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2023 5H318IRE
BAHHELS s B B CKRL) T oy
RNEROES [P H5 2RO SN EETAEIS S L0 HEHED
&
F—AKNZU7
Commonwealth Bank of Australia FRN 07/07/2025 usb 275,000 273,675 0.14
273,675 0.14
NZ1—%"
Inkia Energy Ltd 5.875% 09/11/2027 usb 341,000 323,607 0.15
Triton Container International Ltd 0.8% 01/08/2023 usb 320,000 314,879 0.16
Triton Container International Ltd 1.15% 07/06/2024 usb 170,000 159,239 0.08
797,725 0.39
I FURBI 7 -V HEE
Gold Fields Orogen Holdings BVI Ltd 5.125% 15/05/2024 usb 200,000 198,324 0.10
198,324 0.10
hrs
Bank of Montreal 1.5% 10/01/2025 usb 265,000 249,464 0.12
Bank of Nova Scotia 4.75% 02/02/2026 usD 125,000 124,208 0.06
Canadian Imperial Bank of Commerce 0.45% 22/06/2023 usD 165,000 164,529 0.08
Canadian Imperial Bank of Commerce 3.945% 04/08/2025 usb 175,000 169,606 0.08
Canadian Pacific Railway Co 1.35% 02/12/2024 usD 410,000 386,158 0.20
Enbridge Inc 0.55% 04/10/2023 usb 150,000 147,445 0.07
Enbridge Inc 2.5% 14/02/2025 usD 150,000 142,956 0.07
Royal Bank of Canada FRN 20/01/2026 usD 295,000 291,218 0.15
Toronto-Dominion Bank 0.7% 10/09/2024 usb 220,000 207,114 0.10
TransCanada Pipelines Ltd 6.203% 09/03/2026 usb 180,000 180,299 0.09
2,062,997 1.02
TARHES
Avolon Holdings Funding Ltd 5.125% 01/10/2023 usD 115,000 114,507 0.06
Bioceanico Sovereign Certificate Ltd 0% 05/06/2034 usD 273,986 193,296 0.10
Interoceanica IV Finance Ltd 0% 30/11/2025 usb 28,139 26,380 0.01
Sable International Finance Ltd 5.75% 07/09/2027 usb 200,000 185,906 0.09
520,089 0.26
F1)
AES Gener SA 6.35% VRN 07/10/2079 usb 200,000 184,237 0.09
Chile Electricity PEC SpA 0% 25/01/2028 usD 900,000 677,250 0.34
Empresa Electrica Cochrane SpA 5.5% 14/05/2027 usb 120,160 111,320 0.06
GNL Quintero SA 4.634% 31/07/2029 usb 152,960 149,875 0.07
VTR Comunicaciones SpA 5.125% 15/01/2028 usb 226,000 106,390 0.05
1,229,072 0.61
aoxeEw
Bancolombia SA 4.625% VRN 18/12/2029 usD 500,000 417,838 0.21
Colombia Government International Bond 4.5% 28/01/2026 usb 600,000 572,018 0.28
Grupo de Inversiones Suramericana SA 5.5% 29/04/2026 usb 200,000 193,319 0.10
1,183,175 0.59




MEEICHT S

R EBIMEEES BE L] Bl CRKIL) H= (%)
1R
Adani International Container Terminal Pvt Ltd 3% 16/02/2031 usb 183,000 145,982 0.07
Adani Ports & Special Economic Zone Ltd 4% 30/07/2027 usb 300,000 259,198 0.13
ONGC Videsh Ltd 4.625% 15/07/2024 usb 200,000 197,660 0.10
602,840 0.30
T RRI7
Perusahaan Perseroan Persero PT Perusahaan Listrik Negara 4.125% 15/05/2027 usD 200,000 191,750 0.09
191,750 0.09
1AZII)
Bank Hapoalim BM 3.255% VRN 21/01/2032 usb 400,000 340,590 0.17
Bank Leumi Le-Israel BM 3.275% VRN 29/01/2031 usb 400,000 356,910 0.18
697,500 0.35
WoerTILT
Cosan Luxembourg SA 7% 20/01/2027 usb 200,000 199,701 0.09
CSN Resources SA 7.625% 17/04/2026 usb 200,000 199,114 0.10
Guara Norte Sarl 5.198% 15/06/2034 usb 182,114 152,571 0.08
Millicom International Cellular SA 5.125% 15/01/2028 usb 180,000 155,189 0.08
Millicom International Cellular SA 6.625% 15/10/2026 usb 180,000 169,928 0.08
876,503 0.43
=27
Axiata SPV2 Bhd 4.357% 24/03/2026 usb 200,000 195,890 0.10
TNB Global Ventures Capital Bhd 3.244% 19/10/2026 usD 500,000 467,062 0.23
662,952 0.33
XF 0
Banco Nacional de Comercio Exterior SNC 2.72% VRN 11/08/2031 usb 200,000 170,302 0.08
BBVA Bancomer SA 5.35% VRN 12/11/2029 usb 200,000 191,288 0.10
361,590 0.18
SEEE
NXP BV 4.4% 01/06/2027 usb 485,000 472,247 0.23
472,247 0.23
F529
Braskem Netherlands Finance BV 8.5% VRN 23/01/2081 usb 300,000 301,749 0.15
Equate Petrochemical BV 4.25% 03/11/2026 usb 300,000 290,740 0.14
JDE Peet's NV 0.8% 24/09/2024 usb 150,000 139,940 0.07
Minejesa Capital BV 4.625% 10/08/2030 usb 700,000 628,829 0.32
Petrobras Global Finance BV 7.375% 17/01/2027 usb 100,000 104,431 0.05
1,465,689 0.73
INFYT
Multibank Inc 7.75% 03/02/2028 usb 200,000 202,122 0.10
202,122 0.10
~NIL—
Banco de Credito del Peru 3.25% VRN 30/09/2031 usb 400,000 351,010 0.18
Banco Internacional del Peru SAA Interbank 4% VRN 08/07/2030 usb 300,000 275,041 0.14
Fenix Power Peru SA 4.317% 20/09/2027 usb 423,529 398,535 0.19
Hunt Oil Co of Peru LLC Sucursal Del Peru 6.375% 01/06/2028 usb 349,600 331,333 0.16
Transportadora de Gas del Peru SA 4.25% 30/04/2028 usb 400,000 384,946 0.19
1,740,865 0.86




HEEICHT 2

Sa=ghfiElesy HE EE BHE CKNIL) H= (%)
SUAR=I
DBS Group Holdings Ltd 1.822% VRN 10/03/2031 usb 600,000 541,391 0.26
Oversea-Chinese Banking Corp Ltd 1.832% VRN 10/09/2030 usD 300.000 274,934 0.14
SingTel Group Treasury Pte Ltd 2.375% 03/10/2026 usb 200,000 184,865 0.09
United Overseas Bank Ltd 1.75% VRN 16/03/2031 usb 600,000 537,822 0.27
1,539,012 0.76
#BE
Korea Hydro & Nuclear Power Co Ltd 1.25% 27/04/2026 usb 400,000 358,064 0.17
Korea Southern Power Co Ltd 0.75% 27/01/2026 usb 400,000 356,344 0.18
KT Corp 1% 01/09/2025 usb 200,000 182,579 0.09
896,987 0.44
ANRA >
Al Candelaria Spain SLU 7.5% 15/12/2028 usb 235,417 213,788 0.11
213,788 0.11
TFUZR
Royalty Pharma Plc 0.75% 02/09/2023 usb 240,000 236,889 0.1
Royalty Pharma Plc 1.75% 02/09/2027 usb 15,000 12,946 0.01
249,835 0.12
TAUHNERE
AbbVie Inc 2.6% 21/11/2024 usb 120,000 115,586 0.06
American Express Co 4.99% VRN 01/05/2026 usb 480,000 479,066 0.24
Amgen Inc 5.507% 02/03/2026 usb 320,000 320,089 0.16
Anthem Inc 3.5% 15/08/2024 usb 390,000 381,477 0.19
Arrow Electronics Inc 6.125% 01/03/2026 usb 125,000 125,188 0.06
AT&T Inc 5.539% 20/02/2026 usb 170,000 170,117 0.08
Athene Global Funding FRN 24/05/2024 usb 410,000 405,330 0.20
Avery Dennison Corp 0.85% 15/08/2024 usD 90,000 84,996 0.04
Bank of America Corp 3.458% VRN 15/03/2025 usD 505,000 495,365 0.26
BAT Capital Corp 2.789% 06/09/2024 usb 45,000 43,374 0.02
Boeing Co 4.875% 01/05/2025 usb 25,000 24,757 0.01
Brighthouse Financial Global Funding 0.6% 28/06/2023 usD 95,000 94,426 0.05
Brighthouse Financial Global Funding 1.75% 13/01/2025 usD 30,000 28,100 0.01
Broadcom Inc 3.15% 15/11/2025 usD 125,000 119,351 0.06
Capital One Financial Corp 4.985% VRN 24/07/2026 usb 140,000 137,041 0.07
Caterpillar Financial Services Corp 4.35% 15/05/2026 usb 475,000 472,783 0.23
Citigroup Inc 3.29% VRN 17/03/2026 usb 170,000 163,596 0.08
Citigroup Inc 3.352% VRN 24/04/2025 usb 580,000 567,035 0.29
Constellation Brands Inc 3.6% 09/05/2024 usb 140,000 137.324 0.07
CVS Health Corp 5% 20/02/2026 usb 145,000 145,205 0.07
Daimler Trucks Finance North America LLC 1.625% 13/12/2024 usD 200,000 189,174 0.09
Dell International LLC 4% 15/07/2024 usb 140,000 137,856 0.07
Dollar General Corp 4.15% 01/11/2025 usD 140,000 137,201 0.07
Dollar Tree Inc 4% 15/05/2025 usD 510,000 498,712 0.26
Energy Transfer LP 5.875% 15/01/2024 usD 270,000 270,084 0.13
Entergy Corp 0.9% 15/09/2025 usb 280,000 253,035 0.13



HEEICHT 2

Sa=ghfiElesy HE EE BHE CKRRIL) H= (%)
Equinix Inc 1.25% 15/07/2025 usb 305,000 278,978 0.14
Expedia Group Inc 6.25% 01/05/2025 usD 495,000 499,313 0.26
General Motors Financial Co Inc 5.25% 01/03/2026 usD 490,000 486,224 0.24
Goldman Sachs Group Inc 3.5% 01/04/2025 usb 255,000 246,368 0.12
HCA Inc 5% 15/03/2024 usb 280,000 278,109 0.14
Hyatt Hotels Corp 1.3% 01/10/2023 usb 215,000 211,742 0.10
Hyundai Capital America 1% 17/09/2024 usb 265,000 249,616 0.12
Intel Corp 4.875% 10/02/2026 usb 130,000 130,760 0.06
John Deere Capital Corp 4.75% 20/01/2028 usb 480,000 485,121 0.24
JPMorgan Chase & Co 0.563% VRN 16/02/2025 usb 150,000 144,589 0.07
JPMorgan Chase & Co 3.22% VRN 01/03/2025 usb 105,000 103,014 0.05
JPMorgan Chase & Co 3.9% 15/07/2025 usb 255,000 250,571 0.12
Keurig Dr Pepper Inc 0.75% 15/03/2024 usb 260,000 250,474 0.12
Kinder Morgan Inc 4.3% 01/06/2025 usD 120,000 117,762 0.06
Lowe's Cos Inc 4.4% 08/09/2025 usb 80,000 79,189 0.04
Marriott International Inc 3.6% 15/04/2024 usD 255,000 251,590 0.12
Marsh & McLennan Cos Inc 3.875% 15/03/2024 usb 250,000 246,798 0.12
McKesson Corp 5.25% 15/02/2026 usb 145,000 144,768 0.07
Meta Platforms Inc 4.6% 15/05/2028 usD 285,000 284,981 0.14
Microchip Technology Inc 0.972% 15/02/2024 usb 285,000 275,257 0.14
Morgan Stanley 5.52% VRN 25/01/2024 usb 275,000 274,806 0.14
NBM US Holdings Inc 7% 14/05/2026 usb 200,000 194,900 0.10
New York Life Global Funding 3.6% 05/08/2025 usb 120,000 116,389 0.06
NextEra Energy Capital Holdings Inc 4.2% 20/06/2024 usD 85,000 83.833 0.04
NextEra Energy Capital Holdings Inc 4.255% 01/09/2024 usD 60,000 59,097 0.03
Northrop Grumman Corp 2.93% 15/01/2025 usb 235,000 226,709 0.1
NVIDIA Corp 0.584% 14/06/2024 usb 210,000 200,184 0.10
Omnicom Group Inc 3.65% 01/11/2024 usb 220,000 214,781 0.1
Oracle Corp 5.8% 10/11/2025 usb 435,000 442,743 0.22
Pacific Gas & Electric Co 3.25% 16/02/2024 usD 20,000 19,599 0.01
Pacific Gas & Electric Co 4.95% 08/06/2025 usb 230,000 226,209 0.11
Parker-Hannifin Corp 3.65% 15/06/2024 usD 500,000 490,433 0.25
Penske Truck Leasing Co LP 2.7% 01/11/2024 usb 285,000 272,245 0.13
Philip Morris International Inc 4.875% 13/02/2026 usb 285,000 284,517 0.14
Phillips 66 3.85% 09/04/2025 usb 150,000 146,504 0.07
Raytheon Technologies Corp 5% 27/02/2026 usD 205,000 206,464 0.10
Republic Services Inc 2.5% 15/08/2024 usb 505,000 488,560 0.24
Sabine Pass Liquefaction LLC 5.625% 01/03/2025 usD 135,000 135,001 0.07
Sasol Financing USA LLC 4.375% 18/09/2026 usb 200,000 175,305 0.09
Southern California Edison Co 4.9% 01/06/2026 usb 455,000 451,968 0.22
Southern Co 5.15% 06/10/2025 usb 140,000 140,282 0.07
Synchrony Financial 4.25% 15/08/2024 usb 255,000 242,144 0.12
Truist Financial Corp FRN 09/06/2025 usb 155,000 149,495 0.07
Union Pacific Corp 4.75% 21/02/2026 usb 100,000 100,459 0.05
UnitedHealth Group Inc 0.55% 15/05/2024 usb 5,000 4,779 0.00



HEEICHT 2

RERIMEES HE EE BHE CKRRIL) H= (%)
UnitedHealth Group Inc 3.7% 15/05/2027 usb 150,000 146,600 0.07
Verizon Communications Inc FRN 15/05/2025 usb 270,000 272,584 0.13
Viatris Inc 1.65% 22/06/2025 usD 150,000 138,128 0.07
Warnermedia Holdings Inc 3.788% 15/03/2025 usD 260,000 251,413 0.12
WEC Energy Group Inc 4.75% 09/01/2026 usD 145,000 144,306 0.07
Wells Fargo & Co 1.654% VRN 02/06/2024 usb 250,000 250,000 0.12
Welltower Inc 3.625% 15/03/2024 usD 289,000 283,381 0.14
Workday Inc 3.5% 01/04/2027 usD 155,000 148,087 0.07
Zimmer Biomet Holdings Inc 1.45% 22/11/2024 usD 265,000 250,160 0.12

18,243,557 9.03
&5 aEt 34,682,294 1717
RERBOEGS T HiEERa SN o BET RS S S O ESRER et 34,682,294 17.17
ROFHITES CHE SN BB RIS H L U RIS
BEBRIS
NZa—4
MAPS 2018-1 Ltd 4.212% 15/05/2043 A Series 2018-1A usb 980,607 880,253 0.44

880,253 0.44

TAY S
Allegro CLO VII Ltd FRN 13/06/2031 A Series 2018-1A usD 500,000 493,370 0.24
Atlas Senior Loan Fund X Ltd FRN 15/01/2031 A Series 2018-10A usD 461,038 456,609 0.23
Atlas Senior Loan Fund XI Ltd FRN 26/07/2031 B Series 2018-11A usD 2,000,000 1,943,360 0.96
Carlyle Global Market Strategies CLO 2012-3 Ltd FRN 14/01/2032 ATA2 Series 2012-3A usb 1,988,451 1,962,136 0.97
CLNC 2019-FL1 Ltd FRN 20/08/2035 D Series 2019-FL1 usb 648,000 605,480 0.30
CVP CLO 2017-2 Ltd FRN 20/01/2031 A Series 2017-2A usD 937.824 927,963 0.46
Harbourview CLO VII-R FRN 18/07/2031 A1 Series 7RA usb 1,855,877 1,831,310 0.91
Hayfin US XII Ltd FRN 20/04/2031 A Series 2018-8A usD 3,000,000 2,951,692 1.46
Highbridge Loan Management 3-2014 FRN 18/07/2029 CR Series 3A-2014 usb 500,000 460,865 0.23
Jefferson Mill CLO Ltd FRN 20/10/2031 AR Series 2015-1A usD 1,495,307 1,473,285 0.73
Kestrel Aircraft Funding Ltd 4.25% 15/12/2038 A Series 2018-1A usD 772,791 653,238 0.32
LCM XVII LP FRN 15/10/2031 A2RR Series 17A usb 500,000 492,070 0.24
Nassau 2018-I Ltd FRN 15/07/2031 A Series 2018-I1A usD 1,000,000 987,524 0.49
Ocean Trails CLO V FRN 13/10/2031 ARR Series 2014-5A usb 491,458 486,353 0.24
OFSI Fund IX Ltd FRN 15/07/2031 A Series 2018-1A usD 4,000,000 3,937,008 1.95
Park Avenue Institutional Advisers CLO Ltd 2016-1 FRN 23/08/2031 A1R Series 2016-1A usD 1,500,000 1,481,929 0.73
Shackleton 2013-lll CLO Ltd FRN 15/07/2030 AR Series 2013-3A usb 1,235,721 1,217,896 0.60
Sound Point CLO XVII FRN 20/10/2030 A2 Series 2017-3A usD 3,102,000 3,002,783 1.49
Sound Point Clo XX Ltd FRN 26/07/2031 A Series 2018-2A usb 5,000,000 4,932,657 2.44
Steele Creek CLO Ltd FRN 15/06/2031 AR Series 2016-1A usD 500,000 492,553 0.24
Tralee CLO IV Ltd FRN 20/01/2030 A Series 2017-4A usb 1,766,304 1,752,497 0.87
Vibrant Clo X Ltd FRN 20/10/2031 A1 Series 2018-10A usD 500,000 495,841 0.25

33,038,419 16.35




MEEICHT S

Sa=ghfiElesy HE EE BHE CKRRIL) H= (%)
T X NERE
ACE Securities Corp Home Equity Loan Trust FRN 25/12/2034 M2 Series 2004-HE4 usb 1,054,232 986,914 0.49
ACE Securities Corp Home Equity Loan Trust FRN 25/12/2036 A1A Series 2006-NC3 usb 1,931,344 1,065,796 0.53
BNC Mortgage Loan Trust 2006-1 FRN 25/10/2036 A1 Series 2006-1 usD 2,990,141 2,175,815 1.08
Commonbond Student Loan Trust 2018-C-GS 4.25% 25/02/2046 B Series 2018-CGS usD 390,940 372924 0.18
Credit-Based Asset Servicing & Securitization LLC FRN 25/10/2034 M1 Series 2004-CB7 usb 1,042,157 945,312 0.47
Domino's Pizza Master Issuer LLC 4.474% 25/10/2045 A2Il Series 2015-1A usb 935,000 899,893 0.45
First Franklin Mortgage Loan Trust 2005-FF10 FRN 25/11/2035 A6M Series 2005-FF10 usb 981,365 907,947 0.45
GSAA Home Equity Trust 2005-12 6.158%STEP 25/09/2035 AF5 Series 2005-12 usD 3,446,673 2,374,675 1.18
JP Morgan Mortgage Acquisition Trust 2006-WMC2 FRN 25/07/2036 A3 Series 2006-WMC2 usD 1,554,440 707.212 0.35
Laurel Road Prime Student Loan Trust 2017-B 3.61% 25/08/2042 CFX Series 2017-B usD 226,448 201,780 0.10
Laurel Road Prime Student Loan Trust 2017-C 3.29% 25/11/2042 C Series 2017-C usb 295,202 269,493 0.13
Lehman ABS Mortgage Loan Trust FRN 25/06/2037 2A2 Series 2007-1 usb 997,433 663,232 0.33
IMASTR Asset Backed Securities Trust 2007-NCW FRN 25/05/2037 A2 Series 2007-NCW usD 953,852 811,779 0.40
Merrill Lynch Mortgage Investors Trust FRN 25/07/2037 A2C Series 2006-HE4 usD 5,264,751 1,262,273 0.62
Merrill Lynch Mortgage Investors Trust FRN 25/11/2037 A2C Series 2006-HE6 usb 5,703,709 2,101,195 1.04
Merrill Lynch Mortgage Investors Trust FRN 25/05/2037 A1A Series 2006-RM2 usb 7,917,095 2,283,712 1.13
Morgan Stanley ABS Capital | Inc Trust 2006-HES FRN 25/08/2036 A2C Series 2006-HES usb 1,919,890 1,021,178 0.51
Mosaic Solar Loans 2017-1 LLC 4.45% 20/06/2042 A Series 2017-1A usD 78,706 75,098 0.04
National Collegiate Student Loan Trust 2006-1 FRN 25/03/2033 A5 Series 2006-1 usb 3,836,356 3,592,103 1.77
Renaissance Home Equity Loan Trust 2003-4 FRN 25/03/2034 M1 Series 2003-4 usb 1,290,063 1,132,085 0.56
SoFi Professional Loan Program LLC 3.61% 25/09/2040 BFX Series 2017-D usD 500,000 447,007 0.22
Soundview Home Loan Trust 2007-OPT1 FRN 25/06/2037 2A2 Series 2007-OPT1 usD 2,173,041 1,489,045 0.74
Specialty Underwriting & Residential Finance Trust FRN 25/02/2037 A1 Series 2006-BC2 usb 4,557,797 1,717,033 0.85
WaMu Asset-Backed Certificates Walu Trust FRN 25/07/2047 2A3 Series 2007-HE4 usD 3,382,674 2,018,296 1.00
WaMu Asset-Backed Certificates Walu Trust FRN 25/07/2047 2A4 Series 2007-HE4 usb 3,254,840 1,944,615 0.96
Washington Mutural Asset-Backed Certificates WIMABS Trust FRN 25/05/2036 A3 Series 2006-HE2 usD 1,978,369 1,523,273 0.75
Washington Mutural Asset-Backed Certificates WIMABS Trust FRN 25/10/2036 2A2 Series 2006-HES usD 5,249,060 1,987,460 0.98
34,977,145 17.31
BEBRSGE 68,895,817 34.10
&5
T AUHNERE
United States Treasury Bill 4.78% 25/07/2023* usD 6,600,000 6.548,990 3.24
United States Treasury Bill 4.928% 08/06/2023 usD 20,000,000 19,979,603 9.89
26,528,593 13.13
BEGEt 26,528,593 13.13
T Vi
T AUHNERE
Alternative Loan Trust 2005-23CB 5.5% 25/07/2035 A1 Series 2005-23CB usD 603,715 515311 0.26
Alternative Loan Trust 2005-63 3.831% VRN 25/11/2035 3A1 Series 2005-63 usb 1,134,955 977,772 0.48
Alternative Loan Trust 2005-9CB FRN 25/05/2035 1A5 Series 2005-9CB usD 1,185,167 1,035,461 0.51



HEEICHT 2

Sa=ghfiElesy HE EE BHE CKRRIL) H= (%)
Alternative Loan Trust 2006-OA2 FRN 20/05/2046 A1 Series 2006-OA2 usD 1,713,608 1,451,463 0.72
Alternative Loan Trust 2007-OA8 FRN 25/06/2047 1A1 Series 2007-OA8 usD 2,827,477 2,335,037 1.15
American Home Mortgage Investment Trust 2006-2 FRN 25/06/2046 1A3 Series 2006-2 usD 4,262,489 906,754 0.45
BANK 2017-BNK6 0.768% VRN 15/07/2060 XA Series 2017-BNK6 usD 7,254,363 173,558 0.09
BANK 2018-BNK15 4.658% VRN 15/11/2061 C Series 2018-BN15 usb 1,320,000 1,095,716 0.54
BBCMS 2018-TALL Mortgage Trust FRN 15/03/2037 E Series 2018-TALL usb 105,000 63,362 0.03
BBCMS 2018-TALL Mortgage Trust FRN 15/03/2037 F Series 2018-TALL usb 1,281,000 696,161 0.34
BB-UBS Trust 2012-SHOW 0.144% VRN 05/11/2036 XB Series 2012-SHOW usD 5,781,000 13,723 0.01
BB-UBS Trust 2012-SHOW 0.596% VRN 05/11/2036 XA Series 2012-SHOW usb 10,501,000 78,500 0.04
Bear Stearns ALT-A Trust 2006-1 FRN 25/02/2036 11A1 Series 2006-1 usb 889,555 872,704 0.43
Bear Stearns Asset Backed Securities | Trust 2005-AC6 FRN 25/09/2035 1A1 Series 2005-AC6 usD 1,824,670 1,635,591 0.81
Benchmark 2018-B8 Mortgage Trust 0.626% VRN 15/01/2052 XA Series 2018-B8 usb 16,788,332 423,529 0.21
BX Trust 2018-EXCL FRN 15/09/2037 C Series 2018-EXCL usD 148,372 145,886 0.07
CD 2017-CD6 Mortgage Trust 0.874% VRN 13/11/2050 XA Series 2017-CD6 usD 6,096,175 155,422 0.08
CHL Mortgage Pass-Through Trust 2007-10 6% 25/07/2037 A1 Series 2007-10 usb 2,919,644 1,456,374 0.72
CHL Mortgage Pass-Through Trust 2007-11 6% 25/08/2037 A1 Series 2007-11 usD 2,118,130 1,006,245 0.50
Citigroup Commercial Mortgage Trust 2014-GC19 1.091% VRN 11/03/2047 XA Series 2014-GC19 usb 4,126,019 14,814 0.01
Citigroup Commercial Mortgage Trust 2015-GC29 4.139% VRN 10/04/2048 C Series 2015-GC29 usb 500,000 453,693 0.22
Citigroup Commercial Mortgage Trust 2015-GC31 4.036% VRN 10/06/2048 C Series 2015-GC31 usb 2,000,000 1,675,939 0.83
Citigroup Commercial Mortgage Trust 2016-C1 1.821% VRN 10/05/2049 XA Series 2016-C1 usb 13,601,002 567,670 0.28
Citigroup Commercial Mortgage Trust 2016-GC36 2.85% 10/02/2049 D Series 2016-GC36 usb 167,000 63,621 0.03
Citigroup Commercial Mortgage Trust 2017-C4 4.096% VRN 12/10/2050 B Series 2017-C4 usD 216,000 191,111 0.09
Citigroup Commercial Mortgage Trust 2017-P7 4.137% VRN 14/04/2050 B Series 2017-P7 usD 990,000 872,554 0.43
CitiMortgage Alternative Loan Trust 5.75% 25/04/2037 1A13 Series 2007-A4 usb 265,431 242,232 0.12
COMM 2014-CCRE16 Mortgage Trust 4.916% VRN 10/04/2047 C Series 2014-CR16 usb 2,000,000 1,820,942 0.90
COMM 2015-CCRE22 Mortgage Trust 0.818% VRN 10/03/2048 XA Series 2015-CR22 usD 22,475,632 247,830 0.12
COMM 2015-CCRE24 Mortgage Trust 4.345% VRN 10/08/2048 B Series 2015-CR24 usb 425,000 379,582 0.19
COMM 2015-CCRE27 Mortgage Trust 0.905% VRN 10/10/2048 XA Series 2015-CR27 usD 13,973,382 235,213 0.12
COMM 2015-DCT Mortgage Trust 4.035% VRN 10/02/2048 B Series 2015-DC1 usb 500,000 442,405 0.22
COMM 2015-LC21 Mortgage Trust 1.08% VRN 10/07/2048 XD Series 2015-LC21 usD 4,100,743 80.241 0.04
COMM 2018-HCLV Mortgage Trust FRN 15/09/2033 D Series 2018-HCLV usb 374,000 303,119 0.15
CSAIL 2016-C7 Commercial Mortgage Trust 4.328% VRN 15/11/2049 B Series 2016-C7 usb 1,661,000 1,479,395 0.73
CSAIL 2017-CX10 Commercial Mortgage Trust 0.748% VRN 15/11/2050 XA Series 2017-CX10 usb 31,275,546 750,341 0.37
CSAIL 2017-CX9 Commercial Mortgage Trust 3.865% VRN 15/09/2050 B Series 2017-CX9 usb 800,000 682,396 0.34
CSMC 2017-TIME 3.646% 13/11/2039 A Series 2017-TIME usD 1,154,000 985,715 0.49
DBJPM 16-C3 Mortgage Trust 3.264% 10/08/2049 B Series 2016-C3 usb 1,177,000 1,002,595 0.50
Eagle RE 2018-1 Ltd FRN 25/11/2028 M1 Series 2018-1 usD 585,019 585,791 0.29
Fannie Mae Pool 1.5% 01/05/2036 usD 1,150,691 1,006,767 0.50
Fannie Mae Pool FRN 01/12/2045 usb 797,946 801,838 0.40
Fannie Mae REMICS 2% 25/11/2047 HG Series 2021-21 usD 1,848,407 1,638,729 0.81
Fannie Mae REMICS FRN 25/03/2046 FA Series 2016-8 usb 245,700 238,988 0.12
Fannie Mae REMICS FRN 25/08/2049 FD Series 2019-43 usD 610,453 590,966 0.29
Freddie Mac Pool 2% 01/09/2036 usb 2,594,834 2,327,301 1.15
Freddie Mac REMICS 2% 25/02/2037 NH Series 5105 usb 1,215,874 1,082,222 0.54
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Sa=ghfiElesy HE EE BHE CKRRIL) H= (%)
Freddie Mac REMICS 2.5% 25/02/2050 LB Series 4954 usb 2,060,500 1,806,988 0.89
FREMF 2016-KF18 Mortgage Trust FRN 25/05/2026 B Series 2016-KF18 usb 182,647 176,615 0.09
FREMF 2017-KF27 Mortgage Trust FRN 25/12/2026 B Series 2017-KF27 usb 106,463 104,581 0.05
FREMF 2017-KF29 Mortgage Trust FRN 25/02/2024 B Series 2017-KF29 usb 119,399 119,090 0.06
FREMF 2017-KF30 Mortgage Trust FRN 25/03/2027 B Series 2017-KF30 usb 199,954 196,187 0.10
FREMF 2017-KF33 Mortgage Trust FRN 25/06/2027 B Series 2017-KF33 usb 388,367 358,209 0.18
FREMF 2018-KF44 Mortgage Trust FRN 25/02/2025 B Series 2018-KF44 usb 869,849 852,376 0.42
GS Mortgage Securities Corp 11 0.94% VRN 10/11/2050 XA Series 2017-GS8 usb 5,749,095 183,223 0.09
GS Mortgage Securities Corp Trust 2018-TWR FRN 15/07/2031 E Series 2018-TWR usb 125,000 81,875 0.04
GS Mortgage Securities Corp Trust 2018-TWR FRN 15/07/2031 F Series 2018-TWR usb 125,000 76,875 0.04
GS Mortgage Securities Corp Trust 2018-TWR FRN 15/07/2031 G Series 2018-TWR usb 125,000 70,000 0.03
GS Mortgage Securities Trust 2016-GS4 0.566% VRN 10/11/2049 XA Series 2016-GS4 usb 6,833,433 106,830 0.05
HarborView Mortgage Loan Trust 2005-7 FRN 19/06/2045 2A1 Series 2005-7 usb 3,618,136 2,286,542 1.13
JP Morgan Chase Commercial Mortgage Securities Trust 2018-

WPT 5.g364%hVRN 05/07/2033 EFX Cares 2018-WPT usb 260,000 216,281 0.1
JP Morgan Chase Commercial Mortgage Securities Trust 2018-

WPT 5 364% VRN 05/07,2033 FFX series 2018AWPT Usb 450,000 363,645 0.18
JPMBB Commercial Mortgage Securities Trust 2014-C23 3.98% VRN 15/09/2047 D Series 2014- 23 usb 1,009,000 833,871 0.41
JPMBB Commercial Mortgage Securities Trust 2015-C27 3.803% VRN 15/02/2048 D Series 2015-C27 usD 530,000 330.331 0.16
JPMBB Commercial Mortgage Securities Trust 2015-C27 4.303% VRN 15/02/2048 C Series 2015-C27 usb 585,400 525,166 0.26
JPMBB Commercial Mortgage Securities Trust 2015-C29 4.118% VRN 15/05/2048 B Series 2015-C29 usb 1,100,000 1,008,322 0.50
JPMCC Commercial Mortgage Securities Trust 2017-JP7 3.632% VRN 15/09/2050 C Series 2017-Jp7 usb 820,000 665,089 0.33
JPMDB Commercial Mortgage Securities Trust 2017-C7 4.15% VRN 15/10/2050 C Series 2017-C7 usD 1,050,000 814,106 0.40
JPMDB Commercial Mortgage Securities Trust 2018-C8 4.81% VRN 15/06/2051 C Series 2018-C8 usb 265,000 216,780 0.11
Morgan Stanley Bank of America Merrill Lynch Trust 2017-C33

1259 VRN 115%5/21?5? XA Series 201 ﬁ-cyaa i usb 3.104.888 109,370 0.05
Morgan Stanley Bank of America Merrill Lynch Trust 2017-C34

0.865% VRN 15/11/2052 XE Series 2017034 usb 19.951.252 640,158 0.32
Morgan Stanley Capital | 2017-HR2 0.85% VRN 15/12/2050 XA Series 2017-HR2 usb 25,109,868 803,189 0.40
Morgan Stanley Capital | Trust 2017-ASHF 0% VRN 15/11/2034 XCP Series 2017-ASHF usD 17,123,000 17 0.00
Opteum Mortgage Acceptance Corp Trust 2006-1 FRN 25/04/2036 1AC2 Series 2006-1 usb 1,823,670 1,504,542 0.74
SG Commercial Mortgage Securities Trust 2016-C5 1.862% VRN 10/10/2048 XA Series 2016-C5 usb 19,451,407 763,297 0.38
UBS Commercial Mortgage Trust 2017-C6 4.618% VRN 15/12/2050 C Series 2017-Cé usb 1,367,000 1,151,563 0.57
UBS Commercial Mortgage Trust 2018-C13 0.733% VRN 15/10/2051 XA Series 2018-C13 usD 5,493,640 150,255 0.07
UBS Commercial Mortgage Trust 2018-C9 4.948% VRN 15/03/2051 C Series 2018-C9 usb 523,000 435,486 0.22
VMC Finance 2019-FL3 LLC FRN 15/09/2036 D Series 2019-FL3 usb 1,101,202 1,020,968 0.51
Wallu Mortgage Pass-Through Certificates Trust 3.513% VRN 25/06/2037 2A1 Series 2007-HY6 usb 1,017.571 901,409 0.45
Wells Fargo Commercial Mortgage Trust 2015-LC20 3.719% 15/04/2050 B Series 2015-L.C20 usD 174,000 161,814 0.08
Wells Fargo Commercial Mortgage Trust 2015-NXS2 0.601% VRN 15/07/2058 XA Series 2015- NXS2 usb 9,341,026 93,910 0.05
Wells Fargo Commercial Mortgage Trust 2015-P2 0.924% VRN 15/12/2048 XA Series 2015-P2 usD 2,009,365 38,186 0.02
Wells Fargo Commercial Mortgage Trust 2016-C34 4.089% 15/06/2049 B Series 2016-C34 usb 1,000,000 870,460 0.43
Wells Fargo Commercial Mortgage Trust 2016-C35 3.438% 15/07/2048 B Series 2016-C35 usD 1,390,000 1,187.633 0.59
Wells Fargo Commercial Mortgage Trust 2016-NXS6 3.811% 15/11/2049 B Series 2016-NXS6 usb 750,000 665,897 0.33
Wells Fargo Commercial Mortgage Trust 2016-NXS6 4.387% VRN 15/11/2049 C Series 2016- NXS6 usD 1,454,000 1,259,188 0.62
Wells Fargo Commercial Mortgage Trust 2017-C38 3.917% VRN 15/07/2050 B Series 2017-C38 usb 687,000 606,379 0.30
Wells Fargo Commercial Mortgage Trust 2017-C39 4.118% 15/09/2050 C Series 2017-C39 usD 1,569,000 1,301,035 0.64
Wells Fargo Commercial Mortgage Trust 2018-C48 0.937% VRN 15/01/2052 XA Series 2018-C48 usb 20,410,116 801,626 0.40



MEEICHT S

REBMEES BE L] Bl CRNIL) H= (%)
Wells Fargo Mortgage Backed Securities 2007-AR6 Trust 4.617% VRN 25/10/2037 A1 Series 2007-AR6 usD 970,020 899,707 0.45
WFRBS Commercial Mortgage Trust 2014-C21 4.234% VRN 15/08/2047 C Series 2014-C21 usb 1,150,000 966,895 0.48

63,529,145 31.45
T —VilsaEt 63,529,145 31.45
DTS TG 1SN ZFETREIESH L EHREREER G 158,953,555 78.68
REBMEESE5 193,635,849 95.85
RITHB LT O—H—FEITEHEE 11,482,135 5.69
ZOMEE/ (&) (3,102,474) (1.54)
HEEGst 202,015,510 100.00

* COFEFOEREEEFE—BNF. KT 7Y RATFTUNT 1« TEEIDEBRELTELANTVLET,
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(3) RETFHIEG [BRHl=R

52 o KAERAG/ (BR) MEECHT S
EE BIETER BE STIEEER mEAE ZHIEF (KRR = (%)
usD 7,259 EUR 6,758  29/06/2023  BNP Paribas SA 24 0.00
usbD 16 EUR 15 29/06/2023  BNP Paribas SA 0 0.00
usb 48,593 CHF 43,864  29/06/2023 Brown Brothers Harriman & Co. 274 0.00
usD 18,900 EUR 17,588  29/06/2023 Brown Brothers Harriman & Co. 70 0.00
usb 5,040 CHF 4,550  29/06/2023  Brown Brothers Harriman & Co. 28 0.00
usb 43 EUR 40  29/06/2023 Brown Brothers Harriman & Co. 0 0.00
GBP 19,168 usb 23,716  29/06/2023  Standard Chartered Bank 142 0.00
GBP 251 usb 311 29/06/2023  Standard Chartered Bank 1 0.00
usb 22,718 CHF 20,495  29/06/2023  UBS AG London Branch 142 0.00
usbD 2,365 CHF 2,133 29/06/2023  UBS AG London Branch 15 0.00
RETHNICHRIRREN GG 696 0.00
usb 269 GBP 218  29/06/2023  BNP Paribas SA (2) (0.00)
EUR 7,853 usb 8,436  29/06/2023  BNP Paribas SA (28) (0.00)
EUR 18 usb 19  29/06/2023  BNP Paribas SA ©) (0.00)
usb 205 GBP 166  29/06/2023 Brown Brothers Harriman & Co. (2) (0.00)
EUR 609,171 usb 654,675  29/06/2023  Standard Chartered Bank (2,482) (0.00)
EUR 1,380 usb 1,484  29/06/2023  Standard Chartered Bank ®) (0.00)
CHF 23,887 usb 26,471 29/06/2023  UBS AG London Branch (158) (0.00)
CHF 2,473 usb 2,740  29/06/2023  UBS AG London Branch (16) (0.00)
CHF 1,844,491 usb 2,044,342  29/06/2023  Westpac Banking Corporation (12,521) (0.01)
CHF 191,271 usb 211,996 29/06/2023  Westpac Banking Corporation (1,298) (0.00)
RETHICRBIRRFIBREGE (16,513) (0.01)
BETNICRD KRR S (15,817) (0.01)

(4) =9 - VI—> « 27 v T

BETA FEIRFE, (BXR) MEEICNT 2
ZAEF BE aEEE CERIL) CERIL) e (%)
BNP Paribas* usD 21/06/2023 75,000,000 (1,274,427) (0.62)
BNP Paribas* usD 12/07/2023 49,000,000 (516.617) (0.26)
Barclays* usD 03/08/2023 48,000,000 (455,279) (0.23)
Barclays* usD 05/09/2023 34,000,000 (544,497) (0.27)
N=S) - UF—> « 27 TR D HREIRBREET (2,790,820) (1.38)
N—=FI) - UF—> « 2Ty TEHIFHZDRERMER (2,790,820) (1.38)

* BRI > T 17 (&, Shiller Barclays CAPE US Sector ER Il USD IndexTd, Shiller Barclays CAPE US Sector ER Il USD Index(&. 1oft
B7aCAPE L o7 MDEERR ( MEBWCAPEIERR] ) [CL->TERSND. BNWNICEILTHY . BE121BBICAENNISEWVESDEA > T L%
BT 2 LIADDRERK L7 I —AOBEO>VT - TIAR—IVv—ZRHITBZIEZ2BNELTVET.. SKEMREII—F. L7
I—ICBI BEEDKRIIEH TRSINE T,
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® B M TG SNTEAR A1)l
Rk (A E) ;
g % % % %|  BAm
11HA(2020%£ 4 H 6 H) 10,089 A0.1 69.3 - - 1,139
128320215 4 A 5H) 10,080 A0.1 62.4 - - 1,064
13H8(20228 4 H 5H) 10,071 A0.1 /6.3 — — 1,192
14H83(2023%F 4 A 5H) 10,063 A0.1 71.8 - - 1,253
1583(2024%F 4 A 5H) 10,055 A0.1 62.0 - - 483
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2 % i %5 = MRFRIEN | =

#= B B - B2 AR LY EwnZ
@ B = % % %
2023F 4 H5H 10,063 - 71.8 -

4 B X 10,062 A0.0 71.8 -

5 B X 10,062 A0.0 61.6 —

6 A X 10,061 A0.0 61.6 -

7 B X 10,060 A0.0 61.6 —

8 A X 10,059 A0.0 61.6 -

9 B X 10,058 A0.0 61.6 —

10 B X 10,057 A0.1 61.6 -

1M1 B X 10,058 A0.0 61.6 -

12 B X 10,057 A0.1 60.2 -
2024 1 B X 10,057 201 60.2 -

2 A X 10,055 A0.1 60.1 -

3 B X 10,054 201 62.0 -
@ 3
2024 4 H5H 10,055 0.1 62.0 -
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WHEAEEOHHE

NHE

(A) BEZFERERIFR

EA FER) NHfE
7 HR *
X 5 |, . | >5BBI] EEF AR E AL X
FH FH % % % % %
& i = 300,000 299,992 62.0 — — — 62.0
= Eis 300,000 299,992 62.0 — — — 62.0
(CF) ARG, HROMEERZEICN T 25HIZED LR TH L) . IERB2MUZUBEAALTVWET,
(B) {@REaREE
EA GFER) N1HEeiRe
% i = o A
‘ ) = | E @ & ¥ | ¥ @ %= |wEFEADO
(BT % ¥H ¥
4400 FIEEES (25) 0.0050 100,000 100,006 2024/09/01
4410 FIEEES (25) 0.0050 100,000 100,004 2024/10/01
4460 FIEEGS (26F) 0.0050 100,000 99,982 2025/703/01
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WIS E(SEERIEDIER 2024 A5 5 BRI
AN/ H
i 5 _ ] HA x
7 il 1] t =
TFH %
N tt & 299,992 62.0
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B B B F£ B E £ & 483,868 100.0
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(A) & B 483,868,290
] — ) O — > = 183,875,306
N T EIGRiTE) 299,992,000
=x 1IN il 2 546
Bl h & =5 438
(B) & & -
(C) #t = E E ¥E(A—-B) 483,868,290
JT ZiN 481,233,562
PN B & il B8 m £ 2,634,728
(D) & = 1 s O # 481,233,562
1 B O 38 &= W B # {# #|C/D) 10,055
CX1) HETA%E 1,245,658,613M BB RIAL-USN{-LREST7 VR (@B (BEAY5L)
BN ETTAZE 13,726,863M ELAY - 29UL-USMA-LREET7 VR (F1BRE) (5BAYY5)
—EBERKITTANER 778,151,914 LAY ATVL-USMA-LREST7 VR (E1THED) (BEAYYAL)
GX2) BIERICHTBITERDAR T7YRAIR-70-N - I914571 - T7 VR
N>7O—>--T72 R (ANy2iEL) 15,843,407H PIMCORNTTIYT - A Vhh- 77K (BBAYYSHY)
NooO—>--T72 R (NvTHl)) 13,867,169 PIMCORNSTYYT -4 vnh- 77K (BBAYYEL)
Ny70-> 770 R (ANyIRU/E 1 OHER) 1,088,285 One/747U7 1 Th-Fy7- 70247708 (BRE)
No70->-T70R (AyIHY) /E1DRER) 98,095 One/747U74 - Th=Fy7 - J0-24E 770 (BERE - FEARSIRTE)
FAELAT - ANSITIYT A VhL - 77V R10BS 3,959,763 BIRITAGET
FHRELT - ANITIVT A Vhh-T7VR11BS 989,197H
FAELAT - ANSITIYVT A VhL - T7VR12B8 494,102H
FRELT AT AVAL-T77VR1BS 494,102
FAEAT - ANSTIVT A VAL T7VR2BS 48,517H
FRELT - ANTTIVT - AVhh- 77V R3AS 395,083H
FAEAT - ANSTIVT - AVhL - T7VR4BS 11,3778
FHELT - NS AYhh-T7/R5B% 98,027H
FAEAT - ANSTIVT A VAL 77V R6BS 989,197H
FHELT ANTTIVT - AVhh- 77V RTES 395,083
FAEAT - ANSTIVT A VAL T7 VR8BS 494,102H
FHELT - ANTTIVT A Vhh- 77V R9FS 494,102
FTINFA Y 97— =TRERRNTTRA<BEN YV H1)> 791,316
FINGAY - YF— - r=TREHE 7T A<BEA Y VRL> 2,474,972H
-3 ~O—)L 294,245,101H
T F-T/EERRY ) -A<HI-2> 870,000
)Y F T BEERY ) - A<RRII-2> 530,000H
D | AVGTEEY 714 -7V BERRY - 2<E77UH 7Y KI-2> 70,000
D ANTEEY 7 4~ TV BEERY ) -Z<TFIMT N2> 10,530,000M
YT F TS EEERY ) - A<PERI-2> 149,716H
YTV AT/ EEERY - A<KRLI-2> 5,972H
USANSTYYT - A A1k 77V RAD-2 (BEBAYYSY) 993,740
USANITIYT A hh - T7RBI-2 (BBAYIAL) 1,987,479H
DIAM-Y+F2 70-/VEED775 - 777 R<DCEE> 9,935H
32— 7IT7HRRT 7R 14,723,185M
OnettFo#tL 7~ (AO—X) 99,040M™
OnettHFo#tL 7N (BO—X) 99,040M
OnettFEp#tL 7~ (CO—-X) 99,040M™
HREEE) RIAHNTY AT 7R (BELEUR) 99,109
TNV - RIVL-USIM (- RBET7 VK (BRRED) (BBAYYSY) 188,380H

109,063H
297,442H
118,977H
99,255,584
301,134
1,493,740
9,943,324
1,988,665
481,233,562H



BERDIR WHE 20234860 F202444H50

I8 B E H
(A) B2 = e 1N it ~54,712H
2 HY gl = 26,392
X E7A) gl = 281,104
(B) & i E 25 5% g8 | it 502,000
7c = I 14,000
7c = B 516,000
(©) = A | i £(A+B) A556,712
(D) &1 A % o o it & 7,856,815
(E) % # = | it & 24,744,512
(F) & il = it = | it & 79,137
(G) & EH(C+D+E+F) 2,634,728
R A # 2 i it £(G) 2,634,728
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