transcontinental Gas Pipe Line Co.
LLC 4.6% 15/03/2048

Truist Financial Corp., FRN 4.123%
06/06/2028

UBS Commercial Mortgage Trust,
FRN, Series 2017-C5 ‘AS’ 3.777%
15/11/2050

UMBS 3% 01/01/2033
UMBS 4% 01/07/2035
UMBS 3.5% 01/09/2035
UMBS 2.5% 01/03/2037
UMBS 1.5% 01/04/2037
UMBS 1.5% 01/04/2037
UMBS 1.5% 01/05/2037
UMBS 1.5% 01/06/2037
UMBS 2.5% 01/06/2037
UMBS 4% 01/06/2037
UMBS 4% 01/06/2037
UMBS 2.5% 01/07/2037
UMBS 2.5% 01/07/2037
UMBS 4% 01/08/2037
UMBS 2.5% 01/09/2037
UMBS 1.5% 01/01/2042
UMBS 2% 01/03/2042
UMBS 2.5% 01/03/2042
UMBS 2% 01/04/2042
UMBS 3% 01/06/2042
UMBS 3% 01/06/2042
UMBS 4% 01/06/2042
UMBS 3% 01/07/2042
UMBS 3% 01/07/2042
UMBS 2% 01/08/2042

usb

usb

usb

usb

usb

usb

usb

usb

usD

usD

usb

usb

usb

usD

usD
usD
usb
usD
usD
usb

usD
usb
usD
usD
usb
usD
usD
usb

usb
usb
usb
usb
usb
usb
usb

usb

g MBS
I &

UsD L (%)

1,045,000 983,942 0.18
395,000 387,284 0.07
215,000 217,518 0.04
185,000 174,345 0.03
64,485 63,484 0.01
43,025 42,020 0.01
1,204,653 1,148,726 0.20
29,331 29,041 0.01
357,734 342,866 0.06
258,481 247,864 0.04
167,758 147,238 0.03
112,268 112,074 0.02
890,000 836,344 0.15
55,000 46,243 0.01
615,000 587,592 0.10
1,430,000 1,268,668 0.23
1,233,119 1,175,092 0.21
209314 205,902 0.04
531,665 514,037 0.09
1,719,991 1,583,593 0.28
258,479 225,224 0.04
577,853 508,939 0.09
473,815 413,209 0.07
1,671,401 1,457,608 0.26
585,700 538,711 0.10
36,229 35423 001
75,943 74,254 001
222,774 204,969  0.04
444,719 409313  0.07
368,323 360,362 0.06
864,634 795263  0.14
508,707 413955  0.07
712,513 600,184 0.1
556,856 488,293  0.09
845,473 716,138 0.13
33,842 30,507  0.01
130,897 117,608  0.02
386,177 374,921 0.07
73,557 66,089  0.01
196,526 176,573 0.03
1,117,461 946,520  0.17



Fzie]

UMBS 3% 01/08/2042
UMBS 3% 01/04/2043
UMBS 5% 01/11/2044
UMBS 4% 01/09/2045
UMBS 4% 01/03/2046
UMBS 3% 01/12/2046
UMBS 3.5% 01/02/2047
UMBS 4% 01/05/2047
UMBS 4.5% 01/05/2047
UMBS 3.5% 01/06/2047
UMBS 3.5% 01/07/2047
UMBS 3.5% 01/07/2047
UMBS 4% 01/12/2047
UMBS 5% 01/12/2047
UMBS 4.5% 01/07/2048
UMBS 5% 01/10/2048
UMBS 3.5% 01/12/2048
UMBS 3.5% 01/08/2049
UMBS 4.5% 01/09/2049
UMBS 3.5% 01/02/2050
UMBS 2.5% 01/05/2050
UMBS 3.5% 01/05/2050
UMBS 2% 01/07/2050
UMBS 3% 01/07/2050
UMBS 3.5% 01/07/2050
UMBS 2% 01/08/2050
UMBS 3% 01/08/2050
UMBS 3% 01/08/2050
UMBS 3% 01/09/2050
UMBS 2% 01/10/2050
UMBS 3% 01/10/2050
UMBS 2% 01/05/2051
UMBS 2% 01/05/2051
UMBS 2% 01/05/2051
UMBS 2.5% 01/05/2051
UMBS 3.5% 01/05/2051
UMBS 2.5% 01/06/2051
UMBS 2.5% 01/06/2051
UMBS 2.5% 01/06/2051
UMBS 2.5% 01/06/2051
UMBS 2.5% 01/07/2051
UMBS 2.5% 01/07/2051
UMBS 2.5% 01/08/2051
UMBS 2.5% 01/08/2051
UMBS 2.5% 01/08/2051
UMBS 2.5% 01/08/2051
UMBS 3% 01/09/2051
UMBS 2.5% 01/10/2051
UMBS 2.5% 01/10/2051
UMBS 2.5% 01/10/2051
UMBS 2.5% 01/10/2051
UMBS 3% 01/10/2051
UMBS 2.5% 01/11/2051
UMBS 3% 01/11/2051
UMBS 2% 01/12/2051
UMBS 2% 01/12/2051
UMBS 2.5% 01/01/2052
UMBS 2.5% 01/01/2052
UMBS 2.5% 01/01/2052
UMBS 2.5% 01/01/2052
UMBS 2.5% 01/01/20562
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usb
usb
usb

usb
usb
usb
usb
usb
usD
usD
usb

usD
usb
usD
usDb
usb
usD
usD
usb

usD
usD
usD
usb
usD
usD
usb

usb
usb
usb
usb
usb
usb
usb
usb

usb
usb
usb
usb
usb
usb
usb
usb

usb
usb
usb
usb
usb
usb
usb
usb

usD
usb
usD
usD

WHE i
EESE

64,364
778,751
328,599

1,624,446
283,135
424,989
407,103
188,048
125,634

1,241,137
163,633
345,369

5,941
262,713
846,266
500,708
415910
169,424
210,511

1,104,569

19,906

221,506

1,988,390
181,975
235,238
314,249

82,276

146,730

4,283
242,169
268,476
895,909
1,164,895
2,076,397
107,982
898,655

85,333

99,072
130,861
135,692
122,529
532,326
431,401
440,705
594,445

1,083,429
285,752
716,677
908,991
992,035

1,179,273
285,773

3,682,294
699,260

1,056,025

1,446,270

45,941
458,259
875,479

1,191,335

1,241,906

usD [ (%)
57,829 0.01
711,007 0.13
333,483 0.06
1,675,456 0.28
274,596 0.05
381,646 0.07
382,806 0.07
180,476 0.03
124,837 0.02
1,156,989 0.21
153,812 0.03
324,970 0.06
5,709 -
268,960 0.05
834,336 0.15
507,415 0.09
388,057 0.07
166,790 0.03
208,748 0.04
1,039,571 0.19
17,098 -
204,525 0.04
1,641,810 0.29
161,786  0.03
217,536  0.04
259,794  0.05
73447 001
130,985  0.02
3,830 -
199,885  0.04
239,667  0.04
738,421 013
957,477 017
1,706,707 030
92,313 0.02
824,628  0.15
72928 001
86,007 002
111,927 0.02
117,798  0.02
104,755 0.02
454,954 0.08
368,714 0.07
376,727 0.07
509,179 0.09
928,026  0.17
254,148 0.05
612,535 0.11
777,756 0.14
847,261 0.15
1,009,016 0.18
255,868 0.05
3,190,941 0.57
619,529 0.11
866,495 0.15
1,186,934 0.21
39,251 0.01
393,226 0.07
751,308 0.13
1,017,757 0.18
1,060,860 0.19
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UMBS 2.5% 01/01/2052
UMBS 8.5% 01/01/2052
UMBS 2% 01/02/2052

UMBS 2% 01/02/2052

UMBS 2% 01/02/2052

UMBS 2% 01/02/2052

UMBS 2% 01/02/2052

UMBS 2.5% 01/02/2052
UMBS 2.5% 01/02/2052
UMBS 2% 01/03/2052

UMBS 2% 01/03/2052

UMBS 2% 01/03/2052

UMBS 2% 01/03/2052

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

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

UMBS 2.5% 01/05/2052
UMBS 4% 01/05/2052

UMBS 4% 01/05/2052

UMBS 2% 01/06/2052

UMBS 2.5% 01/06/2052
UMBS 3% 01/06/2052

UMBS 8% 01/06/2052

UMBS 3% 01/06/2052

UMBS 4.5% 01/06/2052
UMBS 4.5% 01/07/2052
UMBS 2.5% 01/08/2052
UMBS 3% 01/08/2052

UMBS 4% 01/08/2052

UMBS 5% 01/08/2052

UMBS 3.5% 01/09/2052
UMBS 5% 01/09/2052

UMBS 3.5% 01/10/2052
UMBS 4.5% 01/10/2052
UMBS 5% 01/10/2052

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

UMBS 6% 01/01/2053

UMBS 190360 5% 01/08/2035
UMBS 254869 5.5% 01/09/2033
UMBS 254903 5% 01/10/2033
UMBS 545759 6.5% 01/07/2032
UMBS 725027 5% 01/11/2033
UMBS 725229 6% 01/03/2034
UMBS 725232 5% 01/03/2034
UMBS 725238 5% 01/03/2034
UMBS 725423 5.5% 01/05/2034
UMBS 735061 6% 01/11/2034
UMBS 735115 6% 01/12/2034
UMBS 735141 5.5% 01/01/2035
UMBS 735500 5.5% 01/05/2035
UMBS 735502 6% 01/04/2035
UMBS 735578 5% 01/06/2035
UMBS 735579 5% 01/06/2035
UMBS 735580 5% 01/06/2035
UMBS 735591 5% 01/06/2035
UMBS 735667 5% 01/07/2035
UMBS 735669 5% 01/04/2035

usb
usb
usb
usb
usb
usb
usb

usb
usb
usb
usb
usb
usb
usb
usb

usb
usb
usb
usb
usb
usD
usD
usb

usD
usb
usD
usD
usb
usD
usD
usb

usD
usb
usD
usD
usD
usD
usb

usb
usb
usb
usb
usb
usb
usb
usb

usb
usb
usb
usb
usb
usb
usb
usb

B i
FERE

1,963,998
327,109
123,931
401,022
449,081
515,255
810,139
129,627
792,818
233,061

1,045,343
4,459,027
11,741,502
87,212
214,231
394,961
700,935
1,077,391
195,674
3,148,069
196,537
480,000
1,468,442
992,127
642,960
722,538
1,310,782
214,484
1,322,507
919,491
3,269,470
1,054,625
119,807
29,729
85,146
755,271
484,419
409,940
52,182
287,032
3,910,000
6,961
25,789
4,384
8,283
4,808
25,586
1,973
8,020
62,591
2,549
980
15,195
5,001
1,660
11,026
1,875
1,057
532
3,679
3,021

FPEE B
usp HE (%)
1,678,607 0.30
299,515 0.05
101,677 0.02
329,400 0.06
370,279 0.07
422,708 0.08
664,678 0.12
111,256 0.02
677,241 0.12
192,019 0.03
863,040 0.15
3,655,780 0.65
9,640,826 172
75,466 0.01
175,903 0.03
337,384 0.06
605,652 0.1
918,773 0.16
161,217 0.03
2,683,790 0.48
185,737 0.03
452,632 0.08
1,205,264 0.21
846,242 0.15
567,904 0.10
638,967 0.1
1,159,684 0.21
207,887 0.04
1,280,034 0.23
783,894 0.14
2,924,265 0.52
994,706 0.18
119,006 0.02
27,194 0.01
84,291 0.02
689,985 0.12
468,824 0.08
405,790 0.07
44,497 0.01
284,151 0.05
3,984,867 071
7,137 -
26,691 0.01
4,495 -
8,682 -
4,930 -
26,559 0.01
2,023 -
8,065 -
64,778 0.01
2,646 =
1,017 -
15,749 =
5,189 -
1,723 -
11,305 -
1,922 =
1,083 -
545 =
3,772 -
3,098 -
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. %gﬁ‘i PR e By PHIER e
2 B usD HE (%) s K EESH USD HaE (%)
UMBS 735997 5.5% 01/11/2035 usD 4,105 4,261 - UMBS AL4301 4.5% 01/04/2042 usD 15,640 15,586 =
UMBS 745428 5.5% 01/01/2036 usD 30,140 31,306 001 UMBS AL5224 5% 01/02/2038 usD 3,654 3,746 -
UMBS 745458 6% 01/04/2036 usD 81 85 - UMBS AL5362 5% 01/09/2039 usb 56,690 58,117  0.01
UMBS 745947 6.5% 01/10/2036 usb 1,091 1,136 - UMBS AL5590 6.5% 01/09/2041 usD 2,778 2,879 -
UMBS 750412 6.5% 01/11/2033 usD 11,116 11,430 - UMBS AL6078 5% 01/03/2042 usD 6,618 6,729 -
UMBS 888174 5.5% 01/06/2035 usb 149,778 155418  0.03 UMBS AL6549 5% 01/07/2042 usD 64,498 65579 001
UMBS 888223 5.5% 01/01/2036 usD 5,721 5,933 - UMBS AL6715 4% 01/02/2045 usD 65,382 63084 001
UMBS 888284 5.5% 01/04/2037 usD 20,388 21,223 - UMBS AL6966 6.5% 01/08/2038 usb 11,495 12,196 -
UMBS 888430 5% 01/11/2033 usD 4,521 4,635 - UMBS AL7033 5% 01/06/2039 usb 7,341 7,527 -
UMBS 888567 5.5% 01/12/2036 usD 35,461 36876 001 UMBS AL7085 5% 01/12/2038 usD 9,446 9,685 -
UMBS 889117 5% 01/10/2035 usD 69,009 70,755 001 UMBS AL7121 3% 01/01/2044 usb 66,205 60671 001
UMBS 889298 5% 01/12/2036 usD 14,699 14,850 > UMBS AL7991 3.5% 01/01/2046 usb 6341 5,926 -
UMBS 889307 5% 01/07/2037 usD 5,526 5,666 - UMBS AL8310 3.5% 01/03/2044 usD 40,678 38237 001
UMBS 889479 5% 01/07/2037 usD 43,987 45102 001 UMBS AL8387 4% 01/03/2046 usD 45,896 44,300 001
UMBS 889579 6% 01/05/2038 usD 1,078 1,129 - UMBS AL8626 3.5% 01/06/2046 usb 204,182 190,752 003
UMBS 889829 5% 01/07/2035 usD 54,054 55422 001 UMBS AL8733 3% 01/06/2046 usD 349,969 315374  0.06
UMBS 890738 3.56% 01/09/2043 usD 80,364 75733 001 UMBS AL9027 4% 01/09/2046 usb 6,537 6,302 -
UMBS 901646 6.5% 01/12/2036 usD 620 639 - UMBS AL9074 6% 01/05/2041 usb 122949 128,167 002
UMBS 902382 6.5% 01/11/2036 usD 4,961 5,165 - UMBS AL9107 4.5% 01/03/2046 usD 20,881 20,626 =
UMBS 906064 6% 01/01/2037 usD 187 195 - UMBS AL9267 3% 01/10/2046 usD 604939 544,045 0.0
UMBS 933051 6.5% 01/10/2037 usb 19,085 20,570 - UMBS AL9412 3% 01/11/2036 usb 259,162 241759  0.04
UMBS 995024 5.5% 01/08/2037 usD 62,473 64,839 001 UMBS AL9418 3% 01/11/2036 usb 90,496 84,422 002
UMBS 995051 6% 01/03/2037 usD 20,464 21,327 - UMBS AL9566 3.5% 01/06/2046 usb 191978 179935 003
UMBS 995112 5.5% 01/07/2036 usD 10,132 10,508 - UMBS AL9878 3% 01/02/2037 usD 350,606 327,080  0.06
UMBS 995113 5.5% 01/09/2036 usD 60,692 62,871 001 UMBS AQO535 3% 01/11/2042 usb 17,311 15,841 -
UMBS 995203 5% 01/07/2035 usD 27,901 28,126 001 UMBS AR8293 3% 01/05/2043 usb 175324 160072  0.03
UMBS 995388 5.5% 01/08/2037 usD 2,966 3,080 - UMBS AS0406 3% 01/09/2043 usD 71926 65688  0.01
UMBS 995434 5% 01/09/2023 usD 286 289 - UMBS AS0563 4.5% 01/09/2043 usb 54,266 53634 001
UMBS 995629 6.5% 01/12/2032 uUsb 7,832 8,149 - UMBS AS1586 4.5% 01/01/2044 usb 21,338 21,074 =
UMBS AB6317 3.5% 01/09/2042 usb 5458 5,135 = UMBS AS2275 4.5% 01/04/2044 usD 32,000 31613 001
UMBS AB6491 3% 01/10/2042 usD 26,445 24,200 - UMBS AS4449 8.5% 01/02/2035 usb 13,426 12,932 -
UMBS ABB670 8% 01/10/2042 usD 18,999 17,386 - UMBS AS4794 3.5% 01/04/2045 usb 270462 253,110  0.05
UMBS AB6768 3% 01/10/2042 usD 30,547 27953 001 UMBS AS5175 3.5% 01/06/2045 usD 56912 53263 001
UMBS AB7846 3% 01/02/2043 usD 52,171 47,741 001 UMBS AS5298 2.5% 01/07/2080 usb 76,682 72260 001
UMBS AB8898 3% 01/04/2043 usD 71,667 65580  0.01 UMBS AS5713 3.5% 01/09/2045 usD 129816 121305 002
UMBS AB9248 3% 01/05/2043 usb 47,303 43291 001 UMBS AS5842 4% 01/09/2045 usb 8,397 8,093 -
UMBS AC3237 5% 01/10/2039 usD 113284 115244 002 UMBS AS5887 4% 01/09/2045 usD 6,912 6,662 >
UMBS AC9580 4.5% 01/02/2040 usD 207,465 206,754  0.04 UMBS AS6191 3.5% 01/11/2045 usb 18,892 17,653 -
UMBS AC9582 5.5% 01/01/2040 usD 15,712 16,119 - UMBS AS6302 3.5% 01/12/2045 usD 71,172 66491  0.01
UMBS ADO163 6% 01/11/2034 usD 83773 86984 002 UMBS AS6324 3.5% 01/12/2045 usD 253425 236,730  0.04
UMBS AD0220 6% 01/10/2038 usD 107,462 112554 0.02 UMBS AS6328 3.5% 01/12/2045 usb 87,354 82,023 001
UMBS AD6438 5% 01/06/2040 usD 47,460 48,128 001 UMBS AS6400 4% 01/12/2045 usD 12,007 11,560 -
UMBS AE0624 4% 01/11/2040 usD 16,192 15,704 - UMBS AS6515 4% 01/01/2046 usD 26,163 25211 -
UMBS AE0698 4.5% 01/12/2040 usb 9,220 9,188 = UMBS AS6563 3.5% 01/01/2046 usb 6,152 5,749 -
UMBS AE7723 4% 01/11/2040 usD 15,762 15,087 - UMBS ASB067 3% 01/10/2046 usD 397,481 357,346  0.06
UMBS AH1111 4% 01/12/2040 usD 84,838 81,944 001 UMBS AS8194 2.5% 01/10/2031 usb 48,043 45,153 001
UMBS AH3394 4% 01/01/2041 usb 28,464 27,605 001 UMBS AS8295 3% 01/11/2046 usb 266,072 241,586 004
UMBS AH5850 4% 01/02/2041 usD 28,871 28000 001 UMBS AS8301 3% 01/11/2046 usD 146379 131576 002
UMBS Al1888 4.5% 01/05/2041 usD 347,850 345659  0.06 UMBS AS8305 3% 01/11/2046 usD 99,776 89,685 002
UMBS AJ7679 3.5% 01/12/2041 usD 7,832 7368 - UMBS AS8318 3% 01/11/2046 usD 134,118 120492 002
UMBS ALO0B5 4.5% 01/04/2041 usb 251,555 250,693  0.04 UMBS AS8470 3% 01/12/2046 usD 364,060 327,244  0.06
UMBS AL0251 5% 01/07/2037 usD 1,013 1,088 - UMBS AS8471 3% 01/12/2046 usb 110,688 99460  0.02
UMBS AL0546 5% 01/07/2041 usD 30,940 31,458 001 UMBS AS8485 3% 01/12/2046 usD 361,038 324459 006
UMBS ALO8O3 4% 01/09/2041 usD 57,057 55335  0.01 UMBS AS8946 3.5% 01/03/2047 usD 74,221 69,208 001
UMBS AL1105 4.5% 01/12/2040 usD 19,941 19,872 - UMBS AT1934 3.5% 01/04/2043 usb 7,183 6,752 -
UMBS AL1524 4.5% 01/12/2040 usD 5619 5,600 - UMBS AT2016 3% 01/04/2043 usb 66,498 60,850  0.01
UMBS AL1577 5% 01/01/2042 usD 6,066 6,167 - UMBS AT2723 3% 01/05/2043 usD 108,755 99517 002
UMBS AL2745 4% 01/03/2042 usD 109,808 106,492  0.02 UMBS AU0640 3.5% 01/07/2043 usb 13,159 12,359 -
UMBS AL3192 5% 01/05/2042 usb 29,066 29,553 001 UMBS AU1629 3% 01/07/2043 usb 13,046 11,873 -
UMBS AL3657 3.5% 01/06/2043 usD 25,503 23980 - UMBS AU4293 4% 01/09/2043 usb 267,196 257,800  0.05
UMBS AL4010 3.5% 01/07/2043 usD 15,245 14,338 - UMBS AUB198 3.5% 01/08/2043 usb 11,029 10,344 -
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UMBS AX2501 4% 01/10/2044 usb 23,124 22311 - UMBS MA1086 3.5% 01/06/2042 usD 13,141 12,364 -
UMBS AX2509 3% 01/10/2029 usD 111,008 106799  0.02 UMBS MA2471 3.5% 01/12/2045 Usb 36,853 34473 001
UMBS AY4204 3.5% 01/05/2045 usb 48018 44919 0.01 UMBS MA2670 3% 01/07/2046 usD 218338 196313 004
UMBS AZ0814 3.5% 01/07/2045 usD 55,681 52077 001 UMBS MA2722 4% 01/08/2046 Usb 4026 3872 _
UMBS AZ0880 2.5% 01/07/2030 usb 20,880 19,631 - UMBS MA2834 3.5% 01/12/2046 usD 228675 213277 004
UMBS AZ2118 3% 01/10/2030 usb 26,169 25,110 = UMBS MA2835 4% 01/12/2046 UsD 5453 5237 -
UMBS AZ2667 3.5% 01/10/2045 usb 20,001 18,679 - UMBS MA2896 3.5% 01/02/2047 usb 23,437 21,854 -
UMBS AZ4779 4% 01/10/2045 usD 335538 323743  0.06 UMBS MA2959 3.5% 01/04/2047 UsSD 15,779 14,635 -
UMBS BC0822 3.5% 01/04/2046 usb 57,332 53525  0.01 UMBS MA2960 4% 01/04/2047 usD 671 645 -
UMBS BC1747 3.5% 01/01/2046 usD 164,192 153295  0.03 UMBS MA3088 4% 01/08/2047 usD 123769 118,765  0.02
UMBS BC4714 3% 01/10/2046 usD 402282 364019 007 UMBS MA3151 3% 01/10/2037 UsD 49610 46303 001
UMBS BC9556 3% 01/11/2046 usD 64,452 57903 001 UMBS MA3182 3.5% 01/11/2047 usD 66,779 62,128 001
UMBS BD8464 3% 01/11/2046 usD 120,770 108,537  0.02 UMBS MA3238 3.5% 01/01/2048 usD 622,708 580,348  0.10
UMBS BD8496 3% 01/12/2046 usb 75,240 67,606 001 UMBS MA3384 4% 01/06/2048 usbD 159410 153039  0.03
UMBS BE1214 3% 01/11/2046 usb 41,988 37,794 001 UMBS MA3851 4.5% 01/11/2049 uUsD 4558 4465 -
UMBS BM1423 2.5% 01/05/2032 usb 165,661 146,198 003 UMBS RA1906 4% 01/12/2049 usD 171,177 163357  0.03
UMBS BM1495 3.5% 01/01/2036 usD 119904 115492 002 UMBS RA2111 4% 01/02/2050 usD 360369 344304 006
UMBS BM1879 8.5% 01/01/2044 usb 119578 112439 002 UMBS RA2607 4.5% 01/05/2050 usD 64,933 63565 001
UMBS BM1890 2.5% 01/01/2032 usb 69,231 65241 001 UMBS SB0222 3% 01/11/2034 usD 127,984 120497 002
UMBS BM1984 3.5% 01/11/2047 usD 220,769 205698 004 UMBS SD0080 3% 01/09/2049 usD 120575 116967 002
UMBS BM3148 4.5% 01/11/2047 usb 201259 198889  0.04 UMBS ZT0538 3.5% 01/03/2048 usD 157,085 145835 003
UMBS BM3212 3.5% 01/11/2032 usb 165680 163201  0.03 United Airlines Pass-Through Trust, usD 127,438 103,175 002
UMBS BM3385 4% 01/06/2045 usb 431618 418423 007 Series 20192 ‘A’ 2.9% 01/11/2029
UMBS BM3612 4% 01/02/2047 usD 35814 34,510 0.01 United Airlines Pass-Through Trust, usD 79,607 64,568 0.01
UMBS BM3799 3% 01/08/2047 usD 338389 304274 005 Series20] 3 ARG Ol /j/2053
UMBS BM4221 3% 01/01/2043 UsD 119,250 109,130 0.02 V;i;gg/%gg\gmunicaﬂons, Inc. 4.329% usb 785,000 756,165 0.13
UMBS BM4343 4.5% 01/05/2048 usb 429112 424,058 0.08 Verus Securitization Trust, Series 2020-  USD 132,364 120,801 0.02
UMBS BM4582 3.5% 01/08/2047 usD 8,625 8,058 - 5°AT", 144A 1.218% 25/05/2065
UMBS BM4744 3% 01/06/2047 usb 112410 101,195 002 Verus Securitization Trust, FRN, usd 21252 20411 _
UMBS BM4834 3% 01/03/2046 usD 262464 240,189  0.04 Series 2020NV1 ‘A1, 144A 1977%
UMBS BM5111 3% 01/11/2033 usD 99,100 94,751 0.02 25/03/2060
UMBS BM5147 4% 01/10/2048 usD 60,039 57,969 001 VS';'; ﬁ/eczug‘/ig?}gggus‘ AT, 144A usb 1041192 931385 017
ﬂ:ﬂg: :m;g; 32;: g:;g;ﬁgig 538 72:;;2 Gigi O‘?W vjrjs Securitization Trust'AT’, 144A usD 790659 763480  0.14

[474% 25/04/2067
UMBS BM5468 3% 01/02/2043 usb 181,804 166371 003 Verus Securttization Trust, Series 2019-  USD 175008 166898 003
UMBS BM5469 3% 01/03/2044 usD 340,237 311,373 0.06 4°A2', 144/ 2.846% 25/11/2059
UMBS BM5527 4% 01/10/2048 usb 190,370 183,011 0.03 Verus Securitization Trust, FRN, usD 211,661 173,899  0.03
UMBS BM5785 3.5% 01/09/2046 UsD 135,218 127,092  0.02 Series 2021-2 'A2', 144A 1.288%
UMBS BMS5787 4% 01/08/2047 usD 124851 120243 002 \/25/ Oé/ 206? T~ T —
o, ‘erus Securitization Trust, N X X .|
e L
’ ’ Verus Securitization Trust, Series 2019-  USD 98,995 94,350 0.02

UMBS BO7256 3% 01/01/2035 usD 169,847 159,884 003 4'AB, 144A 3% 25/11/2059
UMBS CA1900 4.5% 01/06/2048 usD 69,482 68491 001 Verus Securitization Trust, FRN, usD 100,000 90920  0.02
UMBS CA2207 4.5% 01/08/2048 usD 24,326 23,940 = Series 2020NV1 ‘A3, 144A 3.889%
UMBS CA3514 4.5% 01/05/2049 usD 105685 103972 002 25/03/2060
UMBS CA4571 4% 01/11/2049 usD 72207 68645 001 N o o usb 133369 107391 002
UMBS CA4823 4% 01/12/2049 usD 69,019 65666  0.01 25/01/2066
OMBSIe22885/3%(0(7,12/203% =0 295,153) Jg280/720] 0,05 Verus Securitization Trust, FRN, usD 256353 204329 004
UMBS CA5186 4.5% 01/01/2050 usD 18,460 18,154 - Series 2021-3 ‘A3, 144A 1.437%
UMBS CA5593 3% 01/04/2040 usD 68,014 60082 001 25/06/2066
UMBS CA5594 3% 01/04/2040 usD 74,329 68374 001 ng“,? Sz%uzr;“zﬂa;‘?&wﬁ;%zw usb 394835 362129 006
UMBS CA5595 3% 01/04/2040 usD 93243 84212 002 25/03/2064 ' ’
UMBS GAS5696 4.5% 01/05/2050 usb 103837 100,708 0.02 Verus Securitization Trust, FRN, Usb 372916 325190 006
UMBS FM1445 3% 01/08/2049 usD 109,986 99382  0.02 Series 2021-R3 ‘A3, 144A 1.38%
UMBS FM2547 3% 01/02/2085 usD 277062 260865  0.05 25/04/2064
UMBS FM2792 5% 01/07/2045 usD 40,756 41,338 0.01 Warnermedia Holdings, Inc., 144A usD 1,060,000 957,204 017
UMBS FM3462 3.5% 01/12/2033 UsD 313057 303,181 005 3.755% 15/08/2027
UMBS MA0561 4% 01/11/2040 usD 58482 56716 001 V‘f&i’;"i‘é‘f‘o@;’;‘é‘ggﬁ ez, TR U= CEO.COUI e RO O
UMBS MAOSES 4% 01/12/2040 usb 87,356 86228 001 Wells Fargo & Co., FRN 2.188% usD 435000 404487 007
UMBS MA0907 4% 01/11/2041 usD 8,296 8,046 - 30/04/2026
UMBS MA0971 4% 01/02/2042 usD 13,351 12,948 -



TO—-NIVEERRA—T [BER: A4 NX—bF=]

HlEreg IR
EHeE

o2z R
Wells Fargo & Co., FRN 2.393% usb 2,055,000 1,815,896 0.32
02/06/2028
Wells Fargo & Co., FRN 2.879% usbD 1,100,000 936,683 0.17
30/10/2030
Wells Fargo & Co., FRN 2.572% usD 2035000 1688052  0.30
11/02/2031
Wells Fargo & Co., FRN 3.068% usD 1270000 921,086  0.16
30/04/2041
Wells Fargo & Co., FRN 5.013% usb 280,000 249,407 0.04
04/04/2051
Wells Fargo Commercial Mortgage usb 35,000 32,935 0.01
Trust, FRN, Series 2015-NXS2 ‘AS’
4.121% 15/07/2058
Wells Fargo Commercial Mortgage usD 930,000 803,872 0.14
Trust, FRN, Series 2017-C38 ‘B’
3.917% 15/07/2050
WFRBS Commercial Mortgage Trust, usb 427,077 419,631 0.08
FRN ‘A4’ 4.079% 15/03/2046
WFRBS Commercial Mortgage Trust, usb 1,000,000 948,645 017
FRN, Series 2014-C22 ‘AS’ 4.069%
15/09/2057
Workday, Inc. 3.7% 01/04/2029 usb 120,000 110,288 0.02
256,738,591 45.73
% Bt 278,792,934  49.67
ZOMBHOS BHPITR 278,792,934 49.67
FRENTOB AL A
HitEEE # 536,702,614 95.61
SenEG |
Ko MR
s oK AR usp %
US 2 Year Note, 31/03/2023 74 usb 24,884 -
US Ultra Bond, 22/03/2023 (92) usb 642,549 012
SMBGIIc i B RIS B G 667433 0.12
US 10 Year Utra Bond, 22/03/2023
94 usb (256,793)  (0.05)
TG i BARKTIER (D (256,793) - (0.09)
SN BRABEAR 2 SIS IRC
b it FETRE Y
He o % F WHE  BGHEA usD [t (%)
EUR 41,718,425 USD 43,528,171 31/01/2023 Deutsche Bank 1,153,795 021
EUR 974,753 usb 1,030,423 31/01/2023 JP.Morgan 13,574 -
EUR 3,500 usb 3,727 31/01/2023 UBsS 2 -
usb 45,660 GBP 37,378 31/01/2023 JP.Morgan 484 -
HETHEG ICh b BAREHME # 1167874 021
EUR 7,750 usb 8323 31/01/2023 JP.Morgan (22) -
GBP 5,527,729 usb 6,685,678 31/01/2023 Deutsche Bank (4,701) -
GBP 147,083 usb 180,013 31/01/2023 JP.Morgan (2,243) -
usD 10,147,319 EUR 9,522,275 31/01/2023 JP.Morgan (51,387)  (0.01)
ARTHEG b B REEMMER 3 (58,353)  (0.01)
RETREG b B RETRMRE 1100521 020

MiEtE
usD L& (%)

41

MiE
BE )

008
051
028
036
009
028
042

209
(0.14)

(0.24)
(013)
(013)

(0.64)
145

4.62

(0.23)

TBAHG |
REH
g PG
B SR i T usD usD
United States ~~ GNMA, 2.50%, usb 480,000 417,761 (9,065)
of America 15/01/2052
United States ~~ GNMA, 3.00%, usD 480000 429464 (10,111)
of America 15/01/2052
United States ~~ GNMA, 5,50%, usb 2870000 2,891,861 (9529)
of America 15/01/2052
United States ~~ GNMA, 6,00%, usD 1,535,000 1,562,042 180
of America 15/01/2052
United States ~~ GNMA, 6.50%, usb 1,950,000 1,996,236 3580
of America 15/01/2052
United States ~~ GNMA, 7.00%, usb 485,000 498546 (398)
of America 15/01/2052
United States ~ UMBS, 1.50%, usD 1,820,000 1,583,892 (22,436)
of America 25/01/2038
United States ~ UMBS, 2.00%, usb 2845000 2333121 (30,007)
of America 25/01/2052
TBARGG| (7 #8YvaY) &t 1,712,923 (77,786)
United States ~ UMBS, 2.00%, usD (1,000,000) (789,195) 30,180
of America 25/10/2052
United States ~ UMBS, 2.50%, usb (16750000 (1372378) 52,003
of America 25/10/2052
United States ~ UMBS, 2.50%, usb (845,000) (719,161) (29,872)
of America 25/12/2052
United States ~ UMBS, 350%, usD (785,000) (716011) (28645)
of America 25/12/2052
TBAIGE| (a—bRVva) @ (3,596,745) 23,886
TBAHGE| #t 8,116,178 (53,900)
BE 25,946,068
ZOMEE (B (1,276,306)
PEEE BF 561,372,376 100.00
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T F 7 F

Bz = Bz =
M % % % BAH
1388 (202053 B27AH) 13, 294 A 1.7 130. 11 1.0 98.2 646
148 (20214E 3 A29AR) 14, 939 12. 4 142. 84 9.8 98.3 726
1588 (20224 3 A28R) 14, 256 A 4.6 138. 57 A 3.0 98.5 693
1688 (202343 H27RH) 13,185 A T.5 127. 96 AT.T 92.9 711
17HR (2024%£ 3 A27R) 16, 141 22. 4 152. 68 19.3 95. 3 782
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ma SEIPDOREMEE LR EDHS

2 % @ @ ETSERMERR
F A B 1VFy oA (FRER—2Z) ;LE }\*i];t g
B & E B & %
(HA B) M % % %
20235 3 H27H 13, 185 — 127. 96 — 92.9
3AX 13, 502 2.4 130. 54 2.0 93.4
4 AR 13, 635 3.4 131. 45 2.7 95. 2
5AX 13, 880 5.3 133. 81 4.6 96. 5
6 AX 14, 721 11.6 140. 92 10. 1 97. 7
7TAX 14, 533 10. 2 138. 98 8.6 98.9
8 AR 14, 893 13.0 142. 59 11. 4 98. 2
9AX 14, 270 8.2 136. 72 6.8 98. 6
10A&K 14, 407 9.3 138. 67 8.4 98.3
1MAXR 15, 322 16. 2 146. 42 14.4 97.5
12BX 15,574 18.1 148. 35 15.9 93.7
202451 AR 15, 592 18. 3 148. 14 15. 8 97.0
2AX 15, 849 20. 2 150. 01 17.2 92.1
(HA x)
20245 3 B27H 16, 141 22.4 152. 68 19.3 95. 3
MR E T,
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a — [m] Fa—0o Fa1—0d
T7AINS R BB & i & — 30
X ) F —| B & i % - 8
7 S v R| H & FE F 78 119
) T8 & I % 553 423
A R N - 22
B & o & 146 160
2 R oA 93 186
# & F (100)
4 % U 7| BH @& i F 244 351
RV Z7 | B & F #F 387 135
F U 2 v | BH @& I F - 119
F 7 O R| BH & i - 141
I X b= 7| BH & G F 43 -
> bTU 4« 7| BH & G & 28 9
D b7 Z 7| B & B * — 14
s 07 F 7| B B G & - 95
. _ E & i = - 93
ART T =7 o @ & 300 105
B & o & 414 529
= t o poEES 433 300
# & F (98)
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a8 FIEBFRAEDEGIIRRE (20235 3 B28A 5 520244 3 B2THET)
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an HHANEEDHM (20245 3 B27EHE)
NEHE
A (EAEERIRR

HAE GLEE) DE

HB x
x % &7 {i ] = ) PRTFHIE B4 A L
HE SR MAkE | T ‘
NERL2E | HEBRHESH S5FELE | 2FLUE | 2FEXRH
FAFYR KRR |FAFYR-RVR ! % % % % %
4 F U R 358 229 43, 961 5.6 — 5.6 — —
FFUR-4-90-% | FF/3-440-%
F =7 361 386 8, 498 1.1 — 0.4 - 0.7
F/hvz--490-% |F/hz--H0-%
J VU — 157 143 2,021 0.3 - 0.3 - -
FAV1-7v40-F |FAVI-FV - 40-F
AT —F 480 462 6, 625 0.8 — — 0.8 —
FFza-0F |FFza-3)F
¥F T a 2,810 2,209 14, 327 1.8 — 1.8 - -
FR=-5K-ZX0F |FR-5VK-ZX0F
R—-—3 2K 353 312 11, 883 1.5 — - 1.5 —
FAVAY=- 74UV | FAVHY= 74UV b
NV A Y — 28,310 24, 887 10, 330 1.3 - 1.3 - —
a — m] Fa—n Fa—nO
TAINS R 26 22 3,623 0.5 - 0.5 — —
N F - 66 75 12, 435 1.6 - 1.6 — —
735 R 364 250 41, 068 5.2 - 5.2 — —
N 338 295 48, 575 6.2 - 5.2 1.0 —
ARAL 634 603 99,110 12.7 - 10. 4 2.3 —
A4 5 U7 727 704 115, 584 14.8 - 10.7 4.0 —
F—=ZAUT 274 275 45,146 5.8 - 5.8 - —
IXRMZT 44 43 7,137 0.9 - 0.9 - -
ShT47 120 104 17,084 2.2 — 2.2 - -
yr7=7 194 186 30, 533 3.9 - 0.4 — 3.5
209 1I=7 221 217 35, 687 4.6 2.2 2.4 2.2 —
z 0 b 1,237 1,170 192, 100 24.6 7.4 10.9 9.4 4.2
& & — - 745, 735 95.3 9.6 65. 6 21.3 8.4
SRS AL, HIRO R 2 0 A & E(E 72 BRSO M L 0 BIESHRE L= b 0T,

ML T,

MU PERAEIS 3 D RHIAE O F
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B AR MR
SE GER) fdfE

H B
X 5 24 W E ] i fii # -
] -
fl X HE@ELE NEEeE | AERBELE HEFERA
% [FAFUR-RVE [FAFYR-RVE +AH
4 F U  Z|UKGILT E & i % 4. 2500 110 107 20,497 | 2046/12/07
UK GILT E & i % 0. 6250 130 53 10,292 | 2050/10/22
UK GILT E & i % 1. 2500 93 46 8,927 | 2051/07/31
UK GILT E & i % 3. 7500 25 22 4,243 | 2053/10/22
N B 358 229 43, 961 -
FF/v=5-o0-% [F7/3-9 - h0-%
¥ ¥ < — £ |KINGDOM OF DENMARK E & i % 4.5000 101 126 2,778 | 2039/11/15
REALKREDIT DANMARK it E % 2. 0000 260 260 5,720 | 2024/04/01
N B 361 386 8, 498 -
F/Voz--90-% [F/ 71—+ 4A-%
/ Jb 9 T — |NORWEGIAN GOVERNMENT BRI 1. 7500 157 143 2,021 | 2029/09/06
/N &t 157 143 2,021 —
FAY -7V 90-F [FAVI-7 - 90-F
Z % 1 — 5 > |EUROPEAN INVESTMENT BANK | 4% Bk & % 1. 7500 480 462 6,625 | 2026/11/12
N it 480 462 6, 625 —
FFza-a)F [FFza-alF
F T 2 | CZECH REPUBLIC E & i % 1. 7500 1, 500 1,280 8,307 | 2032/06/23
CZECH REPUBLIC BRI 1. 5000 1,310 928 6,020 | 2040/04/24
N it 2,810 2,209 14, 327 —
FR-52 K- X0F [FR-5 K- Z0F
R — S > K |POLAND GOVERNMENT BOND BRI 0. 2500 353 312 11,883 | 2026/10/25
/N &t 353 312 11, 883 —
FAVEY=74Yh FAVEY= 1Y 7b
/N > A 1) — |HUNGARY GOVERNMENT BOND | [E f& i % 4. 7500 28,310 24, 887 10,330 | 2032/11/24
N & 28, 310 24, 887 10, 330 -
a — =] Fa1—n Fa1—n
7 4 Jb 5 > K| IRISH GOVT TREASURY E & i % 2. 0000 26 22 3,623 | 2045/02/18
AN Jb F — |BELGIUM KINGDOM E & i % 5. 0000 12 14 2,348 | 2035/03/28
BELGIUM K INGDOM E & i % 4. 2500 54 61 10,086 | 2041/03/28
7 S5 R |FRANCE OAT. E & i % 3. 2500 86 86 14,220 | 2045/05/25
FRANCE OAT. E & i % 0. 7500 249 136 22,356 | 2052/05/25
FRANCE OAT. BRI 3. 0000 29 27 4,490 | 2054/05/25
K A ' | BUNDESREPUB. DEUTSCHLAND | E & if % 0. 2500 10 9 1,485 | 2029/02/15
BUNDESREPUB. DEUTSCHLAND | E f& if % 0. 0000 32 16 2,757 | 2050/08/15
BUNDESREPUB. DEUTSCHLAND | [E f& 5 % 1. 8000 125 106 17,532 | 2053/08/15
BUNDESREPUB. DEUTSCHLAND | E f& if % 2.3000 4 3 655 | 2033/02/15
BUNDESREPUB. DEUTSCHLAND | [E f& 5 % 2. 6000 88 89 14,764 | 2033/08/15
BUNDESOBL | GAT 1 ON E & i % 2. 4000 41 40 6,728 | 2028/10/19
KFW N HRES 0. 8750 38 28 4,651 | 2039/07/04
R N A > |BONOS Y OBLIG DEL ESTADO |[E f& i % 4.9000 29 33 5,557 [ 2040/07/30
BONOS Y OBLIG DEL ESTADO | [E f& i % 5.1500 48 58 9,608 | 2044/10/31
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7 A U A |UNITED MEXICAN STATES E & i & 6. 3500 350 342 51,387 | 2035/02/09
PANAMA E & i % 6. 7000 200 189 28,457 | 2036/01/26
REPUBLIC OF PANAMA E & i % 4. 5000 225 143 21,600 | 2050/04/16
REPUBLIC OF PANAMA E & i % 2. 2520 400 276 41,512 | 2032/09/29
REPUBLIC OF PANAMA E & 5 % 4. 5000 310 187 28,123 | 2063/01/19
REPUBLIC OF PANAMA E & if & 6. 4000 1, 300 1,203 180, 690 | 2035/02/14
DOMINICAN REPUBLIC E & 5 % 6. 8500 835 734 110, 230 | 2045/01/27
DOMINICAN REPUBLIC E & 5 % 4. 8750 950 794 119,279 | 2032/09/23
DOMINICAN REPUBLIC {5 5 % 4. 8750 200 167 25,111 2032/09/23
DOMINICAN REPUBLIC {5 5 % 4. 5000 925 802 120,498 | 2030/01/30
DOMINICAN REPUBLIC 15 i #* 5. 8750 500 376 56,478 | 2060/01/30
REPUBLIC OF EL SALVADOR & i #* 7.6500 230 169 25, 481 2035/06/15
REPUBLIC OF EL SALVADOR & i % 5. 8750 375 347 52,174 | 2025/01/30
REPUBLIC OF EL SALVADOR & i % 6. 3750 100 85 12,812 | 2027/01/18
GOVERNMENT OF JAMAICA & i % 6. 7500 500 515 77, 361 2028/04/28
BARBADOS GOVT OF & i % 6. 5000 50 47 7,092 | 2029/10/01
FED REPUBLIC OF BRAZIL & i % 4. 5000 200 187 28,096 | 2029/05/30
REPUBLIC OF CHILE E & i * 4. 0000 200 143 21,504 | 2052/01/31
REPUBLIC OF CHILE E & i * 3.5000 450 369 55,470 | 2034/01/31
REPUBLIC OF CHILE E & i * 3. 2500 400 224 33,655 | 2071/09/21
REPUBLIC OF CHILE & i & 4. 9500 200 181 27,269 | 2036/01/05
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REPUBLIC OF COLOMBIA E & i % 6.1250 900 719 107,985 | 2041/01/18
REPUBLIC OF COLOMBIA E f& i % 5. 0000 700 468 70,310 | 2045/06/15
REPUBLIC OF COLOMBIA E & i % 4.1250 300 174 26,209 | 2051/05/15
REPUBLIC OF COLOMBIA E & i & 3.1250 275 208 31,342 | 2031/04/15
REPUBLIC OF COLOMBIA E & i % 4.5000 200 177 26,690 | 2029/03/15
REPUBLIC OF ECUADOR E & i % 3.5000 1,275 497 74,681 | 2035/07/31
REPUBLIC OF ECUADOR E & i % 6. 0000 572 294 44,261 | 2030/07/31
REPUBLIC OF ECUADOR & i % 3. 5000 160 62 9,424 | 2035/07/31
REPUBLIC OF PERU & it % 3. 3000 330 227 34,079 | 2041/03/11
REPUBLIC OF PERU E & i % 2.7830 400 327 49,121 | 2031/01/23
REPUBLIC OF PERU E & i % 2. 7800 585 308 46,355 | 2060/12/01
REPUBLIC OF PERU & f % 3. 5500 115 75 11,271 | 2051/03/10
REPUBLICA ORIENT URUGUAY & i % 5. 7500 330 334 50,176 | 2034/10/28
ROMANIA E & i #F 3.0000 512 420 63,123 | 2031/02/14
ROMAN A E & i % 4.0000 1,398 925 138,861 | 2051/02/14
REPUBLIC OF SERBIA & i % 2.1250 1, 050 791 118,824 | 2030/12/01
REPUBLIC OF SERBIA & i % 6. 2500 210 207 31,145 | 2028/05/26
GOVT OF BERMUDA E & i % 5. 0000 400 369 55,446 | 2032/07/15
REPUBL IC OF POLAND E & i % 5. 5000 110 100 15,084 | 2053/04/04
REPUBLIC OF PHILIPPINES E & i % 7.7500 600 680 102,135 | 2031/01/14
REPUBLIC OF PHILIPPINES E & i % 4. 6250 200 195 29,281 | 2028/07/17
REPUBLIC OF INDONESIA E & i % 5. 2500 350 328 49,314 | 2042/01/17
REPUBLIC OF INDONESIA E & i % 4. 6250 800 692 103,978 | 2043/04/15
REPUBLIC OF INDONESIA E & i % 3.5000 757 704 105,759 | 2028/01/11
KINGDOM OF JORDAN E & i % 5. 8500 1,100 962 144,529 | 2030/07/07
KINGDOM OF JORDAN E & i % 7. 7500 200 195 29,367 | 2028/01/15
KINGDOM OF JORDAN E & i % 7.5000 200 191 28,775 | 2029/01/13
KINGDOM OF JORDAN & i % 7.5000 200 191 28,775 | 2029/01/13
ISLAMIC REP OF PAKISTAN E & i % 7. 8750 466 247 37,199 | 2036/03/31
STATE OF QATAR E & i % 4.8170 900 768 115,416 | 2049/03/14
STATE OF QATAR E f& i % 3. 7500 200 186 27,949 | 2030/04/16
STATE OF QATAR E & & % 4. 4000 200 160 24,152 | 2050/04/16
REPUBLIC OF TURKEY E & i % 6. 0000 200 149 22,367 | 2041/01/14
REPUBLIC OF TURKEY E & i % 4. 8750 450 419 62,925 | 2026/10/09
REPUBLIC OF TURKEY E f& i % 5. 9500 350 303 45,560 | 2031/01/15
REPUBLIC OF TURKEY E & i % 9. 8750 200 212 31,932 | 2028/01/15
REPUBLIC OF TURKEY E & i % 9. 3750 200 206 31,016 | 2033/01/19
REPUBLIC OF TURKEY E & i % 9. 3750 400 416 62,474 | 2029/03/14
REPUBLIC OF TURKEY E & i % 8. 6000 425 436 65,507 | 2027/09/24
REPUBLIC OF SRI LANKA E & i % 0. 0000 1, 650 872 130,962 | 2025/11/03
REPUBLIC OF SRI LANKA E & i & 0. 0000 700 369 55,467 | 2025/06/03
ARAB REPUBLIC OF EGYPT & i % 7. 5000 250 180 27,073 | 2027/01/31
ARAB REPUBLIC OF EGYPT & 3 % 8.5000 1,057 569 85,439 | 2047/01/31
ARAB REPUBLIC OF EGYPT & i % 6. 5880 325 216 32,471 | 2028/02/21
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ARAB REPUBLIC OF EGYPT E & i % 7. 6250 250 149 22,368 | 2032/05/29
ARAB REPUBLIC OF EGYPT E & i % 5. 8000 200 134 20,174 | 2027/09/30
REPUBLIC OF SOUTH AFRICA E & i % 5. 6500 200 137 20,639 | 2047/09/27
REPUBLIC OF SOUTH AFRICA E & i & 5. 3750 400 279 41,891 | 2044/07/24
REPUBLIC OF SOUTH AFRICA E & i % 5. 8750 400 348 52,351 | 2032/04/20
KINGDOM OF MOROCCO E & i % 5. 5000 400 325 48,804 | 2042/12/11
KINGDOM OF MOROCCO E & i % 3.0000 300 230 34,612 | 2032/12/15
K INGDOM OF MOROCCO & i % 4.0000 725 453 68,100 | 2050/12/15
K INGDOM OF MOROCCO & i % 6. 5000 230 226 34,044 | 2033/09/08
REPUBLIC OF NIGERIA E & i % 7.8750 500 414 62,267 | 2032/02/16
REPUBLIC OF SENEGAL E & i % 6. 2500 2,150 1,766 265,116 | 2033/05/23
REPUBLIC OF ARGENTINA & i % 4. 2500 1,525 467 70,181 | 2038/01/09
REPUBLIC OF ARGENTINA & i % 3. 6250 707 184 27,719 | 2035/07/09
REPUBLIC OF GUATEMALA E & i % 4.9000 400 364 54,647 | 2030/06/01
REPUBLIC OF GUATEMALA E & i % 4. 8750 500 465 69,813 | 2028/02/13
REPUBLIC OF GUATEMALA & i % 6. 6000 200 191 28,750 | 2036/06/13
REPUBLIC OF GUATEMALA & i % 7. 0500 200 200 30,086 | 2032/10/04
COSTA RICA GOVERNMENT B & i #F 5. 6250 200 165 24,801 | 2043/04/30
REPUBLIC OF ANGOLA E & i % 9. 5000 350 341 51,327 | 2025/11/12
REPUBLIC OF ANGOLA E & i % 9.1250 300 220 33,127 | 2049/11/26
REPUBLIC OF ANGOLA E & i % 8. 2500 400 348 52,305 | 2028/05/09
REPUBLIC OF ANGOLA E & i % 8. 0000 1,025 847 127,172 | 2029/11/26
REPUBLIC OF ANGOLA E & if % 8. 7500 200 162 24,410 | 2032/04/14
COMMONWEALTH OF BAHAMAS E & i % 6. 0000 500 416 62,542 | 2028/11/21
IVORY COAST E & i % 6.1250 1, 650 1,392 208,974 | 2033/06/15
REPUBLIC OF PARAGUAY E & i % 6.1000 200 175 26,406 | 2044/08/11
REPUBLIC OF PARAGUAY E f& i % 5. 4000 650 512 76,898 | 2050/03/30
REPUBLIC OF PARAGUAY & i % 2.7390 200 153 23,112 | 2033/01/29
REPUBLIC OF PARAGUAY E & i % 2.7390 200 153 23,112 | 2033/01/29
KINGDOM OF BAHRAIN E & i % 7. 5000 400 354 53,201 | 2047/09/20
KINGDOM OF BAHRAIN E f& i % 7.0000 500 506 76,086 | 2028/10/12
KINGDOM OF BAHRAIN E & & % 5. 6250 800 682 102, 484 | 2034/05/18
KINGDOM OF BAHRAIN E & i % 6. 7500 200 197 29,682 | 2029/09/20
REPUBLIC OF KENYA E & i % 7.2500 600 500 75,144 | 2028/02/28
OMAN GOV INTERNTL BOND E & i % 4.7500 200 193 29,018 | 2026/06/15
OMAN GOV INTERNTL BOND E & i % 4. 7500 550 531 79,800 | 2026/06/15
OMAN GOV INTERNTL BOND E & i % 6. 5000 400 365 54,852 | 2047/03/08
OMAN GOV INTERNTL BOND E & i % 5. 6250 950 935 140,386 | 2028/01/17
OMAN GOV INTERNTL BOND E & i % 6. 2500 200 199 29,915 | 2031/01/25
OMAN GOV INTERNTL BOND E & i % 7.0000 200 192 28,900 | 2051/01/25
OMAN GOV INTERNTL BOND E & i & 6. 0000 200 198 29,751 | 2029/08/01
SAUDI INTERNATIONAL BOND & i % 4.5000 400 302 45,462 | 2060/04/22
SAUDI INTERNATIONAL BOND & 5T % 3. 4500 230 139 20,949 | 2061/02/02
PERUSAHAAN PENERBIT SBSN & i % 4.1500 300 289 43,451 | 2027/03/29
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PERUSAHAAN PENERBIT SBSN E & 5 % 4. 4500 510 490 73,595 | 2029/02/20
PERUSAHAAN PENERBIT SBSN E & i % 2.8000 1, 200 1,025 153,988 | 2030/06/23
PETROLEOS MEX |CANOS B O% A 5. 5000 800 449 67,457 | 2044/06/27
EXPORT-IMPORT BANK KOREA W% AR 5.1250 200 195 29,364 | 2033/01/11
EXPORT-IMPORT BANK KOREA L= - 5. 0000 200 198 29,739 | 2028/01/11
EXPORT-IMPORT BK INDIA %A A 3. 2500 600 517 77,612 | 2030/01/15
PETROLEOS MEX |CANOS it & O 5. 6250 80 44 6,670 | 2046/01/23
PETROLEOS MEX |CANOS #Ht & O 4.5000 560 510 76,609 | 2026/01/23
PETROLEOS MEX |CANOS #H E O 6. 5000 785 704 105,738 | 2027/03/13
PETROLEOS MEX |CANOS #H & & 8. 7500 610 551 82,740 | 2029/06/02
PETROLEOS MEX |CANOS it & 5. 9500 150 109 16,469 | 2031/01/28
PETROLEOS MEX |CANOS T & % 10. 0000 250 227 34,109 | 2033/02/07
PERUSAHAAN LISTRIK NEGAR #H E % 6. 2500 200 179 27,005 | 2049/01/25
PERUSAHAAN LISTRIK NEGAR # E % 4.1250 200 189 28,435 | 2027/05/15
OOREDOO INTL FINANCE H BE % 2. 6250 200 163 24,484 | 2031/04/08
DP WORLD CRESCENT LTD t & % 3. 8750 400 360 54,129 | 2029/07/18
CEMEX SAB DE CV t & % 5. 4500 200 188 28,276 | 2029/11/19
AMERICA MOVIL SAB DE CV #H O E % 5. 3750 200 17 25,716 | 2032/04/04
CODELCO INC H #E % 5.1250 200 180 27,074 | 2033/02/02
CODELCO INC it & % 3.1500 200 168 25,226 | 2030/01/14
CELULOSA ARAUCO CONSTITU H & & 5.1500 200 142 21,356 | 2050/01/29
ECOPETROL SA H E % 5. 8750 60 40 6,131 | 2045/05/28
ECOPETROL SA H #E % 6. 8750 190 175 26,269 | 2030/04/29
ECOPETROL SA Ht & % 8. 8750 100 99 14,903 | 2033/01/13
BANCOLOMBIA SA Ht & % 4.6250 250 221 33,228 | 2029/12/18
BANCO DE BOGOTA SA t & 6. 2500 200 190 28,534 | 2026/05/12
KAZMUNAYGAS NATIONAL CO H #E % 5. 7500 380 292 43,971 | 2047/04/19
BBVA BANCOMER SA TEXAS Ht &' % 5.1250 450 388 58,254 | 2033/01/18
BBVA BANCOMER SA TEXAS H B 8. 4500 450 437 65,738 | 2038/06/29
ISRAEL ELECTRIC CORP LTD H B % 5. 0000 250 244 36,633 | 2024/11/12
HYUNDA| CAPITAL AMERICA H E % 5. 6000 175 171 25,676 | 2028/03/30
POSCO t & O 5. 7500 200 198 29,855 | 2028/01/17
PERTAMINA PERSERO PT H & O 5. 6250 200 176 26,463 | 2043/05/20
RELIANCE INDUSTRIES LTD H B % 2.8750 250 199 30,000 | 2032/01/12
EXPORT-IMPORT BK INDIA H E % 3.3750 1, 300 1,229 184,555 | 2026/08/05
COSAN OVERSEAS LTD it & O 8. 2500 100 99 14,873 | — (%)
RUWAIS POWER CO it & O 6. 0000 300 290 43,643 | 2036/08/31
LENOVO GROUP LTD #H E % 3.4210 200 164 24,733 | 2030/11/02
ABJA INVESTMENT CO H E % 5. 4500 200 194 29,192 | 2028/01/24
INTERNATIONAL CONTAINER #H FE % 4.7500 200 184 27,685 | 2030/06/17
LAMAR FUNDING LTD #H & O 3. 9580 200 191 28,713 | 2025/05/07
ORYX FUNDING LTD H F F 5. 8000 500 467 70,121 | 2031/02/03
TRANSNET SOC LTD #H E % 8. 2500 200 193 29,087 | 2028/02/06
BRASKEM NETHERLANDS B % 7.2500 200 175 26,352 | 2033/02/13
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BRASKEM NETHERLANDS H E& % 8. 5000 200 191 28,712 | 2031/01/12
BANCO MERCANTIL DE NORTE #H FE % 6. 7500 200 195 29,345 | — (%)
EQUATE PETROCHEMICAL BV H E % 4. 2500 200 189 28,449 | 2026/11/03
MEGLOBAL CANADA ULC Ht & OH 5. 8750 200 196 29,530 | 2030/05/18
EMIRATES NBD BANK PJSC #H E 6. 1250 200 195 29,365 | — (%)
C&W SR FINANCING DESIGNA O E O 6. 8750 200 174 26,177 | 2027/09/15
MINEJESA CAPITAL BV H EF % 5. 6250 450 346 52,002 | 2037/08/10
HTA GROUP LTD H & & 7.0000 200 195 29,283 | 2025/12/18
GLOBO COMMUNICACOES PART #H & & 4. 8750 400 323 48,509 | 2030/01/22
GLOBO COMMUNICACOES PART #H F& & 5. 5000 525 417 62,654 | 2032/01/14
COMETA ENERGIA SA #H E % 6. 3750 280 257 38,603 | 2035/04/24
ISRAEL CHEMICALS LIMITED #H E % 6. 3750 300 254 38,185 | 2038/05/31
TELFON CELUAR DEL PARAGU t & % 5. 8750 200 182 27,367 | 2027/04/15
MAF GLOBAL SECURITIES T BE& % 6. 3750 200 191 28,795 | — (%)
MONG DUONG FIN HLDGS BV t & % 5.1250 250 227 34,212 | 2029/05/07
SAUDI ARABIAN OIL CO t B & 4.2500 450 364 54,716 | 2039/04/16
SAUDI ARABIAN OIL CO H & & 3. 5000 400 361 54,287 | 2029/04/16
BANGKOK BANK PCL/HK T & 3.7330 250 208 31,296 | 2034/09/25
BANGKOK BANK PCL H E % 3. 4660 200 154 23,255 | 2036/09/23
THAIOIL TRSRY CENTER H E % 3. 5000 575 329 49,469 | 2049/10/17
LCPR SR SECURED FIN DAC H E & 5.1250 400 336 50,551 | 2029/07/15
TRANSJAMAICAN HIGHWAY H E % 5. 7500 137 115 17,281 | 2036/10/10
EMPRESA DE TRANSPORTE ME [ 4.7000 400 294 44,169 | 2050/05/07
GLOBE TELECOM INC t & % 3.0000 400 287 43,161 | 2035/07/23
LEVIATHAN BOND LTD Ht & % 6.1250 295 278 41,730 | 2025/06/30
BANCO NACIONAL DE PANAMA H B 2. 5000 550 406 61,014 | 2030/08/11
MANILA WATER CO INC Ht & % 4. 3750 250 220 33,070 | 2030/07/30
INFRAESTRUCTURA ENERGETI Ht B 4. 8750 400 284 42,743 | 2048/01/14
BANK NEGARA INDONESIA Ht & % 3.7500 200 184 27,696 | 2026/03/30
AES GENER SA H & % 7.1250 200 189 28,427 | 2079/03/26
ABU DHABI PORTS CO PJSC H & % 2.5000 200 160 24,144 | 2031/05/06
BANCO GENERAL SA [ 3 5. 2500 200 177 26, 671 - (%)
QATAR PETROLEUM S -3 2. 2500 475 380 57,047 | 2031/07/12
QATAR PETROLEUM H BE % 3.1250 400 272 40,944 | 2041/07/12
EMPRESA DE LOS FERROCARR #H FE % 3. 0680 500 278 41,732 | 2050/08/18
AEROPUERTO INTL TOCUMEN #H FE % 4.0000 200 144 21,644 | 2041/08/11
BIDVEST GROUP UK PLC #H E % 3. 6250 200 179 26,971 | 2026/09/23
GREENKO POWER 11 LTD #H E O 4.3000 222 191 28,740 | 2028/12/13
BANCO DAVIVIENDA SA it & % 6. 6500 400 254 38,215 | — (%)
AGROSUPER SA i & % 4.6000 200 162 24,446 | 2032/01/20
SIGMA FINANCE NL & F 4. 8750 200 188 28,279 | 2028/03/27
GACI FIRST INVESTMENT #H FE % 5.1250 406 327 49,144 | 2053/02/14
)\ & - 79, 612 63, 929 9, 595, 838 —
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AFE
TransAlta Corp. 7.75% 15/11/2029 usb 440,000 449,902 0.07

449,902 0.07
anyey
Ecopetrol SA 6.875% 29/04/2030 usb 1,780,000 1,611,425 027
Ecopetrol SA 5.875% 28/05/2045 usb 1,145,000 799,353 0.13
2,410,778 0.40
TSVR
Altice France Holding SA, 144A 6% usb 4,450,000 2,635,341 0.44
15/02/2028
Altice France SA, Reg. S 5.5% usb 2,355,000 1,799,962 0.30
15/10/2029
CAB SELAS, Reg. S 3.375% EUR 1,645,000 1,417,869 0.23
01/02/2028
Chrome Bidoo SASU, Reg. $ 3.5% EUR 1735000 1565022 026
31/05/2028
Chrome Holdco SASU, Reg. S 5% EUR 1,140,000 951,070 0.16
31/05/2029
Laboratoire Eimer Selas, Reg. S 5% EUR 690,000 566,042 0.09
01/02/2029
8,935,306 1.48
vy
TK Elevator Holdco GmbH, 144A usb 3,225,000 2,640,183 0.44
7.625% 15/07/2028
TUI Cruises GmbH, Reg. S 6.5% EUR 963,000 864,499 0.14
15/05/2026
3,504,682 0.58
ARSIV
Teva Pharmaceutical Finance usb 1,530,000 1,384,879 0.23
Netherlands Ill BV 4.75% 09/05/2027
Teva Pharmaceutical Finance usb 3,815000 3,403,781 0.56
Netherlands Il BV 5.125%
09/05/2029
4,788,660 0.79

80
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SIS EE fliEcd usp HE %
127
Inter Media and Communication SpA, EUR 1,485,000 1,507,894 0.25
Reg. S 6.75% 09/02/2027
Verde Bidco SpA, Reg. S 4.625% EUR 1,835000 1,688,239  0.28
01/10/2026
3,196,133  0.53
Ve Ivg
Albion Financing 1 SARL, Reg. S usD 1,480,000 1,321,980 0.22
6.125% 15/10/2026
Albion Financing 2 SARL, Reg. S usD 860,000 736,628 0.12
8.75% 15/04/2027
Altice Financing SA, Reg. S 5.75% usD 2,830,000 2,239,917 0.37
15/08/2029
TK Elevator US Newco, Inc., Reg. S usD 2,385,000 2,128,510 0.36
5.25% 15/07/2027
6,427,035 1.07
AF¥a
Petroleos Mexicanos 7.69% usD 1,710,000 1,190,588 0.20
23/01/2050
1,190,588 0.20
*S5VF
IPD 3 BV, Reg. S 5.5% 01/12/2025 EUR 415,000 421,930 0.07
Trivium Packaging Finance BV, 144A usb 360,000 330,770 0.06
8.5% 15/08/2027
Trivium Packaging Finance BV, Reg. S~ USD 1,055,000 969,833  0.16
5.5% 15/08/2026
Trivium Packaging Finance BV, Reg. S usD 800,000 735,045 0.12
8.5% 15/08/2027
2,457,578 0.41
ALY
ContourGlobal Power Holdings SA, EUR 667,000 588,390 0.10
Reg. $8.125% 01/01/2028
Kaixo Bondco Telecom SA, Reg. S EUR 780,000 712,823 0.12
5.125% 30/09/2029
Lorca Telecom Bondco SA, Reg. S4%  EUR 1,175,000 1,128,749 0.18
18/09/2027
2,429,962 0.40
AFVR
Bellis Acquisition Co. plc, Reg. S 3.25%  GBP 1,375,000 1,357,278 0.23
16/02/2026
Bellis Finco plc, Reg. S 4% GBP 495,000 441,560 0.07
16/02/2027
Deuce Finco pic, Reg. S 5.5% GBP 1,320000 1,279,673  0.21
16/06/2027
Iceland Bondco plc, Reg. S 4.625% GBP 1,630,000 1,541,691 0.26
16/03/2025
Jaguar Land Rover Automotive plc, usD 665,000 510,920 0.08
144A 5.875% 15/01/2028
Jerrold Finco plc, Reg. S 5.25% GBP 2,225,000 2,238,307 0.37
15/01/2027
RAC Bond Co. plc, Reg. S 5.25% GBP 1,940,000 1,857,595 031
04/11/2046
9,227,024 153
FAUA
ATl, Inc. 5.125% 01/10/2031 usb 1,010,000 894,304  0.15
Bath & Body Works, Inc. 7.5% usb 1,295,000 1,280,755 0.21
15/06/2029
Bath & Body Works, Inc. 6.95% usb 920,000 808,685 0.13
01/03/2033
Dana, Inc. 5.625% 15/06/2028 usb 2,440,000 2,224,360 0.37
Dana, Inc. 4.25% 01/09/2030 usb 650,000 522,506  0.09
Delta Air Lines, Inc. 7.375% usb 1,785,000 1,825,823 0.30
15/01/2026
Embarqg Corp. 7.995% 01/06/2036 usb 1,420,000 663,431 0.11
Ford Motor Co. 9.625% 22/04/2030 usD 1015000 1,141,368  0.19
Ford Motor Co. 6.1% 19/08/2032 usb 8,710,000 8,077,511 1.34
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Ford Motor Credit Co. LLC 4.95% usb 530,000 491,575 0.08
28/05/2027
Ford Motor Credit Co. LLC 7.35% usb 2,230,000 2,263,508 0.38
04/11/2027
Graphic Packaging International LLC, usb 1,225,000 1,036,157 017
144A 3.75% 01/02/2030
Hecla Mining Co. 7.25% 15/02/2028 usb 2,721,000 2,682,376 0.44
Hillenbrand, Inc. 5.75% 15/06/2025 usb 365,000 365,679 0.06
Hillenbrand, Inc. 5% 15/09/2026 usb 60,000 58,021 0.01
Hillenbrand, Inc. 3.75% 01/03/2031 usb 1,185,000 975,374 0.16
NuStar Logistics LP 5.75% usb 1,410,000 1,359,187 0.23
01/10/2025
Occidental Petroleum Corp. 6.375% usD 2,100,000 2,123,933 0.35
01/09/2028
Occidental Petroleum Corp. 8.875% usb 3,275,000 3,703,160 0.61
15/07/2030
Occidental Petroleum Corp. 7.5% usbD 1,015,000 1,087,755 0.18
01/05/2031
OneMain Finance Corp. 3.5% usD 370,000 307,100 0.05
15/01/2027
OneMain Finance Corp. 6.625% usb 840,000 775916 0.13
15/01/2028
OneMain Finance Corp. 5.375% UsD 1,010,000 827,844 0.14
15/11/2029
PG&E Corp. 5% 01/07/2028 usb 2,875,000 2,628,109 0.44
PG&E Corp. 5.25% 01/07/2030 usb 2,400,000 2,174,244 0.36
Southwestern Energy Co. 4.75% usD 1,420,000 1,202,929 0.20
01/02/2032
Tenet Healthcare Corp. 6.875% usD 1,565,000 1,412,365 0.23
15/11/2031
TransDigm, Inc. 6.375% 15/06/2026 usb 1,135,000 1,106,036 0.18
TransDigm, Inc. 5.5% 15/11/2027 usb 1,250,000 1,175,588 0.20
Twilio, Inc. 3.875% 15/03/2031 usb 1,460,000 1,140,223 0.19
United Rentals North America, Inc. usD 2,765,000 2,257,907 0.37
3.75% 15/01/2032
United Wholesale Mortgage LLC, 144A  USD 1,145,000 911,316 0.15
5.5% 15/04/2029
Yum! Brands, Inc. 5.375% 01/04/2032  USD 1,940,000 1,799,544 0.30
Yum! Brands, Inc. 5.35% 01/11/2043 usb 3,145,000 2,606,922 0.43
53,911,511 8.93
=% Bt 98,929,159  16.39
FAVH
Becton Dickinson and Co. 6% usD 34,200 1,714,446 0.29
06/01/2023
Danaher Corp. 5% 15/04/2023 usb 1,477 1,991,927 0.33
NextEra Energy, Inc. 5.279% usD 33,381 1,700,428 0.28
01/03/2023
5,406,801 0.90
R A 5,406,801  0.90
FIvE
Constellium SE usb 78,294 918,388 0.15
918,388 0.15
AAR
TE Connectivity Ltd. usb 4,800 548,448 0.09
548,448 0.09
TAVA
Avantor, Inc. usb 58,079 1,209,205 0.20
1,209,205 0.20
L=V 2,676,041  0.44
SRS T LA | 107,012,001 17.73
TNTOA ML &
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ERO Copper Corp., Reg. S 6.5% usb 1,050,000 848,143 0.14
15/02/2030
848,143 0.14
AP
Brookfield Residential Properties, Inc., usD 985,000 876,715 0.15
144A 6.25% 15/09/2027
GFL Environmental, Inc., 144A 4.75% usb 2,925,000 2,555,719 0.42
16/06/2029
Methanex Corp. 5.125% 15/10/2027 usb 1,685,000 1,568,904 0.26
Methanex Corp. 5.65% 01/12/2044 usb 890,000 693,755 0.12
Telesat Canada, 144A 6.5% usb 1,735,000 508,750 0.08
15/10/2027
Vermilion Energy, Inc., 144A 6.875% usb 1,870,000 1,713,380 0.28
01/05/2030
7,912,223 1.31
TIVA
Altice France Holding SA, 144A 10.5%  USD 2,320,000 1,768,471 0.29
15/05/2027
liad Holding SASU, Reg. S 6.5% usb 2,140,000 1,979,879 0.33
15/10/2026
3,748,350 0.62
ARSLIV
Teva Pharmaceutical Finance usb 1,640,000 1,542,526 0.26
Netherlands lll BV 7.125%
31/01/2025
Teva Pharmaceutical Finance uUSD 1,635000 1,591,653 0.26
Netherlands Ill BV 6.75% 01/03/2028
3,134,179 0.52
ok Ivg
Altice Financing SA, 144A 5% usb 1,985,000 1,584,790 0.26
15/01/2028
Intelsat Jackson Holdings SA, 144A usb 890,000 797,876 0.13
6.5% 15/03/2030
2,382,666 0.39
AFva
Petroleos Mexicanos 6.625% usb 1,805,000 1,316,111 0.22
15/06/2035
1,316,111 0.22
VAV 4
C&W Senior Financing DAC, 144A usD 2,025,000 1,887,664 0.31
6.875% 15/09/2027
1,887,664 0.31
~l—
Hudbay Minerals, Inc., 144A 6.125% usb 2,225,000 2,021,969 0.34
01/04/2029
2,021,969 0.34
AL A
VistaJet Malta Finance plc, 144A usD 935,000 848,513 0.14
7.875% 01/05/2027
VistaJet Malta Finance plc, 144A usb 990,000 796,337 0.13
6.375% 01/02/2030
1,644,850 0.27
AFVX
Connect Finco SARL, Reg. S 6.75% usb 2,065,000 1918618  0.32
01/10/2026
eG Global Finance plc, 144A 6.75% usb 2,037,000 1,781,581 0.30
07/02/2025
eG Global Finance plc, 144A 8.5% usD 1,590,000 1,483,793 0.25

30/10/2025
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Jaguar Land Rover Automotive plc, usD 1,465,000 1,358,787 0.22
144A7.75% 15/10/2025

Vmed O2 UK Financing | plc, Reg. S usD 4,685,000 3,810,419 0.63
4.75% 15/07/2031

10,353,198 1.72

TAVA

Acrisure LLC, 144A 7% 15/11/2025 usb 1,310,000 1,204,768 0.20

Acrisure LLC, 144A 10.125% usb 2,126,000 2,067,560 0.34
01/08/2026

AdaptHealth LLC, 144A 5.125% usb 875,000 746,016 0.12
01/03/2030

Adtalem Global Education, Inc., 144A usb 1,692,000 1,454,642 0.24
5.5% 01/03/2028

Advanced Drainage Systems, Inc., usb 645,000 627,591 0.10
144A 6.375% 15/06/2030

Advantage Sales & Marketing, Inc., usb 940,000 718,141 0.12
144A 6.5% 15/11/2028

Aethon United BR LP, 144A 8.25% usb 1,170,000 1,161,484 0.19
16/02/2026

Albertsons Cos,, Inc., 144A 4.875% usb 1,900,000 1,702,543 0.28
15/02/2030

Alcoa Nederland Holding BV, 144A usD 1,100,000 1,085,573 0.18
6.125% 15/05/2028

Alliant Holdings Intermediate LLC, usD 3,980,000 3,582,378 0.59
144A 6.75% 15/10/2027

Alliant Holdings Intermediate LLC, usb 740,000 607,472 0.10
144A 5.875% 01/11/2029

Allied Universal Holdco LLC, 144A usb 2,915,000 2,562,899 0.42
9.75% 15/07/2027

American Airlines, Inc., 144A 11.75% usb 4,750,000 5,070,027 084
16/07/2025

American Airlines, Inc., 144A 5.75% usb 5,620,000 5,138,090 0.85
20/04/2029

AmMWINS Group, Inc., 144A 4.875% usb 1,400,000 1,202,180 0.20
30/06/2029

Antero Resources Corp., 144A 7.625%  USD 370,000 372,716 0.06
01/02/2029

Apollo Commercial Real Estate usD 2,885,000 2,326,176 0.39
Finance, Inc., REIT, 144A 4.625%
15/06/2029

Archrock Partners LP, 144A 6.875% usb 1,830,000 1,749,665 0.29
01/04/2027

Arconic Corp., 144A 6.125% usb 1,685,000 1,580,867 0.26
15/02/2028

Ardagh Metal Packaging Finance USA ~ USD 1,370,000 1,343,634 0.22
LLC, 144A 6% 15/06/2027

Ardagh Metal Packaging Finance USA usD 2,310,000 1,835,281 0.30
LLC, 144A 4% 01/09/2029

At Home Group, Inc., 144A 4.875% usb 165,000 109,429 0.02
15/07/2028

At Home Group, Inc., 144A 7.125% usb 1,145,000 665,703 011
15/07/2029

AthenaHealth Group, Inc., 144A 6.5% usbD 3,090,000 2,282,914 0.38
15/02/2030

Avantor Funding, Inc., 144A 4.625% usb 3,845,000 3,490,760 0.58
15/07/2028

Avient Corp., 144A 7.125% usb 1,777,000 1,756,828 0.29
01/08/2030

Ball Corp. 6.875% 15/03/2028 usb 2,250,000 2,314,058 0.38

Bath & Body Works, Inc., 144A 6.625%  USD 2,470,000 2,321,010 0.38
01/10/2030

Bausch Health Americas, Inc., 144A usD 1,730,000 1,213,730 0.20
9.25% 01/04/2026

BellRing Brands, Inc., 144A 7% usD 1,690,000 1,538,227 0.26
15/08/2030

Big River Steel LLC, 144A 6.625% usb 1,650,000 1,581,876 0.26

31/01/2029
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Boxer Parent Co., Inc., 144A 7.125%
02/10/2025

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

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

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

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

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

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

Catalent Pharma Solutions, Inc., 144A
5% 15/07/2027

CCO Holdings LLC, 144A 5.375%
01/06/2029

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

CCO Holdings LLC, 144A 4.5%
15/08/2030

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

Cedar Fair LP 5.25% 15/07/2029

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

Cheniere Energy Partners LP 4%
01/03/2031

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

Chobani LLC, 144A 7.5% 15/04/2025

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

CITGO Petroleum Corp., 144A 7%
15/06/2025

Clarios Global LP, 144A 8.5%
16/05/2027

Clarivate Science Holdings Corp., 144A
3.875% 01/07/2028

Clarivate Science Holdings Corp., 144A
4.875% 01/07/2029

Clear Channel Outdoor Holdings, Inc.,
144A 7.75% 15/04/2028

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

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

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

Cobra AcquisitionCo LLC, 144A
6.375% 01/11/2029

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

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

Community Health Systems, Inc., 144A
6.875% 15/04/2029

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

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

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

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

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

Condor Merger Sub, Inc., 144A 7.375%
15/02/2030
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Crescent Energy Finance LLC, 144A
7.25% 01/05/2026

Crestwood Midstream Partners LP,
144A 6% 01/02/2029

CSC Holdings LLC, 144A 7.5%
01/04/2028

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

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

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

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

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

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

DaVita, Inc., 144A 4.625% 01/06/2030

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

Diamond Sports Group LLC, 144A
6.625% 15/08/2027

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

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

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

DISH DBS Corp. 7.375% 01/07/2028

DISH DBS Corp. 5.125% 01/06/2029

DISH DBS Corp. 7.75% 01/07/2026

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

Dornoch Debt Merger Sub, Inc., 144A
6.625% 15/10/2029

Embecta Corp., 144A 5% 15/02/2030

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

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

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

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

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

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

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

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

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

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

Gen Digital, Inc., 144A 7.125%
30/09/2030

Go Daddy Operating Co. LLC, 144A
5.25% 01/12/2027

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

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

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

GPD Cos., Inc., 144A 10.125%
01/04/2026
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Gray Escrow I, Inc., 144A 5.375%
15/11/2031

GTCR AP Finance, Inc., 144A 8%
15/06/2027

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

H&E Equipment Services, Inc., 144A
3.875% 15/12/2028

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

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

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

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

Home Point Capital, Inc., 144A 5%
01/02/2026

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

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

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

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

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

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

Icahn Enterprises LP 6.25%
156/05/2026

iHeartCommunications, Inc. 8.375%
01/05/2027

IQVIA, Inc., 144A 5% 15/10/2026

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

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

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

Lamar Media Corp. 4.875%
15/01/2029

Lamar Media Corp. 4% 15/02/2030

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

LCPR Senior Secured Financing DAC,
144A 6.75% 15/10/2027

Level 3 Financing, Inc., 144A 3.75%
15/07/2029

Lions Gate Capital Holdings LLC, 144A
5.5% 15/04/2029

Live Nation Entertainment, Inc., 144A
4.75% 15/10/2027

LPL Holdings, Inc., 144A 4%
15/03/2029

LPL Holdings, Inc., 144A 4.375%
15/05/2031

LSF9 Atlantis Holdings LLC, 144A
7.75% 15/02/2026

Madison IAQ LLC, 144A 4.125%
30/06/2028

Madison IAQ LLC, 144A 5.875%
30/06/2029

Magnolia Oil & Gas Operating LLC,
144A 6% 01/08/2026

Match Group Holdings Il LLC, 144A
5% 15/12/2027
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Match Group Holdings Il LLC, 144A
4.625% 01/06/2028

Match Group Holdings Il LLC, 144A
5.625% 15/02/2029

Match Group Holdings Il LLC, 144A
4.125% 01/08/2030

Match Group Holdings Il LLC, 144A
3.625% 01/10/2031

Maxar Technologies, Inc., 144A 7.75%
15/06/2027

Medline Borrower LP, 144A 5.25%
01/10/2029

Mercer International, Inc. 5.5%
15/01/2026

Metis Merger Sub LLC, 144A 6.5%
15/05/2029

Midcap Financial Issuer Trust, 144A
6.5% 01/05/2028

Midcap Financial Issuer Trust, 144A
5.625% 15/01/2030

Mileage Plus Holdings LLC, 144A 6.5%
20/06/2027

Millennium Escrow Corp., 144A
6.625% 01/08/2026

Molina Healthcare, Inc., 144A 4.375%
15/06/2028

MSCI, Inc., 144A 4% 15/11/2029

MSCI, Inc., 144A 3.25% 15/08/2033

Mueller Water Products, Inc., 144A 4%
15/06/2029

Navient Corp. 6.75% 25/06/2025

Navient Corp. 6.75% 15/06/2026

Navient Corp. 5% 15/03/2027

Navient Corp. 4.875% 15/03/2028

Navient Corp. 5.5% 15/03/2029

NCL Corp. Ltd., 144A 5.875%
15/03/2026

NCL Corp. Ltd., 144A 5.875%
15/02/2027

NCL Corp. Ltd., 144A 7.75%
15/02/2029

NCL Finance Ltd., 144A 6.125%
15/03/2028

Necessity Retail REIT, Inc. (The), REIT,
144A 4.5% 30/09/2028

Neptune Bidco US, Inc., 144A 9.29%
15/04/2029

Netflix, Inc. 6.375% 15/05/2029

New Albertsons LP 7.45% 01/08/2029

New Enterprise Stone & Lime Co., Inc.,
144A 5.25% 15/07/2028

NextEra Energy Operating Partners LP,
144A 4.25% 15/09/2024

NextEra Energy Operating Partners LP,
144A 4.5% 15/09/2027

NGL Energy Operating LLC, 144A
7.5% 01/02/2026

NiSource, Inc., FRN 5.65% Perpetual

Occidental Petroleum Corp. 7.875%
15/09/2031

Occidental Petroleum Corp. 6.45%
15/09/2036

Occidental Petroleum Corp. 7.95%
15/06/2039

Occidental Petroleum Corp. 6.2%
16/03/2040
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OneMain Finance Corp. 6.875%
15/03/2025

OneMain Finance Corp. 7.125%
15/03/2026

Organon & Co., 144A 5.125%
30/04/2031

Outfront Media Capital LLC, 144A
4.25% 15/01/2029

Park Intermediate Holdings LLC, REIT,
144A 5.875% 01/10/2028

Park Intermediate Holdings LLC, REIT,
144A 4.875% 15/05/2029

Pattern Energy Operations LP, 144A
4.5% 15/08/2028

PennyMac Financial Services, Inc.,
144A 5.375% 15/10/2025

PennyMac Financial Services, Inc.,
144A 4.25% 15/02/2029

PetSmart, Inc., 144A 7.75%
16/02/2029

PGT Innovations, Inc., 144A 4.375%
01/10/2029

Pike Corp., 144A 5.5% 01/09/2028

Presidio Holdings, Inc., 144A 8.25%
01/02/2028

Prime Security Services Borrower LLC,
144A 5.75% 15/04/2026

Prime Security Services Borrower LLC,
144A 6.25% 15/01/2028

PROG Holdings, Inc., 144A 6%
16/11/2029

Radiate Holdco LLC, 144A 6.5%
15/09/2028

Radiology Partners, Inc., 144A 9.25%
01/02/2028

Range Resources Corp., 144A 4.75%
15/02/2030

Range Resources Corp. 8.25%
156/01/2029

RHP Hotel Properties LP, REIT, 144A
4.5% 15/02/2029

Rivian Holdings LLC, FRN, 144A
10.31% 15/10/2026

ROBLOX Corp., 144A 3.875%
01/05/2030

Rocket Mortgage LLC, 144A 4%
15/10/2033

Royal Caribbean Cruises Ltd., 144A
5.5% 31/08/2026

Royal Caribbean Cruises Ltd., 144A
5.375% 15/07/2027

Royal Caribbean Cruises Ltd., 144A
11.625% 15/08/2027

Royal Caribbean Cruises Ltd., 144A
5.5% 01/04/2028

Royal Caribbean Cruises Ltd., 144A
9.25% 15/01/2029

Ryan Specialty Group LLC, 144A
4.375% 01/02/2030

Sabre GLBL, Inc., 144A 9.25%
15/04/2025

Sabre GLBL, Inc., 144A 7.375%
01/09/2025

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

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

Sealed Air Corp., 144A 5%
15/04/2029
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Sealed Air Corp., 144A 6.875%
15/07/2033

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

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

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

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

Service Properties Trust, REIT 4.35%
01/10/2024

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

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

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

Sirius XM Radio, Inc., 144A 3.875%
01/09/2031

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

SLM Corp. 4.2% 29/10/2025

Solaris Midstream Holdings LLC, 144A
7.625% 01/04/2026

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

Sprint Capital Corp. 6.875%
15/11/2028

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

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

Staples, Inc., 144A 7.56% 15/04/2026

Staples, Inc., 144A 10.75%
15/04/2027

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

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

Summit Materials LLC, 144A 6.5%
156/03/2027

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

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

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

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

Targa Resources Partners LP 4%
15/01/2032

Tenet Healthcare Corp., 144A 6.125%
01/10/2028

Tenet Healthcare Corp., 144A 4.375%
15/01/2030

Tenet Healthcare Corp., 144A 6.125%
15/06/2030

Terraform Global Operating LP, 144A
6.125% 01/03/2026

Townsquare Media, Inc., 144A 6.875%
01/02/2026

TransDigm, Inc., 144A 6.25%
15/03/2026

Triton Water Holdings, Inc., 144A
6.25% 01/04/2029

Tronox, Inc., 144A 4.625%
16/03/2029

TO—-NIVEERRA—T [BER: A4 NX—bF=]

usD

usb

usD

usb

usD

usb

usb

usb

usb

usb
usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

HME
FESE

875,000
2,370,000
2,465,000
1,110,000
2,060,000
1,720,000
1,275,000
3,000,000
3,765,000

535,000

955,000

1,280,000
1,235,000

2,150,000
1,875,000
1,640,000
4,815,000

3,230,000
1,140,000

1,605,000

805,000
1,765,000
1,035,000
1,215,000
2,670,000
2,250,000
3,200,000
2,100,000
2,325,000
2,370,000
3,655,000
2,330,000
5,565,000

960,000

775,000

P
usD

870,908
2,061,748
2,315,103

962,925
1,951,792
1,565,950
1,214,725
2,592,922
3,112,916

418,371

873,825

1,164,160
1,221,100

1,728,708
1,954,603
1,309,480
3,951,309

2,758,326
827,882

1,408,775

808,397
1,732,871

960,320
1,135,137
2,318,031
1,935,242
2,692,704
1,902,348
2,007,092
2,262,295
3,345,237
2,057,064
5511576

771,302

638,886

WiEE
R (%)
014

0.34

0.38

015

019
0.20

0.29
0.32
0.22
0.65

0.46
0.14

0.23

0.29
0.16
0.19
0.38
0.32
0.45

0.32

85

HEE g ME
P S BESE usp HE %)
United Airlines, Inc., 144A 4.625% usb 1,805,000 1577215 0.26
15/04/2029
United Natural Foods, Inc., 144A 6.75%  USD 1,670,000 1,607,258 027
15/10/2028
United Wholesale Mortgage LLC, 144A  USD 1,490,000 1,283,516 0.21
5.75% 15/06/2027
Univar Solutions USA, Inc., 144A usb 1,860,000 1,770,571 0.29
5.125% 01/12/2027
Univision Communications, Inc., 144A usb 1,095000 1,059,517 0.18
6.625% 01/06/2027
Univision Communications, Inc., 144A usD 1,960,000 1,869,272 0.31
7.375% 30/06/2030
Venture Global Calcasieu Pass LLC, usb 400,000 350,702 0.06
144A 3.875% 15/08/2029
Venture Global Calcasieu Pass LLC, usb 2,080,000 1,775,800 0.29
144A 4.125% 15/08/2031
Viasat, Inc., 144A 5.625% 15/04/2027  USD 2,910,000 2,648,391 0.44
Viavi Solutions, Inc., 144A 3.75% usb 830,000 698,943 0.12
01/10/2029
Watco Cos. LLC, 144A 6.5% usb 2,785,000 2,650,150 0.44
15/06/2027
Wolverine World Wide, Inc., 144A 4% usb 2,210,000 1,677,456 0.28
15/08/2029
WR Grace Holdings LLC, 144A usb 2,390,000 1,918,788 0.32
5.625% 15/08/2029
ZipRecruiter, Inc., 144A 5% usb 1,710,000 1,406,988 0.23
15/01/2030
Zoominfo Technologies LLC, 144A usD 1,799,000 1,514,293 0.25
3.875% 01/02/2029
428,148,700 70.92
=% Bt 463,398,053  76.76
TFAVA
Anvil Holdings, Inc. 05/02/2012 usD 2,684 27 =
27 -
FRTE Bt 27 -
ZDMOBHD B B 5T 463,398,080  76.76
WG E N TS BHEAT RS A iEE T
HB LTI
@
T DAHERS [FIRRARES 35 & UEmira i
FANVGVE
Smurfit-Stone Container Corp. usD 7,275 - -
Preference*
HX At - -
2O IR A MRS & ULmrmR 7t - -
HFES & 570,410,081  94.49
FLIv b FTANVE - ATy TEE]
FBCH)
i =0 miig A
Tk ER SHES SRR #EL-b  WEH usp LA (%)
5036000 USD JP.Morgan CDXNAHY.38V2 Sell  500% 20/06/2027 111,104 002
4600000 USD  JP.Morgan CDXNAHY.39V1 Sell  500% 20/12/2027 35363 -
146,467 0.02

FUIV b - FTHIVE - ATy THERCh DB EEAGE
i3l



TO—-NIVEERRA—T [BER: A4 NX—bF=]

IR GED o
o L} Ml e
74 AR ReWEs B8R #E WHE usp WE
716,000 USD  JP.Morgan Community Sell  500% 20/12/2026 (338,210) (0.05)

Health Systems,

Inc. 6.875%

01/04/2028

2050000 USD JP.Morgan CDXNAHY38V2 — Buy (500f% 20/06/2027 (45227)  (001)
LIy b FT AT+ ATy THE D B HIEA(E (383437)  (0.08)

371-155%)]- « T4V - ATy TEE| (236,070)  (0.04)
a3 i ) (6=(1-)]
RETFHIEG
R b WEEs  POE
=0 E %ﬁ o WHE  BGRTS usp [ @)
EUR 1270871569 USD 132548081 31/01/2023 DeutscheBank 8513431 058
EUR 1503000  USD 1678182 31/01/2023 HSBC 27980 001
EUR 286465  USD 303556 31/01/2023  JP.Morgan 3258 -
EUR 725 USD 772 31/01/2023 UBS 4 -
= 122638 USD 143577 20/01/2023  JP.Morgan 4478 -
GBP 232445  USD 279294 20/01/2023 UBS 1554 -
NOK 115926329 USD 11285795 31/01/2023 Backys 510554 008
NOK 8450535  USD 815357 31/01/2023  JP.Morgan 44547 001
NOK 120036934 USD 13124349 28/02/2003  JP.Morgan 112575 002
SEK 222604 USD 21335 31/01/2023  JP.Morgan 86 -
usb 463009 EUR 431300 31/01/2023  JP.Morgan 1,091 -
usb 496556  SEK 5106418 31/01/2023  JP.Morgan 4961 -
HETHEG IChh 2RISR 7 4224519 070
EUR 522363 USD 560973 31/01/2023  JP.Morgan (1514 -
EUR 1205000 USD 1292252 31/01/2023 Morgan Stanley (1652 -
NOK 6650000  USD 684,683 31/01/2023 Bank of 7082 -
America
NOK 14000 USD 1436 28/02/2023  JP.Morgan © -
SEK 1310000 USD 126262 31/01/2023 Bank of (148 -
America

SEK 49879182 USD 4808638 31/01/2023 Canadian (1768 -

Imperial Bank

of Commerce
SEK 611851  USD 59313 31/01/2023  JP.Morgan @1y -
Usb 7 ER 7 03/01/2028  JP.Morgan - -
usD 2086164  EUR 1942024 81/01/2023  JP.Morgan  (24816)  (001)
usD 1324212 EUR 1288000 31/01/2023 RBC 173 -
usD 3738619  EUR 3887719 24/02/2023 MorganStanley  (110074)  (0.02)
usD 7584133 EUR 7284157 24/02/2023  StaeSteet  (229879)  (0.04)
usb 7990856  GBP  7,075279 20/01/2023 Barclys  (557,760)  (0.09)
usb 440558 GBP 373,000 20/01/2023 HSBC  (10115) -
usb 292250 NOK 2909416 31/01/2023  JP.Morgan @795 -
usb 52621 NOK 519,009 28/02/2023  JP.Morgan 61 -
usb 4 SEK 459 03/01/2023  JP.Morgan - -
usb 12424 SEK 129791 81/01/2023  JP.Morgan m -
HERTREG IChbh 2REZRUNE 3 (951,084)  (0.16)
FETRIEG < B REFHNERE &t 3273435 054
BHe 19,491,004  3.23
ZOfRE G 13,799,121  2.28
PR A 603,700,296 100.00
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253680 (202354 R11HM52023F10A10BE T)

{SFEHAR EIIR GREH : 20054104 24H)
ERSE WONEDHE M REANDEIRE T D 2 LITX 0. ZE U Bl G A DR fr & R ME L3 D
' wDEGEHIEL £,

JRHIE LT, RO EL LO@EOBACRIEIIUEE T, RFMELATRRZ L TWES, 2L, B
Al DEAENZ SN TN E LR T 2H B0 H Y £,

am 5L 5 HIDEARE

5 (2 2 & #)
x B m B o® OB 70p) X REBEER |4 t@ A BA%EY w » &
T I L R ) #

B E = B E =
A % % % % BAH
3287 (20214108 8 A) 22,912 5.4| 1,961.85 0.5 96. 2 2.3 12,625
338 (2022£4 B 8 A) 23, 952 45| 1,896.79| A 3.3 96. 2 2.2 12,797
348 (2022410811 8) 24, 519 2.4| 1,87M.24| A 1.3 97.0 2.2 12,859
3587 (20234 4 B10R) 25, 832 5.4 1,976.53 5.6 97.0 2.3 13,102
368 (20235108108) 32, 366 25.3| 2,312.19 17.0 97.7 1.3 15,460

SRR, IR TN &2 &2 £ T

IR DOFEVENE, MINFTEHE, T OM—UIOMRNIIRITE, FEENE L TOVET, ThLRITE, FFEEI3S 7 7 v ROEE M55
THHLOTIEARL, U7 7 v ROBEBHABEICH LT U0 TEEZEI bOTEH Y THA,

KBEERIHBOBE 2R THU TR L TEBY, M7 70 FRNSSERRIAER L CEM LTV A2 Tldb v ¥4,



wn SAAPOREMEA L TREDHS

BAFREAkTYT -7 2K

P B - E % fi & TOP|X(E€E§§Hﬁ#’é§; ﬂ‘i"-*ﬁé ﬁﬂ*%’
& = 8 E = (H32-58)
(HA H) ! % % % %
20234 4 B10H 25, 832 — 1, 976. 53 - 97.0 2.3
4 AX 26, 936 4.3 2, 057. 48 4.1 96. 8 2.3
5A%K 27, 648 7.0 2,130.63 7.8 96.9 2.3
6 Ak 29, 936 15.9 2, 288. 60 15.8 96. 8 2.3
TAX 30, 611 18.5 2, 322. 56 17.5 96.7 2.3
8 Ak 31, 453 21.8 2,332.00 18.0 96. 6 2.3
9AXK 32, 562 26. 1 2,323. 39 17.5 96.9 2.2

(HA x)
20234108108 32, 366 25.3 2,312.19 17.0 97.7 1.3

KIETE=RITME LT,
KGRI, B TROMES 25 R %7,
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A ERZG

» EAEMEES DHBICDT (2023FE 4 B11ANS20235FE10810H X T)
BEMBEOKE

40,000

— EEMEE (M) : A
35,000

30, 000 e e

- 7 SEIRH L
25,000 20,000 A

| 25, 8321
x

32, 366
WMEERE(EAA) A8
20,000.( E T ] r r r — 0 B E = +25.3%
HAE " 23/5 6 7 8 9 HAR

XEERML, PEOENPBEEMBEERA—ELDLD ITHEHELTNET.

KHBT 7 ROSEEHT. TOP | X (GEilHMmiEE) T,
MIEHDEFIE. MIFTAE. TOM—UIOERIRTE. FHEEPAELTVEY. CNOoRTE. FHEERIHT7
FOBECMSEETZHDTIEELS. H77 Y FOERABRRICHLT—UOEEZESIHDTEHY EH A,

» BEMEBEDELEEER (20235 4 A118H52023FE108108 £ T)

BEREERD “FREHAFIREY DKE" [CEBLDD. REOREMCHEN. DEOFESME.
BED/NY 2 T—2 3> (REMEFTM 2850 THRBREZTVELL,

BB\ a T - arpsiMiansl L&
BIMEERICKAHAMKE VD EAEZ &
- FEEREOHERBRSNMREI N L
- BRROE@E| EmoONEI N &
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» IFFIRITICDOT (20235 4 B11EAMN52023FE10A108 F T)

e

HBICHET2BAHATSE LR LELL.

S

HEOYIHE. BIROESMEM T HHERICLDARERCBIMIERICK D BAKE W\ D35
SN, HEZESEBIELARVELL, 220, PERFOMEBRZCADE/ME| &M (Cxd
LEBMBDHMO LEZMZASBEOHYELL. TDE. BIRICKDIRESFIZREOERIERK
EDREMIERITHEESND & KRS - ARDANDS—REELE L. TOP | XIFHFE
\EMICER SNT. NTIIEOSEZEHFLE L,

HIEXRICIE, KETE@5IEMONREMET 2 LDRAN SR (10FERFFEY) L
FLUTHMOERELLRY., BAKATHIS OB CHBLE L.

»AR—BFZFUAFICDNT (20235F 4 A11BH52023F108108 X T)

R—bT7+UADBRICH/Z-> T, slEHhEsFRELATIRYOSE OPHREOEREICERL
DDbH, Bt MBEREM. XEPE. IBERRESIOKIETEER. FROBILORE S
PREEEHLHRL T RETLIHREERLELL.

HRUAHALEE

KREMABEALERIIBLULICREE L,

RiER S

HARMARDORBEDLERICOEE L TE, TISMEETEIABESR. #Hill. EREGLDOV A b
ZEKLTVEYT, —A. BRMES HEX BHALEDV A FEEILTNET,

{8 51 447

V7N, RARERIRGEZSVHERTHRAELTNET.

R—b7xVF 0N

SEHFIEY., HEE - FRNRSEED SEIRTFETT.
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PAVFR—OVEDERIZDNT (20235 4 B11EHM 520235108108 T)

BEMIALESERHROBERMLE

(%) L7 RIZEHDEEZEL LA FI—
00 e OlEBYELAN, BEHEBELTTOP |
qq 253 X (EIFHMMIELY) £RFTOET,

250 EWOU S T4, RS BEIEROR

SEiok EEDWHT
200 SEIBH BRONLETT,
17.0
15.0
10.0
5.0
0.0

A SEDERAEH

ERAAHELTE slEkiE. #A0 "FRRSFIEYDOSS” CHRMADEIREICEBELDD
b, FEFE. ABARESIUOHEETHR. FROEIDREECRREFTOHEL THA
BIRETO>TNEET,

FER—EI 4 —ATHEBREPBRT DEANHES LATNDI LMD, FERBLZR
EL. BRLGEEDVRADDIEENDEFIREZEO TN AEH T,
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e 1AOXYDERAM (02354 B118552023%108108ET)

I8 B & | b % I B O # =E
@A EZEEFHH 16/ | 0.055%
REBETHN =M OEERETRN, HhOTHZHIENY
(8 )| A8 .05 | Tamrrin  AMERSOREOR. REMAMA KIS FHH
G- A7 3) (0) | (0.000)
bz o f# & & 0 | 0.000 | zopmemm=ticnn &R, Mho TSmO
(% 0) fm) ( 0) (0 000) {' 0) ﬁt : E§f$§§0)ﬂﬂ%(:§?’é%®ﬂtﬁﬁﬁ
= Hi 16 0. 055

[ B D FHEHEMEES29, 752A T, |

SR O®A GEBBOHD D b OIEMEBLE ST) 1, B0 - fBRIC X - CZHE DI EB N b 5720, fiERIC LV EHLTOET,
MELRMIE 15 02472 0 OZE RO F 4 % W10 o SR HEUEAE TR L T1002 | L= b O TT,

SAIE B A AR A LTV ET,

s SEIPDOFTERUVEG|IDIRA (20235 4 B11EM 520235108108 £ T)

M #% =K
B f+ 5T f+
L % | & B #% % & #
Tk FM F& FM
B om| t 5 GBS P 5, 062. 9 5, 832, 555

SARRITSE LR
B (O) PR EL PARETTHE, AL 28 T EBROETITIIEEN TR £8A,

(2) SeERE| DELRRIERS RS

" 2 * 2

. < o FHENE | R & B | GRANE | R & &

BAH BAH BAH BAH

E N X %&£ ¥ = 5] 686 825 - —
KABFAITZIE LI4,
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s G E SO FHEA KK BMREEICHIT IS
(2023 4 A11EH 52023510108 £ T)

18 Z B ]
@ 8 ® 0o % X T B & E 11,127, 455FH
) BP0 F¥HHE A EMEEE 14,157, 705F M
(c) 5t =1 = tt F(a) / (b) 0.78
3% (b) 1345 H K BUE OFLAME XA EE O -1,
KAEBREEICONTE, @IFFEHAER (2720, IERDOBTHHICOWTIHIRER) OB ARKOREEEREEMGOME CHE LI HRE

SREOGFEH (b) 135 A ROFME THEL L7815

TEEAF O T,

am FIEBIFRAEDIGIRRE (202354 B11AMS20235F10A10HET)

(1) FIEBFRALDOERGIHRR

3 5 RESSE SoummEs]| B EOUEE  SoummEA| D
Lomsikie | A LOmAKAD | C
BAHA BAHA % BAA BAHA %
23 = 5,294 558 10.6 5, 832 1,434 24.6
(2) AEBEFHUHLEICHT SRIEBEADIILLE
" E 24 #
@k B & /F F & # ¥ % 7,994FH
b 5 FMEBRAAN DX 1,535FM
(c) (b) / (a) 19.2%

BIFRA &1E. SMB C HEGERHASHTY,

FIEBIRA & 1F, BEEFER L OREEANCHET 2IEMEE1IAS | FICHE SN 2FIERBRATHY . 2

BB Y T 7 RITHRDHIE

wa A-ERRERNGI X, BCERMERNIEXIHRNGIRERBERILTVSERSHOECIIIRER

BUFHII ISV ETA, EEESLIC

JCH

(20235 4 B11B M/ 520235E10A10A £ T)

TIEHERETFERHIS b TR Y £¥ A,




BAFREAkTYT -7 2K

am SHANZEDAM (20235108108 357%)

M Bk
” - HEGIER) | 2 X " - HEGIER) | 2 X
53 8| % H|F M % % | &% ¥ M
Tk Tk A 7/ 66. 5 66. 5 216, 258
SE (1.1%) R —RBE 30 30 56, 520
INPE X 82.7 82.7 172,098 TSR (0.7%)

BERE (7.6%) B S8R 24.9 - -
Tk - B - 194.9 2217, 643 NFEYZyly w=NFA4 V5 R 230 — —
(LN E5H 31.5 82.3 297, 596 THEF 17.6 17.6 100, 672
KRN AT % 39.7 39.7 161, 539 ks (5.8%)

SANIE 56. 4 56. 4 111, 164 e 78.5 - -
aA7Fv Y 60 60 59,100 2 m B 13 - -
MET 79 - - FoU— 9.5 - -
KEEHE 45.6 45.6 186, 732 Wy a#E 224 323.7 588, 648
ET% 101 101 103, 929 ~34Ba8HE 202.9 - -

'BH& () 24 72 - -
HiE®B I )V —T Kt 75 - - FEAEHITE 56. 2 168.6 279, 707

tZ (5.0%) ZOMBEE (3.0%)

VAZA 5.6 - - -S>k - 55.7 234,218
BHY— 75 253.3 479, 623 FTHhAS 100 100 223,100
Y FSIVEEF 24.1 24.1 71,769 ES - HRAE (-)

EHLZT%¥ 120 - - RREH 55.7 - -
HE—RATRLFEITE 75 75 71,025 BEEZX (8.3%)

EtE 10.8 10.8 59, 486 wh 20. 6 20.6 107, 387
JSP 34.5 34.5 67, 861 ALBNESR - 18.3 69, 265

EES (6.8%) A=Y N=TR=NT 1Y R 171.9 171.9 179,119
HAFERTE 117.8 149.2 683, 037 A/ —=R=NTF 4T R - 268. 9 575, 042
7 AT S5 AR 166 166 341, 877 N FREEkiE 102.7 102.7 317, 959

JLBE (0.5%) B - EHEEE (0.4%)

TUFR > 12.9 12.9 76, 329 EREE 26.5 26.5 64, 501

HSR - LRER (3.9%) 1548 - BIEE (10.4%)

AGC - 115.5 587, 433 BIPROGY 21.5 - -

% (7.6%) AAEBEER 185.2 | 1,477.2 260, 725
A A Rs% 107.9 194. 4 659, 404 KDD I 124.7 124.7 569, 879
KA 34 34 202, 572 VAN 83.7 406. 8 688, 509
BAAETE - 65 283,725 TARR 36.3 36.3 58, 733

LR (0.5%) NSD 42 - -
swcc 35 35 71,435 EEE (3.1%)

SEER (1.5%) TOKA I R=IVT 40 R 33.8 33.8 31, 636
AR N-TR-NT 4 VIR 90 90 229, 455 REEES 79.8 - -
ZMR—IAT A VTR 53.4 - - E /N 11.3 11.3 23, 221

B (3.0%) =HME 102.6 - -
INRBIVERR 44.8 44.8 172, 748 =EBE 37.2 - -
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LGS X HEGigR) | 2 X
E ud 23 24 ¥|F M FE : ud % B &% B|F M %
BELEIXRIR 20.3 20.3 30, 551 BRABER—IT 1 VTR 35.2 35.2 135, 801
HBETIZAN 90. 6 90.6 116, 874 BREY - 305. 4 636, 300
MBEEF 32.7 32.7 210, 588 AF—ya-Rb— 3y 32.7 32.7 97,151
F—tNyoRET > 32 32 49, 984 I—-IVRIL R - 77.4 177, 246
INTE (3.5%) Y—ER¥ (3.4%)
o—vyr 7.6 7.6 52,196 FrUF7UTY - 122.5 299, 757
TYARUT 81 - - AIVYRTFA2 45R=NF 4 V5 A 78 78 119, 964
J.o7avhs UFAUvy 42.2 - FAENAI 64.7 64.7 87,215
YIWNKR=IF 4 TR 16.5 16.5 179, 272 Fik Fik FH
LEGS 9.8 - - & g BB - @B 579%5]  7,58]15100 050
AHTIN—TF 88.6 88.6 214, 367 - LSS 8054 1A 68%84R |  <97.7%>
Y RSvS 20.9 20.9 87,571 MEMMO () PIE. BERNEXORHMEREICKT T2 & ERMO
SRITE (7.8%) %,
SEUF U740l S0=T 492.6 442.5| 557,560 HC O, IR EERRAICR T 5 RHIARO Sk,
SHERN AN R=NF (VYR 37.9 37.9 218, 304
TFIESRIT 170 - -
MWEDTAFYIeNIN=T 61.2 61.2 228, 888 (2) EYEE| DRI RES
WOz« v WO N—7 130 130 171, 665 1 *
RER%E (4.5%) £ ] b1l = =
SOMPOKR—NTF 4 VIR 36.3 36.3 232,138 H & &% &8 &
FE—ERR-INT 4 TR 15.6 15.6 49, 358 B W BAH BAR
RTRBLKR—INT 4 VIR 123.6 116.6 401, 337 TOP I X 207 —
TR (2.4%)
FUY o R 76.1 76.1 210, 835
ZEHCFvESIL 150 150 148, 950
TENEZE (9.3%)
KEEE 1.1 20.1 317, 580
Ea—-Uvo - 33. 4 45,908
am IR EEFEMEDIB (2023410 A 10 B 3R7E)
® g ) -1 X
& Lfi 2] Lt %
A %
(73 = 15, 100, 050 96. 8
a — n—->>%. T 0O f# 495, 268 3.2
®k & & & M BE ¥ 15, 595, 318 100. 0
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TO—-NIVEERRA—T [BER: A4 NX—bF=]

(IR=YJ - R=TvyY - ITIA4T4+-T7R)

BT
st T
REROIEFEE [ C R E3EE 1S h Ty A EIlRES
#k
FVEYFY
MercadoLibre, Inc. usD 5,148 4,308,464 0.47
4,308,464 0.47
TV
B3 SA - Brasil Bolsa Balcao BRL 6,333,996 15,758,807 1.74
Localiza Rent a Car SA Rights BRL 5,724 11,643 -
31/01/2023
Localiza Rent a Car SA BRL 1,309,831 13,160,013 1.45
Raia Drogasil SA BRL 3,090,937 13,829,254 1.62
WEG SA BRL 829,244 6,013,969 0.66
48,773,686 5.37
FV
Banco Santander Chile, ADR usD 302,368 4,801,604 0.53
4,801,604 0.53
PE
Alibaba Group Holding Ltd., ADR usb 17,577 1,559,080 017
Alibaba Group Holding Ltd. HKD 983,732 10,882,146 1.20
Centre Testing International Group Co. CNY 1,146,370 3,707,432 041
Ltd. ‘A’
Chacha Food Co. Ltd. ‘A’ CNY 760,500 5,515,175 0.61
China Overseas Land & Investment HKD 5,835,500 15,402,975 1.69
China Resources Mixc Lifestyle HKD 1,012,400 5,136,640 0.56
Services Ltd., Reg. S
ENN Energy Holdings Ltd. HKD 354,000 4,966,746  0.55
Foshan Haitian Flavouring & Food Co. CNY 563,500 6,503,403 0.72
Ltd. ‘A’
Fuyao Glass Industry Group Co. Ltd. ‘A" CNY 669,800 3,405,202 0.37
Fuyao Glass Industry Group Co. Ltd. ‘A’ CNH 1,464,900 7,418,325 0.82
Glodon Co. Ltd. ‘A’ CNY 623,800 5,422,663 0.60
Hongfa Technology Co. Ltd. ‘A" CNH 896,560 4,327,006 0.48
Hundsun Technologies, Inc. CNH 1,451,480 8,477,314 093
Hundsun Technologies, Inc. ‘A’ CNY 81,680 478,920 0.05
JD.com, Inc. ‘A’ HKD 315,533 8,890,735 0.98
KE Holdings, Inc., ADR usb 203925 2,789,694 0.31
Kingdee International Software Group HKD 1,942,000 4,157,986 0.46
Co. Ltd.
Kweichow Moutai Co. Ltd CNH 18,400 4,587,724 0.50
Li Auto, Inc., ADR usb 165,734 3,081,976 0.34
Li Auto, Inc. ‘A’ HKD 23,000 225,088 0.02
LiNing Co. Ltd. HKD 1,192,500 10,331,503 114
Meituan, Reg. S ‘B HKD 894,400 20,021,590 220
Nongfu Spring Co. Ltd., Reg. S ‘H’ HKD 485,000 2,738,664 0.30
Pinduoduo, Inc., ADR usb 86,428 7,014,496  0.77
Ping An Insurance Group Co. of China ~ HKD 1,229,600 8,138,321 0.89
Ltd. ‘H’
Shenzhen Inovance Technology Co. CNY 7,800 78,564 0.01
Ltd. ‘A’
Shenzhen Inovance Technology Co. CNH 812,600 8,152,831 0.90
Ltd. ‘A"
Songcheng Performance Development  CNH 2,021,983 4,257,940 047
Co. Ltd.
Songcheng Performance Development  CNY 3,704,087 7,830,744 0.86
Co. Ltd. ‘A’
Sunny Optical Technology Group Co. HKD 213,800 2,537,215 0.28
Ltd.
Tencent Holdings Ltd. HKD 1,410,100 60,208,136 6.63
Wuxi Biologics Cayman, Inc., Reg. S HKD 335,500 2,575,964 0.28
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wEE PR e
202 b1 EESH usp H# (%)
Yifeng Pharmacy Chain Co. Ltd. CNH 1,462,652 13,479,447 148
Yum China Holdings, Inc. HKD 53,450 3,003,605 0.33
Yum China Holdings, Inc. usD 661,723 36,487,406 4.02
Zhejiang Sanhua Intelligent Controls CNH 1,708,400 5,233,524 0.58
Co. Ltd. ‘A’
Zhongsheng Group Holdings Ltd. HKD 5,081,500 26,142,514 2.88
ZWSOFT Co. Ltd. Guangzhou ‘A’ CNY 189,106 5,333,263 0.59
330,501,957 36.38
s
AlA Group Ltd. HKD 1,036,400 11,526,409 1.27
Budweiser Brewing Co. APAC Ltd., HKD 6,667,500 20,640,404 227
Reg. S
32,166,813 3.54
NYAY—
OTP Bank Nyrt. HUF 258,103 7,003,354 0.77
7,003,354 0.77
AVE
Asian Paints Ltd. INR 182,693 4,947,220 0.54
Axis Bank Ltd. INR 669,085 7,543,559 0.83
HDFC Asset Management Co. Ltd., INR 170,993 4,505,562 0.49
Reg. S
HDFC Bank Ltd. INR 738,693 14,517,045 1.60
HDFC Life Insurance Co. Ltd., Reg. S INR 1,283,489 8,781,228 097
Hindustan Unilever Ltd. INR 184,140 5,698,982 0.63
Housing Development Finance Corp. INR 578,682 18,423,722 203
Ltd.
Infosys Ltd. INR 804,778 14,680,446 1.61
Kotak Mahindra Bank Ltd. INR 966,132 21,313,745 235
Maruti Suzuki India Ltd. INR 58,860 5,967,869 0.66
Reliance Industries Ltd. INR 497,139 15,293,926 1.68
Tata Consultancy Services Ltd. INR 70,989 2,791,006 0.31
Voltas Ltd. INR 1,336,818 12,915,796 1.42
137,380,106 15.12
AV ERXYT
Bank Central Asia Tok. PT IDR 14,175900 7,781,907 0.86
Sumber Alfaria Trijaya Tbk. PT IDR 11,510,900 1,958,427 0.21
9,740,334 1.07
AFva
Grupo Financiero Banorte SAB de CV MXN 884,278 6,500,580 0.72
o
Grupo Mexico SAB de CV ‘B’ MXN 1,621,231 5,909,901 0.65
Wal-Mart de Mexico SAB de CV/ MXN 4,161,300 14,807,778 1.63
27,218,259 3.00
AS5UH
ASML Holding NV EUR 24,195 13,054,667 1.44
Prosus NV EUR 62,093 4,286,092 0.47
17,340,759 1.91
-
Credicorp Ltd. usb 28,857 3,895,406 0.43
3,895,406 0.43
T4VEY
BDO Unibank, Inc. PHP 1,407,906 2,678,427 0.29
Jollibee Foods Corp. PHP 7,540 31,189 -
SM Investments Corp. PHP 521,803 8,457,776 0.93
Universal Robina Corp. PHP 2,098,210 5,134,158 0.57
16,301,550 1.79
R=FVF
Powszechna Kasa Oszczednosci Bank  PLN 1,001,536 6,940,659 0.76
Polski SA
6,940,659 0.76
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wEEe T g
#% B HESE UsD H# (%)
AZE=V
Qatar National Bank QPSC QAR 1,657,389 8,194374  0.90
8,194,374 0.90
JUYTIET
Al Rajhi Bank SAR 287,171 5,751,796 0.63
Arabian Internet & Communications SAR 17,530 1,130,742 0.13
Services Co.
Nahdi Medical Co. SAR 216,931 9,615,580 1.06
Saudi British Bank (The) SAR 210,454 2,174,534 0.24
Saudi National Bank (The) SAR 324,306 4,369,664 0.48
23,042,316 2.54
SYHAE—V
Sea Ltd.,, ADR usb 84,116 4,421,978 0.49
4,421,978 0.49
w7 79h
Capitec Bank Holdings Ltd. ZAR 92,869 10,193,082 112
Clicks Group Ltd. ZAR 657,996 10,494,736 1.15
FirstRand Ltd. ZAR 2,347,826 8,612,975 0.95
29,300,793 3.22
=
LG Chem Ltd. KRW 30,495 14,634,659 161
NAVER Corp. KRW 32215 4,607,311 0.51
POSCO Holdings, Inc. KRW 21,763 4,809,535 0.53
Samsung Electronics Co. Ltd. KRW 938,101 41,453,303 4.56
65,504,808 7.21
=i
Chailease Holding Co. Ltd. TWD 1,062,000 7,429,442 0.82
MediaTek, Inc. TWD 275,000 5,561,394 0.61
Silergy Corp. TWD 325,000 4,574,341 0.50
Taiwan Semiconductor Manufacturing ~ TWD 4,851,050 70,567,428 777
Co. Ltd.
Vanguard International Semiconductor ~ TWD 1,610,000 4,045,061 0.45
Corp.
92,177,666 10.15
%4
Airports of Thailand PCL THB 913,000 1,983,001 0.22
Bumrungrad Hospital PCL THB 226,300 1,389,349 0.15
CPALLPCL THB 7,257,100 14,330,098 1.58
Siam Cement PCL (The) THB 229,400 2,272,011 0.25
19,974,459 2.20
757§ REER
First Abu Dhabi Bank PJSC AED 2,223,848 10,343,916 1.14
10,343,916 1.14
#X At 899,333,261 98.99
ARBDAEFEG 7 C B4 & i | 899,333,261 98.99
ENTVREIMEES 7
ZOMFRE TR MRS & LM
Rk
F7OR
Ozon Holdings plc, ADR* usD 175,860 18 -
18 -
ay7
Moscow Exchange MICEX-RTS PJSC*  USD 1,586,610 169 =
X5 Retail Group NV, Reg. S, GDR* usD 502,042 50 -
Yandex NV ‘A™ usb 245,000 24 =
233 -
L 251 -
Z OGBS A IRES B & O 251 -
SmEE At
Hiti &t 899,333,512 98.99

— 113 —

AR TRIEG

il i

Hw &% 5h ]
usD o o § 06/01/2023
78 548508 USD 317827 03/01/2023

:égmm 12 A% RIS

usD 2089 EUR 1,960 03/01/2023
7AR 136953 USD 80998 04/01/2023
FARPPAIEC A5 R EBRHER 7

REPREG b B REBEHERE FF

&
ZOHETE (BfD
g Bt

REFA S
JucluiEo usp
JP.Morgan -
JP. Morgan 3343
3,343
JP. Morgan (6)
JP.Morgan (127)
(133)
3,210
9,125,762
79,033
908,538,307

e
HE )

1.00
0.01
100.00
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(HA H) M % % %
2023%E 3 H27H 16, 436 - 168. 93 - 98.9
3AXR 17, 307 5.3 178.13 5.4 98. 8
4 BEK 17, 791 8.2 182. 33 7.9 99.1
5 X 17, 898 8.9 185. 21 9.6 98. 8
6 AR 18, 683 13.7 197. 89 17.1 98. 8
7THAXR 18, 983 15.5 199. 25 18.0 98. 8
8 AX 19, 253 17.1 202. 26 19.7 99.1
9AXR 18, 237 11.0 191. 28 13.2 98.9
108X 17, 458 6.2 180. 90 7.1 99. 2
MA=XR 19, 349 17.7 198. 36 17.4 99.1
12A=X 20, 683 25. 8 213.52 26. 4 98.9
202451 AR 20, 480 24. 6 211. 67 25. 3 99. 2
2AXR 20, 427 24, 3 214. 65 27.1 98.9

(HA x)
20245 3 H27H 21,123 28.5 217. 37 28. 7 98.9
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(RO FHEEMEAE, 040HTT. |
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A TE AT PR X U A L TV ES,

— 119 —



HRARE I TRH—T7 2R

2l HEIRDFTERUVEGIDIRR (20234 3 B28E 1 520245 3 A27THET)
REEFRES

=} fF 5% F
m} % | E f # | ¥ | k& f #B
=] T8 m] B8
7h74E7 - TANT (- ZBEEA — — 53 21, 000
GL P#EEEAN 125 17, 358 82 11, 765
A2V — b REEA — — 134 20, 608
SH—IOVR- MEEEA 58 9, 043 45 6, 861
= A BARH 7 7 RREEA 54 5, 498 33 3, 347
)y I AXHEEREEN 74 12, 455 39 6, 974
A543 TIVEREEA 283 16, 245 283 16, 837
KD X ABEHREEA 88 13, 782 45 7, 265
(76) =)
KHGIEA 7 4 RBEEAN 7 4,315 5 3,340
Sy RT Y- MEEEA 97 7,109 73 5, 285
O |F7AUA R O [F7AUA K
PEBBLEBROOK HOTEL TRUST 4,089 57 4,089 53
AVALONBAY COMMUNITIES INC 1,379 254 728 127
SIMON PROPERTY GROUP INC 902 120 952 108
48 VORNADO REALTY TRUST 2, 058 53 226 5
BRIXMOR PROPERTY GROUP INC 4,975 109 1,706 38
SPIRIT REALTY CAPITAL INC — — 1,426 55
SBA COMMUNICATIONS CORP 376 85 196 42
EPR PROPERTIES 1,218 55 1,218 54
EQUINIX INC 167 143 447 339
AMERICAN TOWER CORP 168 31 304 63
SUN COMMUNITIES INC 890 118 1,718 218
HOST HOTELS & RESORTS INC 8, 728 154 978 17
AMER[CAN HOMES 4 RENT- A 2,939 105 803 29
7 A U 71 |REALTY INCOME CORP 5, 421 295 135 7
RETAIL OPPORTUNITY INVESTMEN 1,724 23 1,724 23
MID-AMERICA APARTMENT COMM — — 1, 051 154
INVITATION HOMES INC 3, 053 104 7,692 260
PARK HOTELS & RESORTS INC 3,011 35 591 8
FOUR CORNERS PROPERTY TRUST 1,143 28 1,107 28
VIC| PROPERTIES INC 648 19 2, 257 72
AMERICOLD REALTY TRUST INC — — 2, 042 62
REXFORD INDUSTRIAL REALTY IN 980 50 184 9
RYMAN HOSPITALITY PROPERTIES 795 68 380 42
3] ESSENTIAL PROPERTIES REALTY 2, 475 57 2, 475 58
APARTMENT INCOME REIT CO 298 10 919 28
BROADSTONE NET LEASE INC 1, 437 22 1,437 21
LIFE STORAGE INC — — 826 111
(A1, 190) (=)
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VENTAS INC 2, 509 108 2, 509 122
ALEXANDRIA REAL ESTATE EQUIT 256 30 257 31
ESSEX PROPERTY TRUST INC 753 163 753 184
WELLTOWER INC 6, 261 500 1,893 162
4k HEALTHPEAK PROPERTIES INC 780 15 780 15
HIGHWOODS PROPERTIES INC 1,624 38 1,624 37
KILROY REALTY CORP 1,795 66 1,795 65
MACERICH CO/THE — — 1,707 21
PUBLIC STORAGE 1,142 319 216 62
TANGER INC 1,425 32 1, 567 38
UDR INC — — 1, 251 51
CUBESMART — — 4, 265 172
SUNSTONE HOTEL INVESTORS INC — — 6, 815 66
DIGITAL REALTY TRUST INC — — 564 62
EXTRA SPACE STORAGE INC 479 67 1, 065 134

(1, 065) (=)

DIAMONDROCK HOSPITALITY C0 — — 2, 696 20
ACADIA REALTY TRUST 1,216 20 73 1
EMPIRE STATE REALTY TRUST-A 4,905 46 1, 861 17
INDEPENDENCE REALTY TRUST IN 227 3 2,983 50
NEXPOINT RESIDENTIAL — — 249 9
WP CAREY INC — — 373 28
ELME COMMUNITIES 2, 239 37 2, 239 34
a|Fh+4 - KL a|Fh+4 - KL
% F 5 HER REAL ESTATE INV-REIT UTS — — 3, 462 41
RIOCAN REAL ESTATE INVST TR 4, 408 76 349 6
BOARDWALK REAL ESTATE INVEST 381 26 115 8
O | F4-A07 Rl O | F4-Ap07 Rl
SCENTRE GROUP 71, 850 187 14, 206 39
CENTURIA INDUSTRIAL REIT — — 36, 997 112
ARENA REIT — — 30, 973 114
_ RURAL FUNDS GROUP 20, 916 43 20, 916 43
A=AFZ YT FINGENIA COMUNITIES GROUP 18, 296 91 15, 481 55
HMC CAPITAL LTD 17, 855 83 2, 309 12
MIRVAC GROUP 27, 696 62 107, 770 231
STOCKLAND 69, 947 276 9,105 37
GOODMAN GROUP - - 10, 091 249
& % O[F&FE- RIL O[F&E- RIL
3| = |LINK REIT 15, 666 753 7,906 337
O | F/AR= kb O | FyvaR-b- R
S A A — L FRASERS LOGISTICS & COMMERC| 8, ?o_o) (Ag) 59, 900 68
FRASERS CENTREPOINT TRUST 45,00 102 45, 000 97
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u] ¥ | BE # #E | 0O 8 | k& f ##
CAPITALAND ASCENDAS REIT 8,000 22 11, 600 32
(=) (A2)
CAPITALAND INTEGRATED COMMER 81, 400 157 72,100 132
(=) (A0)
P4 KEPPEL REIT 125, 800 112 13, 600 11
(=) (A0)
MAPLETREE PAN ASIA COM TRUST 58, 900 82 7,500 10
(=) (A0)
LENDLEASE GLOBAL COMMERCIAL — — 288, 186 195
O | FAFUA-R/R O |FM4F£UR-RVR
TRITAX BIG BOX REIT PLC 55, 746 79 7,117 10
LONDONMETRIC PROPERTY PLC 136, 693 261 56, 103 100
UNITE GROUP PLC/THE 6, 150 55 1,703 17
SAFESTORE HOLDINGS PLC — — 19, 723 145
SHAFTESBURY CAPITAL PLC 121, 667 140 152, 828 196
4 ¥ 1 X [LAND SECURITIES GROUP PLC 8, 817 55 5, 856 37
SEGRO PLC — — 22,185 161
BRITISH LAND CO PLC — — 39, 064 128
WORKSPACE GROUP PLC 6, 372 30 16, 111 78
BIG YELLOW GROUP PLC 2, 830 29 713 7
NEWRIVER REIT PLC — — 18, 070 14
ENPIRIC STUDENT PROPERTY PLC 98, 327 84 12, 361 11
[m] Fa1—n0o ] Fa1—no
TS0 NSI NV 392 6 1,731 32
a EUROCOMMERCIAL PROPERTIES NV 6, 509 137 973 20
AL — MONTEA NV 1,730 128 99 8
WAREHOUSES DE PAUW SCA 535 13 30 0
UNIBAIL-RODAMCO-WESTF IELD 1, 267 87 1,342 67
| | CADE 337 12 3,598 108
(=) (A5)
TSR KLEP |ERRE 3,759 80 1,633 37
E3] (=) (A9)
CARMILA 7,619 101 1,890 29
m] MERCIALYS — — 20, 476 201
ARA MERLIN PROPERTIES SOCIMI SA 2, 066 15 24, 860 192
ZDfth SHURGARD SELF STORAGE LTD 661 24 38 1
MABITZE LI,

# () PIERE - HIEFIC LS8BT, LBROBTFICTEENTED £¥A,
KR = — FOZE S R EOMEICL YRR Ch > THRENE LTRSS T 25Ean by £7,
KEWICIE, METONEBREELIESF2EHET,
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(1) FIEBERAEDEEIHKR

3 % RNES  Sormmgal & RNEE  SeimmEA] D
Eomaigae A EOmaRRD ¢

BR A BF M % EFH &5 M %

% & 8 5 i #* 967 15 1.6 1,037 37 3.6

(2) FEEZRAFHHMBEICH T SFEBRANDIZIALLSR

15 B H Hp
@k B & & F & H # % 991FH
M > B FEBEAANODXIEE 43FH
(c) () / (a) 4.4%

FIEBRA &1, BEEFEB IOREENCET BB 1SS 1 HICHE SNSRI ERBRATHY . BB T2 Y47 7 > RITHRLFIFE
BIRA &%, SMB C HBGERRASHETT,
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an BHANZEDRHM (20245 3 B27EHE)
(1) BNREEIILS

" W & (FiExX) H E

o #| 0O B\ il B A L =

=] =] FH %

TOTAE7 - 7ANnT 4 —XBEEAN 53 — — -

GLPEEEA 74 117 14,788 1.3

AF U — M MEEEA 134 - - -

SH—IOPR—- MEEEA 105 118 18, 431 1.6

BAA#HH T 7 >~ FEEEA 324 345 32,775 2.8

FYU v I ATBEREEAN 56 91 15,133 1.3

K D X RBNEREEA 76 195 31, 083 2.7

KFFESA 7 1« RIFEEAN 1 13 7,670 0.7

Ty Ny wTI - ) — MREEEA 185 209 16, 761 1.4
N s =] # . & # 1,018 1,088 136, 643
= Tl wm & < x> 8RR =1 <N.7%>

X< >PNE, M EREI T 2 FEMAR O FLER,

KAEBOBRBELIEF 2 TTHAR L £,

PRI 7 — ROEES L EOMEICIVR—EIHCThH-> THRENE LTRSS TW25Ea0R b0 £7,

KRR ORAGFNO 9 B, TV — o UR— MEEEA, GL PEREEN, KFIGERA 7 4 ABEFIEN, KD X REERTIEANCOE
F LT, ZRERHEOFIERRANE Ch A2 ZIHERITR R EBZ AR R > T ET, UBREEATHREN TS E
IO A RS 5 &0 FRd)

(2) SNERESFERL%

ECEES) i x
% i ¥ @ @
R BB B yseen | wasEem | DA MK E

(7 AV H) ] O|F7AUAh - RIL FH %
AVALONBAY COMMUNITIES INC — 651 117 17,827 1.5
SIMON PROPERTY GROUP INC 1,788 1,738 261 39, 690 3.4
VORNADO REALTY TRUST — 1,832 48 7,338 0.6
BRIXMOR PROPERTY GROUP INC — 3, 269 73 11,078 1.0
SPIRIT REALTY CAPITAL INC 1,426 — — - —
SBA COMMUN I CATIONS CORP - 180 38 5,844 0.5
EQUINIX INC 572 292 233 35, 409 3.0
AMERICAN TOWER CORP 136 — — - -
SUN COMMUNITIES INC 1,603 775 97 14,704 1.3
HOST HOTELS & RESORTS INC - 7,750 157 23,810 2.0
AMERICAN HOMES 4 RENT- A - 2,136 76 11, 532 1.0
REALTY INCOME CORP - 5, 286 278 42,143 3.6
MID-AMERICA APARTMENT COMM 1, 051 — — — -
INVITATION HOMES INC 4,639 — — — -
PARK HOTELS & RESORTS INC — 2,420 42 6, 426 0.6
FOUR CORNERS PROPERTY TRUST 1, 049 1, 085 26 3,961 0.3
VIC| PROPERTIES INC 2, 257 648 18 2,863 0.2
AMERICOLD REALTY TRUST INC 2,042 - — — —
REXFORD INDUSTRIAL REALTY IN 1, 801 2,597 127 19, 268 1.7
RYMAN HOSPITALITY PROPERTIES — 415 47 7,170 0.6
APARTMENT INCOME REIT CO 2,113 1, 492 46 7,073 0.6
LIFE STORAGE INC 2,016 — — — —
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LEHGIESE ) A ES
£ 7] 5 i B

R 8|8 B yewew | nemeEss | 0 A M E
ALEXANDRIA REAL ESTATE EQUIT 984 983 122 18, 503 1.6
WELLTOWER INC - 4,368 397 60, 253 5.2
MACERICH CO/THE 4,517 2,810 46 7,099 0.6
PUBLIC STORAGE 457 1,383 380 57,706 5.0
TANGER INC 1,355 1,213 34 5,289 0.5
UDR INC 1, 251 - - - -
CUBESMART 4, 265 - - - -
SUNSTONE HOTEL INVESTORS INC 6,815 - - - -
DIGITAL REALTY TRUST INC 564 - - - -
EXTRA SPACE STORAGE INC - 479 67 10,197 0.9
DIAMONDROCK HOSPITALITY CO 2,696 - - - -
ACADIA REALTY TRUST - 1,143 18 2,799 0.2
EMPIRE STATE REALTY TRUST-A - 3,044 29 4, 475 0.4
INDEPENDENCE REALTY TRUST IN 2,756 - - - -
NEXPOINT RESIDENTIAL 249 - - - -
WP CAREY INC 373 - - - -

I 5t [ o &% - & % 48, 775 47, 989 2,787 422, 469

: T wmEsE<lhxE> 255514 248%%R <36.3%>

(h+%) =] a| Fh+% - B FH
H&R REAL ESTATE INV-REIT UTS 3, 462 - - - -
RIOCAN REAL ESTATE INVST TR - 4,059 73 8, 240 0.7
BOARDWALK REAL ESTATE INVEST - 266 20 2,285 0.2

I 5t A & - & #® 3,462 4,325 94 10, 526

; | #wm & <t x> 1884R 2884R <0.9%>

(A= F35U7) [m} O | FA=2p3U7 - Rl A
SCENTRE GROUP 80, 925 138, 569 464 45, 900 3.9
CENTURIA INDUSTRIAL REIT 36, 997 - - - -
ARENA REIT 30, 973 - - - -
INGENIA COMMUNITIES GROUP 15, 481 18, 296 92 9,190 0.8
HMC CAPITAL LTD - 15, 546 110 10, 883 0.9
MIRVAC GROUP 80, 074 - - - -
STOCKLAND - 60, 842 287 28, 395 2.4
GOODMAN GROUP 24, 565 14, 474 476 47,129 4.0

i 5t [ o &% - & % 269, 015 247,727 1,431 141, 499

" | s <t x> 6384A 534 th <12.1%>

(&%) =] [u] F&E- PV 8
LINK REIT 36, 228 43, 988 1, 488 28, 841 2.5

i 5t [ o % - & % 36, 228 43,988 1,488 28, 841

: s wmE<tE> 18Rt 1§a1R <2.5%>

(Y HR=I) =] O | FoVAR=I- Blb 8
FRASERS LOGISTICS & COMMERC | 195, 812 144,512 153 17, 256 1.5
CAPITALAND ASCENDAS REIT 85, 709 82,109 227 25, 621 2.2
CAPITALAND INTEGRATED COMMER 43, 200 52, 500 103 11, 709 1.0
KEPPEL REIT - 112, 200 97 10, 933 0.9
MAPLETREE PAN ASIA COM TRUST - 51, 400 66 7,469 0.6
LENDLEASE GLOBAL COMMERC AL 288, 186 - - — -

i 5 [ o % - & % 612, 907 442,721 647 72,989

: Tam < E> 45%4A 5§tk <6.3%>

(1F¥VUR) ] O|F/4FUR-R/RK A
TRITAX BIG BOX REIT PLC - 48, 629 76 14, 608 1.3
LONDONMETRC PROPERTY PLC - 80, 590 160 30, 685 2.6
UNITE GROUP PLC/THE 23,577 28, 024 269 51, 583 4.4

— 125 —



HERE I TYY—-T7 2R

HIE (RiHAR) ] ES
8% 1 i [ #
R BB 8 Soeen | mammem |0 A HF
SAFESTORE HOLDINGS PLC 19,723 - - — -
SHAFTESBURY CAPITAL PLC 31,161 - - - -
LAND SECURITIES GROUP PLC 30, 263 33,224 218 41,740 3.6
SEGRO PLC 22,185 - - - -
BRITISH LAND CO PLC 39, 064 - - - -
WORKSPACE GROUP PLC 9,739 - - - -
BIG YELLOW GROUP PLC 5, 060 7,177 74 14, 350 1.2
NEWRIVER REIT PLC 182, 056 163, 986 126 24,160 2.1
EMPIRIC STUDENT PROPERTY PLC - 85, 966 81 15, 659 1.3
i 5t [ o &% - & % 362, 828 447, 596 1,007 192, 788
" | st & <H & > 9844R T§51R <16.5% >
(aA—-0--#52%) =] [u] Fa1-—no +H
NSI NV 3, 657 2,318 44 7,229 0.6
EUROCOMMERC | AL PROPERTIES NV - 5,536 114 18, 847 1.6
i 5 O % - & % 3, 657 7,854 158 26, 076
" #m s <HE>S 1§54A 28%1A <2.2%>
(A—O-~RF¥F—
MONTEA NV - 1,631 133 21, 926 1.9
WAREHOUSES DE PAUW SCA - 505 13 2,165 0.2
I 5t [ - & = — 2,136 146 24, 092
: | i&ﬁm<tt$> = 28kt <21%S
(—-[-75>2A)
UNIBA IL-RODAMCO-WESTF [ELD 1,873 1,798 134 22, 005 1.9
| CADE 3, 267 - - - -
KLEP IERRE 8, 428 10, 554 251 41,232 3.5
CARMILA - 5,729 89 14, 708 1.3
MERC IALYS 28, 890 8,414 88 14, 585 1.3
P 5t [ % - & = 42, 458 26, 495 563 92, 530
" [ i% w R < HES 4584R 458%R <7.9%>
(a-0-xARAY)
MERL IN PROPERTIES SOCIMI SA 22,794 — - - -
P 5t .o & - & # 22,794 — — —
; | #wm & <t x> 1§54A - <=>
(—0--Z0fh)
SHURGARD SELF STORAGE LTD - 623 25 4,139 0.4
I 5t o % - % % - 623 25 4,139
N # B <HE>S - 18847 <0.4%>
[ — o % - % % 68, 909 37,108 894 146, 838
" # B <HE>S 6581A 9f8 AR <12.6% >
~ 5 0o &% - £ % 1,402, 124 1,271, 454 — 1,015, 954
= ? <t E > 52841 53881A <87.2% >

KIBEHRR AT, WIRORHIZ B ARO M EE EECEMSGOMEIC L W BERE L= b 0T,
< >R ”@’QE”"%’E VX2 MR HR,
KR = — R @TE% FHEOHAICLVFE N TH> THHENE L TRESHTODHEARHY £7,
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an RBEFRMEDIEBR (20244F 3 B27 AHE)
A B e - & @ T3 = =

TH %
544 & I % 1,152, 597 98.9
a— b A - %, 0t 12, 741 1.1
%" & 8 & M E #® % 1,165, 339 100. 0

KHIRICHIT 2AMERERE (1,023, 239T ) OFREIEFCMERE (1,165, 339T) (ZxH3 5 H31387.8% TY,

KAOMPRE T, HRORHIIZ B AROMEBEEEMLEOMEIC L0 MERE L2 b o T, ks, YIRS 2 MEHmEL—ME, 1

TAUH - KO=151.5TM, 1A+ &+« FA=111.5M, 14 —A KTV 7T « K/L=98.88M],

Jbe Rb=112.65, 14 F YU A« AR> F=191.341, 1=—m=164.15[4TT,

1EFW# - FL=19.37T0, 1 HTR—

am BE. Bff. TARUVEEMEOK am HIIDIK;

(20245 3 B27HIRT) (H20234E 3 A28A 20245 3 §27H)

15 B A x 15 B =1 Hi
W & E 1, 165, 339, 4221 mWee I F I g 50, 269, 0569
_ . s Z OB OB OH £ 50, 072, 371
j\)K . _/% 6. 826, 934 = B # a 197, 640

#® & i HGHEE 1,152, 597, 943 oM R % & 250

ES 4R A & 11, 827 % 3 I A A 1,205

F I B4 £ 5,902, 718 (B) & i if % 5t H 18 & 233, 576, 627

b = = 297, 000, 345

® & f& - % = B A 63,423,718
() # ¥ & #& #MA-B) 1,165, 339, 422 ©z o f B B = A 3,547,562
JT PN 551, 690, 930 (D) HHEELL(A+B+C) 280, 298, 121
®OH BB S 613, 648, 492 ) Al M & & 8 & & 393, 551, 587

" (FVE $H = B8 &8 2 A 60,201,216

(o) = & E.ﬁ o # 551, 690, 93001 © & % (D+E+F) 613, 648, 492
1AO&EYBEMEE(C/D) 21,1238 ROHR & E L 2(6) 613, 648, 492

MY I8 1T B W T AR%E61L, 489, T14H M HIB AN E T AKHE
OF . I —&B iR e AH59, 798, T84 T,

¥ ERF T ORMBBHRIE &N~ A T ARTRORAIE, Yi%e%
DEEEFFEME DR RIS 2 HRIEE555: D 6 H1075 (2K ET
L% OLAROXIE) L0 T,

MWIRICBIT 2 EARAONRIZ, Fa—NIVEESHEA—T
551, 690, 93011 TJ,

W EFLE P OZ MR D LUV B A7 v AR,
S PE DFH I BT B BRI 0 6 5 7 5B L OB S
HET 52 MO LR N304 72 0 oM FEDOHE & 72
nET,

KEMIEHFTEBRITHWROTIMR AL D2 b DEEAET,
HBUEBRBRS L DHDOOIE., TREK DS, TR b AEKMEE %

LW EE 2 VN ET,

s BHstH
<HHRZEHEICDWT>
FUMEHIIZSWET AL
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{SFEHAR MEHARR GREH : 200745 H22H)

ERAE W) —LN— TR OB R EEMES D EHE T 5N EETOMRNRET D 2 &K
0, TI—LN—J @B RNEZ T HAOEETHRICOWT, ZOFEMNNLE S Z28RIEx 2
TEAHMEELUCEHALET,

WAVEEEEICDOWTIE, FHAIE L TABEAy P2ITWER AL

JFRIE LT, FROLES L OGO BACR IO T, HRFMELATEL L TWET, 2720, B
A DOEAENZ DN TII N E LR T 2HE0H Y £,

[ ] 2 510 5 HjoDE Fﬁiﬁ

2 £ @ # 7V — i\#;\% d&ﬁ? TR

® B M (ERE~-R) A EIH R E

g G 1 5

W E = B E ¥
A % % % BAH
1388 (20204 3 B27H) 4,117 A20.0 32. 49 A23.9 96.7 327
1488 (20214E 3 A29R) 5, 465 32.7 43. 44 33.7 95. 3 374
1588 (20224E 3 H28R) 8, 948 63.7 74.75 72.1 98.0 498
1680 (20235 3 B27H) 7,688 A14.1 63. 39 A15.2 93.7 323
17HR (20244 3 B27R) 8, 869 15. 4 70. 44 11.1 93.8 375

KEBBRENT, HREEERRFIC D X 7B R A S SIS EICEHRE L, RERE100& LT, kL TnEd, Ak, REMEOK
Mea B L7 At OfEEfH L ThET,

KB O EIEME, MFTAHE, COM—UOMEFITREITE, FFaBENAE LTV ET, ZhORITHE, fFhaidd 7 7 v ROEE M55
FTLHHOTIFHRL, 77> FOMEMARICH L T—UORTEAA I BOTIESH Y A,

MBERFITHOBE 2R TH TR L TBY, Y772 FRYESERLEZERLTENLTWS DI TIEHY £ A,
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ma SEIPDOREMEE LR EDHS

£~ # fi L] 7l .(L\%\%*Eﬁ&ﬁ? g s N
A H© (AREA-2Z) i )\*ij:t g
B & = B & =

(HA H) [ % % %
20235 3 B27H 7, 688 - 63. 39 — 93.7
3AX 7,939 3.3 65. 65 3.6 93.9
4 BX 7,925 3.1 65. 28 3.0 93.9
5 A& 7,909 2.9 64.72 2.1 93.8
6 A& 8, 379 9.0 68. 45 8.0 94. 1
7Bk 8,728 13.5 71.19 12.3 94.3
8 AX 8, 994 17.0 73. 07 15.3 94.4
9AXK 9,216 19.9 74. 60 17.7 94.5
108K 9, 054 17.8 73.56 16.0 92.5
1MBAX 8,732 13.6 70. 88 11.8 84.9
128K 8, 337 8.4 66. 50 4.9 94.8
20241 BEK 8, 639 12.4 68. 70 8.4 94.4
28Xk 8, 641 12.4 68. 59 8.2 94.0

(HA *x)
20244 3 H27H 8, 869 15. 4 70. 44 11.1 93.8

IS RIT T,
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HEMEBAFOHS
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— EEMHEE (M) : A
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""" SERY A

7,000 500
| WEFEREE (B R M) A
6, 000 LLJ L] L] L] L] L] L] L] L] L] L] L] 1 0

HAE'23/4 5 6 7 8 9 0 11 12 '24/1 2 HAR
KEEZRHIL, HEOEPEEMBALR—LEDLD [TEHBELTHET,

KHT 72 FOBERMI. TIV—LN—JEREYN (AREX-X) TT.

I | 7,688M
x

8, 869

B E = +15.4%

XIEMODOZEFIE. MOFTEE. TOM—UIOENIRTE, FEEPFLTNEYT., CNORTE FHRERLHET 7>
FOEZ(CASEETHHDTEELS. HT7 7Y FOEARRICHLT—UOEEEZESHDTEHY FHA,

» BEMEBEOELZESHER (20235 3 A280M1 520245 3 A27THX T)

L7 7 RE T AN EREROEERICESMBENEE T SHER TOIAFNE
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