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TAY R USA 0% 02/10/2025 UsD 115, 000, 000 97, 833, 533. 85
INTL BK RECON AND DEVELOP VAR 04/10/2030 UsD 30, 000, 000 25, 891, 826. 91
UNITED STATES OF AMERICA 4% 28/02/2030 UsD 28, 000, 000 24, 330, 636. 04
US TREASURY 2.250% 15/02/2052 UsD 41, 980, 600 22,554,617. 27
WI TREASURY SEC 4.25% 31/01/2030 UsD 25, 000, 000 22,003, 609. 81
A4 XY R EUROPEAN BK RECON DEV VAR 22/07/2030 UsD 22, 850, 000 19, 643, 862. 62
7T A SOCTETE GENERALE VAR 13/04/2033 UsD 19, 370, 000 17,972, 046. 52
FT X TEVA PHARMACEUTICAL INDU 4. 375% 09/05/2030 EUR 15, 685, 000 16, 375, 083. 36
TAUH UNITED STATES OF AMERICA 3% 15/02/2048 UsD 24, 323, 300 15, 916, 237. 70
A FY X LLOYDS BANKING GROUP PLC VAR 05/06/2030 UsD 16, 830, 000 15, 297, 333. 46
TAY S GENERAL MOTORS 5. 9% 07/01/2035 UsD 15, 030, 000 13, 436, 892. 91
HILCORP ENERGY T HILCORP 7.25% 15/02/2035 UsD 15, 806, 000 13,122, 512. 51
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TAY R FIGRE TR TV 25/08/2055 UsD 11, 900, 000 10, 251, 717. 64
FARMERS INS EXCH VAR 01/11/2057 USD 13, 855, 000 10, 243, 012. 18
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38 LYONDELLBASELL

—HREX

39,708 ASCENT CLASS A
REMR - TEEEMAR

503,703 DESARROLL.HOMEX S.A.B. DE C.V.

BERT - AT —ER

13,945 ENDO INC
Al AR - BK

155 FRONTERA ENERGY CORPORATION

i3

MZEFH - PRiER
2,960,000 BOEING CO 6.858% 01/05/2054
2,160,000 BOEING CO 7.008% 01/05/2064

12,357,351 GLOBAL AIRCRAFTS LEASING CO LTD 6.50%
144A 15/09/2024

BEE - #&
2,570,000 FORD MOTOR CO 6.10% 19/08/2032
R1T

13,000,000 ABN AMRO BANK NV VAR 144A 13/03/2037

5,930,000 AUSTRALIA NEW ZEALAND BANKING GROUP

LTD VAR 18/09/2034
190,000 AVOLON HOLDINGS FUNDING LTD 5.75%

01/03/2029

8,055,000 AVOLON HOLDINGS FUNDING LTD 5.75%
15/11/2029

7,465,000 AVOLON HOLDINGS FUNDING LTD 6.375% 144A
04/05/2028

8,400,000 BANCO BILBAO VIZCAYAARGENTARIA 5.381%
13/03/2029

2,465,000 BANCO MERCAN DEL NORTE SA BANORTE VAR
144A PERPETUAL

5,600,000 BANCO SANTANDER SA VAR 22/11/2032

3,400,000 BANCO SANTANDER SA 6.921% 08/08/2033

4,200,000 BANCO SANTANDER SA 6.938% 07/11/2033

5,715,000 BANK OF NOVA SCOTIA VAR 04/05/2037

3,105,000 BARCLAYS PLC VAR 02/11/2033

3,800,000 BARCLAYS PLC VAR 09/05/2034

7,980,000 BARCLAYS PLC 5.746% 09/08/2033

3,345,000 BNP PARIBAS SA VAR 20/05/2030

8,044,000 BPCE SA VAR 144A 14/01/2037

4,062,000 BPCE SA VAR 144A 19/10/2032

5,025,000 BPCE SA VAR 30/05/2035 USD (ISIN
US05571AAY10)

WA {HEE50RH (20244F 6 H 30 HBI/E)

RRIEE

a—nA
736,018
3,390
3,390
370,497
370,497
206

206
361,067
361,067
858

858
1,099,866,943
16,010,766

2,833,508
2,065,962
11,111,296

2,396,676
2,396,676
247,082,812

9,986,741
5,499,643

176,326
7,481,398
7,083,444
7,868,216
2,328,128

4,368,287
3,319,897
4,284,568
4,812,385
3,189,364
3,638,675
7,437,129
3,110,327
6,225,572
3,105,995
4,676,028

%

it

11,200,000 CAIXABANK SA VAR PERPETUAL EUR (ISIN
ES0840609038)
1,890,000 CAIXABANK SA VAR 15/06/2035 USD (ISIN
US12803RAH75)
2,727,000 CITIZENS FINANCIAL GROUP INC VAR 23/01/2030
1,240,000 CITIZENS FINANCIAL GROUP INC VAR 25/04/2035
990,000,000 DEVELOPMENT BANK OF KAZAHKASTAN JSC
10.95% REGS 06/05/2026
320,500,000 EUROPEAN BANK FOR RECONSTRUCTION AND
DEVELOPMENT EBRD 6.25% 11/04/2028
13,400,000 ING GROEP NV ING BANK NV VAR PERPETUAL
USD (ISIN US456837AZ69)
2,200,000 ING GROEP NV ING BANK NV VAR 19/03/2030
1,000,000 ING GROUP NV VAR 28/03/2033
4,030,000 INTESA SANPAOLO PRIVATE BANKING SPA VAR
144A20/06/2054
5,310,000 INTESA SANPAOLO SPA7.80% 28/11/2053

11,170,000 KEYCORP VAR 06/03/2035

3,215,000 LLOYDS BANKING GROUP PLC VAR PERPETUAL
USD (ISIN US53944YAV56)
16,830,000 LLOYDS BANKING GROUP PLC VAR 05/06/2030
4,774,000 LLOYDS BANKING GROUP PLC VAR 11/08/2033
6,450,000 MITSUBISHI UFJ FINANCIAL GROUP INC VAR
17/04/2035

6,220,000 NATWEST GROUP PLC VAR PERPETUAL USD
(ISIN US639057AQ15)

4,340,000 NATWEST GROUP PLC VAR 01/06/2034

9,950,000 NATWEST MARKETS PLC VAR 17/05/2029

7,756,000 NORDEA BANK ABP VAR 144A PERPETUAL

7,180,000 PNC FINANCIAL SERVICES GROUP INC VAR
14/05/2030

4,245,000 PNC FINANCIAL SERVICES GROUP INC VAR
20/10/2034

2,010,000 STANDARD CHARTERED PLC VAR 11/01/2035

3,660,000 STANDARD CHARTERED PLC 5.688% 14/05/2028

5,099,000 STANDARD CHARTERED PLC 6.296% 144A
06/07/2034

6,355,000 THE TORONTO DOMINION BANK CANADA VAR
31/07/2084

7,644,000 UNICREDIT SPA VAR 144A 02/04/2034

11,343,000 UNICREDIT SPA VAR 144A 30/06/2035
4,790,000 US BANCORP VAR 23/01/2030
2,270,000 YAPI VE KREDIT BANKASI AS VAR PERPETUAL

USD (ISIN US984848AS09)

B - &M

1,395,000 WILLIAMS SCOTSMAN INC 6.625% 15/06/2029
EH

4,785,000 ALGONQUIN POWER AND UTILITIES VAR

18/01/2082

880,000 ALGONQUIN POWER AND UTILITIES 5.365%
15/06/2026

925,000 ALTA WIND HOLDINGS 7.00% 144A 30/06/2035

5,422,000 ATLANTICA SUSTAINABLE INFRASTRUCTURE
PLC 4.125% 144A 15/06/2028

RRIEE

a—nA
9,373,952
1,770,789

2,537,847
1,198,360
1,855,481

3,492,001
9,738,646

2,045,615
863,373
3,941,748

5,487,322
10,578,748
3,073,501

15,836,611
4,260,319
5,998,335

5,885,713

4,117,159
9,320,181
6,061,961
6,740,725

4,318,473

1,903,588
3,416,307
4,909,789

5,918,585

7,295,304
9,939,929
4,482,823
2127414

1,312,127
1,312,127

10,166,495
4,084,897

817,400

304,592
4,959,606
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9,280,000 VISTRA OPERATIONS COMPANY LLC 6.00%
15/04/2034

2,795,000 VISTRA OPERATIONS COMPANY LLC 6.95% 144A
15/10/2033

SR - ILTOy P—ER
5,372,000 CREDITO REAL SAB DE CV SOFOM ER 0% 144A
21/01/2028 DEFAULTED
500,000 FREEDOM MORTAGE CORPORATION 12.25%
144A01/10/2030
1,525,000 ONEMAIN FINANCE CORP 7.875% 15/03/2030

765,000 PENNYMAC FINANCIAL SERVICES INC 7.875%
15/12/2029
4,100,000 SBATOWER TRUST 3.869% 144A 08/10/2049

AR K- ILFI—TF4 )T«

8,570,000 KEYSPAN GAS EAST CORPORATION 5.994%
144A 06/03/2033

—MREX
650,000 AQUILARE | LTD VAR 08/06/2026 USD (ISIN
US03843AAA07)
500,000 AQUILARE | LTD VAR 08/06/2026 USD (ISIN
US03843AAB89)
2,525,000 CAB SELAS 3.375% 144A 01/02/2028
1,200,000 CRUISE YACHT UPPER HOLDCO LTD 11.875%
05/07/2028
2,810,000 FOOD SERVICE PROJ SL 5.50% 144A 21/01/2027
250,000 MARLON LTD VAR 09/06/2031
2,795,000 ROYALTY PHARMA PL 5.40% 02/09/2034
2,570,000 SEALED AIR CORP 6.50% 15/07/2032

3,570,000 SHERWOOD FINANCING PLC 6.00% 144A
15/11/2026
13,000 SPAHOLDINGS 3 3.625% 144A 04/02/2028

T RTHE R

2,095,200 ARGENTINA VAR 09/07/2035 USD
138,917 ARGENTINA 1.00% 09/07/2029
4,350,000 CITY OF BUENOS AIRES 7.50% 144A 01/06/2027
3,825,000 COLOMBIA 3.125% 15/04/2031
1,940,000 DOMINICAN REPUBLIC 7.05% 03/02/2031
132,300,000 EASTERN REPUBLIC OF URUGUAY 9.75%
20/07/2033
4,365,000 EGYPT 7.053% 144A 15/01/2032
5,550,000 GHANA 0% REGS 16/06/2049
5,515,000 GHANA 0% 144A 11/02/2035
164,149,000,000 INDONESIA 6.125% 15/05/2028
250,000 INTERNATIONAL BANK FOR RECONSTRUCTION
& DEVELOPMENT IBRD VAR 24/06/2028
60,000,000 INTERNATIONAL BANK FOR RECONSTRUCTION
& DEVELOPMENT IBRD 0.75% 11/03/2025
750,000,000 INTERNATIONAL BANK FOR RECONSTRUCTION
& DEVELOPMENT IBRD 12.50% 21/02/2025
250,000 INTERNATIONAL BANK FOR RECONSTRUCTION
& DEVELOPMENT IBRD 13.50% 28/04/2028

BRIEE

a—nA
11,460,871
8,674,581

2,786,290

6,995,757
483,643

502,953

1,469,202

736,713
3,803,226
8,061,997
8,061,997

16,057,504
611,049

474,469

2,258,688
1,133,660

2,820,538

233,485
2,540,470
2,389,866
3,582,969

12,310
238,466,372

821,932
74,239
3,947,937
2,821,988
1,867,939
3,141,837

3,259,078
2,616,203
2,642,620
9,150,116

233,223

54,284,116
1,461,150

230,050

it

%

25,000,000 INTERNATIONAL BANK FOR RECONSTRUCTION
& DEVELOPMENT IBRD 2.50% 29/07/2025
8,000,000 INTERNATIONAL BANK FOR RECONSTRUCTION
& DEVELOPMENT IBRD 3.125% 15/06/2027
272,800,000 INTERNATIONAL BANK FOR RECONSTRUCTION
& DEVELOPMENT IBRD 6.50% 17/04/2030
378,000,000 INTERNATIONAL BANK FOR RECONSTRUCTION
& DEVELOPMENT IBRD 6.85% 24/04/2028
2,530,000 IVORY COAST 5.875% 144A 17/10/2031
1,700,000 IVORY COAST 6.125% 144A 15/06/2033
4,100,000 KINGDOM OF SAUDIARABIA 5.75% 16/01/2054
3,845,000 REPUBLIC OF ANGOLA 8.75% 144A 14/04/2032
7,280,000 REPUBLIC OF COTE D IVOIRE 4.875% 144A
30/01/2032
4,605,000 REPUBLIC OF SERBIA 2.05% 144A 23/09/2036
7,620,000 REPUBLIC OF SOUTH AFRICA 5.875% 20/04/2032
3,940,000 ROMANIA 5.25% 30/05/2032 EUR (ISIN
X$2829703680)
2,815,000 ROMANIA 5.625% 30/05/2037 EUR (ISIN
X$2829811731)
10,865,000 UAE INTL GOVT OBND 4.857% 02/07/2034
7,559,000 UKRAINE 0% 144A 25/09/2034
3,590,000 UKRAINE 0% 144A 27/01/2032
61,441,000 UNITED STATES OF AMERICA 2.25% 15/02/2052
39,323,300 USAT-BONDS 3.00% 15/02/2048
52,780,000,000 UZBEKISTAN 14.00% 144A 19/07/2024

ANLRT T TONRS F—

4,830,800 AUNA SA 10.00% 15/12/2029 USD (ISIN
US05151AAA16)

1,695,000 HEALTH CARE SERVICE CORP 5.20% 15/06/2029

2,810,000 HEALTH CARE SERVICE CORP 5.45% 15/06/2034

REMM - FERRAR

3,135,000 ARCELIKA'S 3.00% 27/05/2026
Ioo=FIVY

3,200,000 ASHTEAD CAPITAL INC 5.50% 144A 11/08/2032

1,460,000 ASHTEAD CAPITAL INC 5.95% 144A 15/10/2033
IXAERE - R

4,250,000 ASIAALUMINUM HOLDINGS LTD 0% 144A
23/12/2049 DEFAULTED

7,555,000 FIRST QUANTUM MINERALS LTD 8.625% 144A
01/06/2031

1,440,000 FIRST QUANTUM MINERALS LTD 9.375%
01/03/2029 USD (ISIN US335934AV79)

2,185,000 METINVEST BV 7.65% 144A 01/10/2027

6,825,000 RAIN CARBON INC 12.25% 144A 01/09/2029

5,225,000 TMS INTERNATIONAL CORP 6.25% 144A
15/04/2029
EEXYHR—bH—ER

6,515,000 BLOCK INC 6.50% 15/05/2032

6,750,000 CAPITAL ONE FINANCIAL CORP VAR 08/06/2034

4,810,000 CAPITAL ONE FINANCIAL CORP VAR 29/07/2032

3,012,000 GARDA WORLD SECURITY CORP 6.00% 144A
01/06/2029

RRIEE

a—nA
22,698,857
7,165,029
2,976,850
4,207,545

2,286,057
1,409,029
3,712,513
3,177,170
6,116,001

3,273,142
6,611,679
3,840,830

2,718,333

10,098,494
2,041,900
948,299
36,667,358
28,013,952
3,950,906

8,800,878
4,632,926
1,576,512
2,591,440
3,028,159
3,028,159
4,286,180

2,920,353
1,365,827

21,215,943
4

7,042,381
1,406,464

1,421,356
6,869,131
4,476,607

19,227,618

6,167,290
6,471,497
3,511,760
2,567,458
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540,000 THE BRINKS CO 6.50% 15/06/2029
EREIE

1,525,000 PENSKE TRUCK LEASING CO LP 5.35%
12/01/2027
2,895,000 PENSKE TRUCK LEASING CO LP 6.05% 144A
01/08/2028
770,000 TRANSOCEAN INC 8.25% 15/05/2029
770,000 TRANSOCEAN INC 8.50% 15/05/2031
765,000 VELOCITY VEHICLE GROUP LLC 8.00%
01/06/2029
5,110,000 VISTAJET MALTA FINANCE PLC 6.375% 144A
01/02/2030

BRERIT - AY—ER
500,000 2001 CAT RE LTD VAR 08/01/2027
7,707,797 ABRA GLOBAL FINANCE 11.50% 144A 02/03/2028
11,840,000 AERCAP IRELAND CAPITAL DAC 3.30%
30/01/2032
13,265,000 AKER BP ASA 3.10% 144A 15/07/2031
1,000,000 ALAMO RE LTD VAR 07/06/2026
500,000 ALAMO RE LTD VAR 07/06/2027 USD (ISIN
US011395AN03)
250,000 ALAMO RE LTD VAR 07/06/2027 USD (ISIN
US011395AP50)

635,000 ALLIED UNIVERSAL HOLDCO LLC/ALLIED
UNIVERSAL FINANCE CORP 7.875% 15/02/2031
1,375,000 ALLWYN ENTERTAINMENT FINANCING UK PLC
7.25% 144A 30/04/2030
590,000 ALLWYN ENTERTAINMENT FINANCING UK PLC
7.875% 144A 30/04/2029
225,449 ALTURAS RE LTD 0% 30/09/2024
2,323,938 ALTURAS RE LTD 0% 31/12/2027
5,930,000 AMAGGI LUXEMBOURG INTERNATIONAL 5.25%
144A28/01/2028
1,070,000 AMERICAN AIRLINES PASS THROUGH TRUST
3.95% 11/07/2030
1,868,000 AMERITEX HOLDCO INTER LLC 10.25%
15/10/2028
3,640,000 ANGLO AMERICAN CAPITAL PLC 6.00%
05/04/2054
2,725,000 ANGLOGOLD ASHANTI HOLDINGS PLC 3.75%
01/10/2030
3,000,000 ANGLOGOLD ASHANTI HOLDINGS PLC 6.50%
15/04/2040
1,000,000 AQUILARE | LIMITED VAR 07/06/2031
3,445,000 ASG FINANCE DAC 9.75% 15/05/2029 USD (ISIN
US00217AAB26)
1,400,000 ATLAS CAPITAL DAC VAR 05/06/2029
500,000 ATLAS CAPITAL DAC VAR 10/06/2030
1,495,000 ATLAS LUXCO 4 3.625% 144A 01/06/2028
6,490,000 BANQUE OUEST AFRICAINE D 4.70% 144A
22/10/2031
250,000 BONANZA RE LTD VAR 08/01/2026
250,000 BONANZA RE LTD VAR 16/03/2025
1,250,000 BONANZA RE LTD VAR 23/12/2024
500,000 CAELUS RE V LTD VAR 09/06/2025 USD (ISIN
US12765KAF21)

BRIEE

a—n
509,613
10,107,094
1,421,484

2,768,449

721,009
719,356
734,421

3,742,375

249,804,332

466,270
7,055,430
9,499,950

10,550,364
930,837
458,386

229,974
594,900
1,456,139
567,991

170,867
5,249,108

796,409
1,837,010
3,362,963
2,226,046
2,814,864

923,326
3,213,180

1,275,163

489,223
1,365,040
5,286,648

235,217
223,151
1,127,741
3,534

it
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2,913,000 CHAMPIONS FINANCING INC 8.75% 15/02/2029
1,645,000 CIDRON AIDA FINCO SARL 5.00% 144 01/04/2028
8,055,000 CNH INDUSTRIAL CAPITAL LLC 5.50% 12/01/2029

250,000 COMMONWEALTH RE MIDCO LIMITED VAR
08/07/2025
750,000 CPAE LOOKOUT REAL ESTATE LTD VAR
2810412026
7,750,000 CSC HOLDINGS LLC 4.50% 144A 15/11/2031
1,475,637 DIGICEL HOLDINGS BERMUDA LTD 0% REGS
31/12/2026
750,000 EASTON RE PTE LTD VAR 09/01/2027
880,000 EDEN RE II LTD VAR 20/03/2026
2,900,000 EDEN RE 11 LTD 0% 17/03/2028
30,000 EDEN RE Il LTD 0% 19/03/2027
1,890,000 EDEN RE Il LTD 0% 21/03/2025 USD (ISIN
US27955HAB69)
770,000 ENDO FINANCE HOLDINGS INC 8.50% 15/04/2031
4,605,000 ENERGIZER GAMMA ACQUISITION BV 3.50%
144A 30/06/2029
2,200,000 FARMER'S EXCHANGE CAPITAL Ill VAR 144A
15/10/2054
2,650,000 FIBER BIDCO SPA 6.125% 15/06/2031
750,000 FLOODSMART RE LTD VAR 11/03/2026
750,000 FLOODSMART RE LTD VAR 12/03/2027
5,700,000 FORD MOTOR CREDIT CO LLC 3.625% 17/06/2031
2,380,000 FORD MOTOR CREDIT CO LLC 7.35% 06/03/2030
590,000 FORTRESS INTERMEDIATE 3 INCORPORATION
7.50% 01/06/2031
3,335,000 FOUNDRY HOLDCO LLC 5.875% 25/01/2034
1,190,000 FOUNDRY HOLDCO LLC 6.15% 25/01/2032
1,770,000 FOUNDRY HOLDCO LLC 6.25% 25/01/2035
1,190,000 FOUNDRY HOLDCO LLC 6.40% 25/01/2038
250,000 FOUR LAKES RE LTD VAR 07/01/2025
1,000,000 FOUR LAKES RE LTD VAR 07/01/2027 USD (ISIN
US35087TAES2)
1,150,000 FREEDOM MORTAGE CORPORATION 6.625%
144A 15/01/2027
3,010,000 FREEDOM MORTGAGE HOLDING LLC 9.125%
15/05/2031
2,950,000 FREEDOM MORTGAGE HOLDING LLC 9.25%
01/02/2029
1,100,000 GALILEO RE LTD VAR 07/01/2032
300,000 GALILEO RE LTD VAR 08/01/2030
8,965,000 GENERAL MOTORS FINANCIAL CO INC 6.10%
07/01/2034
10,985,000 GENERAL MOTORS FINANCIAL CO INC 6.40%
09/01/2033
2,001,627 GOL FINANCE SA VAR 29/01/2025
250,000 HERBIE RE LTD VAR 08/01/2030
417,000 HIGHWOODS REALTY LTD PARTNERSHIP 2.60%
01/02/2031
398,000 HIGHWOODS REALTY LTD PARTNERSHIP 3.05%
1510212030
5,035,000 HILCORP ENERGY CO 6.875% 15/05/2034
2,425,000 HILTON GRAND ACA LLC IN 5.00% 144A
01/06/2029
2,470,000 HILTON GRAND ACA LLC IN 6.625% 15/01/2032

RRIEE
a—nA
2,789,196
1,518,861
7,507,366
232,791

703,534

4,674,731
34,421

678,586
170,926
2,705,855
219,072
94,533

743,884
4,236,140

1,725,802

2,625,726
688,523
694,104

4,587,071

2,350,976
565,090

3,091,133
1,133,206
1,690,497
1,146,519
228,505
922,137

1,037,452
2,738419
2,754,765
1,016,403
277,999
8,462,860
10,643,177
2,023,161
220,481
311,247

315,318

4,650,334
2,112,131

2,035,234
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4,120,000 HIRDROVIAS INTERNATIONAL FINANCE SARL
4.95% 144A 08/0212031
1,870,000 ILIAD HOLDING 6.875% 15/04/2031 EUR (ISIN
XS2810807334)
1,000,000 ILIAD HOLDING 8.50% 15/04/2031
1,000,000 INTEGRITY RE LTD VAR 06/06/2025
5,130,000 JEFFERIES FINANCIAL GROUP INC 6.20%
14104/2034
750,000 KENDALL RE LTD VAR 30/04/2027
500,000 KILIMANJARO Il RE LTD VAR 08/01/2031
750,000 KILIMANJARO Il RE LTD VAR 30/06/2028
500,000 KILIMANJARO Ill RE LTD VAR 25/06/2025
7,000,000 MACQUARIE GROUP LTD VAR 144A 14/01/2033
250,000 MATTERHORN RE LTD VAR 08/01/2027
250,000 MATTERHORN RE LTD VAR 08/12/2025
1,000,000 MATTERHORN RE LTD VAR 24/03/2025 USD (ISIN
US577092AP49)
500,000 MATTERHORN RE LTD VAR 24/03/2025 USD (ISIN
US577092AQ22)
500,000 MAYFLOWER RE LTD VAR 08/07/2031
475,000 MEDLINE BORROWER LIMITED PARTNERSHIP
6.25% 01/04/2029
3,355,000 MELCO RESORTS FINANCE LTD 7.625%
17/04/2032 USD (ISIN US58547DAH26)
500,000 MERNA REINSURANCE I LTD VAR 07/07/2031
500,000 MERNA REINSURANCE 11 LTD VAR 07/07/2032
USD (ISIN US59013MAK80)
1,000,000 MERNA REINSURANCE Il LTD VAR 07/07/2032
USD (ISIN US59013MAMA47)
1,500,000 MITER BRANDS MIWOD BORR 6.75% 01/04/2032
4,940,000 MORGAN STANLEY VAR 07/02/2039
1,310,000 MORGAN STANLEY VAR 19/01/2038
6,685,000 MORGAN STANLEY VAR 20/04/2037
1,250,000 MYSTIC RE IV LTD VAR 08/01/2026
1,150,000 MYSTIC RE IV LTD VAR 08/01/2027
4,640,000 NOMURA HOLDINGS INC 5.783% 03/07/2034
500,000 NORTHSHORE RE I LTD VAR 08/07/2025
250,000 PHOENICIAN RE LTD VAR 14/12/2024
2,000,000 QUEEN STREET 2023 RE DAC VAR 08/12/2025
750,000 RESIDENTIAL REINS 2022 LIMITED VAR
06/12/2029
1,250,000 SANDERS RE I LTD VAR 07/04/2025
750,000 SANDERS RE IIl LTD VAR 05/06/2026
250,000 SANDERS RE Il LTD VAR 07/04/2027
900,000 SANDERS RE Il LTD VAR 07/04/2028
500,000 SANDERS RE IIl LTD VAR 08/04/2030
500,000 SANDERS RE IIl LTD VAR 09/04/2029
26,483 SECTOR RE V LTD 0% 01/03/2027
8,881 SECTOR RE V LTD 0% 01/12/2027
3,750,000 SECTOR RE V LTD 0% 01/12/2028
2,190,000 SHERWOOD FINANCING PLC 4.50% 144A
15/11/2026
1,670,000 SIMPAR EUROPE 5.20% 144A 26/01/2031
3,335,000 SOVCOM CAPITAL DESIGNATED ACTIVITY
COMPANY VAR 144A PERPETUAL USD (ISIN
USB4605LAD82)

3,410,000 SUNTORY HOLDINGS LTD 5.124% 11/06/2029

BRIEE

a—nA
3,231,033
1,901,098

946,611
928,925
4,853,241

700,840
466,527
699,790
462,701
5,408,827
208,951
205,324
893,100

447,306

466,527
448,483

3,114,554

463,308
461,488

925,122

1,409,517
4,567,524
1,216,631
5,978,982
1,184,745
1,068,961
4,313,955

465,325

231,782
1,857,289

689,731

1,147,422
710,637
232,529
829,083
471530
449,603
114,302
248,848

4,033,667

1,914,848

1,289,285

3,192,063

it

%

1,000,000 SUSSEX CAP UK PPC LTD VAR 08/01/2025
7,340,000 TEVA PHARMACEUTICAL FINANCE
NETHERLANDS I BV 4.375% 09/05/2030
2,534,000 THE BANK OF NEW YORK MELLON VAR
14/03/2030
500,000 TORREY PINES RE LTD VAR 07/06/2032 USD (ISIN
US89141WAH51)
250,000 TORREY PINES RE LTD VAR 07/06/2032 USD (ISIN
US89141WAJ18)
3,325,000 UBS GROUP INC VAR PERPETUAL USD (ISIN
US902613BE74)
2,034,000 UNITED GROUP BV 5.25% 144A 01/02/2030
1,340,000 UNITI GROUP LP 10.50% 144A 15/02/2028
625,000 UNITI GROUP LP 10.50% 15/02/2028
2,580,000 UNITI GROUP LP 6.50% 144A 15/02/2029
650,000 URSARE LTD VAR 06/12/2025
4,000,000 US ACUTE CARE SOLUTIONS LLC 9.75%
15/05/2029
1,930,000 USA COMPRESSION PARTNERS LP 7.125%
15/03/2029
2,540,000 VERISURE HOLDING AB 5.50% 15/05/2030 EUR
(ISIN XS2816754274)
1,050,000 VITALITY RE VIII LTED VAR 06/01/2026
2,685,000 VZ SECURED FINANCING BV 5.00% 144A
15/01/2032
3,360,000 WINDSTREAM ESCROW LLC 7.75% 144A
15/08/2028
1,500,000 ZF NORTH AMERICA CAPITAL INC 7.125% 144A
14/04/2030

Loy —H&
3,600,000 RESORTS WORLD LAS VEGAS LLC 4.625% 144A
06/04/2031

11,100,000 RESORTS WORLD LAS VEGAS LLC 4.625% 144A
16/04/2029

HEaRIR

6,640,000 CNO FINANCIAL GROUP INC 6.45% 15/06/2034
13,855,000 FARMERS INSURANCE EXCHANGE VAR 144A
01/11/2057
2,250,000 HIGH POINT FRN 06/01/2027
350,000 LOCKE TAVERN RE LTD VAR 09/04/2026
2,750,000 VITALITY RE XI LTD VAR 05/01/2027
250,000 VITALITY RE XII LTD VAR 07/01/2025

ATAT
2,345,000 GRAY TELEVISION INC 10.50% 15/07/2029
TS URBERERER

655,000 STARWOOD PROPERTY TRUST INC 7.25%
01/04/2029

RIE (EdRIELSH)
400,000 AXA SA VAR 17/01/2047
750,000 BLUE RIDGE RE LIMITED VAR 08/01/2027

500,000 BLUE RIDGE RE LIMITED VAR 08/01/2031
250,000 FIRST COAST RE LTD VAR 07/04/2026

RRIEE

a—nA
895,381
7,111,726
2,351,377
468,649
234,068
3,475,653

1,999,503
1,230,199
568,708
1,536,951
613,944
3,683,583

1,816,946
2,585,085

974,391
2,141,010

2,957,835

1,449,531

12,224,025
2,912,246

9,311,779

21,080,085
6,195,537
9,658,618

2,056,543
327,516
2,609,774
232,097

2,200,985
2,200,985
618,135
618,135

18,584,275

365,932
689,661
460,707
231,578
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10,530,000 LIBERTY MUTUAL INSURANCE COMPANY 7.697%
144A15/10/2097
800,000 LIGHTNING RE LIMITED VAR 31/03/2026
750,000 MONA LISA RE LTD VAR 08/01/2026
250,000 MONA LISA RE LTD VAR 25/06/2027
1,500,000 RESIDENTIAL RE 2023 LIMITED VAR 06/12/2030
USD (ISIN US76090WAB63)
500,000 RESIDENTIAL RE 2023 LIMITED VAR 06/12/2030
USD (ISIN US76090WAC47)
1,250,000 RESIDENTIAL REINS VAR 06/12/2024 USD (ISIN
US76120AAB89)
1,000,000 RESIDENTIAL REINS VAR 06/12/2024 USD (ISIN
UST76120AAC62)
250,000 VITALITY RE XIV LIMITED VAR 05/01/2027
Bl HR - BR
405,000 AKER BP ASA 6.00% 144A 13/06/2033
1,540,000 CITGO PETROLEUM 8.375% 144A 15/01/2029
4,332,000 ENBRIDGE INC VAR 15/01/2084
3,480,000 ENBRIDGE INC VAR 15/03/2055
3,480,000 ENBRIDGE INC VAR 27/06/2054
3,030,000 ENBRIDGE INC 5.625% 05/04/2034
3,185,000 ENERFLEX LTD 9.00% 144A 15/10/2027
3,550,000 ENERGEAN ISRAEL FINANCE LTD 5.875%
3010312031
2,500,000 ENERGEAN REGISTERED 6.50% 144A 30/04/2027
11,680,000 ENERGY TRANSFER LP 5.60% 01/09/2034
11,195,000 ENLINK MIDSTREAM PARTNERS LP 5.45%
01/06/2047
4,448,000 ENLINK MIDSTREAM PARTNERS LP 5.60%
01/0412044
4,790,000 HARBOUR ENERGY PLC 5.50% 144A 15/10/2026
5,066,000 LIGHT SERVICES DE ELECTRICIDADE SA 0%
144A 18/06/2026
5,935,000 MC BRAZIL DOWNSTREAM TRADING SARL 7.25%
144A 30/06/2031
3,705,000 NAKILAT INC 6.267% 144A 31/12/2033
2,810,000 PETROLEOS MEXICANOS PEMEX 6.70%
16/02/2032
1,110,000 SEADRILL NEW FINANCE LIMITED 8.375% 144A
01/08/2030
3,968,000 TULLOW OIL PLC 10.25% 144A 15/05/2026
460,000 VENTURE GLOBAL LNG INC 8.125% 144A
01/06/2028
3,590,000 VENTURE GLOBAL LNG INC 8.375% 144A
01/06/2031
1,075,000 VENTURE GLOBAL LNG INC 9.50% 01/02/2029
2,970,000 VERMILION ENERGY INC 6.875% 144A 01/05/2030
5,750,000 YPF SOCIEDAD ANONIMA 6.95% 144A 21/07/2027
IN=VYFNTT - Ef - BRERE
1,675,000 3R LUX 9.75% 05/02/2031 USD (ISIN
US88563PAAGE)
1,520,000 ONE HOTELS GMBH 7.75% 02104/2031 EUR (ISIN

X82811764476)
2,790,000 SOTERAHEALTH LLC 7.375% 01/06/2031

BRIEE

a—nA
11,076,273
745,622
718,404

233,263
1,359,307

457,604
1,113,453
893,889

238,582
80,245,353

381,926
1,482,122
4,368,944
3,256,475
3,267,807
2,823,703
3,019,383
2,802,438

2,298,344
10,812,623
9,068,185
3,679,420

4,387,001
2,337,758

4,699,494

2,161,342
2,194,120

1,083,569

3,516,090
442,905

3,475,609
1,099,163

2,727,800
4,859,132

5,844,192
1,644,774

1,587,868

2,611,550

=
it

B {475/ 05—
2,714,000 PAR PHARMACEUTICAL COS INC 0% 01/04/2027
2,230,000 ROYALTY PHARMA PLC 5.15% 02/09/2029

HER - HF

8,263,000 COEUR MINING INC 5.125% 144A 15/02/2029
8,028,000 IAMGOLD CORP 5.75% 144A 15/10/2028
FBERSE - H—ER
850,000 GATEWAY REAL ESTATE Il LTD VAR 27/04/2026
250,000 GATEWAY REAL ESTATE LTD VAR 08/01/2025
250,000 GATEWAY REAL ESTATE LTD VAR 08/07/2031
500,000 GATEWAY REAL ESTATE LTD VAR 24/02/2026
250,000 GATEWAY REAL ESTATE LTD 0% 23/12/2028
2,575,000 KENNEDY WILSON INC 4.75% 01/02/2030
1,750,000 LONG POINT REAL ESTATE IV LTD VAR
01/06/2026
250,000 PURPLE REAL ESTATE LIMITED VAR 06/06/2031
650,000 PURPLE REAL ESTATE LIMITED VAR 24/04/2026

250,000 VERAISON REAL ESTATE LIMITED VAR
09/03/2026

FHERERET

11,412,000 MPT OPERATING PARTNERSHIP LP / MPT
FINANCE CORP 3.50% 15/03/2031

INFE
1,710,000 COUGAR JV SUBSIDIARY LLC 8.00% 15/05/2032
FH/a0—nN—KH7 - #5%

1,459,000 BELDEN INC 3.375% 144A 15/07/2027

3,370,000 BELDEN INC 3.375% 144A 15/07/2031

5,600,000 SK HYNIX INC 2.375% 144A 19/01/2031

1,223,000 SK HYNIX INC 5.50% 16/01/2029 USD (ISIN
US78392BAH06)

BIEHR
2,910,000 COMMSCOPE INC 4.75% 144A 01/09/2029
BEY—ERTONSF—

455,000 ALTICE FRANCE SA 5.125% 144A 15/01/2029
2,690,000 ALTICE FRANCE SA 5.125% 144A 15/07/2029
7,606,000 ALTICE FRANCE SA 5.50% 144A 15/01/2028
1,135,000 CCO HOLDINGS LLC/CCO HOLDINGS CAPITAL

CORP 7.375% 144A 01/03/2031
950,000 IHS HOLDING LIMITED 6.25% 144A 29/11/2028
2,013,000 LEVEL 3 FINANCING INC 10.50% 144A 15/05/2030
4,655,000 LORCA TELECOM BONDCO 4.00% 144A
18/09/2027

1,475,000 MILLICOM INTERNATIONAL CELLULAR SA
7.375% 02/04/2032

7,130,000 TOTAL PLAY TELECOMUICATIONS 6.375% 144A
20/09/2028

RRIEE

a—nA

2,063,772

2,063,772
14,331,910

7,253,862
7,078,048

6,661,762

821,409
195,941
228,172
476,394
218,066
1,995,971
1,631,741

232,138
619,797
242,133

6,945,481
6,945,481

1,650,120
1,650,120
9,955,630

1,417,054
3,093,795
4,304,227
1,140,554

1,888,683
1,888,683
20,225,074

280,268
1,654,636
4,864,291
1,045,947

793,258
1,871,268
4,547,888

1,373,832

3,793,686
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B FEAL4E B FEATAE
a—n a—QA
. . 4,730,000 CASCADE FUNDING MORTGAGE TRUST 2018 4,791,073
HRAT - LYv— 20,865,850 VAR 25/10/2068 USD (ISIN US14727QADT9)
3,920,000 CARNIVAL CORPORATION 5.75% 15/01/2030 EUR 4,054,534 2,000,000 CERBERUS LOAN FUNDING VAR 15/10/2031 USD 1,898,526
(ISIN XS2809222859) (ISIN US15673EACTS)
1,105,000 CHOICE HOTELS INTERNATIONAL INC 5.85% 1,016,115 2,375,000 CG-CCRE COML MTG TR 2014-FL1 FRN 2,206,177
01/08/2034 15/06/2031 USD (ISIN US12528MAE93)
8,740,000 DARDEN RESTAURANTS 6.30% 10/10/2033 8,435,171 3,781,950 CITIGROUP MORTGAGE LOAN TRUST 2018 RP3 2,733,765
7,225,000 GRUPO AEROMEXICO SAB DE CV 8.50% 144A 6,748,457 VAR 25/03/2061 USD (ISIN US17327DAE13)
17/03/2027 3,250,000 CITIGROUP MORTGAGE LOAN TRUST 2018 RP3 2,308,452
650,000 LAS VEGAS SANDS CORP 6.00% 15/08/2029 611,603 VAR 25/03/2061 USD (ISIN US17327DAF87)
9,500,000 CITIGROUP MOSTGAGE LOAN TRUST 2018-RP1 7,740,412
iR 9,963,003 VAR 25/09/2064
AF4T 1,333,356 4,540,000 COLOGIX CANADIAN ISSUER LIMITED 2,893,966
1,524,000 IMAX CORP 0.50% 01/04/2026 CV/ 1,333,356 PARTNERSHIP 4 94% 25/01/2052
O oU% 999 1,630,000 COMM 2013-CCRE9 MORTGAGE TRUST VAR 24,041
Efi- A{AFH/ 05— B 101012049
3,200,000 COMMERCIAL MORTGAGE TRUST BACKED 2,469,962
6,130,000 TRICIDAINC 0% 15/05/2027 CV USD (ISIN - SECURITIES VAR 10/10/2049
USBIGCPTANOO) 3,310,000 CSAIL 2015-C1 COMMERCIAL MORTGAGE TRUST 2,824,361
6,130,000 TRICIDAINC 0% 15/05/2027 CV USD (ISIN - VAR 01/11/2048 USD (ISIN US12635RBE71)
USBI6LIQAMGS) 5,317,000 CSAIL 2015-C1 COMMERCIAL MORTGAGE TRUST 4,606,409
YIbHI7 - aAVvEa—4—9—ER 1,297,886 VAR 15/04/2050
3,503,000 CSMC TRUST 2015 WIN1 VAR 25/07/2043 380,850
1,555,000 BENTLEY SYSTEMS INC 0.375% 01/07/2027 CV 1,297,886 2120,000 FANNIE MAE FRN 25/02/2040 2103876
WRiF - LSv— 7,332,751 6,850,000 FANNIE MAE FRN 25/11/2039 1,003,337
9,493,000 DAIMOND EAGLE ACQUISITION CORP 0% 7,332,751 10,521,000 FANNIE MAE VAR 25/06/2048 125642
T s032028 OV ° e 10,565,000 FANNIE MAE VAR 25/07/2049 102,648
26,514,600 FANNIE MAE VAR 25/08/2041 99,089
E—5—T - RERREH 803,081,022 7,000,000 FANNIE MAE VAR 25/08/2049 USD (ISIN 113,891
SRE-ILPY RH—ER 798,246,274 US3136B5SU01)
6,975,000 FANNIE MAE VAR 25/08/2049 USD (ISIN 120,308
2,000,000 522 FUNDING CLO 2018 2ALTD FRN 20/04/2031 1,843,787 US3136857L92)
4,150,000 522 FUNDING CLO 2018 2A LTD VAR 23/04/2034 3,902,740 9,980,000 FANNIE MAE VAR 25/12/2041 USD (ISIN 9,815,299
1,900,000 522 FUNDING CLO 2018 2A LTD VAR 23/10/2034 1,696,804 US20754BAF85)
3,500,000 ABPCI DIRECT LENDING FUND CO LLC VAR 3,268,933 21,502,000 FANNIE MAE 1.50% 01/03/2042 15,688,471
20/01/2032 USD (ISIN US000848AQ48) 118,000 FANNIE MAE 2.00% 01/01/2051 69,646
1,600,000 ACCELERATED PROCESSORS INC 4.51% 272,477 63,000 FANNIE MAE 2.00% 01/02/2042 USD (ISIN 44,414
02/12/2033 US3140MFKW28)
2,000,000 ACCELERATED PROCESSORS INC 6.65% 341,199 178,000 FANNIE MAE 2.00% 01/02/2042 USD (ISIN 120,352
021212033 US3140M2NG30)
1,690,000 AGATE BAY MORTGAGE TRUST 20157 VAR 1,141,751 3,100,000 FANNIE MAE 2.00% 01/03/2052 USD (ISIN 1,980,061
25/09/2045 US3140MHSS99)
3,000,000 AGL CLO 1LTD VAR 20/10/2034 2,817,243 208,000 FANNIE MAE 2.00% 01/03/2052 USD (ISIN 131,305
1,000,000 AGL CLO 1 LTD VAR 21/01/2035 938,268 US3140MHSU46)
1,500,000 AGL CLO 17 LIMITED VAR 21/01/2035 1,416,439 2,500,000 FANNIE MAE 2.00% 01/03/2052 USD (ISIN 1,686,468
2,000,000 AIMCO CLO LTD VAR 17/01/2032 1,873,928 US3140QNLWO7)
5,800,000 ARBOR REALTY COLLATERALIZED LOAN VAR 5,264,988 1,039,000 FANNIE MAE 2.00% 01/03/2052 USD (ISIN 763,770
15/01/2037 US3140XPVQ93)
2,500,000 AREIT 2021-CRE5 LIMITED VAR 17/12/2024 2,193,416 42,200,000 FANNIE MAE 2.00% 01/07/2050* 30,895,443
4,500,000 BARCLAYS COMMERCIAL MORTGAGE 3,717,159 243,000 FANNIE MAE 2.00% 01/11/2050 126,335
SECURITIES VAR 15/12/2051 2,146,000 FANNIE MAE 2.00% 01/11/2051 USD (ISIN 1,313,147
4,000,000 BATTALION CLO X LTD FRN 15/07/2031 3,316,322 US3140M7PVT5)
50,000,000 BAYVIEW COMMERCIAL ASSET TRUST 2007-2 4 1,871,000 FANNIE MAE 2.00% 01/11/2051 USD (ISIN 1,168,480
VAR 25/07/2037 US3140QMLV41)
2,000,000 BDS 2018 FL2 AFRN 16/02/2037 1,452,828 3,633,000 FANNIE MAE 2.00% 01/12/2041 2,331,874
2,350,000 BSPRT 2018-FL4 ISSUER LTD / LLC VAR 2,153,940 140,000 FANNIE MAE 2.00% 01/12/2050 76,658
15/02/2037 6,811,000 FANNIE MAE 2.00% 02/01/2042 4417879
600,000 B2R MORTGAGE TRUST VAR 15/05/2048 293,787 1,000,000 FANNIE MAE 2.00% 25/05/2028* 821,082
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9,589,000 FANNIE MAE 2.50% 01/01/2052 USD (ISIN
US3140XNNS93)
765,000 FANNIE MAE 2.50% 01/02/2052
4,172,000 FANNIE MAE 2.50% 01/03/2047
1,873,000 FANNIE MAE 2.50% 01/04/2042
6,400,000 FANNIE MAE 2.50% 01/04/2052 USD (ISIN
US3140MJ6G58)
200,000 FANNIE MAE 2.50% 01/04/2052 USD (ISIN
US3140XGXS33)
2,481,000 FANNIE MAE 2.50% 01/04/2052 USD (ISIN
US3140XM4Y91)
1,490,000 FANNIE MAE 2.50% 01/05/2046
14,000,000 FANNIE MAE 2.50% 01/05/2051 USD (ISIN
US3140QKNV66)
337,000 FANNIE MAE 2.50% 01/05/2051 USD (ISIN
US3140XNNP54)
1,748,000 FANNIE MAE 2.50% 01/06/2046
200,000 FANNIE MAE 2.50% 01/09/2050
100,000 FANNIE MAE 2.50% 01/10/2050
4,103,000 FANNIE MAE 2.50% 01/11/2051 USD (ISIN
US3140XNNQ38)
280,000 FANNIE MAE 2.50% 01/12/2050
1,000,000 FANNIE MAE 2.50% 25/06/2027*
49,800,000 FANNIE MAE 2.50% 25/06/2043*
170,000 FANNIE MAE 3.00% 01/01/2027
6,133,000 FANNIE MAE 3.00% 01/01/2052
4,200,000 FANNIE MAE 3.00% 01/02/2057
400,000 FANNIE MAE 3.00% 01/03/2047
8,096,000 FANNIE MAE 3.00% 01/03/2052
1,500,000 FANNIE MAE 3.00% 01/04/2047
101,000 FANNIE MAE 3.00% 01/04/2050
6,569,959 FANNIE MAE 3.00% 01/04/2052
10,936,076 FANNIE MAE 3.00% 01/05/2030
8,804,164 FANNIE MAE 3.00% 01/06/2052 USD (ISIN
US3132DSK768)
1,395,000 FANNIE MAE 3.00% 01/06/2052 USD (ISIN
US3140MFWM18)
5,555,025 FANNIE MAE 3.00% 01/06/2052 USD (ISIN
US3140XNLQ55)
19,292,000 FANNIE MAE 3.00% 01/06/2052 USD (ISIN
US31418ED649)
1,479,275 FANNIE MAE 3.00% 01/08/2051
3,658,457 FANNIE MAE 3.00% 01/10/2030
7,192,876 FANNIE MAE 3.00% 01/11/2051 USD (ISIN
US3140XGQ365)
407,000 FANNIE MAE 3.50% 01/01/2048
176,000 FANNIE MAE 3.50% 01/03/2050
370,000 FANNIE MAE 3.50% 01/04/2052 USD (ISIN
US3140MJF837)
1,352,000 FANNIE MAE 3.50% 01/04/2052 USD (ISIN
US3140XGR843)
128,000 FANNIE MAE 3.50% 01/05/2049 USD (ISIN
US3140XNNX88)
1,990,000 FANNIE MAE 3.50% 01/05/2052
3,307,000 FANNIE MAE 3.50% 01/07/2047
36,000,000 FANNIE MAE 3.50% 31/07/2047*
14,720,743 FANNIE MAE 4.00% 01/04/2039

BRIEE

a—nA
7,188,941

571,140
3,058,899
1,468,902
4,463,084

129,014
1,847,795

962,335
8,286,150

253,663

1,017,749
92,070
46,779

3,091,103

158,489
843,971
38,062,621
4,165
4,031,088
1,397,368
247,078
5,471,756
470,196
24,620
5,104,206
1,007,462
6,849,628

1,026,449
4,281,602
13,913,352
1,035,849
706,007
5,113,670
330,944
50,979
222,639
919,740

104,525

1,308,962
2,422,875
29,790,220
401,120

it

%

3,784,000 FANNIE MAE 4.00% 01/04/2044
42,000 FANNIE MAE 4.00% 01/05/2051
131,127 FANNIE MAE 4.00% 01/06/2045
221,834 FANNIE MAE 4.00% 01/07/2045
1,493,000 FANNIE MAE 4.00% 01/07/2051
51,000 FANNIE MAE 4.00% 01/08/2051
462,000 FANNIE MAE 4.00% 01/09/2051
14,600,000 FANNIE MAE 4.00% 01/10/2040
6,493,748 FANNIE MAE 4.00% 01/11/2043
13,354,329 FANNIE MAE 4.00% 01/12/2040 USD (ISIN
US3138A4QJ72)
5,360,000 FANNIE MAE 4.00% 01/12/2040 USD (ISIN
US31419AVT14)
3,075,846 FANNIE MAE 4.00% 01/12/2042
477,704 FANNIE MAE 4.00% 01/12/2044
2,410,000 FANNIE MAE 4.00% 25/11/2050
1,000,000 FANNIE MAE 4.00% 31/07/2047*
867,000 FANNIE MAE 4.50% 01/01/2044
2,273,000 FANNIE MAE 4.50% 01/02/2047
343,000 FANNIE MAE 4.50% 01/03/2047
3,900,000 FANNIE MAE 4.50% 01/09/2043
2,350,000 FANNIE MAE 4.50% 25/06/2029
4,000,000 FANNIE MAE 4.50% 31/07/2047*
727,557 FANNIE MAE 5.00% 01/02/2045
268,000 FANNIE MAE 5.00% 01/02/2053
619,893 FANNIE MAE 5.00% 01/03/2044
56,000 FANNIE MAE 5.00% 01/04/2053 USD (ISIN
US3133C0TY89)
548,000 FANNIE MAE 5.00% 01/04/2053 USD (ISIN
US3140NDGZ48)
400,000 FANNIE MAE 5.00% 01/04/2053 USD (ISIN
US3140NGX966)
19,339,774 FANNIE MAE 5.00% 01/06/2035
3,000,000 FANNIE MAE 5.00% 01/08/2052
218,000 FANNIE MAE 5.00% 01/09/2049
7,312,433 FANNIE MAE 5.00% 01/10/2043
4,628,000 FANNIE MAE 5.00% 01/12/2044
890,000 FANNIE MAE 5.50% 01/02/2053
560,000 FANNIE MAE 5.50% 01/03/2053
2,750,000 FANNIE MAE 5.50% 01/04/2034 USD (ISIN
US31402C4H21)
1,000,000 FANNIE MAE 5.50% 01/04/2034 USD (ISIN
US31404KSR40)
1,028,000 FANNIE MAE 5.50% 01/04/2050 USD (ISIN
US3140XHXV45)
2,279,000 FANNIE MAE 5.50% 01/04/2050 USD (ISIN
US3140XJE746)
114,000 FANNIE MAE 5.50% 01/04/2053 USD (ISIN
US3140NBYU92)
674,000 FANNIE MAE 5.50% 01/04/2053 USD (ISIN
US3140NDHF74)
308,000 FANNIE MAE 5.50% 01/04/2053 USD (ISIN
US3140NDHG57)
615,000 FANNIE MAE 5.50% 01/04/2053 USD (ISIN
US3140NDYR20)
930,000 FANNIE MAE 5.50% 01/05/2049

RRIEE
a—nA
3171017
7929
15,809
89,606
1,239,710
24,427
384,930
1,801,121
1,504,836
1,086,771

633,098

222,258
21,828
203,782
855,333
734,768
1,911,812
291,867
1,067,732
19,423
3,624,930
100,190
225,484
60,150
49,851

466,365
317,153

171,491
2,436,010
51,703
297,675
4,020,725
711,532
508,788
20,262

14,400
731,351
1,657,967
83,854
538,018
276,468
521,473

215,630
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527,000 FANNIE MAE 5.50% 01/06/2053 USD (ISIN
US3140NKTM31)
120,000 FANNIE MAE 5.50% 01/06/2053 USD (ISIN
US3140NKU253)
3,000,000 FANNIE MAE 5.50% 25/04/2023*
1,000,000 FANNIE MAE 6.00% 01/01/2034
900,000 FANNIE MAE 6.00% 01/01/2053 USD (ISIN
US3140QRCL56)
280,000 FANNIE MAE 6.00% 01/01/2053 USD (ISIN
US3140QRCW12)
288,000 FANNIE MAE 6.00% 01/02/2053 USD (ISIN
US3140M9AZ01)
104,000 FANNIE MAE 6.00% 01/02/2053 USD (ISIN
US3140M9BE62)
400,000 FANNIE MAE 6.00% 01/02/2054 USD (ISIN
US3140YWP800)
3,178,000 FANNIE MAE 6.00% 01/02/2054 USD (ISIN
US31418E2E93)
98,000 FANNIE MAE 6.00% 01/03/2053 USD (ISIN
US3140NDU886)
124,000 FANNIE MAE 6.00% 01/03/2053 USD (ISIN
US3140NEAF21)
100,000 FANNIE MAE 6.00% 01/03/2054 USD (ISIN
US3140AAQ671)
300,000 FANNIE MAE 6.00% 01/03/2054 USD (ISIN
US3140A3B774)
300,000 FANNIE MAE 6.00% 01/03/2054 USD (ISIN
US3140NQK491)
8,391,400 FANNIE MAE 6.00% 01/04/2037
3,679,000 FANNIE MAE 6.00% 01/04/2038
175,000 FANNIE MAE 6.00% 01/04/2053 USD (ISIN
US3140NBY213)
313,000 FANNIE MAE 6.00% 01/04/2053 USD (ISIN
US3140XNPB41)
1,400,000 FANNIE MAE 6.00% 01/05/2053
100,000 FANNIE MAE 6.00% 01/06/2053 USD (ISIN
US3140NMLD79)
100,000 FANNIE MAE 6.00% 01/06/2053 USD (ISIN
US3140NMLF28)
100,000 FANNIE MAE 6.00% 01/06/2053 USD (ISIN
US3140NMLGO1)
100,000 FANNIE MAE 6.00% 01/06/2053 USD (ISIN
US3140NMLJ40)
200,000 FANNIE MAE 6.00% 01/06/2053 USD (ISIN
US3140NMLN51)
200,000 FANNIE MAE 6.00% 01/06/2053 USD (ISIN
US3140NMLP00)
100,000 FANNIE MAE 6.00% 01/06/2053 USD (ISIN
US3140NMRB59)
1,280,000 FANNIE MAE 6.00% 01/07/2038
4,500,000 FANNIE MAE 6.00% 01/09/2035
22,793,956 FANNIE MAE 6.00% 01/11/2038
750,000 FANNIE MAE 6.00% 01/12/2033
6,300,000 FANNIE MAE 6.00% 14/07/2038*
92,000 FANNIE MAE 6.50% 01/02/2053 USD (ISIN
US3140M9AV986)
100,000 FANNIE MAE 6.50% 01/02/2054 USD (ISIN
US3140A8KC51)

BRIEE

a—nA
480,260
107,694
2,815,979
8,147
797,754
247,000
235,252
87,335
369,705
2,846,838
67,287
83,317
94,776
281,418
281,034
95,930
32,950
162,251
274,677

1,260,609
75,783

93,160
92,872
92,999
84,813
158,707
91,156
7,873
26,548
106,452
7178
5,901,285
64,194

95,032

it

%

300,000 FANNIE MAE 6.50% 01/02/2054 USD (ISIN
US3140YXXX42)
667,000 FANNIE MAE 6.50% 01/03/2053
100,000 FANNIE MAE 6.50% 01/03/2054 USD (ISIN
US3133W8GH02)
100,000 FANNIE MAE 6.50% 01/03/2054 USD (ISIN
US3140A9F475)
100,000 FANNIE MAE 6.50% 01/03/2054 USD (ISIN
US3140A9F541)
100,000 FANNIE MAE 6.50% 01/03/2054 USD (ISIN
US3140A92K59)
100,000 FANNIE MAE 6.50% 01/03/2054 USD (ISIN
US3140A921.33)
100,000 FANNIE MAE 6.50% 01/03/2054 USD (ISIN
US3140A92P47)
100,000 FANNIE MAE 6.50% 01/03/2054 USD (ISIN
US3140A92Q20)
100,000 FANNIE MAE 6.50% 01/03/2054 USD (ISIN
US3140YXNY35)
70,000 FANNIE MAE 6.50% 01/04/2053 USD (ISIN
US3133C05Q15)
78,000 FANNIE MAE 6.50% 01/04/2053 USD (ISIN
US3140NBYV75)
100,000 FANNIE MAE 6.50% 01/04/2053 USD (ISIN
US3140NGAY67)
74,000 FANNIE MAE 6.50% 01/04/2053 USD (ISIN
US3140NGYG95)
83,000 FANNIE MAE 6.50% 01/04/2053 USD (ISIN
US3140NGYH78)
100,000 FANNIE MAE 6.50% 01/04/2054 USD (ISIN
US3140AAMY07)
100,000 FANNIE MAE 6.50% 01/04/2054 USD (ISIN
US3140AARSS3)
200,000 FANNIE MAE 6.50% 01/04/2054 USD (ISIN
US3140AASNBT)
100,000 FANNIE MAE 6.50% 01/04/2054 USD (ISIN
US3140AAYS01)
5,180,000 FANNIE MAE 6.50% 01/04/2054 USD (ISIN
US31418E5R79)
100,000 FANNIE MAE 6.50% 01/05/2054 USD (ISIN
US3140ACJUS7)
500,000 FANNIE MAE 6.50% 01/05/2054 USD (ISIN
US3140ADGT25)
200,000 FANNIE MAE 6.50% 01/05/2054 USD (ISIN
US3140ADGU97)
710,000 FANNIE MAE 6.50% 01/05/2054 USD (ISIN
US3140ADPGO3)
560,000 FANNIE MAE 6.50% 01/05/2054 USD (ISIN
US3140ADPM70)
200,000 FANNIE MAE 6.50% 01/06/2037*
130,000 FANNIE MAE 6.50% 01/06/2054 USD (ISIN
US3140ADBJ9T)
120,000 FANNIE MAE 6.50% 01/06/2054 USD (ISIN
US3140ADBK60)
300,000 FANNIE MAE 6.50% 01/06/2054 USD (ISIN
US3140ADGV70)
220,000 FANNIE MAE 6.50% 01/06/2054 USD (ISIN
US3140AEGE49)
9,172,000 FANNIE MAE 6.50% 01/06/2054 USD (ISIN
US31418E7C82)

RRIEE

a—nA
273,018

573,090
95,321

95,631
89,697
94,475
95,324
95,400
90,734
96,050
66,527
56,467
74,548
70,541
78,469
96,112
88,851
190,520
95,434
4,786,703
96,682
478,927
191,358
676,005
534,364

190,093
124,683

111,737
286,720
209,538

8,640,144
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100,000 FANNIE MAE 6.50% 01/11/2053
540,000 FANNIE MAE 6.50% 01/12/2053
100,000 FANNIE MAE 7.00% 01/04/2054 USD (ISIN
US3140ACAMS52)
100,000 FANNIE MAE 7.00% 01/04/2054 USD (ISIN
US3140ACAR40)
3,940,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION
FRN 25/02/2040
7,756,676 FEDERAL NATIONAL MORTGAGE ASSOCIATION
2.00% 01/04/2042
740,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION
3.50% 01/10/2045
125,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION
5.00% 01/02/2053 USD (ISIN US3140N7T913)
208,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION
5.00% 01/02/2053 USD (ISIN US3140N7UC20)
81,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION
5.00% 01/04/2053
906,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION
6.00% 01/05/2053
129,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION
6.50% 01/03/2053
100,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION
6.50% 01/06/2054 USD (ISIN US3140ACW410)
100,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION
6.50% 01/06/2054 USD (ISIN US3140AFVM54)
100,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION
7.00% 01/06/2054
3,500,000 FIRST EAGLE COMMERCIAL LOAN FUNDING
2016 LLC VAR 25/01/2032

2,335,000 FLAGSTAR MORTGAGE TRUST 2018 VAR
25/07/2048

2,590,000 FREDDIE MAC FRN 25/02/2047
2,150,000 FREDDIE MAC FRN 25/07/2050
4,150,000 FREDDIE MAC FRN 25/10/2048
49,894,608 FREDDIE MAC VAR 15/07/2042
20,010,000 FREDDIE MAC VAR 15/08/2042
6,385,000 FREDDIE MAC VAR 25/02/2042 USD (ISIN
US35564KSJ96)
2,059,000 FREDDIE MAC VAR 25/08/2057
5,100,000 FREDDIE MAC VAR 25/11/2050
970,000 FREDDIE MAC VAR 25/12/2041
2,180,000 FREDDIE MAC VAR 25/12/2050
9,243,000 FREDDIE MAC 1.50% 01/03/2042
180,000 FREDDIE MAC 2.00% 01/01/2052 USD (ISIN
US3132E04W90)
220,000 FREDDIE MAC 2.00% 01/01/2052 USD (ISIN
US3133KNMZ32)
59,000 FREDDIE MAC 2.00% 01/02/2042
380,000 FREDDIE MAC 2.00% 01/02/2052
1,335,000 FREDDIE MAC 2.00% 01/03/2052 USD (ISIN
US3132D8JJ24)
148,000 FREDDIE MAC 2.00% 01/03/2052 USD (ISIN
US3132E05579)
1,100,000 FREDDIE MAC 2.00% 01/03/2052 USD (ISIN
US313386DL13)
874,000 FREDDIE MAC 2.00% 01/05/2052
440,000 FREDDIE MAC 2.00% 01/10/2051

BRIEE

a—nA
88,234
478,587
96,440
93,914
3,910,623
5,163,462
594,365
108,968
171,669
72,225
737,819
121,368
96,449
96,518
96,510
3,277,132
1,427,331
2,993,108
2,719,519
4,937,433
507,273

364,654
6,363,780

1,806,512
5,775,543
938,603
2,315,229
6,738,093
129,035

144,739

36,073
242,247
961,034

107,436
720,425

643,261
270,947

it

%

1,000,000 FREDDIE MAC 2.50% 01/01/2051
639,000 FREDDIE MAC 2.50% 01/04/2052
13,554,000 FREDDIE MAC 2.50% 01/05/2051
570,000 FREDDIE MAC 3.00% 01/01/2052
569,000 FREDDIE MAC 3.00% 01/04/2053
12,404,000 FREDDIE MAC 3.00% 01/06/2052
351,000 FREDDIE MAC 3.00% 01/08/2051
7,085,811 FREDDIE MAC 3.00% 01/09/2051
850,000 FREDDIE MAC 3.00% 01/09/2052
104,000 FREDDIE MAC 3.50% 01/01/2052 USD (ISIN
US3133B3CN56)
21,000 FREDDIE MAC 3.50% 01/01/2052 USD (ISIN
US3133KNKL63)
50,000 FREDDIE MAC 3.50% 01/04/2050
1,490,000 FREDDIE MAC 3.50% 01/04/2052 USD (ISIN
US3133B9MF82)
89,000 FREDDIE MAC 3.50% 01/04/2052 USD (ISIN
US3133B9W676)
6,616,982 FREDDIE MAC 3.50% 01/07/2046
4,100,000 FREDDIE MAC 3.50% 01/10/2040
165,275,000 FREDDIE MAC 3.50% 15/12/2042
2,040,000 FREDDIE MAC 4.00% 01/04/2047
160,000 FREDDIE MAC 4.00% 01/04/2051
242,000 FREDDIE MAC 4.00% 01/06/2050
226,589 FREDDIE MAC 4.00% 01/08/2025
61,000 FREDDIE MAC 4.00% 01/09/2051
3,400,000 FREDDIE MAC 4.00% 25/05/2050
2,900,000 FREDDIE MAC 4.00% 25/12/2050
865,000 FREDDIE MAC 4.75% 25/03/2058
45,000 FREDDIE MAC 5.00% 01/03/2044
50,000 FREDDIE MAC 5.00% 01/03/2053
134,000 FREDDIE MAC 5.00% 01/04/2053
10,700,000 FREDDIE MAC 5.00% 01/11/2039
2,515,000 FREDDIE MAC 5.00% 01/12/2039
1,100,000 FREDDIE MAC 5.00% 01/12/2050
154,000 FREDDIE MAC 5.50% 01/03/2053 USD (ISIN
US3133BWX575)
675,000 FREDDIE MAC 5.50% 01/04/2053 USD (ISIN
US3132DSDG49)
127,000 FREDDIE MAC 5.50% 01/04/2053 USD (ISIN
US3133C06U18)
433,000 FREDDIE MAC 5.50% 01/06/2041
1,204,000 FREDDIE MAC 5.50% 01/07/2049
1,250,000 FREDDIE MAC 5.50% 01/11/2034
3,000,000 FREDDIE MAC 6.00% 01/01/2034
600,000 FREDDIE MAC 6.00% 01/02/2053
8,879,000 FREDDIE MAC 6.00% 01/02/2054 USD (ISIN
US3132DWKP76)
100,000 FREDDIE MAC 6.00% 01/02/2054 USD (ISIN
US3133W7W840)
600,000 FREDDIE MAC 6.00% 01/02/2054 USD (ISIN
US3133W7XA82)
100,000 FREDDIE MAC 6.00% 01/02/2054 USD (ISIN
US3133W7X426)
1,127,715 FREDDIE MAC 6.00% 01/03/2033
173,000 FREDDIE MAC 6.00% 01/03/2053 USD (ISIN
US3133BW3L55)

RRIEE
a—nA
690,317
427,397

7,890,322
379,362
426,908

9,649,543
235,688

4,891,677
635,849

66,667

13,010

38,808
967,257

71,298

1,594,036
558,756
3,436,756
341,974
34,409
63,153
1,525
30,997
250,274
285,549
755,218
38,966
44,526
118,748
379,210
187,410
728,178
137,243

578,868
115,212

380,137
853,848
4,812
44,241
523,564
7,981,193

95,239
560,807
83,458

2,780
139,754
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124,000 FREDDIE MAC 6.00% 01/03/2053 USD (ISIN
US3133BXCAT3)
100,000 FREDDIE MAC 6.00% 01/03/2054 USD (ISIN
US3133W7SQ99)
100,000 FREDDIE MAC 6.00% 01/03/2054 USD (ISIN
US3133W7XR18)
2,238,093 FREDDIE MAC 6.00% 01/04/2035
96,000 FREDDIE MAC 6.00% 01/04/2053 USD (ISIN
US3133C04U36)
135,000 FREDDIE MAC 6.00% 01/04/2053 USD (ISIN
US3133C06X56)
85,000 FREDDIE MAC 6.00% 01/04/2053 USD (ISIN
US3133C06Y30)
94,000 FREDDIE MAC 6.00% 01/04/2053 USD (ISIN
US3133C06205)
600,000 FREDDIE MAC 6.00% 01/05/2053
5,151,962 FREDDIE MAC 6.00% 01/06/2039
398,000 FREDDIE MAC 6.00% 01/06/2054
1,949,000 FREDDIE MAC 6.00% 01/07/2053 USD (ISIN
US3132DWHU09)
319,086 FREDDIE MAC 6.00% 01/07/2053 USD (ISIN
US3133C6WD75)
100,000 FREDDIE MAC 6.00% 01/07/2054 USD (ISIN
US3133WGAC95)
100,000 FREDDIE MAC 6.00% 01/07/2054 USD (ISIN
US3133WGAK12)
3,000,000 FREDDIE MAC 6.00% 01/08/2053 USD (ISIN
US3132DWH303)
3,400,000 FREDDIE MAC 6.00% 01/08/2053 USD (ISIN
US3132E0DH29)
1,156,000 FREDDIE MAC 6.00% 01/08/2053 USD (ISIN
US3140XNPAGT)
360,000 FREDDIE MAC 6.00% 01/10/2052
1,151,218 FREDDIE MAC 6.00% 01/11/2033
1,135,350 FREDDIE MAC 6.00% 01/12/2036
300,000 FREDDIE MAC 6.50% 01/01/2043
472,239 FREDDIE MAC 6.50% 01/01/2053
100,000 FREDDIE MAC 6.50% 01/01/2054
2,700,000 FREDDIE MAC 6.50% 01/02/2053
100,000 FREDDIE MAC 6.50% 01/02/2054
100,000 FREDDIE MAC 6.50% 01/03/2054 USD (ISIN
US3133W8MX87)
200,000 FREDDIE MAC 6.50% 01/03/2054 USD (ISIN
US3133W8PB31)
100,000 FREDDIE MAC 6.50% 01/03/2054 USD (ISIN
US3133W8PF45)
300,000 FREDDIE MAC 6.50% 01/03/2054 USD (ISIN
US3133W8WM13)
100,000 FREDDIE MAC 6.50% 01/03/2054 USD (ISIN
US3133WIMG38)
85,000 FREDDIE MAC 6.50% 01/04/2053
28,959,000 FREDDIE MAC 6.50% 01/04/2054 USD (ISIN
US3132DWLN10)
100,000 FREDDIE MAC 6.50% 01/04/2054 USD (ISIN
US3133WAGF92)
100,000 FREDDIE MAC 6.50% 01/04/2054 USD (ISIN
US3133WAGJ15)
100,000 FREDDIE MAC 6.50% 01/04/2054 USD (ISIN
US3133W83.30)

BRIEE

a—nA
114,817
93,690
93,992

9,069
89,460

95,567
49,261
87,237

478,600
39,862
377,504
1,673,246

250,420
94,722
94,731

2,581,021
2,892,743
1,082,527

291,078
2,320
9,930

206,459

368,871

94,696
2,178,836
95,058
96,112

190,340
95,327
288,802
95,244

80,503
26,861,257

95,924
94,603

95,663

it

%

100,000 FREDDIE MAC 6.50% 01/04/2054 USD (ISIN
US3133W8SL85)
100,000 FREDDIE MAC 6.50% 01/04/2054 USD (ISIN
US3133W8XK48)
200,000 FREDDIE MAC 6.50% 01/04/2054 USD (ISIN
US3133W8XS73)
100,000 FREDDIE MAC 6.50% 01/04/2054 USD (ISIN
US3133W8ZU02)
200,000 FREDDIE MAC 6.50% 01/04/2054 USD (ISIN
US3133W9JJ14)
100,000 FREDDIE MAC 6.50% 01/04/2054 USD (ISIN
US3133W9ZT12)
100,000 FREDDIE MAC 6.50% 01/05/2054 USD (ISIN
US3133WBEV44)
100,000 FREDDIE MAC 6.50% 01/05/2054 USD (ISIN
US3133WC2D54)
100,000 FREDDIE MAC 6.50% 01/06/2054 USD (ISIN
US3133WDW813)
300,000 FREDDIE MAC 6.50% 01/06/2054 USD (ISIN
US3133WGC453)
100,000 FREDDIE MAC 6.50% 01/07/2054 USD (ISIN
US3133WFZF78)
100,000 FREDDIE MAC 6.50% 01/07/2054 USD (ISIN
US3133WGA218)
100,000 FREDDIE MAC 6.50% 01/07/2054 USD (ISIN
US3133WGFL40)
100,000 FREDDIE MAC 6.50% 01/07/2054 USD (ISIN
US3133WGFT75)
100,000 FREDDIE MAC 6.50% 01/07/2054 USD (ISIN
US3133WGFU49)
100,000 FREDDIE MAC 6.50% 01/07/2054 USD (ISIN
US3133WGFZ36)
100,000 FREDDIE MAC 6.50% 01/10/2053 USD (ISIN
US3133CGMD6O)
100,000 FREDDIE MAC 6.50% 01/12/2053
100,000 FREDDIE MAC 7.00% 01/06/2054 USD (ISIN
US3133WFAP26)
100,000 FREDDIE MAC 7.00% 01/06/2054 USD (ISIN
US3133WGCE34)
100,000 FREDDIE MAC 7.00% 01/06/2054 USD (ISIN
US3133WGCV58)
200,000 FREDDIE MAC 7.00% 01/06/2054 USD (ISIN
US3133WGC602)
2,250,000 FREMF MORTGAGE TRUST VAR 25/04/2033
4,000,000 FREMF MORTGAGE TRUST VAR 25/08/2033
3,000,000 FREMF MORTGAGE TRUST VAR 25/11/2032
8,250,000 FREMF MORTGAGE TRUST VAR 25/12/2027
3,000,000 FREMF MORTGAGE VAR 25/07/2027
5,000,000 FREMF MORTGAGE VAR 25/12/2026
3,565,976 FREMF 2017-K727 MORTGAGE TRUST VAR
25/07/2024
3,928,000 FREMF 2017-K727 MORTGAGE TRUST VAR
25/11/2033
4,000,000 FREMF 2018 KBX1 MORTGAGE TRUST VAR
25/0112026
3,526,000 FREMF 2018 KBX1 MORTGAGE TRUST VAR
25/0712036
2,500,000 FREMF 2018 KSW4 MORTGAGE TRUST FRN
25/10/2028 USD (ISIN US302960AH25)

RRIEE

a—nA
95,790
96,746
191,041
87,404
190,250
96,109
95,347
93,382
95,974
289,978
95,755
95,351
95,602
96,448
96,664
96,161
94,683

92,880
96,355

97,370
97,252
193,105

1,794,246
3,224,666
2,378,729
7,101,784
2,642,103
4,355,941
3,312,156

3,152,203
3,601,129
2,778,481

1,151,451
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1,000,000 FREMF 2018 K730 MORTGAGE TRUST VAR
25/10/2031
3,713,000 FREMF 2018 K74 MORTGAGE TRUST VAR
25/00/2028
33,310,000 GINNIE MAE VAR 20/09/2049
12,000,000 GINNIE MAE 2.00% 01/07/2051*
6,266,000 GINNIE MAE 3.50% 20/01/2050
3,100,000 GINNIE MAE 3.50% 20/11/2052
2,000,000 GINNIE MAE 4.50% 20/09/2041*
2,000,000 GINNIE MAE 5.00% 01/07/2048*
1,650,000 GNMA | AND Il SINGLE ISSUER 3.50% 20/03/2046
1,975,000 GNMA | AND Il SINGLE ISSUER 3.50% 20/04/2045
USD (ISIN US36184JAM27)
1,859,804 GNMA | AND Il SINGLE ISSUER 3.50% 20/04/2045
USD (ISIN US36184NEC11)
775,000 GNMA | AND 11 SINGLE ISSUER 3.50% 20/04/2045
USD (ISIN US36184XM221)
377,179 GNMA | AND II SINGLE ISSUER 4.00% 15/01/2041
653,254 GNMA | AND II SINGLE ISSUER 4.00% 15/01/2045
2,098,115 GNMA | AND I SINGLE ISSUER 4.00% 15/02/2045
11,388,005 GNMA | AND II SINGLE ISSUER 4.00% 15/03/2044
USD (ISIN US36178GJ620)
14,379,064 GNMA | AND II SINGLE ISSUER 4.00% 15/03/2044
USD (ISIN US36178GJ703)
892,132 GNMA | AND Il SINGLE ISSUER 4.00% 15/03/2044
USD (ISIN US36181CEE49)
526,726 GNMA | AND II SINGLE ISSUER 4.00% 15/03/2044
USD (ISIN US36198KYQ83)
6,395,000 GNMA | AND Il SINGLE ISSUER 4.00% 15/04/2045
501,374 GNMA | AND II SINGLE ISSUER 4.00% 15/07/2042
12,871,455 GNMA | AND II SINGLE ISSUER 4.00% 15/07/2044
5,137,530 GNMA | AND Il SINGLE ISSUER 4.00% 15/07/2045
USD (ISIN US36185SAK50)
526,119 GNMA | AND Il SINGLE ISSUER 4.00% 15/08/2044
USD (ISIN US36182R5H39)
6,447,281 GNMA | AND II SINGLE ISSUER 4.00% 15/08/2044
USD (ISIN US36182UNQS6)
2,879,799 GNMA | AND Il SINGLE ISSUER 4.00% 15/08/2045
USD (ISIN US3617A6HP19)
906,406 GNMA | AND Il SINGLE ISSUER 4.00% 15/09/2041
17,823,862 GNMA | AND Il SINGLE ISSUER 4.00% 15/09/2044
USD (ISIN US36182UN526)
400,616 GNMA | AND Il SINGLE ISSUER 4.00% 15/09/2044
USD (ISIN US3618386T02)
4,707,498 GNMA | AND Il SINGLE ISSUER 4.00% 15/09/2044
USD (ISIN US3618386U74)
10,000,000 GNMA | AND Il SINGLE ISSUER 4.00% 15/09/2044
USD (ISIN US36198VMG94)
505,801 GNMA | AND II SINGLE ISSUER 4.00% 15/09/2044
USD (ISIN US36198XBF96)
315,000 GNMA | AND II SINGLE ISSUER 4.00% 15/09/2045
USD (ISIN US3617A3v982)
407,518 GNMA | AND II SINGLE ISSUER 4.00% 15/09/2045
USD (ISIN US3617A6YAS6)
216,403 GNMA | AND Il SINGLE ISSUER 4.00% 15/11/2040
58,722 GNMA | AND Il SINGLE ISSUER 4.00% 15/11/2044
1,687,000 GNMA | AND Il SINGLE ISSUER 4.50% 15/01/2040
30 GNMA I AND Il SINGLE ISSUER 4.50% 15/03/2036

BRIEE

a—nA
796,517
3,034,515

126,999
9,081,096
574,286
2,269,030
1,776,574
1,819,727
388,153
261,779

386,660
189,436
4,423
148,804
239,153
579,692
676,064
12,841

11,716

499,274

12,633
809,840
150,454

14,563
250,953
261,490

27,643
1,391,589

9,355
530,799
617,838

67,887
19,872
43,148

27,720
3,164
118,786
2
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5,886,770 GNMA | AND Il SINGLE ISSUER 4.50% 15/03/2041

34,416,749 GNMA | AND II SINGLE ISSUER 4.50% 15/04/2039
4,784,203 GNMA | AND II SINGLE ISSUER 4.50% 15/06/2040

82,096 GNMA | AND Il SINGLE ISSUER 4.50% 15/07/2034
6,581,138 GNMA | AND Il SINGLE ISSUER 4.50% 15/07/2039
5,262,066 GNMA | AND Il SINGLE ISSUER 4.50% 15/07/2041

USD (ISIN US36206C6H78)

10,904,318 GNMA | AND Il SINGLE ISSUER 4.50% 15/08/2039
1,675,000 GNMA | AND Il SINGLE ISSUER 4.50% 15/08/2041
1,240,000 GNMA | AND Il SINGLE ISSUER 4.50% 15/09/2040

33,382 GNMA | AND |1 SINGLE ISSUER 4.50% 15/12/2039
1,315,560 GNMA | AND Il SINGLE ISSUER 5.00% 15/09/2033
2,000,000 GNMA | AND Il SINGLE ISSUER 5.50% 01/07/2054*
1,743,588 GNMA | AND Il SINGLE ISSUER 5.50% 15/01/2034
2,500,000 GNMA | AND Il SINGLE ISSUER 5.50% 15/07/2033
1,750,000 GNMA | AND Il SINGLE ISSUER 5.50% 15/10/2034
2,773,075 GNMA | AND Il SINGLE ISSUER 5.50% 20/10/2037
2,769,616 GNMA | AND Il SINGLE ISSUER 5.75% 15/11/2038

500,000 GNMA | AND II SINGLE ISSUER 6.00% 15/03/2033
1,153,666 GNMA | AND Il SINGLE ISSUER 6.00% 15/06/2033
8,245,808 GNMA | AND Il SINGLE ISSUER 6.00% 15/09/2034
919,010 GNMA | AND II SINGLE ISSUER 6.50% 15/08/2032
116,188 GNMA | AND Il SINGLE ISSUER 6.50% 15/08/2036
312,876 GNMA | AND II SINGLE ISSUER 6.50% 15/10/2032
9,410,000 GNMA PLATINUM POOLS USING GNMA|
COLLATERAL 4.00% 15/06/2045
5,500,000 GNMA PLATINUM POOLS USING GNMA|
COLLATERAL 6.00% 15/08/2032
1,016,420 GNMA PLATINUM POOLS USING GNMA |
COLLATERAL 6.50% 15/11/2032
35,000,000 GOVERNMENT NATIONAL MORTGAGE
ASSOCIATION GNMA 11 2.50% 01/07/2053*
5,000,000 GOVERNMENT NATIONAL MORTGAGE
ASSOCIATION GNMA 11 3.00% 20/06/2043*
11,000,000 GOVERNMENT NATIONAL MORTGAGE
ASSOCIATION GNMA 11 3.50% 01/07/2049*
2,573,000 GOVERNMENT NATIONAL MORTGAGE
ASSOCIATION GNMA 11 3.50% 20/02/2050
48,748,280 GOVERNMENT NATIONAL MORTGAGE
ASSOCIATION GNMA 11 3.50% 20/10/2049 USD
(ISIN US38382AFF75)
105,064,505 GOVERNMENT NATIONAL MORTGAGE
ASSOCIATION GNMA 11 3.50% 20/10/2049 USD
(ISIN US38382AFH32)
19,131,160 GOVERNMENT NATIONAL MORTGAGE
ASSOCIATION GNMA 11 3.50% 20/12/2049
5,000,000 GOVERNMENT NATIONAL MORTGAGE
ASSOCIATION GNMA 11 4.00% 01/07/2046*
1,000,000 GOVERNMENT NATIONAL MORTGAGE
ASSOCIATION GNMA Il 4.50% 20/01/2035
1,500,000 GOVERNMENT NATIONAL MORTGAGE
ASSOCIATION GNMA 11 4.50% 20/03/2035
1,780,000 GOVERNMENT NATIONAL MORTGAGE
ASSOCIATION GNMA 11 4.50% 20/09/2041
4,920,000 GOVERNMENT NATIONAL MORTGAGE
ASSOCIATION GNMA 11 4.50% 20/10/2044
11,060,000 GOVERNMENT NATIONAL MORTGAGE
ASSOCIATION GNMA 11 4.50% 20/11/2044

RRIEE
a—nA
150,515
464,849
150,747

5980
161,251
69,997

225,811
19,362
63,393
800
29,676
1,853,940
19,950
39,235
40,062
41,637
253,650
15,260
14,329
241,014
1,946
515
6,453

769,659

22,376
5,181
27,531,544
4,073,701
9,237,277
186,716

2,744,398

2,634,897

1,092,826
4,320,402
23,409
31,046
90,609
336,498

657,047




Amundi Funds X bS5 TOYY A VhL

%

et

1,500,000 GOVERNMENT NATIONAL MORTGAGE
ASSOCIATION GNMA 11 4.50% 20/12/2034
4,880,000 GOVERNMENT NATIONAL MORTGAGE
ASSOCIATION GNMA 11 5.50% 20/04/2034
7,000,000 GOVERNMENT NATIONAL MORTGAGE
ASSOCIATION GNMA 11 6.00% 01/07/2053*
2,471,432 GOVERNMENT NATIONAL MORTGAGE
ASSOCIATION GNMA 11 6.00% 15/01/2033
2,531,043 GOVERNMENT NATIONAL MORTGAGE
ASSOCIATION GNMA 11 6.00% 15/07/2033 USD
(ISIN US36200MQ559)
561,329 GOVERNMENT NATIONAL MORTGAGE
ASSOCIATION GNMA 11 6.00% 15/07/2033 USD
(ISIN US36290RUGE3)
1,056,739 GOVERNMENT NATIONAL MORTGAGE
ASSOCIATION GNMA 11 6.00% 15/11/2032
23,565,000 GOVERNMENT NATIONAL MORTGAGE
ASSOCIATION GNMA VAR 20/01/2050
3,147,000 GOVERNMENT NATIONAL MORTGAGE
ASSOCIATION GNMA VAR 20/08/2049
3,130,000 GOVERNMENT NATIONAL MORTGAGE
ASSOCIATION GNMA 3.50% 15/10/2042
28,000,000 GOVERNMENT NATIONAL MORTGAGE
ASSOCIATION GNMA 3.50% 20/12/2049
2,962,389 GOVERNMENT NATIONAL MORTGAGE

ASSOCIATION GNMA 4.00% 15/06/2041 USD (ISIN

US36176HEP55)

265,928 GOVERNMENT NATIONAL MORTGAGE
ASSOCIATION GNMA 4.00% 15/10/2041

1,880,000 GOVERNMENT NATIONAL MORTGAGE
ASSOCIATION GNMA 4.00% 20/02/2048

1,880,000 GOVERNMENT NATIONAL MORTGAGE
ASSOCIATION GNMA 4.00% 20/04/2048

2,900,841 GOVERNMENT NATIONAL MORTGAGE
ASSOCIATION GNMA 4.50% 15/06/2041

1,962,000 GOVERNMENT NATIONAL MORTGAGE
ASSOCIATION GNMA 4.50% 15/07/2041

760,800 GOVERNMENT NATIONAL MORTGAGE
ASSOCIATION GNMA 4.50% 15/12/2041

6,015,000 GOVERNMENT NATIONAL MORTGAGE
ASSOCIATION GNMA 4.50% 20/09/2044

13,000,000 GOVERNMENT NATIONAL MORTGAGE

ASSOCIATION GNMA 6.50% 01/07/2054*
5,400,000 GOVERNMENT NATIONAL MORTGAGE
ASSOCIATION REMIC PASSTHRU SECS 4.50%
01/09/2039
1,472,000 JP MORGAN CMT 2018 VAR 25/04/2046
2,055,500 JP MORGAN MORTGAGE TRUST VAR 25/02/2049
3,710,000 JP MORGAN MORTGAGE TRUST VAR 25/06/2048
2,293,300 JP MORGAN MORTGAGE TRUST VAR 25/10/2046
2,209,000 JP MORGAN MORTGAGE TRUST VAR 25/10/2048
2,609,000 JP MORGAN MORTGAGE TRUST 2017 - 5 VAR
26/10/2048 USD (ISIN US46590YAGY8)

19,700,000 JPMBB COMMERCIAL MORTGAGE SECURITIES
TRUST 2015 C31 VAR 15/08/2048 USD (ISIN
US46644YAX85)

3,300,000 JPMBB COMMERCIAL MORTGAGE SECURITIES
TRUST 2015 C31 VAR 15/08/2048 USD (ISIN
US46644YBAT3)

BRIEE

a—nA
21,022
76,019
6,564,067
12,510

38,422

3,051

7,628
149,371
103,757
208,166

1,247,510

20,864

30,196
525,675
750,101
173,812
120,256

72,968

1,039,251
12,310,438
502,674
1,157,353
1,497,237
2,379,521
1,564,026
1,071,995

1,898,081

77,782

2,759,367
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5,850,000 MILL CITY MORTAGE TRUST VAR 25/01/2061
4,315,000 MORGAN STANLEY BAML TRUST VAR 15/12/2047
2,475,000 MORGAN STANLEY BANK OF AMERICA MERRILL
LYNCH TRUST 2017-C33 3.356% 15/05/2050
1,250,000 MORGAN STANLEY BANK OF AMERICA MERRILL
LYUNCH TRUST 2015 C24 VAR 15/05/2048
6,450,000 MORGAN STANLEY CAP | TRUST 2014-150E
4.012% 09/09/2032
2,725,000 MORGAN STANLEY CAPITAL | TRUST 2016-UBS9
3.00% 15/03/2049
5,000,000 MORGAN STANLEY CAPITAL | 4.418% 11/07/2040
3,500,000 MOSAIC SOLAR LOANS 2017 20LLC 3.71%
20/12/2046
1,250,000 MOSAIC SOLAR LOANS 2017 20LLC 5.42%
2010812046
1,750,000 MULTIFAMILY CONNECTICUT AVENUE FRN
15/10/2049
4,350,000 MULTIFAMILY CONNECTICUT AVENUE VAR
25/11/2051 USD (ISIN US35563GAB59)
2,500,000 NEUBERGER BERMAN CLO XII VAR 19/01/2033
USD (ISIN US64133CAL37)
3,250,000 NEUBERGER BERMAN CLO XII VAR 19/01/2033
USD (ISIN US64133DAA54)
3,723,500 NEW RESIDENTIAL MORTGAGE LOAN TRUST
2017-3 VAR 25/05/2057
3,981450 NEW RESIDENTIAL MORTGAGE LOAN TRUST
2018 3 VAR 25/05/2057
2,100,000 OAKTOWN RE LTD FRN 25/10/2030
2,500,000 OCTANE RECEIVABLES TRUST 5.45% 20/03/2028
1,965,000 PALISADES CENTER TR 2016 - PLSD 2.713%
1310412033
1,605,000 PROGRESS RESIDENTIAL TRUST 4.053%
17/11/2040
950,000 RADNOR RE LTD VAR 25/11/2031
3,875,000 RBSCF 2010 MB-1 VAR 11/03/2031
1,350,000 READYCAP COMMERCIAL MORTGAGE TRUST
FRN 25/07/2036 USD (ISIN US75575TAJ25)
3,625,000 READYCAP COMMERCIAL MORTGAGE TRUST
FRN 25/11/2036 USD (ISIN US75575WAJ53)
6,650,000 SCF EQUIPMENT TRUST 2016-1 LLC 3.56%
20/08/2032
2,662,000 SEQUOIA MORTGAGE TRUST VAR 25/08/2047
1,927,000 SEQUOIA MORTGAGE TRUST VAR 25/10/2047
120,000 SEQUOIA MORTGAGE TRUST VAR 25/12/2042
1,899,000 SEQUOIA MORTGAGE TRUST 2017 3 VAR
2510412047
3,000,000 SOUND POINT CLO LTD FRN 26/10/2031
3,575,000 TOWD POINT MORTGAGE TRUST VAR 25/03/2058
4,050,000 TOWD POINT MORTGAGE TRUST VAR 25/06/2057
12,035,000 TOWD POINT MORTGAGE TRUST VAR 25/07/2057
3,000,000 TOWD POINT MORTGAGE TRUST VAR 25/07/2058
1,921,000 TOWD POINT MORTGAGE TRUST VAR 25/10/2056
USD (ISIN US89173CAG24)
3,630,000 TOWD POINT MORTGAGE TRUST VAR 25/10/2056
USD (ISIN US89173FAFT1)
7,826,468 TOWD POINT MORTGAGE TRUST VAR 25/10/2056
USD (ISIN US89173FAG54)
8,617,814 TOWD POINT MORTGAGE TRUST VAR 25/10/2057

RRIEE

a1—n
4,369,881
3,327,273
1,871,556
1,067,824
4,917,617
1,890,230

4,101,513
1,651,113

465,314
1,630,257
4,122,698
2,357,207
3,116,562
1,948,184
1,764,947

644,822
2,328,380
1,164,241
1,307,931

940,313
2,699,725
1,212,759
3,315,312

5,946,620

1,731,035
1,231,366

20,357
1,215,527

2,682,648
2,670,631
3,095,549
9,733,723
1,812,655
1,520,843

2,937,071
5,919,808

6,543,808
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5,265,000 TOWD POINT MORTGAGE TRUST 2018 3 VAR
25/05/2058

3,000,000 TOWD POINT MTGE TRUST 18 2 VAR 25/03/2058

4,500,000 TOWD POINT MTGE 2017-3 A4 VAR 25/07/2057

1,260,000 TRICON AMERN HOMES 2017-SFR1 TRUST
3.544% 17/07/2038

3,200,000 TRICON AMERN HOMES 2017-SFR2 TRUST
4.882% 17/07/2038

3,650,000 TRINITAS CLO | LTD VAR 25/01/2034

500,000 UBS COMMERCIAL MORTGAGE TRUST VAR
15/10/2050
60,000,000 UBS COMMERCIAL MTGE TRUST VAR 15/03/2051

4,251,000 WELLS FARGO COMMERCIAL MORTGAGE

TRUST 2016-LC25 VAR 15/12/2059

BERT - AT —ER
2,000,000 ABCA REVERSION CLASS A SHARE SERIES

JANUARY 2022 VAR 15/01/2035 USD (ISIN
US00038JAE4T7)

1,600,000 JG WENTWORTH INC 4.70% 15/10/2074
FEERE - H—EX

2,050,000 READYCAP COMMERCIAL MORTGAGE TRUST
FRN 25/11/2036 USD (ISIN US75575WAL00)
3%
BUAT RS

213,775,000 EGYPT 0% 03/06/2025

429,925,000 EGYPT 0% 11/03/2025

100,000,000 USAT-BILLS 0% 02/07/2024
30,000,000 USAT-BILLS 0% 16/07/2024

RRIEE

a—nA
4,013,663
2,367,416

3,486,415
1,123,595

2,877,498

3,147,433
403,063

720,252
3,746,918

3,011,820
1,869,587

1,142,233
1,823,828
1,823,828

131,654,835
131,654,835

3,352,192
7,080,422
93,291,850
27,930,371
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