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BMIEE EEE LS| ATG6820 | AT 134358256 | A 7,057620160 | A 6964267671 | A 6893250483 | A 6, 840,676,845
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(8,568,222, 525)
(A15,794, 840, 755)

2,856, 952, 166
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A 8,561,823, 735
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A 8,050,516, 654

(8,221,834,547)
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2,868, 632,138

A 7,686, 327, 281

(8,125,323, 296)
(A15,018,573,719)

2,811,212, 009
A 7,553,218, 247

(8,056, 609, 962)
(A14,897, 286, 807)

2,896, 614, 559
A T,421,791,945
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11987 (2021411H25H) 4,816 40 A0. 4 99. 4 2,252
1208 (2021412A278H) 4,753 40 Al T 98.8 2,147

D 12187 (20224 1 A258) 4,613 40 A2.1 98.8 2,026
1228 (20224 2 A258) 4,451 40 A2.6 99.2 1,921
12387 (20224 3 A25H) 4,245 40 A3 T 101.9 1, 800
12487 (20224 4 A25H) 4,197 40 AQ.2 100. 5 1,984
12587 (20224 5 A25H) 4,013 40 A3. 4 97.2 1,894
1268 (20224 6 A27H) 3,788 40 A4.6 99.6 1,705

® 12787 (20224 7 A25H) 3, 631 40 A3 1 99.1 1,596
12887 (20224 8 A25H) 3, 701 40 3.0 100. 8 1,604
12987 (20224 9 A26H) 3,574 40 A2.4 98.6 1,604
1308 (20224 10A25H) 3, 257 40 Al 8 99.2 1,469
1318 (20224 11A25H) 3, 383 40 5. 1 97.6 1,338
1328 (20224 12A268) 3,613 25 1.5 95.4 1,453

® 13387 (20234 1 A25H) 3, 803 25 6.0 99. 6 1,587
13488 (202342 A278H) 3, 663 25 A3.0 102.0 1,774
13587 (20234 3 A27H) 3,518 25 Al.6 96. 1 1,665
13687 (20234 4 A25H) 3,597 25 0.1 99. 6 1,663
13748 (20234 5 A25H) 3,418 25 A3.2 100. 8 1,402
13847 (20234 6 A26H) 3,415 25 2.4 101.2 1, 409

@ 13987 (20234 7 A25H) 3,396 25 Al1.6 100. 6 1,370
14087 (20234 8 A25H) 3,303 25 A2.0 98. 1 1,234
14187 (20234 9 A25H) 3,283 25 0.2 99.2 1,175
14287 (20234 10A25H) 3,200 25 Al.8 99.2 1,128
1438 (2023511A278H) 3,216 25 3.2 96. 7 1,088
14487 (20234 12A258) 3,310 25 1.8 96. 6 1, 091

® 14587 (20244 1 A258) 3,321 25 1.3 99.3 1,095
14688 (20244 2 A268) 3, 351 25 1.5 98.4 1,133
14787 (20244 3 A25H) 3,332 25 0.2 101.5 1,086
14887 (20244 4 A25H) 3, 264 25 Al.3 98.8 1,076
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DfEE) & %i’%‘fﬁ@]tﬁ?}%?ﬁiﬂiﬁﬁ LgneEZTEY 7,




GS7o7 {4 —)LKEH 77K Ha—X

W% 6 4 ARDEEMEE & RS
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(88 &) 2023%10A 258 3, 200 - 99.2

F14388 10AX 3,203 0.1 98.0
(81 R) 2023118278 3, 301 3.2 96.7

(88 &) 2023%11R278 3,276 - 96.7

F14458 1MAX 3,284 0.2 95.7
(B8 =R) 2023%12A258 3,335 1.8 96. 6
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(B8 XR) 20242 A268 3,376 1.5 98.4

(B8 #) 20242 A268 3, 351 - 98.4

E14THA 2AX 3, 346 A0.1 98.1
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(1) FIERMEA & 1%, B8 e Rk OB I 0 B 2R 1146 1 TS BLE S h 2RI EME A T,
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% 148 # *
2 7 v kK % £ il 2]
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WMIZEEEMEDER 20244F 4 A25AHRE
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i & = B = £ HI3 #* 1,028, 975 93.9
i & HI #* 34,015 3.1
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& = H it Bt E = | 1,096, 309 100.0
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¥ 143 # X % 144 # X % 145 # X B O146 H XK | 5 147 # X | % 148 # X
< s 20234118278 | 20234128258 | 20244 1 A258 | 202442 B268 | 202443 H258 | 20244 4 A25H
W\ & B | 2,156,192, 4489 | 2,148,533,068 | 2,200, 417,947 | 2,286,277,952M | 2,203,909, 761F | 2, 155, 443, 8219
a— )L -0—v% 32,785, 688 47,596, 741 44,457, 684 31,413, 111 29,988, 199 33,317,572
RESFEZ S GRE@ER) | 1,020, 335, 744 1,024, 296,178 1,056, 382, 405 1,083, 424, 241 1,069, 394, 208 1,028,975, 693
# & B % (GHMER 31,976, 976 30, 549, 089 31,903, 638 32,598, 034 32,966, 892 34,015, 698
ES 1z A £ | 1,071,094, 040 1,046, 091, 060 1,067, 674, 220 1,138, 842, 566 1,071, 560, 430 1,059, 134, 820
ES I # B - - - - 32 38
(B) & f& | 1,067, 694,555 1,057, 012, 622 1,104, 910, 916 1,152, 660, 138 1,117, 824,184 1,079, 191, 031
* $h £ | 1,057,450,570 1,047,128, 860 1,089, 372, 500 1,123, 487,438 1,100, 352, 360 1,068, 427, 050
E N 8,307,736 8,243, 453 8,231,761 8,457,348 8,149, 657 8,244,126
x #H OB O#H 2 1,829 11,126 5,492, 949 18, 790, 220 7,643,479 725, 968
X i B FE #® B 1,888,316 1,589, 663 1,769, 740 1,878, 496 1,638,076 1,750, 492
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1 ERAEY SESE 30MH 30H 30H 30M 30M 30MH
X Fk)La—x
R B H 14388 14488 514588 14658 E14751 551488
1 BFOERY RES 35H 35H 35M 35M 35M 35H
Ha—X
R g # 14388 14488 514588 14658 E147H1 51484
1 BFOERY RES 25H 25H 25M 25M 25M 25H

OMBaITIE, BRI & 22 DB i@ Rle & . RO & 2 D e RS (FrRlorBle) 230 £,

Oyttt O FLAHEMAESME B e A & R E 7213 BRI 235481, 2% @moiid s e £3, Sk ok
EEMER AR Z TE 25513, TR EHDSICHEY T 288N oA RS (FilloE4e) o &0 O
Sy R L T T,

OBRIT, HADZIRE T O TIFRAIZ0. 315% (FTfSFi15. 315%., HGHLE5 %) TI, 7272 L., 4E
FREEFERR O & 72 o 2B ATIE, SN BARH 0 £,

OBUENBIE SN HEFITIL, ERABEPEFICR2HE6LH Y £,
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BHEREDAR
FOTREOI—X (AL 2 - %, 1 HRHZY - Bl
5 143 HA | 5% 144 HA | 55 145 HA | 5E 146 HA | 5 147 HA | % 148 HA
8 2023%10R268 | 2023%11F288 | 2023%12R268 | 2024% 1 R268 | 2024% 2 R27H | 20244 3 268
~2023%11B218|~2023512 258 |~ 20245 1 R25 8|~ 20245 2 268 |~20245 3 R 25B|~2024% 4 R 25H
LN ERE 30 30 30 30 30 30
(REAEMEELE) | 0.966 | 0.997 | 0.966 | 0.938 | 0.944 | 0.950
LEADUR IF 30 30 30 30 30 30
L HA D UR 2% LASY - — — — — —
BHIRM S BT REE 4,275 4,285 4,303 4, 321 4,334 4,348
*kK)La—2x (A2 : M- %, 1 HA%720 - Biglam)
55143 H | 5F 144 HA| 55 145 HA | 55 146 Hi | 55 147 Hi | 5 148 #i
15 2023%10R268 | 2023%11R288 | 2023%12R268 | 2024% 1 A268 | 202452 R27H | 20245 3 268
~2023%11B218|~2023512 258 |~ 20245 1 R25 8|~ 20245 2 268 |~2024% 3 R25B|~2024% 4 R 25
LSS 35 35 35 35 35 35
(REAEMEELE) | 0.809 | 0.838 | 0.799 | 0.777 | 0.773 | 0.765
LEADUR IF 35 35 35 35 35 35
ZHA D UR 2% LASY - - — — — —
BHIRM S BT REE 5,127 5,148 5171 5, 205 5, 231 5, 259
Ha—2Xx (WAL - M - %, 15A%4729 - BislED)
55143 1| 5 144 H | 55 145 H | 5 146 HI | 5 147 Hi | 5 148 Hj
] 2023%10A268 | 2023%11F288 | 2023%12A268 | 202441 A268 | 202452 A27H | 20244 3 268
~2023511B218|~ 2023512 A 25|~ 20244 1 R25 8|~ 202445 2 268 |~20245 3 R25B|~2024% 4 R 25H
LHNEESE 25 25 25 25 25 25
GRfL#fsELsE) | 0.757 | 0.750 | 1 0.746 | 1 0.741 | 0.745 | 0.760
L HADUR I 25 25 25 25 25 25
= HA D UR A% LASY - - — — — —
BHRH OB X RER 6, 559 6,578 6, 599 6,619 6, 640 6, 662
(FE1) THMONE) 1T TRERERG OBCYZINE) L0 RREPERE OB MIESTEERIE] NONEICTEY Lo T,

EN

MO LIS ) 13 TR S B KO THRAEHRI A 2> DAYBLUSTEY L7- &4 T,

(E2) MAMIEETTEY . SHONEE & B ONEELA DO EFH LB SELE BISIED A LRWEERH Y £,
(1E3) LR O IEEMAA L RIT LG WIS E e (BIDIRD ORI (SELEAZ) ITHT LT, 77 > FOGER

EFRRY ET,
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O=ILEIY HYIR A URRMAVF A=Y b FSRR=TFTTT7 NS - A—)LK - K>
K-H7J- k35X DR

TRV F YT A A UNARAY R s a=y b RFAR=TIT A - A =R R
ReT o« hTRAKN (FA~VEE) 1T, GSTIT A A=A REEE77 o R TOTEEa—R
SRR a—R Sl a— ARG LT AN ER SRS T, 20244F 4 25 A B T A TR FEZR
EEOWRIAE THER L LFET, AR, SHbONAR. MAERGEERIEEORTD I T A5G A
EETT,

WEEHMMEDERAR (20234 3 ANBIZRT LI=HIR) (B K FL)

ERER
% & BRI EREN 1,083, 237
BFEBHERITHREN 97,902
BEEHREN 68, 114
SZETREM 23, 965
REER 108, 851
ARERBHRITHRN 17, 857
BEEH—E RN 20, 000
e 1,176
EREREG 1,421,102
WRAAMIEARE (20234 3 A31 ABE)
@ SHIRE T R REEAD/AHA I i 0)
B%
R
FExT
6, 840, 000 Far East Horizon Ltd 4.70% 09/02/2024 956, 962 0.39
956, 962 0.39
a—nA
450, 000 Fortune Star BVI Ltd 3.95% 02/10/2026 336, 197 0.14
336, 197 0.14
SUHR—=ILEIL
5, 250, 000 Lippo Malls Indonesia Retail Trust 6.48% 27/09/2023 562, 690 0.23
562, 690 0.23
E%
810, 000 ABM Investama Tbk PT 9.50% 05/08/2026 734, 061 0.30
750, 000 AC Energy Finance International Ltd 5.10% 25/11/2025 585, 281 0.24
820, 000 ACEN Finance Ltd 4.00% 08/03/2025 590, 950 0.24
2,150, 000 Adani Electricity Mumbai Ltd 3.95% 12/02/2030 1,549, 376 0.63
1,810, 000 Adani Green Energy Ltd 4.38% 08/09/2024 1,564, 487 0.64
780, 000 Adani Ports & Special Economic Zone Ltd 4.00% 30/07/2027 620, 100 0.25
700, 000 Adani Ports & Special Economic Zone Ltd 4.38% 03/07/2029 537, 250 0.22
400, 000 Adani Ports & Special Economic Zone Ltd 3.10% 02/02/2031 260, 217 0.1
2,024, 400 Adani Renewable Energy RJ Ltd 4.63% 15/10/2039 1,412,019 0.58
202, 000 Agile Group Holdings Ltd 13.48% 01/05/2023 79, 891 0.03
1,290, 000 Agile Group Holdings Ltd 7.88% 31/07/2024 417, 405 0.17
1,005, 000 Alam Sutera Realty Tbk 6.25% 02/11/2025 849, 484 0.35
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770,000  APL Realty Holdings Pte Ltd 5.95% 02/06/2024 407, 226 0.17
1,300,000  Asahi Mutual Life Insurance Go 6.90% 26/01/2028 1,265, 492 0.52
439, 677 Azure Power Energy Ltd 3.58% 19/08/2026 339, 651 0.14
1,930, 000 Bangkok Bank PCL/Hong Kong 5.00% 23/09/2025 1,772,734 0.72
1,580, 000 Bangkok Bank PCL/Hong Kong 3.73% 25/09/2034 1,346, 587 0.55
210, 000 Bank Mandiri Persero Tbk PT 5.50% 04/04/2026 211,706 0.09
1, 390, 000 Bank Negara Indonesia Persero Tbk PT 4.30% 24/03/2027 1,129,375 0.46
2, 340, 000 Bank Negara Indonesia Persero Tbk PT 3.75% 30/03/2026 2,141,100 0.87
1,040, 000 Bank of East Asia Ltd 4.88% 22/04/2032 922, 940 0.38
1, 380, 000 Bukit Makmur Mandiri Utama PT 1.75% 10/02/2026 1,180, 455 0.48
2,040, 000 CA Magnum Holdings 5.38% 31/10/2026 1,810, 500 0.74
2,760, 000 CAS Capital No 1 Ltd 4.00% 12/07/2026 2,345, 365 0.96
910, 000 Celestial Miles Ltd 5.75% 31/01/2024 895, 911 0.36
28,149 CFLD Cayman Investment Ltd 0.00% 31/01/2031 3,297 0.00
110, 000 CFLD Cayman Investment Ltd 2.50% 31/01/2031 11,200 0.00
183, 150 CFLD Cayman Investment Ltd 2.50% 31/01/2031 17,119 0.01
256, 850 CFLD Cayman Investment Ltd 2.50% 31/01/2031 47,919 0.02
1,940, 000 Champion Path Holdings Ltd 4.50% 27/01/2026 1,714,475 0.70
860, 000 Champion Path Holdings Ltd 4.85% 27/01/2028 722,318 0.29
1,550, 000 China Aoyuan Group Ltd 8.50% 23/01/2022 147, 250 0.06
1,750, 000 China Aoyuan Group Ltd 5.98% 18/08,/2025 166, 250 0.07
600, 000 China Mengniu Dairy Company Limited 1.88% 17/06/2025 558, 567 0.23
300, 000 China SCE Group Holdings Ltd 7.00% 02/05/2025 137, 250 0.06
680, 000 China SCE Group Holdings Ltd 6. 00% 04/02/2026 287, 300 0.12
1,230, 000 Chindata Group Holdings Limited 10. 50% 23/02/2026 1,177,725 0.48
940, 000 CIFI Holdings Group Co Ltd 6. 00% 16/07/2025 197, 400 0.08
1,000, 000 CIFI Holdings Group Co Ltd 5.95% 20/10/2025 210, 000 0.09
2,160, 000 Cikarang Listrindo Tbk PT 4.95% 14/09/2026 2,043,198 0.83
2,352,900 Clean Renewable Power Mauritius Pte Ltd 4.25% 25/03/2027 2,058,199 0.84
1, 395, 000 Continuum Energy Levanter Pte Ltd 4.50% 09/02/2027 1,238,063 0.50
340, 000 Country Garden Holdings Co Ltd 6.15% 17/09/2025 226, 950 0.09
920, 000 Country Garden Holdings Co Ltd 3.13% 22/10/2025 563, 500 0.23
800, 000 Country Garden Holdings Co Ltd 2.70% 12/07/2026 460, 000 0.19
2,350, 000 Country Garden Holdings Co Ltd 5.63% 15/12/2026 1,370, 949 0.56
2,100, 000 Country Garden Holdings Co Ltd 5.13% 14/01/2027 1,233,750 0.50
270, 000 Delhi International Airport Ltd 6.45% 04/06/2029 248, 062 0.10
125, 000 Delta Merlin Dunia Tekstil PT 2.50% 26/06/2028 35,549 0.01
2,555, 000 Delta Merlin Dunia Tekstil PT 0.00% 26/06/2032 156, 666 0.06
1,154, 386 Easy Tactic Ltd 7.50% 11/07/2027 275, 786 0.11
926, 728 Easy Tactic Ltd 7.50% 11/07/2028 203, 417 0.08
350, 000 eHi Car Services Ltd 7.00% 21/09/2026 229, 250 0.09
3, 330, 000 ENN Clean Energy International Investment Ltd 3.38% 12/05/2026 2,985, 045 1.22
790, 000 Fantasia Holdings Group Co Ltd 10. 88% 09/01/2023 84,925 0.03
200, 000 Fantasia Holdings Group Co Ltd 11.88% 01/06/2023 21, 500 0.01
430, 000 Fantasia Holdings Group Co Ltd 9.25% 28/07/2023 46, 225 0.02
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920, 000 Fantasia Holdings Group Co Ltd 10. 88% 02/03/2024 101, 200 0.04
1, 140, 000 Fortune Star BVI Ltd 5.00% 18/05/2026 837, 900 34
420, 000 Future Retail Ltd 5. 60% 22/01/2025 5,949 00
200, 000 FWD Group Ltd 8.05% 15/06/2023 187,102 08
650, 000 Geely Automobile Holdings Ltd 4.00% 09/12/2024 611,000 25
750, 000 Genm Capital Labuan Ltd 3.88% 19/04/2031 585, 137 24
950, 000 Global Prime Capital Pte Ltd 5.95% 23/01/2025 916, 356 37
3,470, 000 Globe Telecom Inc 4.20% 02/08/2026 3,179,171 29
310, 000 GLP China Holdings Ltd 2.95% 29/03/2026 230, 462 09
600, 000 GLP Pte Ltd 4.50% 17/05/2026 292,171 12
1,200, 000 GLP Pte Ltd 60% 29/06/2027 573, 000 23
200, 000 GLP Pte Ltd 88% 04/06/2025 155, 940 06
630, 000 GMR Hyderabad International Airport Ltd 75% 02/02/2026 588, 077 24

1, 150, 000 GMR Hyderabad International Airport Ltd 25% 27/10/2027 1,007, 216 41
1, 500, 000 Gohl| Capital Ltd 25% 24/01/2027 1,374, 859 56
690, 000 Golden Eagle Retail Group Ltd 63% 21/05/2023 682, 105 28
460, 600 Greenko Dutch BV 85% 29/03/2026 417, 476 17
553, 900 Greenko Power I Ltd 30% 13/12/2028 478,771 19

S

, 400, 000 Greenko Solar Mauritius Ltd
, 930, 000 HDFC Bank Ltd

95% 29/07/2026 4,147,715
70% 25/08/2026 1,623, 612

A il i ol o

COOCOLO "0 PO OO0 P00 P00 OO0
N
N

1, 940, 000 Health & Happiness H&H International Holdings Ltd 63% 24/10/2024 1,726, 086 70
880, 000 HSBC Holdings PLGC 6.38% 17/09/2024 825, 431 34
710, 000 Huarong Finance 2017 Co Ltd 4.25% 07/11/2027 548, 475
290, 000 Huarong Finance I1 Co Ltd 5.00% 19/11/2025 251,575 10
320, 000 Huarong Finance I1 Co Ltd 4.88% 22/11/2026 266, 505 1

2,670, 000 India Airport Infra 6.25% 25/10/2025 2,543,175 04

2,300, 000 India Green Power Holdings 4.00% 22/02/2027 1,966, 500 80

4,020, 000 Indika Energy Capital IV Pte Ltd 8.25% 22/10/2025 3,989, 046 62
400, 000 Jababeka International BV 6.50% 05/10/2023 396, 200 16
890, 000 Japfa Comfeed Indonesia Tbk PT 5.38% 23/03/2026 738, 360 30
540, 000 JGC Ventures Pte Ltd 3.00% 30/06/2025 186, 300 08

16, 321 JGC Ventures Pte Ltd 0.00% 30/06/2025 5, 040 00

1,720, 000 Jollibee Worldwide Pte Ltd 3.90% 23/01/2025 1,618,584 66

1,539, 900 JSW Hydro Energy Ltd 4.13% 18/05/2031 1,275,715 52

2,690, 000 JSW Infrastructure Ltd 4.95% 21/01/2029 2,281,792 93
680, 000 Kaisa Group Holdings Ltd 10. 88% 23/07/2023 81, 600 03

3,770, 000 Kaisa Group Holdings Ltd 10. 88% 30/09/2023 339, 300 14
550, 000 Kasikornbank PCL/Hong Kong 5.46% 07/03/2028 566, 585 23

4,901, 000 Kasikornbank PCL/Hong Kong 3.34% 02/10/2031 4,300, 627 75

1,090, 000 Korea Western Power Co Ltd 4.13% 28/06/2025 1,069, 486 44

1,910, 000 Krung Thai Bank PCL/Cayman Islands 4.40% 25/03/2026 1,691,763 69
940, 000 KT Corp 4.00% 08/08/2025 921,416 38
620, 000 KT Corp 1.00% 01/09/2025 564, 699 23

1,090, 000 KWG Group Holdings Ltd 6.00% 14/08/2026 280, 675 11
850, 000 Li & Fung Ltd 5.25% 03/05/2023 478,114 19
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1,100, 000 Li & Fung Ltd 5.00% 18/08/2025 1,020, 431 0.42
2,142,189 LLPL Capital Pte Ltd 6.88% 04/02/2039 1,907, 930 0.78
1,110, 000 Logan Group Co Ltd 6.50% 16/07/2023 258, 075 0.11
820, 000 Longfor Group Holdings Ltd 3.95% 16/09/2029 611, 386 0.25
1,270, 000 LOTTE Property & Development Co Ltd 4.50% 01/08/2025 1,244, 806 0.51
2,890, 000 Medco Bell Pte Ltd 6.38% 30/01/2027 2,629, 900 1.07
320, 000 Medco Oak Tree Pte Ltd 7.38% 14/05/2026 308, 000 0.13
289, 000 Medco Platinum Road Pte Ltd 6.75% 30/01/2025 279, 985 0.11
200, 000 Mega Wisdom Global Lts 6.00% 24/10/2023 70, 538 0.03
310, 000 Meituan 2.13% 28/10/2025 283, 969 0.12
2,010, 000 Meituan 3.05% 28/10/2030 1,615,085 0.66
3, 330, 000 Melco Resorts Finance Ltd 4.88% 06/06/2025 3,130, 200 1.27
2,600, 000 Melco Resorts Finance Ltd 5.25% 26/04/2026 2, 359, 500 0.96
2170, 000 Melco Resorts Finance Ltd 5.63% 17/07/2027 236, 081 0.10
2,370, 000 Melco Resorts Finance Ltd 5.75% 21/07/2028 2,022,795 0.82
1,310, 000 MGM China Holdings Ltd 5.25% 18/06/2025 1,245, 561 0.51
5, 680, 000 MGM China Holdings Ltd 5.88% 15/05/2026 5, 368, 225 2.19
3,600, 000 MGM China Holdings Ltd 4.75% 01/02/2027 3,224, 556 1.31
1,390, 000 Minejesa Capital BV 4.63% 10/08/2030 1,233, 625 0.50
698, 585 Modern Land China Co Ltd 8.00% 30/12/2024 50, 621 0.02
700, 704 Modern Land China Co Ltd 9.00% 30/12/2025 51,087 0.02
4,623,492 Modern Land China Co Ltd 9.00% 30/12/2027 328, 985 0.13
1,132,960 Modern Land China Co Ltd 9.00% 30/12/2026 82,097 0.03
186, 854 Modern Land China Co Ltd 7.00% 30/12/2023 14,775 0.01
2,876, 659 Modernland Overseas Pte Ltd 3.00% 30/04/2027 632, 865 0.26
56, 085 Modernland Overseas Pte Ltd 11 3.00% 30/04/2027 24, 458 0.01
4,660, 000 Mong Duong Finance Holdings BV 5.13% 07/05/2029 3,966, 254 1.62
1,589, 848 Mongolian Mining Corp 0.00% 01/10/2023 1,222, 494 0.50
1, 320, 000 Mongolian Mining Corp/Energy Resources LLC 9.25% 15/04/2024 1,217,700 0.50
1, 390, 000 Muang Thai Life Assurance PCL 3.55% 27/01/2037 1,215, 166 0.49
1,170, 000 NagaCorp Ltd 7.95% 06/07/2024 1,091, 429 0.44
620, 000 NAVER Corp 1.50% 29/03/2026 558, 127 0.23
1, 300, 000 NCIG Holdings Pty Ltd 12.50% 26/08/2031 1,307,313 0.53
1, 860, 000 Network i2i Ltd 5.65% 15/01/2025 1,767,098 0.72
530, 000 NIO Inc 0.00% 01/02/2026 492, 237 0.20
1,120, 000 NIO Inc 0.50% 01/02/2027 892, 360 0.36
1,710, 000 NWD Finance BVI Ltd 4.13% 10/03/2028 1,286, 536 0.53
2, 850, 000 NWD Finance BVI Ltd 5.25% 22/03/2026 2,483, 062 1.01
2,150, 000 Pakuwon Jati Tbk PT 4.88% 29/04/2028 1,900, 154 0.77
1,120, 000 PDD Holdings Inc 0.00% 01/12/2025 1,075, 764 0.44
660, 000 Peak RE Bvi Holding Ltd 5.35% 28/10/2025 557, 730 0.23
590, 000 Pelabuhan Indonesia Persero PT 4.25% 05/05/2025 577,002 0.23
244,000 Perusahaan Gas Negara Tbk PT 5.13% 16/05/2024 242,792 0.10
300, 000 Petron Corp 4.60% 19/07/2023 286, 931 0.12
200, 000 PineBridge Investments LP 6.00% 12/09/2024 184, 750 0.08
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580, 000 Power long Real Estate Holdings Ltd 5.95% 30/04/2025 134,775 0.05
749, 773 Power long Real Estate Holdings Ltd 7.13% 15/01/2024 185, 569 0.08
660, 000 Prosus NV 3.26% 19/01/2027 601, 425 0.24
1,670, 000 Puma International Financing SA 5.00% 24/01/2026 1,494, 391 0. 61
1, 460, 000 Redsun Properties Group Ltd 9.70% 16/04/2023 178, 850 0.07
1, 040, 000 Redsun Properties Group Ltd 7.30% 13/01/2025 127,078 0.05
200, 000 Reliance Communications Ltd 6.50% 06/11/2020 5,143 0.00
220, 000 ReNew Power Pvt Ltd 5.88% 05/03/2027 206, 273 0.08
1,600, 000 Resorts World Las Vegas LLC 4.63% 16/04/2029 1,228,418 0.50
800, 000 Resorts World Las Vegas LLC 4.63% 06/04/2031 584, 000 0.24
200, 000 RKPF Overseas 2020 A Ltd 5.20% 12/01/2026 144,120 0.06
810, 000 RKPF Overseas 2020 A Ltd 5.13% 26/07/2026 558, 900 0.23
220, 000 Ronshine China Holdings Ltd 7.35% 15/12/2023 15,950 0.01
2,870, 000 Royal Capital BV 4.88% 05/05/2024 2,805, 540 1.14
3,110, 000 Royal Capital BV 5.00% 05/02/2026 3,008, 451 1.22
1,930, 000 Saka Energi Indonesia PT 4.45% 05/05/2024 1,843,150 0.75
1,180, 000 Sands China Ltd 4.30% 08/01/2026 1,113,625 0.45
810, 000 Sands China Ltd 2.80% 08/03/2027 702, 675 0.29
5,470, 000 Sands China Ltd 5.90% 08/08/2028 5,237,525 2.13
1,310, 000 Santos Finance Ltd 4.13% 14/09/2027 1,224, 950 0.50
1, 350, 000 Scentre Group Trust 2 4.75% 24/09/2080 1,222,821 0.50
1,520, 000 Sea Ltd 0.25% 15/09/2026 1,198,713 0.49
570, 000 Shimao Group Holdings Ltd 6. 13% 21/02/2024 82, 650 0.03
2,000, 000 Shimao Group Holdings Ltd 5. 60% 15/07/2026 290, 000 0.12
310, 000 Shimao Group Holdings Ltd 5.20% 16/01/2027 44, 950 0.02
200, 000 Shimao Group Holdings Ltd 4.60% 13/07/2030 28, 500 0.01
620, 000 Shriram Finance Ltd 4.40% 13/03/2024 599, 075 0.24
3,245,000 Sino-Ocean Land Treasure IIl Ltd 6. 88% 21/09/2027 1,050, 707 0.43
1, 780, 000 Sino-Ocean Land Treasure IV Ltd 4.75% 05/08/2029 685, 300 0.28
200, 000 Sino-Ocean Land Treasure IV Ltd 4.75% 14/01/2030 86, 000 0.03
560, 000 SK Hynix Inc 6. 38% 17/01/2028 563, 150 0.23
8, 130, 000 SMC Global Power Holdings Corp 6.50% 25/04/2024 7,334,073 2.99
2,450, 000 SMC Global Power Holdings Corp 7.00% 21/10/2025 2,119, 581 0.86
1,990, 000 Sri Rejeki Isman Tbk PT 7.25% 16/01/2025 65, 257 0.03
2,330, 000 Standard Chartered PLC 6.17% 09/01/2027 2,343,416 0.95
1,180, 000 Standard Chartered PLC 0.00% 15/08/2027 1,141,883 0.46
2,326, 996 Star Energy Geothermal Wayang Windu Ltd 6.75% 24/04/2033 2,277,914 0.93
830, 000 Studio City Finance Ltd 6. 00% 15/07/2025 769, 072 0.31
3,550, 000 Studio City Finance Ltd 6.50% 15/01/2028 2,995,313 1.22
2,230, 000 Studio City Finance Ltd 5.00% 15/01/2029 1,717,100 0.70
760, 000 Summit Digitel Infrastructure Ltd 2.88% 12/08/2031 599, 150 0.24
961, 000 Sunac China Holdings Ltd 5.95% 26/04/2024 228, 237 0.09
610, 000 Sunac China Holdings Ltd 6.65% 03/08/2024 144, 875 0.06
660, 000 Sunac China Holdings Ltd 6. 80% 20/10/2024 156, 750 0.06
660, 000 Tencent Holdings Ltd 1.81% 26/01/2026 605, 916 0.25
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557, 774 Tiger Holdco Pte Ltd 13.00% 10/06,/2023 556, 747 0.23
300, 000 Times China Holdings Ltd 5.55% 04/06/2024 46, 168 0.02
1, 660, 000 Times China Holdings Ltd 6.75% 08/07/2025 257, 300 0.10
940, 000 TML Holdings Pte Ltd 5.50% 03/06/2024 918, 850 0.37
780, 000 Tower Bersama Infrastructure Tbk PT 2.75% 20/01/2026 708, 860 0.29
320, 000 Universe Trek Ltd 0.00% 15/06/2026 308, 600 0.13
2,330, 000 UPL Corp Ltd 5.25% 27/02/2025 1,739, 467 0.7
2,800, 000 Vedanta Resources Finance 11 PLC 8.95% 11/03/2025 1,736, 000 0.7
1, 850, 000 Viet Nam Debt & Asset Trading Corp 1.00% 10/10/2025 1,564, 351 0.64
1,550, 000 Virtusa Corp 7.13% 15/12/2028 1, 240, 883 0.50
670, 000 VLL International Inc 5.75% 28/11/2024 645, 361 0.26
490, 000 VLL International Inc 1.25% 20/07/2027 478, 887 0.20
537, 000 Vnet Group Inc 0.00% 01/02/2026 427,815 0.17
200, 000 Wanda Properties Global Co Ltd 11.00% 13/02/2026 167, 500 0.07
1, 650, 000 West China Cement Ltd 4.95% 08/07/2026 1,329, 921 0.54
650, 000 Westpac Banking Corp 5.00% 21/09/2027 558, 349 0.23
400, 000 Wynn Macau Ltd 4.88% 01/10/2024 388, 120 0.16
6, 250, 000 Wynn Macau Ltd 5.50% 15/01/2026 5,796, 875 2.36
6, 560, 000 Wynn Macau Ltd 5.50% 01/10/2027 5, 756, 400 2.34
700, 000 Xiaomi Best Time International Ltd 0.00% 17/12/2021 581, 000 0.24
280, 000 Yili Holding Investment Ltd 1.63% 19/11/2025 255, 511 0.10
3,670, 000 Yuzhou Group Holdings Co Ltd 5.37% 29/09/2023 165, 150 0.07
2,570,000 Zhenro Properties Group Ltd 9.15% 06/05/2023 205, 600 0.08
820, 000 Zhenro Properties Group Ltd 7.10% 10/09/2024 65, 600 0.03
570, 000 Zhenro Properties Group Ltd 6.70% 04/08/2026 45, 600 0.02
219, 013, 562 89.95
EfE
E2
1,490, 000 Airport Authority 2.40% 08/03/2028 1,313,107 0.53
1,070, 000 Export-Import Bank of Korea 4.25% 15/09/2027 1, 065, 030 0.43
1, 040, 000 Export-Import Bank of Korea 5.00% 11/01/2028 1,068, 189 0.44
1,130, 000 Korea Hydro & Nuclear Power Co Ltd 4.25% 27/07/2027 1,115,830 0.45
270, 000 Philippine Government International Bond 5.95% 13/10/2047 292,107 0.12
4,854,263 1.97
BHEE 225,723,674 91.92
o HREH RS g (%)
BEIF7UR
EY%
11, 858, 748 Goldman Sachs Funds PLC — US$ Treasury Liquid Reserves Fund, Class X 11, 858, 748 4.83
BEI 7V FEE 11, 858, 748 4.83




GST7o7 {4 —)LKEHET7VFK

F R A MO EAS TR

warRe mma AN k@ B A () WMEHEER e 1)
25/04/2023 SGD 1,682,357 USD 1,254,755 HSBC Bank PLC 11, 444 0.00
25/04/2023 usb 2,182,778 SGD 2,861,000 Citibank NA 29, 492 0.01
08/05/2023 Usb 990,107 CNH 6,685,350 Morgan Stanley & Co 13,974 0.01
26/06/2023 USDh 333,464 EUR 304,292 Citibank NA 1,280 0.00
FRENDONE AR T UM RREA AL 56, 190 0.02
wasAn mgE 0N k@ B A () WMEHEER oy S
03/04/2023 [IN)] 137,381 EUR 128,646 Morgan Stanley & Co (2,387) (0. 00)
FEBNDONEAE T UM RRTRRAL (2,387) 0.00
~y SENONEAE PG

wasRe ama AN wx@® B TG WEEERS e 1)
15/06/2023 IDR 1,513,390,000 USD 100,000 Citibank NA 1,157 0.00
15/06/2023 IDR 1,528, 200,000 USD 100,000 JPMorgan Chase & Co 2,141 0.00
15/06/2023 Usb 100,000 DR 1,495, 640,000 Morgan Stanley & Co 29 0.00
15/06/2023 usb 477,063 KRW 616,527,884 JPMorgan Chase & Co 2,157 0.00
15/06/2023 INR 40,920,000 USD 500,000 Morgan Stanley & Co 74,463 0.03
15/06/2023 KRW 130, 933,000 USD 100,000 JPMorgan Chase & Co 2,087 0.00
15/06/2023 IDR 1,016, 454,717 USD 133,333 State Street Bank and Trust Co 639 0.00
15/06/2023 KRW 162, 862,663  USD 133,333 HSBC Bank PLC 80, 048 0.04
15/06/2023 IDR 2,874,254, 374 USD 8,228,185 Morgan Stanley & Co 305, 052 0.13
15/06/2023 IDR 1,534, 462,000 USD 733,333 HSBC Bank PLC 33, 496 0.01
15/06/2023 INR 5,536,200 USD 400, 000 JPMorgan Chase & Co 1,542 0.00
15/06/2023 INR 8,290,000 USD 733,333 HSBC Bank PLC 1,431 0.00
~y SENONE ARG REREAT 504, 248 0.21
mazAn mmn AR mxm BE 7RGD WEEES Hnn TS
15/06/2023 INR 8,231,300 USD 100,000 Bank of America NA (279) (0. 00)
15/06/2023 INR 10,977,000 USD 133,333 Deutsche Bank AG (348) (0. 00)
15/06/2023 KRW 125,252,000 USD 100,000 Deutsche Bank AG (3,519) (0. 00)
15/06/2023 usb 133,333 INR 11,087,333 Morgan Stanley & Co (988) (0. 00)
15/06/2023 usb 133,333 IDR 2,061, 466,615 Deutsche Bank AG (4, 458) (0. 00)
15/06/2023 usb 381,488 IDR 5,877,171,222 HSBC Bank PLGC (11, 350) (0.01)
15/06/2023 KRW 238, 545,334 USD 100,000 Bank of America NA (11, 296) (0.01)
15/06/2023 usb 133,333 KRW 129,799,000 Bank of America NA 37 (0. 00)
15/06/2023 KRW 244,454,000 USD 100,000 Citibank NA (19, 166) (0.01)
15/06/2023 usb 645,145 INR 8,248,020 HSBC Bank PLC (5, 759) (0. 00)
15/06/2023 KRW 614, 800,000 USD 66,667 State Street Bank and Trust Co (45, 961) (0.02)
~y S ENONEAE PG RRBAX A (103,161 (0.05)
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e SEARET Hig e NOOE WAELE (%)
13 Ultra Bond June 2023 BE 71,974 0.03
53 US 10 Year Note June 2023 B 168, 680 0.07
23 US 2 Year Note June 2023 =§:3 7,546 0.00
15 US Long Bond June 2023 BE 85, 283 0.04
37 US Ultra 10 Year Note June 2023 = 154,115 0.06

SEMEEIRERME S 493, 598 0.20

ey SEARET meomm  AERES wammns o
3 US 10 Year Note June 2023 bt (10, 547) (0.00)
(10) US 2 Year Note June 2023 T (21, 070) (0.01)
a7 US 5 Year Note June 2023 5T (37,115) (0.02)
2 US Ultra 10 Year Note June 2023 5ol (8, 750) (0.00)

SYIEIRERIBREE (77, 482) (0.03)

20234 3 A3 B A THES USD 39,886 #HEAMMEITHLTEYFET,

A7y TRPRERIAL
PREEREFRT Y T

BETAE Xih 2

BE BEEAE/AME  TSDO) WAELE (%)

850,000 Fixed, 2.50% Floating (EUR 6 Month LIBOR) EUR 21/06/2026 (5, 035) (0. 00)
27y TRORRRAK AT (5, 035) 0.00
20235 3 A31 BB A TR USD 22,424 2 BRAMEHELTHYET,
RAAG o e SUAREHLE (%)
AHAF 225,723,674 91.92
RET7 v FRE 11,858, 748 4.83
FEENONEBE T UMEIRRRHISAT 56, 190 0.02
REENONEBE T UMEIRRRAKAT (2,387 0.00
~y SENONE AR OB RERHEAT 504, 248 0.21
Ay SBHONEAEFHRGIRERBX AT (103, 161) (0.05)
MG IRERA S5 493, 598 0.20
SEMIBIRRRAK AT (77, 48 0.09
SRRT Y TRERBLEH (5, 035) 0.00
TOMEE - B 7,103,122 2.90
BRI NEHASRAERET S HARE 245,551,515 100.00
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O—ILKETY  HyHIOR D7 X -EF—I)o——d—ILKTY Yy HRAUSSYxTY K1)
H—TJX -7V F X FXalkl—3ar - -95A0%KR>

d— ) Ry Py IR Ty X E—x )y ——d— )R Rvwr Py 7RAUSS$SUFy R
PeT X e T7 U R (TANT L FE) I, GSTIT A A=V FEET77 L TUOTHE
a—R /KK a—R M a—AREENGE T HNEREEFEER T, 20244F 4 H25 HEEA CTAT
FRE/REAT ORI A TR L BT ET, k. IO ORRIR, YAEREREGEFEOETD Y T A
BENIENETT,

WEEHRMEDERMNIR (202346 A30BIZ# T L) (B : K FL)

#H

% & RARHREN 42,361,347

BEE RN 2,176,932

BEEEHAITHREN 698, 330

REER 908, 770

B S EREM 1,654, 750

ZERERBHRITREN 280, 520

BEEHREN 8,151

ERH 15 SR 6,047

FrETHREN 20, 925

RIZE 82,131

FIRIE A 16,472

ZDithERA 264, 444

ERGE 48,478,819

% & BERI RN R % (4,384, 235)

BRBRAAE 44,094, 584

BREFMAEZAEME (20234 6 A30BHR#E)

#E ARET Rl BREAR/ANE EEE a0

’Réﬁ,i)ﬁﬁﬂﬁfuﬂﬂ\ﬁm:ﬂ%t L CI3R%HAHETRE Sh T HE R A TS
E&

300, 404, 000 Bank Of America National Association 5.530% 10/10/2023 300, 540, 852 0.78
285, 000, 000 Federal Farm Credit Banks Funding Corp 4.591% 19/10/2023 283, 887,579 0.74
168, 500, 000 Federal Farm Credit Banks Funding Corp 5.170% 22/12/2023 168, 535, 213 0.44
284, 285, 000 Federal Home Loan Banks 5.165% 21/07/2023 284, 285, 148 0.74
284, 285, 000 Federal Home Loan Banks 5.170% 18/08/2023 284, 286, 322 0.74
4717, 200, 000 Federal Home Loan Banks 5.180% 20/09/2023 471, 3117, 000 1.24
265, 225, 000 Federal Home Loan Banks 5.165% 08/03/2024 264, 368, 512 0.69
337, 730, 000 Federal Home Loan Banks 5.500% 01/04/2024 337, 353, 816 0.87
368, 745, 000 Federal Home Loan Banks 5.340% 23/04/2024 367, 846, 840 0.95
212, 400, 000 Federal Home Loan Banks 5.540% 24/04/2024 212, 453, 474 0.55
211, 240, 000 Federal Home Loan Banks 5.330% 26/04/2024 210, 850, 723 0.55
388, 580, 000 Federal Home Loan Banks 5.340% 26/04/2024 387,897,179 1.01
451, 420, 000 Federal Home Loan Banks 5.300% 17/05/2024 450, 488, 093 1.17
660, 820, 000 Federal Home Loan Banks 5.350% 20/05/2024 659, 334, 635 1.1
216, 280, 000 Federal Home Loan Banks 5.370% 21/05/2024 215, 844, 492 0.56
216, 935, 000 Federal Home Loan Banks 5.300% 22/05/2024 216, 219, 817 0.56
84,010, 000 Federal Home Loan Banks 5.360% 11/06/2024 83, 880, 941 0.22
52,510, 000 Federal Home Loan Banks 5.375% 11/06/2024 52,267, 027 0.13
119, 400, 000 Federal Home Loan Banks 5.490% 15/07/2024 119, 291, 870 0.31
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119, 830, 000 Federal Home Loan Banks 5.520% 15/07/2024 119, 745,917 0.31
53, 893, 000 Federal Home Loan Mortgage Corp 5.400% 11/06/2024 53, 654, 168 0.14
53, 893, 000 Federal Home Loan Mortgage Corp 5.380% 12/06/2024 53, 643, 187 0.14
175, 000, 000 Federal National Mortgage Association 4.410% 10/07/2023 174,778,739 0.45
714, 674, 000 United States Treasury Bill 5.250% 13/07/2023 713, 418, 211 1.85
82,603, 000 United States Treasury Bill 5.010% 18/07/2023 82,427,430 0.21
696, 454, 000 United States Treasury Bill 5.130% 20/07/2023 694, 514, 661 1.80
1,168, 928, 900 United States Treasury Bill 5.032% 25/07/2023 1,165, 477,708 3.02
83, 440, 100 United States Treasury Bill 4.992% 10/08/2023 82,974, 886 0.21
688, 618, 700 United States Treasury Bill 5.215% 28/12/2023 670, 785, 865 1.74
1,474,872, 200 United States Treasury Floating Rate Note 5.216% 31/07/2023 1,474,947, 507 3.82
61, 668, 300 United States Treasury Floating Rate Note 5.192% 31/10/2023 61,685, 232 0.16
10, 899, 200 United States Treasury Floating Rate Note 5.273% 31/07/2024 10, 897, 664 0.03
EEEEH 10, 735, 900, 708 27.84
LROERERIEIFICLEH L < FBFHEHIE TR Sh TV EEEFMIAHEE 10, 735, 900, 708 27.84
NEOLBBERNEIF LSS L CERMHATHE TR Sh TOWA LN ORELAmTH
EEMTESNE
70, 000, 000 ABN AMRO Bank NV 5.214% 01/08/2023 69, 675, 928 0.18
122, 884, 000 ABN AMRO Bank NV 4.936% 04/08/2023 122, 251, 655 0.32
78, 824, 000 ABN AMRO Bank NV 4.926% 04/08/2023 78, 419, 347 0.20
197, 000, 000 Banco Santander SA 5.460% 01/09/2023 197,049,179 0.51
241, 887, 000 Bank of America NA 5.580% 20/10/2023 241,952, 648 0.63
148, 166, 000 Bank of America NA 5.430% 14/11/2023 148, 037, 801 0.38
282, 000 Bank of Nova Scotia 5.517% 28/07/2023 282, 091 0.00
91, 934, 000 Bank of Nova Scotia 5.340% 20/11/2023 91,925, 109 0.24
83, 484, 000 Bank of Nova Scotia 5. 440% 16/02/2024 83,421, 349 0.22
81,000, 000 Barclays Bank Plc 5.380% 24/11/2023 80, 958, 944 0.21
230, 323, 000 Citibank NA 5.460% 15/12/2023 230, 328, 247 0.60
92, 200, 000 Citibank NA 5.630% 01/03/2024 92,031,617 0.24
262, 900, 000 Citibank NA 5.780% 07/03/2024 262, 667, 928 0.68
323, 895, 000 Credit Agricole GIB 5.330% 23/08/2023 323, 868, 486 0.84
52, 436, 000 Credit Agricole CIB 5.530% 11/09/2023 52, 460, 016 0.14
264, 583, 000 Credit Agricole CIB 5.530% 11/09/2023 264, 703, 748 0.69
36, 850, 000 Credit Industriel et Commercial 5.411% 20/10/2023 36, 862, 902 0.10
200, 000, 000 FUJIFILM Holdings Corp 5.356% 24/08/2023 198, 339, 826 0.51
200, 000, 000 FUJIFILM Holdings Corp 5.472% 01/09/2023 198, 084, 220 0.51
400, 000, 000 Mitsubishi UFJ Trust & Banking Corp 5.080% 03/07/2023 400, 000, 000 1.04
159, 500, 000 Mitsubishi UFJ Trust & Banking Corp 5.312% 15/08,/2023 158, 404, 989 0.41
100, 000, 000 Mitsubishi UFJ Trust & Banking Corp 5.326% 18/08/2023 99, 258, 508 0.26
150, 000, 000 Mitsubishi UFJ Trust & Banking Corp 5.351% 23/08/2023 148,781, 268 0.39
201, 901, 000 Mizuho Bank Ltd 5.430% 28/07/2023 201,921, 511 0. 52
328, 143, 000 MUFG Bank Ltd 5. 440% 22/08/2023 328, 194, 948 0.85
76, 720, 000 MUFG Bank Ltd 5.530% 05/09/2023 76, 731, 760 0.20
8,507, 000 MUFG Bank Ltd 5.510% 20/10/2023 8,509, 727 0.02
709, 200, 000 National Bank of Kuwait 5.100% 05/07/2023 709, 200, 979 1.84
210, 000, 000 National Westminster Bank Plc 4.988% 31/07/2023 209, 070, 601 0.54
153, 528, 000 Sumitomo Mitsui Banking Corp 5.441% 24/08/2023 153, 558, 357 0. 40
93, 105, 000 Sumitomo Mitsui Banking Corp 5.210% 08/09/2023 93, 086, 755 0.24
150, 000, 000 Sumitomo Mitsui Banking Corp 5.507% 15/09/2023 148, 259, 867 0.38
16, 719, 000 Sumitomo Mitsui Banking Corp 5.560% 04/10/2023 16, 726, 380 0.04
35,292, 000 Sumitomo Mitsui Banking Corp 5.510% 15/12/2023 35,292, 788 0.09
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37,324,000 Sumitomo Mitsui Trust Bank Ltd 5.200% 05/07/2023 37,323, 469 0.10
378,685,000  Toronto-Dominion Bank/The 5.540%  05/10/2023 378, 910, 840 0.98
202, 007, 000 Toronto-Dominion Bank/The 5.580% 28/02/2024 202, 036, 168 0.52
100, 000,000  Truist Financial Corp 5.000%  31/07/2023 99, 980, 951 0.26
284,062, 500 Truist Financial Corp 5.200% 31/07/2023 284,061, 838 0.74
233,041,000  Wells Fargo Bank NA 5.430% 12/12/2023 233,076, 711 0.60
52, 279, 000 Wells Fargo Bank NA 5. 480% 12/01/2024 52,293,574 0.14
EEUEEAESH 6, 848, 003, 030 17.76

=¥ )L - R—/\—

492, 000, 000 Agence Centrale Des Organismes De Securite Sociale
80, 204, 000 Albion Capital LLC

93, 208, 000 Albion Capital LLC

61, 751, 000 Albion Capital LLC

57,723,000 Albion Capital LLC

21,990, 000 Albion Capital LLC

71, 350, 000 Antalis

30, 926, 000 Antalis

54,575, 000 Antalis

22,155, 000 Antalis

44,000, 000 Atlantic Asset Securitisation LLC

161, 173, 000 Banco Santander SA . 450% 25/08/2023 161, 193, 060
113, 679, 000 Bank of Montreal .230% 02/10/2023 113, 652, 511

5.249% 03/07/2023 491,784, 794
5
5
5
5
5
5
5
5
5
1
5
5
93, 071, 000 Bank of Montreal 5.230% 06/10/2023 93, 045, 254
5
5
5
5
5
5
5
5
5
5
5
5

.100% 07/07/2023 80, 129, 439
. 300% 20/07/2023 92, 930, 548
.390% 21/08/2023 61,261, 042
. 450% 29/08/2023 57,191, 851
.520% 25/09/2023 21,694, 793
.250% 10/07/2023 71,247, 295
. 080% 13/07/2023 30, 868, 128
. 330% 01/08/2023 54, 320, 750
. 300% 02/08/2023 22,048, 561
.600% 11/07/2023 43,930, 128

197,179, 000 Bank of Montreal .580% 14/02/2024 197, 260, 673
71,213, 000 Bank of Nova Scotia .510% 04/10/2023 71,249, 335
2,721,000 Bank of Nova Scotia .451% 13/02/2024 2,719, 251
184, 000, 000 Barclays Bank Plc .110% 03/07/2023 183, 921, 647
44,261, 000 Barclays Bank Plc . 300% 02/08/2023 44,046, 290
113, 715, 000 Barclays Bank Plc . 350% 10/08/2023 113, 717, 459
113, 000, 000 Bedford Row Funding Corp . 280% 26/07/2023 112,997, 312
121, 927, 000 Bedford Row Funding Corp .290% 07/08/2023 121,923, 873
89, 359, 000 Bedford Row Funding Corp . 490% 22/01/2024 89, 354, 801
80, 000, 000 BNP Par ibas .250% 31/07/2023 79, 645, 980

CO OO OO OO0~
w
N

127, 820, 000 BPCE SA .190% 07/09/2023 126, 502, 453 33
84,708, 000 Collateralized Commercial Paper 11 Co LLC .490% 17/11/2023 84, 630, 265 22
200, 250, 000 Collateralized Commercial Paper 11 Co LLC 5.510% 27/11/2023 200, 323, 954 52
89, 193, 000 Collateralized Commercial Paper 11 Co LLC 5.520% 02/01/2024 89,187,197 23
73, 000, 000 Credit Industriel et Commercial 5.370% 10/07/2023 73,001, 630 19
14, 000, 000 Credit Industriel et Commercial 5.390% 31/10/2023 14,001, 986 04
26, 000, 000 Equitable Short Term Funding LLC 5.450% 05/09/2023 25,742,813 07
25,000, 000 Equitable Short Term Funding LLC 5.450% 06/09/2023 24,749,014 06
57,923, 000 Gotham Funding Corporation 5.230% 08/08,/2023 57,590, 616 15
99, 678, 000 Gotham Funding Corporation 5.537% 01/12/2023 97,294,422 25
194, 500, 000 Great Bear Funding LLC 5.080% 05/07/2023 194, 362, 769 50
38,191, 800 GTA Funding LLC 5.000% 08,/08/2023 37,973, 629 10
100, 014, 000 ING (U.S.) Funding LLC 5.210% 05/09/2023 100, 027, 450 26
270, 655, 000 ING (U.S.) Funding LLC 5.460% 27/11/2023 270, 776, 917 70
141,177,000 J.P. Morgan Securities LLC 5.380% 12/10/2023 141,012, 152 37
120, 404, 000 J.P. Morgan Securities LLC 5.750% 01/12/2023 120, 380, 008 31
72, 669, 000 J.P. Morgan Securities LLC 5.510% 18/01/2024 72,511, 479 19
107, 364, 000 J.P. Morgan Securities LLC 5.650% 15/03/2024 107, 404, 959 28
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75, 535, 000 J.P. Morgan Securities LLC 5.710% 07/06/2024 75, 506, 073 0.20
84,000, 000 Kuntarahoitus 0YJ 5.234% 03/07/2023 83, 963, 363 0.22
21, 436, 000 Liberty Street Funding LLC 4.950% 20/07/2023 21, 374, 061 0.06
15, 472, 000 Liberty Street Funding LLC 5.280% 06/11/2023 15, 164, 301 0.04
75, 109, 000 Liberty Street Funding LLC 5.550% 27/11/2023 73,372,104 0.19
49,986, 000 Lime Funding LLC 5.270% 28/07/2023 49,780, 625 0.13
125, 000, 000 Lime Funding LLC 5.290% 23/08/2023 123, 990, 504 0.32
45,225, 000 Lime Funding LLC 5.360% 24/08/2023 44,852,726 0.12
54,090, 000 Lloyds Bank Plc 5.080% 07/08/2023 53, 788, 542 0.14
13, 000, 000 LMA SA 5.240% 18/07/2023 12, 965, 985 0.03
51,214,000 LMA SA 5.250% 10/08/2023 50, 901, 774 0.13
40, 506, 000 LMA SA 5.170% 05/09/2023 40, 096, 428 0.10
72,1617, 000 LMA SA 5.480% 14/09/2023 71, 336, 069 0.19
20, 665, 000 LMA SA 5.280% 18/10/2023 20, 315, 377 0.05
16, 887, 000 Manhattan Asset Funding Company LLC 5.250% 28/08/2023 16, 885, 505 0.04
36, 276, 000 Matchpoint Finance Plc 5.200% 10/08/2023 36, 056, 416 0.09
74, 266, 000 Matchpoint Finance Plc 5.370% 10/08,/2023 74, 267, 548 0.19
85, 223, 000 Matchpoint Finance Plc 5.250% 25/08/2023 84, 495, 554 0.22
50, 000, 000 Matchpoint Finance Plc 5.493% 01/09/2023 49,528,175 0.13
79, 880, 000 Matchpoint Finance Plc 5.490% 27/11/2023 79, 892, 986 0.21
81, 434,000 Matchpoint Finance Plc 5.520% 01/12/2023 81, 454,212 0.21
16, 647, 000 Matchpoint Finance Plc 5.520% 04/12/2023 16, 650, 606 0.04
15, 000, 000 MUFG Bank Ltd 5.460% 12/10/2023 14, 763, 487 0.04
69, 000, 000 National Australia Bank Ltd 5.260% 01/12/2023 68, 961, 817 0.18
157, 700, 000 National Bank of Canada 5.280% 01/08/2023 157,703, 003 0.41
15, 583, 000 Podium Funding Trust 5.250% 17/08/2023 15, 472, 298 0.04
135, 969, 000 Podium Funding Trust 5.250% 18/08,/2023 134, 969, 409 0.35
71, 060, 000 Regency Markets No. 1 LLC 5.300% 12/07/2023 76, 923, 858 0.20
86, 848, 000 Regency Markets No. 1 LLC 5.200% 19/07/2023 86, 609, 649 0.22
105, 000, 000 Ridgefield Funding Co LLC 5.020% 10/07/2023 104, 848, 942 0.27
158, 107, 000 Ridgefield Funding Co LLC 5.370% 21/07/2023 158,107, 210 0.41
28, 500, 000 Ridgefield Funding Co LLC 5.312% 31/07/2023 28, 499, 952 0.07
30, 229, 000 Ridgefield Funding Co LLC 5.410% 13/09/2023 30, 229, 884 0.08
24,750, 000 Ridgefield Funding Co LLC 5. 440% 02/11/2023 24,750, 012 0.06
57, 296, 000 Ridgefield Funding Co LLC 5. 440% 21/11/2023 57,293, 011 0.15
150, 384, 000 Salisbury Receivables Company LLC 5.000% 28/07/2023 149, 774, 894 0.39
46, 937, 000 Salisbury Receivables Company LLC 5.220% 04/08/2023 46, 699, 132 0.12
100, 000, 000 Salisbury Receivables Company LLC 5.280% 07/08/2023 99, 454, 909 0.26
60, 699, 000 Sheffield Receivables Co LLC 7.780% 16/08/2023 60, 270, 516 0.16
40, 000, 000 Sheffield Receivables Co LLC 5.300% 15/09/2023 39,533, 294 0.10
149, 287, 000 Skandinaviska Enskilda Banken AB 5.220% 28/08/2023 149, 271, 838 0.39
28, 245, 000 Standard Chartered Bank 5.183% 01/08/2023 28,114,318 0.07
62,579, 000 Starbird Funding Corp 5.200% 10/08,/2023 62,202, 478 0.16
97, 314, 000 Starbird Funding Corp 5.420% 01/09/2023 96, 385, 392 0.25
18, 897, 000 Svenska Handelsbanken AB 5.430% 04/08/2023 18, 899, 894 0.05
35, 274, 000 TD Securities USA LLC 5.020% 06/07/2023 35, 243, 700 0.09
90, 000, 000 UBS AG 5.380% 20/07/2023 90, 000, 027 0.23
144,000, 000 UBS AG 5.352% 26/07/2023 144,000, 024 0.37
89, 536, 000 UBS AG 5.343% 03/08/2023 89, 532, 393 0.23
164, 902, 000 UBS AG 5.590% 06/12/2023 160, 769, 528 0. 42
76, 921, 000 Verizon Communications Inc 5.200% 15/08,/2023 76, 389, 661 0.20
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44,084,000  Victory Receivables Corp 5.170% 07/07/2023 44,039, 256 0.11
185,974,000  Victory Receivables Corp 5.180% 12/07/2023 185, 654, 255 0.48
114,764,000  Victory Receivables Corp 5.230% 17/07/2023 114, 480, 619 0.30
aAv—S v )L - R——BEF 8,076, 096, 082 20. 95
B
500, 000, 000 Banco Santander SA Repo 5.055% 03/07/2023 500, 000, 000 1.30
1,000, 000, 000 BofA Securities Repo 5.060% 03/07/2023 1,000, 000, 000 2.59
650,000,000  Citigroup Global Markets Inc Repo 5.060% 03/07/2023 650, 000, 000 1.68
2,000,000,000  State Street Bank And Trust Co Repo 5.060% 03/07/2023 2,000, 000, 000 5.19
1,200,000,000  Wells Fargo Securities LLC Repo 5. 060% 03/07/2023 1,200, 000, 000 3.11
BEREI&5 5, 350, 000, 000 13.87
AROERERMEIATICEZD LERFHATE TR SN TV AN DEBE M SRS 20,274,099, 112 52.58
ik
EHES
665, 000, 000 Australia & New Zealand Banking Group Ltd 5.070% 03/07/2023 665, 000, 000 1.73
1,300, 000,000  Societe Generale 5.160% 03/07/2023 1,300, 000, 000 3.37
1,300, 000,000  Societe Generale 5.160% 05/07/2023 1,300, 000, 000 3.37
795, 000, 000 TD Securities USA LLC 5.060% 03/07/2023 795, 000, 000 2.06
870, 000, 000 TP ICAP Global Markets Americas LLC 5.050% 03/07/2023 870, 000, 000 2.26
3, 445, 000, 000 TP ICAP Global Markets Americas LLC 5.060% 03/07/2023 3, 445,000, 000 8.93
520, 000, 000 TP ICAP Global Markets Americas LLC 5.070% 03/07/2023 520, 000, 000 1.35
EHES A 8,895, 000, 000 23.07
EeEE 8, 895, 000, 000 23.07
BREEES 39,904, 999, 820 103. 49
BARH B aanE(o
EE&EH 10, 735, 900, 708 27.84
EENTESAES 6, 848, 003, 030 17.76
o= ¥ )L - R—N\—A%t 8,076, 096, 082 20.95
HEEEI&E 5, 350, 000, 000 13.87
EHTES A 8, 895, 000, 000 23.07
TOMEE - 88 (1, 346, 342, 258) (3. 49)
BERAESNZHASREEICRET S HEE 38, 558, 657, 562 100. 00




