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5,310,000 INTESA SANPAOLO SPA 7.80% 144A 28/11/2053
16,830,000 LLOYDS BANKING GROUP PLC VAR 05/06/2030
7,230,000 NATIONWIDE BUILDING SOCIETY 5.127% 144A
29/07/2029
4,340,000 NATWEST GROUP PLC VAR 01/06/2034
6,224,000 NATWEST MARKETS PLC VAR 144A 17/05/2029
7,755,000 NORDEA BANK ABP VAR 144A PERPETUAL
5,701,000 PNC FINANCIAL SERVICES GROUP INC VAR
14/05/2030
19,370,000 SOCIETE GENERALE SA VAR 144A 13/04/2033
8,065,000 STANDARD CHARTERED PLC VAR 144A
15/10/2030

RRIEE

a—nA
5,295,472
10,622,497
1,047,719
11,014,889
2,928,104
3,008,617
4,394,954
5,338,226
5,713,702
2,406,060
3,944,993
1,993,477
1,557,450
19,488,246

1,070,810

3,165,861
5,723,752

12,352,680
9,182,589

1,924,646
224,145

1,260,092
218,884
21,265,920
6,729,173
2,702,708
3,791,552
5,278,335
14,905,629
6,310,305
3,868,529
5,340,652
5,951,699
5,032,285

17,169,887
6,930,724
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3,335,000 STANDARD CHARTERED PLC VAR 144A
21/01/2036

3,660,000 STANDARD CHARTERED PLC 5.688% 144A
14/05/2028

1,824,000 THE TORONTO DOMINION BANK CANADA VAR
31/07/2084

3,135,000 UBS GROUP INC VAR 144A PERPETUAL USD
(ISIN US225401BH08)

3,060,000 UBS GROUP INC VAR 144A PERPETUAL USD
(ISIN US225401BJ63)

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

11,343,000 UNICREDIT SPA VAR 144A 30/06/2035

2,270,000 YAPI VE KREDIT BANKASIAS VAR 144A
PERPETUAL
4=

8,370,000 CELANESE US HOLDINGS LLC VAR 15/11/2033
2,350,000 CELANESE US HOLDINGS LLC 5.00% 15/04/2031

i - A
3,700,000 IHS HOLDING LIMITED 6.25% 144A 29/11/2028
&5
4,785,000 ALGONQUIN POWER AND UTILITIES VAR
18/01/2082
880,000 ALGONQUIN POWER AND UTILITIES 5.365%
15/06/2026
925,000 ALTAWIND HOLDINGS 7.00% 144A 30/06/2035

2,460,000 PAMPA ENERGIA SA 7.875% 16/12/2034 USD (ISIN
US697660AF56)

E5 - BFRE

3,050,000 GDK ELEKTRIK DAGITIM AS 9.00% 144A
15/10/2029

&M - ILOY M—ER
2,081,000 ALLY FINANCIAL INC VAR PERPETUAL
4,950,000 ALLY FINANCIAL INC VAR 26/07/2035
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
5,170,000 PROVIDENT FUNDING ASSOCIATES LP PFG
FINANCE CORP 9.75% 144A 15/09/2029
2,235,000 ROCKET COMPANIES INC 6.125% 01/08/2030
2,265,000 ROCKET COMPANIES INC 6.375% 01/08/2033

ERMY—ER

950,000 AZULE ENERGY FINANCE PLC 8.125% 144A
23/01/2030

BREE
1,500,000 FIESTA PURCHASER INC 9.625% 144A 15/09/2032
AR -KE-TVFI—TFT4) T4«

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

BRIEE

a—nA
3,013,532
3,180,429
1,595,676
2,670,459
2,696,484

6,883,540
9,608,865
1,992,750

9,921,929

7,578,955
2,342,974

3,077,444
3,077,444
7,086,442
3,964,476

754,430

265,623
2,101,913

2,517,065
2,517,065

15,501,662

1,596,335
4,299,755
580,149

472,663
4,636,109
1,940,948
1,975,703

801,347

801,347

1,352,933
1,352,933
7,593,012
7,593,012

=
it

—MREE

650,000 AQUILA RE | LTD VAR 08/06/2026 USD (ISIN
US03843AAA07)

500,000 AQUILARE | LTD VAR 08/06/2026 USD (ISIN
US03843AABBY)

1,200,000 CRUISE YACHT UPPER HOLDCO LTD 11.875%
05/07/2028

2,470,000 CZECHOSLOVAK GROUP AS 5.25% 10/01/2031
EUR (ISIN XS3105190816)

4,625,000 CZECHOSLOVAK GROUP AS 6.50% 10/01/2031
USD (ISIN XS3105190147)

2,810,000 FOOD SERVICE PROJ SL 5.50% 144A 21/01/2027

4,845,000 LIMAK CIMENTO SANAYI VE TICARET AS 9.75%
144A 25/07/2029

250,000 MARLON LTD VAR 09/06/2031

750,000 RESIDENTIAL REIN VAR 06/12/2028 USD (ISIN
UST76112AAD46)

750,000 RESIDENTIAL REIN VAR 06/12/2028 USD (ISIN
UST6112AAE29)

3,570,000 SHERWOOD FINANCING PLC 6.00% 144A
15/11/2026

5,681,000 SIERRACOL ENRGY ANDINA LLC 6.00% 144A
15106/2028

5,902,000 SOUTH BOW CANADA INFRASTRUCTURE
HOLDINGS LTD VAR 144A 01/03/2055 USD (ISIN
USB36720AF90)

2,450,000 SOUTH BOW CANADA INFRASTRUCTURE
HOLDINGS LTD VAR 144A 01/03/2055 USD (ISIN
USB36720AH56)

1,850,000 STAR LEASING CO LLC 7.625% 144A 15/02/2030
BT RS

4,050,000 ARAB REPUBLIC OF EGYPT 7.30% 144A
30/09/2033

2,095,200 ARGENTINA VAR 09/07/2035

138,917 ARGENTINA 1.00% 09/07/2029

6,490,000 BANQUE OUEST AFRICAINE D 4.70% 144A
2211012031

1,614,000 CITY OF BUENOS AIRES 7.50% 144A 01/06/2027

3,825,000 COLOMBIA 3.125% 15/04/2031

4,365,000 EGYPT 7.053% 144A 15/01/2032

2,530,000 IVORY COAST 5.875% 144A 17/10/2031

1,700,000 IVORY COAST 6.125% 144A 15/06/2033

132,300,000 ORIENTAL REPUBLIC OF URUGUAY 9.75%
20/07/2033

3,845,000 REPUBLIC OF ANGOLA 8.75% 144A 14/04/2032

8,385,000 REPUBLIC OF COLOMBIA 7.75% 07/11/2036

7,130,000 REPUBLIC OF COTE D IVOIRE 4.875% 144A
30/01/2032

850,000 REPUBLIC OF EL SALVADOR 9.65% 144A
21/11/2054

1,343,100 REPUBLIC OF GHANA VAR REGS 03/07/2029

1,931,400 REPUBLIC OF GHANA VAR REGS 03/07/2035

1,334,630 REPUBLIC OF GHANA VAR 144A 03/07/2029

314,211 REPUBLIC OF GHANA 0% REGS 03/01/2030
222,000 REPUBLIC OF GHANA 0% REGS 03/07/2026
380,017 REPUBLIC OF GHANA 0% 144A 03/01/2030

RRIEE
a—nA
34,400,097
560,544

439,813
858,130
2,513,645
3,980,293

2,829,277
4,140,280

218,256
644,194

638,668
4,142,217
4,485,273

5,221,022

2,164,436

1,564,049
201,881,227
3,070,906

1,201,574
89,088
5,012,645

929,109
2,682,176
3,401,268
2,400,135
1,319,826
2,943,441

2,906,359
6,998,655
6,403,168

752,440

1,070,395
1,275,923
1,065,260
186,319
110,308
225,627
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220,600 REPUBLIC OF GHANA 0% 144A 03/07/2026
1,919,220 REPUBLIC OF GHANA 5.00% 144A 03/07/2035
4,605,000 REPUBLIC OF SERBIA 2.05% 144A 23/09/2036
7,620,000 REPUBLIC OF SOUTH AFRICA 5.875% 20/04/2032

188,097,600 REPUBLIC OF TURKEY 30.00% 12/09/2029
3,940,000 ROMANIA 5.25% 144A 30/05/2032
2,815,000 ROMANIA 5.625% 144A 30/05/2037

293,352 UKRAINE GOVERNMENT VAR 144A 01/02/2030
1,163,321 UKRAINE GOVERNMENT VAR 144A 01/02/2034
USD (ISIN US903724CA89)
1,096,211 UKRAINE GOVERNMENT VAR 144A 01/02/2034
USD (ISIN US903724CE02)
1,879,604 UKRAINE GOVERNMENT VAR 144A 01/0212035
USD (ISIN US903724CB62)
926,375 UKRAINE GOVERNMENT VAR 144A 01/02/2035
USD (ISIN US903724CF76)
2,327,373 UKRAINE GOVERNMENT VAR 144A 01/02/2036
USD (ISIN US903724CC46)
771,980 UKRAINE GOVERNMENT VAR 144A 01/02/2036
USD (ISIN US903724CG59)
46,441,000 UNITED STATES OF AMERICA 2.25% 15/02/2052
44,750,700 UNITED STATES OF AMERICA 3.75% 31/08/2026
11,000,000 UNITED STATES OF AMERICA 3.875% 30/04/2030
28,000,000 UNITED STATES OF AMERICA 4.00% 28/02/2030
25,000,000 UNITED STATES OF AMERICA 4.375% 31/01/2030
24,323,300 USA T-BONDS 3.00% 15/02/2048

ANLREFTTANA F—

4,830,800 AUNA SA 10.00% 144A 15/12/2029

2,597,000 DAVITAINC 6.75% 15/07/2033

1,695,000 HEALTH CARE SERVICE CORP 5.20% 144A
15/06/2029

6,760,000 PRIME HEALTHCARE SERVICES INC 9.375% 144A
01/09/2029

RERM - TERRAR
3,135,000 ARCELIKA'S 3.00% 27/05/2026
IVS=FYLY

3,695,000 AMSTED INDUSTRIES INC 6.375% 144A
15/03/2033

IX(FSRE - i
4,250,000 ASIAALUMINUM HOLDINGS LTD 0% 144A
23/12/2049 DEFAULTED
2,030,000 CLEVELAND CLIFFS INC 7.00% 144A 15/03/2032
5,680,000 CLEVELAND CLIFFS INC 7.375% 144A 01/05/2033
910,000 CLEVELAND CLIFFS INC 7.50% 144A 15/09/2031

1,365,000 FIRST QUANTUM MINERALS LTD 8.00% 144A
01/03/2033

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

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

6,750,000 CAPITAL ONE FINANCIAL CORP VAR 08/06/2034
4,810,000 CAPITAL ONE FINANCIAL CORP VAR 29/07/2032

BRIEE

a—nA

109,617
1,271,768
3,506,431
6,349,167
3,648,872
3,877,827
2,648,099

121,427

512,313

364,149
815,266
373,454
991,143
310,850

24,232,324
38,035,896

9,411,871
24,096,324
21,727,548
15,432,259

13,825,577

4,344,078
2,286,448
1,474,059

5,720,992

3,126,191
3,126,191
3,201,777
3,201,777

16,351,819

1,633,304
4,545,403

748,590
1,193,830

6,684,970
1,545,722

23,693,183

6,124,654
3,477,615

it

%

1,690,000 CAPITAL ONE FINANCIAL CORP VAR 30/01/2036

5,087,000 GARDA WORLD SECURITY CORP 6.00% 144A
01/06/2029

2,215,000 SYNCHRONY FINANCIAL VAR 02/08/2030

7,505,000 SYNCHRONY FINANCIAL VAR 06/03/2031

BEEE®

6,111,000 AVIS BUDGET CAR RENT LLC 8.00% 144A
15/02/2031
1,610,000 AVIS BUDGET CAR RENT LLC 8.375% 15/06/2032
1,210,000 HERC HOLDINGS INC 7.00% 15/06/2030
1,830,000 HERC HOLDINGS INC 7.25% 15/06/2033
7,062,000 METHANEX US OPERATIONS INC 6.25% 144A
15/03/2032
1,525,000 PENSKE TRUCK LEASING CO LP 5.35% 144A
12101/2027
2,895,000 PENSKE TRUCK LEASING CO LP 6.05% 144A
01/08/2028
5,300,000 TAP SA 5.125% 144A 15/11/2029
3,550,000 TRANSOCEAN INC 8.25% 144A 15/05/2029
770,000 TRANSOCEAN INC 8.50% 144A 15/05/2031
765,000 VELOCITY VEHICLE GROUP LLC 8.00% 144A
01/06/2029

BARIT - NP —ER
500,000 2001 CAT RE LTD VAR 08/01/2027
3,467,363 ABRA GLOBAL FINANCE 14.00% 144A 22/10/2029
3,715,000 ACCORINVEST GROUP SA 5.625% 15/05/2032
EUR (ISIN XS3049460325)
250,000 ACORN RE LTD VAR 05/11/2027
250,000 ACORN RE LTD VAR 07/11/2025
3,535,000 ACURIS FINANCE US INC 9.00% 144A 01/08/2029
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)
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
3,880,000 AMBIPAR LUX SARL 10.875% 144A 05/02/2033
1,070,000 AMERICAN AIRLINES PASS THROUGH TRUST
3.95% 11/07/2030
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 AQUILA RE | LIMITED VAR 07/06/2031
3,420,000 ARAGVI FINANCE INTERNATIONAL 11.125% 144A
20/11/2029

RRIEE

a—nA
1,464,729
4,233,367
1,939,675
6,453,143
28,805,547
5,393,880
1,435,895
1,080,151

1,634,973
6,003,947

1,314,305
2,571,010

5,332,595
2,802,379
585,675
650,737

336,457,845

440,026
2,246,689
3,753,042

213,933
213,486
3,094,213
9,140,660

10,111,278
875,495
435,256

222,239
1,463,921
524,675
96,612
4,946,020

3,147,135
664,205

2,177,818
2,615,598

868,297
2,942,304
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601,000 ARCHROCK PARTNERS LP FIN 6.625% 144A
01/09/2032
4,245,000 ASG FINANCE DAC 9.75% 144A 15/05/2029
1,400,000 ATLAS CAPITAL DAC VAR 05/06/2029
500,000 ATLAS CAPITAL DAC VAR 10/06/2030
7,980,000 AVIANCA MIDCO 2 LIMITED 9.625% 144A
14102/2030
1,400,000 BELRON UK FINANCE PLC 4.625% 144A
15/10/2029
250,000 BONANZA RE LTD VAR 08/01/2026
250,000 BONANZA RE LTD VAR 19/12/2027 USD (ISIN
US09785EAP60)
1,000,000 BONANZA RE LTD VAR 19/12/2027 USD (ISIN
US09785EAQ44)
2,425,000 BRASKEM NETHERLANDS FINANCE BV 8.00%
144A15/10/2034

1,250,000 CAPE LOOKOUT REAL ESTATE LTD VAR
13/03/2032
750,000 CAPE LOOKOUT REAL ESTATE LTD VAR
28/04/2026
5,338,000 CHAMPIONS FINANCING INC 8.75% 144A
15/02/2029
375,000 CHARTWELL RE LTD VAR 07/06/2028 USD (ISIN
US16140YAAO1)
250,000 CHARTWELL RE LTD VAR 07/06/2028 USD (ISIN
US16140YAB83)
4,450,000 CIDRON AIDA FINCO SARL 7.00% 27/10/2031 EUR
(ISIN XS3046352665)
7,357,000 CITADEL SECURITIES GLOBAL HOLDINGS LLC
5.50% 18/06/2030
2,126,000 CITADEL SECURITIES GLOBAL HOLDINGS LLC
6.20% 18/06/2035
1,615,000 CLARIOS GLOBAL LP 4.75% 15/06/2031 EUR (ISIN
X$3091295983)

8,055,000 CNH INDUSTRIAL CAPITAL LLC 5.50% 12/01/2029
770,000 CNO GLOBAL FUNDING 4.875% 144A 10/12/2027
500,000 COMMONWAELTH RE LTD VAR 10/07/2033
250,000 COMMONWEALTH RE MIDCO LIMITED VAR

08/07/2025
7,750,000 CSC HOLDINGS LLC 4.50% 144A 15/11/2031
2,070,000 DARLING GLOBAL FINANCE B.V. 4.50%
15/07/2032 EUR (ISIN XS3101876236)
750,000 EASTON RE PTE LTD VAR 09/01/2027
2,800,000 EDEN RE Il LTD VAR 19/03/2030
880,000 EDEN RE I LTD VAR 20/03/2026
29,000 EDEN RE Il LTD 0% 17/03/2028
30,000 EDEN RE Il LTD 0% 19/03/2027
2,200,000 FARMER'S EXCHANGE CAPITAL Il VAR 144A
15/10/2054

2,650,000 FIBER BIDCO SPA 6.125% 144A 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

9,590,000 FORD MOTOR CREDIT CO LLC 5.875% 07/11/2029

7,170,000 FORD MOTOR CREDIT CO LLC 6.054% 05/11/2031

1,251,000 FORD MOTOR CREDIT CO LLC 6.125% 08/03/2034

12,685,000 FORD MOTOR CREDIT CO LLC 6.50% 07/02/2035
10,120,000 FORD MOTOR CREDIT CO LLC 7.20% 10/06/2030

BRIEE

a—nA
522,512

3,396,289
1,226,767

468,118
6,278,153

1,431,052

213,869
209,758

850,705
1,649,541
1,069,344

650,328
4,394,545

323,135

212,612
4,563,386
6,342,808
1,857,699
1,624,141

7,089,718
662,016
425,949
212,974

4,655,876
2,097,986

648,731
2,322,341
33,818
178,466
94,420
1,705,724

2,542,596
623,333
657,133

4,278,071

8,202,622

6,079,153

1,038,569

10,803,187

9,076,490

it

%

2,380,000 FORD MOTOR CREDIT CO LLC 7.35% 06/03/2030
2,260,000 FOUNDRY HOLDCO LLC 5.875% 25/01/2034
5,371,000 FOUNDRY HOLDCO LLC 5.90% 25/01/2030
6,561,000 FOUNDRY HOLDCO LLC 6.15% 25/01/2032
1,000,000 FOUR LAKES RE LTD VAR 07/01/2027 USD (ISIN

US35087TAES2)
250,000 FOUR LAKES RE LTD VAR 07/01/2028 USD (ISIN
US35087TAG31)
250,000 FOUR LAKES RE LTD VAR 07/01/2028 USD (ISIN
US35087TAH14)
1,150,000 FREEDOM MORTAGE CORPORATION 6.625%
144A 15/01/2027
460,000 FREEDOM MORTGAGE HOLDING LLC 8.375%
144A01/04/2032
3,010,000 FREEDOM MORTGAGE HOLDING LLC 9.125%
144A 15/05/2031

2,950,000 FREEDOM MORTGAGE HOLDING LLC 9.25%

144A01/02/2029

1,100,000 GALILEO RE LTD VAR 07/01/2032
300,000 GALILEO RE LTD VAR 08/01/2030

6,525,000 GENTING NEW YORK INC 7.25% 144A 01/10/2029
250,000 HERBIE RE LTD VAR 08/01/2029
417,000 HIGHWOODS REALTY LTD PARTNERSHIP 2.60%

01/02/2031
398,000 HIGHWOODS REALTY LTD PARTNERSHIP 3.05%
15102/2030

5,035,000 HILCORP ENERGY CO 6.875% 144A 15/05/2034

15,806,000 HILCORP ENERGY CO 7.25% 144A 150212035
2,425,000 HILTON GRAND ACALLC IN 5.00% 144A

01/06/2029
2,470,000 HILTON GRAND ACALLC IN 6.625% 144A
15/01/2032

1,870,000 ILIAD HOLDING 6.875% 15/04/2031

1,000,000 ILIAD HOLDING 8.50% 144A 15/04/2031
500,000 INTEGRITY RE Ill LTD VAR 06/06/2028 USD (ISIN

US45870GAB23)
500,000 INTEGRITY RE Ill LTD VAR 06/06/2028 USD (ISIN
US45870GADSS)
1,265,000 JANE STREET GROUP LLC 6.75% 01/05/2033
500,000 KILIMANJARO Il RE LTD VAR 08/01/2031
250,000 KILIMANJARO Il RE LTD VAR 08/07/2033 USD
(ISIN US49407QAQ10)

500,000 KILIMANJARO Il RE LTD VAR 08/07/2033 USD
(ISIN US49407QAR92)

500,000 KILIMANJARO Il RE LTD VAR 09/07/2032 USD
(ISIN US49407QAL23)

500,000 KILIMANJARO Il RE LTD VAR 09/07/2032 USD
(ISIN US49407QAMO6)

750,000 KILIMANJARO Il RE LTD VAR 30/06/2028

5,465,000 LHMC FINCO 2 SARL 8.625% 15/05/2030 EUR

(ISIN XS3049412359)
750,000 LONDON BRDG 2 PCC LTD VAR 06/04/2028

2,595,000 MANGROVE LUXCO Il SARL FRN 144A

15107/2029

250,000 MATTERHORN RE LTD VAR 08/01/2027

250,000 MATTERHORN RE LTD VAR 08/12/2025

925,000 MEHILAINEN YHTIOT OY 5.125% 30/06/2032 EUR
(ISIN XS3094324871)

RRIEE

a—nA

2,141,077
1,959,097
4,785,010
5,883,241

859,309

208,129
209,311
982,915
396,042
2,646,241
2,612,013

971,947
257,997
5,774,251
213,422
307,202

310,124

4,115,030
13,192,425
1,990,076

1,881,486

1,998,955
912,757
429,101

429,484

1,112,556
444,328
212,974

425,949
425,949
425,949

671,444
5,695,022

639,243
2,620,146

200,856
204,690
929,866
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3,792,000 MELCO RESORTS FINANCE LTD 7.625% 144A 3,268,902 3,410,000 SUNTORY HOLDINGS LTD 5.124% 144A 2,973,121
1710412032 11106/2029
500,000 MERNA RE LTD VAR 07/07/2033 425,864 16,685,000 TEVA PHARMACEUTICAL FINANCE 16,991,170
4,750,000 MERNA REINSURANCE 11 LTD VAR 07/07/2025 4,046,514 NETHERLANDS Il BV 4.375% 09/05/2030
USD (ISIN US59013MAF95) 500,000 TORREY PINES RE LTD VAR 07/06/2032 USD (ISIN 439,941
8,100,000 MERNA REINSURANCE Il LTD VAR 07/07/2025 6,900,371 US89141WAH51)
USD (ISIN US52013MAGT8) 250,000 TORREY PINES RE LTD VAR 07/06/2032 USD (ISIN 222,292
500,000 MERNA REINSURANCE Il LTD VAR 07/07/2028 425864 USB89141WAJ18)
500,000 MERNA REINSURANCE |1 LTD VAR 07/07/2031 437,684 10,030,000 UNILEVER CAPITAL CORP 4.625% 12/08/2034 8,490,788
500,000 MERNA REINSURANCE Il LTD VAR 07/07/2032 440,154 2,034,000 UNITED GROUP BV 5.25% 144A 01/02/2030 2,017,687
USD (ISIN US59013MAK80) 5,330,000 UNITI GROUP LP 6.50% 144A 15/02/2029 4,393,952
1,000,000 MERNA REINSURANCE Il LTD VAR 07/07/2032 858,244 695,000 UNITI GROUP LP 8.625% 15/06/2032 598,558
USD (ISIN US59013MAM47) 650,000 URSA RE LTD VAR 06/12/2025 559,825
4,940,000 MORGAN STANLEY VAR 07/02/2039 4,324,147 4,525,000 US ACUTE CARE SOLUTIONS LLC 9.75% 144A 3,984,128
1,310,000 MORGAN STANLEY VAR 19/01/2038 1,149,198 15/05/2029
1,250,000 MYSTIC RE IV LTD VAR 08/01/2026 1,087,607 1,930,000 USA COMPRESSION PARTNERS LP 7.125% 144A 1,686,615
1,150,000 MYSTIC RE IV LTD VAR 08/01/2027 1,019,359 15/03/2029
500,000 MYSTIC RE IV LTD VAR 12/01/2032 427,099 1,050,000 VITALITY RE VIII LTED VAR 06/01/2026 897,176
3,535,000 NATIONSTAR MORTGAGE HOLDINGS INC 6.50% 3,077,288 7,380,000 VOYAGER PARENT LLC 9.25% 01/07/2032 6,558,980
144A 01/08/2029 5,535,000 VZ SECURED FINANCING BV 5.00% 144A 4,193,888
2,590,000 NIPPON WEALTH LIFE INSURANCE COMPANY 2,284,412 15/01/2032
LIMITED VAR 30/04/2055 4,790,000 WILDFIRE INTERMEDIATE HOLDINGS LIMITED 4,055,331
500,000 NORTHSHORE RE Il LTD VAR 08/07/2025 425,949 7.50% 144A 15/10/2029
775,000 NOVARTIS CAPITALN CORP 4.70% 18/09/2054 591,782 4,635,000 WOODSIDE FINANCE LTD 6.00% 19/05/2035 4,036,006
250,000 PALM RE LTD VAR 07/06/2032 204,690 1,500,000 ZF NORTH AMERICA CAPITAL INC 7.125% 144A 1,250,449
546,000 PLANET FINL GROUP LLC 10.50% 144A 465,964 14/0412030
151212029 Lor—R& 10,903,590
2,000,000 QUEEN STREET 2023 RE DAC VAR 08/12/2025 1,700,728
1,565,000 RAY FINANCING LLC 6.50% 144A 15/07/2031 1,636,834 3,600,000 RESORTS WORLD LAS VEGAS LLC 4.625% 144A 2,506,889
e : oee 06/04/2031
750,000 55%[/)2%';;'“ REINS 2022 LIMITED VAR 660,327 11,100,000 RESORTS WORLD LAS VEGAS LLC 4.625% 144A 8,396,701
450,000 SANDERS RE Il LTD SEGREGATED ACCT 2025 1 381,629 16/04/2029
VAR 07/04/2028 ERHRIR 37,401,384
450,000 SANDERS RE Il LTD SEGREGATED ACCT 2025 1 387,762
VAR 08/04/2030 6,640,000 CNO FINANCIAL GROUP INC 6.45% 15/06/2034 5,946,501
450,000 SANDERS RE II LTD VAR 07/04/2028 382,990 13,855,000 FARMERS INSURANCE EXCHANGE VAR 144A 9,633,878
! ’ 01/11/2057
1 ANDERS RE II LTD VAR 07/04/2029 USD (ISIN 1,263,662
500,000 33800012AA95) 07/04/2029 USD (1S 263,88 4,260,000 FARMERS INSURANCE EXCHANGE VAR 144A 3,612,281
1511012064
1,500,000 SANDERS RE Il LTD VAR 07/04/2029 USD (ISIN 1,282,447
T Us80001RABTS) { o 3,415,000 HANWHA LIFE INSURANCE CO LTD VAR 2,998,369
450,000 SANDERS RE Il LTD VAR 08/04/2030 385,865 2950000 f“l‘g:’ggi?ig,g'igjoa’;‘;gssu’\cgg’ 1950696
750,000 SANDERS RE Il LTD VAR 05/06/2026 656,078 350,000 LOCKE TAVERN RE LTD VAR 09/04/2026 301,007
250,000 SANDERS RE Il LTD VAR 07/04/2027 217,564 12,365,000 MEIJ| YASUDA LIFE INSURANCE CO VAR 144 10,556,994
900,000 SANDERS RE Il LTD VAR 07/04/2028 792,239 e 110612055 o
500,000 SANDERS RE Il LTD VAR 08/04/2030 438,919 2,750,000 VITALITY RE XI LTD VAR 05/01/2027 2,401,638
500,000 SANDERS RE Il LTD VAR 09/04/2029 420,049 _

4,839 SECTOR RE V LTD 0% 01/12/2028 86,473 ATAT 2,148,227
3,750,000 3§§1T$EEES\7/8|]TD 0% 01/12/2029 USD (ISIN 3,366,486 2,345,000 GRAY TELEVISION INC 10.50% 144A 15/07/2029 2,148,227
2,190,000 SHERWOOD FINANICING PLC 4.50% 144A 2,191,226 EREES - 4 —EX 8,028,455

15/1/2026 9,372,000 DENTSPLY SIRONA INC VAR 12/09/2055 8028455
1,670,000 SIMPAR EUROPE 5.20% 144A 26/01/2031 1,156,288
3,335,000 SOVCOM CAPITAL DESIGNATED ACTIVITY . REE (CEMRRLN) 17,587,242
Sgg‘zgg&\égr;)mm PERPETUAL USD (ISIN 2,400,000 ALLIANZ SE VAR 144A 03/09/2054 2,039,852
750,000 BLUE RIDGE RE LIMITED VAR 08/01/2027 648,954
3,975,000 SUMMIT MIDSTREAM HOLDINGS LLC 8.625% 3,456,829 ' '
144A 3111012029 : 500,000 BLUE RIDGE RE LIMITED VAR 08/01/2031 433,020
250,000 FIRST COAST RE LTD VAR 07/04/2026 214,508
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750,000 KENDALL RE LTD VAR 30/04/2027
10,530,000 LIBERTY MUTUAL INSURANCE COMPANY 7.697%

144A15/10/2097

800,000 LIGHTNING RE LIMITED VAR 31/03/2026

750,000 MONALISARE LTD VAR 08/01/2026

250,000 MONA LISARE 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)

250,000 VITALITY RE XIV LIMITED VAR 05/01/2027

Bl AR Bk

405,000 AKER BP ASA 6.00% 144A 13/06/2033

2,625,000 COLUMBIA PIPELINES HOLDINGS COMPANY LTD
5.097% 144A 01/10/2031

2,320,000 DT MIDSTREAM INCORPORATION 5.80% 144A
15/12/2034

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

4,567,000 ENERFLEX LTD 9.00% 144A 15/10/2027

3,550,000 ENERGEAN ISRAEL FINANCE LTD 5.875%
30/03/2031

2,500,000 ENERGEAN REGISTERED 6.50% 144A 30/04/2027

4,790,000 HARBOUR ENERGY PLC 5.50% 144A 15/10/2026

4,795,000 HESS MIDSTREAM OPERATIONS LP 5.875% 144A
01/03/2028

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

6,595,000 ONEOK INC 5.45% 01/06/2047

4,448,000 ONEOK INC 5.60% 01/04/2044

2,810,000 PETROLEOS MEXICANOS PEMEX 6.70%
16/02/2032

8,610,000 SAUDIARABIAN OIL COMPANY 6.375%
02/06/2055

3,682,000 TULLOW OIL PLC 10.25% 144A 15/05/2026

1,720,000 VAR ENERGI ASA 6.50% 22/05/2035

711,000 VERMILION ENERGY INC 6.875% 144A 01/05/2030
1,964,000 YPF SA 6.95% 144A 21/07/2027
1,190,000 YPF SA 8.75% 144A 11/09/2031

N=VYFNTT - B - BHEE

1,675,000 3R LUX 9.75% 144A 05/02/2031
1,636,000 SOTERAHEALTH LLC 7.375% 144A 01/06/2031

EE- (475 /A9—

4,915,000 1261229 BC LIMITED 10.00% 144A 15/04/2032
2,714,000 PAR PHARMACEUTICAL COS INC 0% 01/04/2027

FohE

250,000 MAYFLOWER RE LTD VAR 07/07/2028
500,000 MAYFLOWER RE LTD VAR 08/07/2031

TRERE - 4—EX
850,000 GATEWAY REAL ESTATE Il LTD VAR 27/04/2026

BRIEE

a—nA
664,704
10,032,407

699,919
647,581
229,874
1,315,798

440,388

220,237
63,033,026
356,011
2,248,240
2,016,761

4,119,985
3,083,306
3,050,281
4,014,883
2,799,415

2,092,857
4,052,025
4,148,736

3,670,755

1,774,460
4,999,188
3,472,725
2,226,862

7,368,579

2,720,104
1,519,889

585,069
1,663,858
1,049,037

2,897,900

1,449,088
1,448,812

4,228,738
4,228,738

647,442

212,974
434,468

5,906,144
731,680

it

%

250,000 GATEWAY REAL ESTATE LTD VAR 08/07/2031
500,000 GATEWAY REAL ESTATE LTD VAR 24/02/2026
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

FEIERARES
9,491,000 AMERICOLD REALTY OPERATING PARTNERSHIP
LP 5.409% 12/09/2034

1,920,000 AMERICOLD REALTY OPERATING PARTNERSHIP
LP 5.60% 15/05/2032

YIb+xz7-avEa—4—4%—EX

1,005,000 ALMAVIVA THE ITALIAN INNOVATION COMPAGNY
5.00% 144A 30/10/2030

FHIAS—N—KH7 - #5%

5,600,000 SKHYNIX INC 2.375% 144A 19/01/2031
1,223,000 SK HYNIX INC 5.50% 144A 16/01/2029

BEY—ERTONAH—

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
2,000,000 ILIAD SA5.375% 144A 15/04/2030
4,200,000 LEVEL 3 FINANCING INC 6.875% 30/06/2033
1,475,000 MILLICOM INTERNATIONAL CELLULAR SA
7.375% 144A 02/04/2032

12,622,250 TOTAL PLAY TELECOMUICATIONS 11.125% 144A
31/12/2032

4,555,000 TURKCELL ILETISIM HIZMETLERIA.S. 7.65% 144A
24/01/2032

T - LD —
3,920,000 CARNIVAL CORPORATION 5.75% 144A 15/01/2030
1,105,000 CHOICE HOTELS INTERNATIONAL INC 5.85%

01/08/2034
1,200,000 GRUPO AEROMEXICO SAB DE CV 8.25% 144A

15/11/2029
2,595,000 GRUPO AEROMEXICO SAB DE CV 8.625% 144A

15/11/2031
1,671,000 HYATT HOTELS CORP 5.75% 30/03/2032
2,655,000 LATAM AIRLINES GROUP SA7.875% 144A

15/04/2030

658,000 LOTTOMATICA GROUP S P A4.875% 31/01/2031

EUR (ISIN XS3047452746)

N

1,836,630 LIGHT ENERGIA SA 4.375% 18/06/2026

3,547,430 LIGHT SERVICOS DE ELETRICIDADE SA 2.26%
19/12/2037

6,210,000 LONG RIDGE ENERGY LIMITED 8.75% 144A
15/02/2032

RRIEE

a—nA

214,487
439,494
2,009,239
1,505,505

218,001
567,715
219,023

9,572,168
7,928,019

1,644,149

1,009,673
1,009,673

5,291,547

4,219,858
1,071,689

28,855,181

320,630
1,896,303
5,461,015
2,057,240
3,642,946
1,289,646

10,228,662
3,958,739

12,671,338

4,179,660
950,770

992,222
2,113,073

1,462,497
2,297,547

675,569

7,679,403

1,467,160
711,299

5,500,944
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6,130,000 TRICIDAINC 0% 15/05/2027 CV USD (ISIN
US896CPTANOQD)

6,130,000 TRICIDAINC 0% 15/05/2027 CV USD (ISIN
USB896LIQAMB9)

AT - Lo v —

200,000 LIVE NATION ENTERTAINMENT INC 2.875%
15/01/2030 CV

-7 - REHERISH
e - ILOy P—ERXR
2,000,000 522 FUNDING CLO 2018 2A LTD FRN 20/04/2031
1,900,000 522 FUNDING CLO 2018 2A LTD VAR 23/10/2034
1,600,000 ACCELERATED PROCESSORS INC 4.51%
02/12/2033
2,000,000 ACCELERATED PROCESSORS INC 6.65%
02/12/2033
1,690,000 AGATE BAY MORTGAGE TRUST 2015 7 VAR
25/09/2045
5,800,000 ARBOR REALTY COLLATERALIZED LOAN VAR
15/01/2037
11,410,000 AREIT 2018 CRE1 TR VAR 17/12/2029
2,500,000 AREIT 2021-CRES LIMITED VAR 20/01/2037
4,500,000 BARCLAYS COMMERCIAL MORTGAGE
SECURITIES VAR 15/12/2051
50,000,000 BAYVIEW COMMERCIAL ASSET TRUST 2007-2
VAR 25/07/2037
2,350,000 BSPRT 2022 FL8 ISSUER LIMITED VAR 15/02/2037
2,000,000 CERBERUS LOAN FUNDING VAR 15/10/2031
2,375,000 CG-CCRE COML MTG TR 2014-FL1 FRN
15/06/2031 USD (ISIN US12528MAE93)
3,781,950 CITIGROUP MORTGAGE LOAN TRUST 2018 RP3
VAR 25/03/2061 USD (ISIN US17327DAE13)
3,250,000 CITIGROUP MORTGAGE LOAN TRUST 2018 RP3
VAR 25/03/2061 USD (ISIN US17327DAF87)
4,540,000 COLOGIX CANADIAN ISSUER LIMITED
PARTNERSHIP 4.94% 25/01/2052
1,630,000 COMM 2013-CCRE9 MORTGAGE TRUST VAR
10/10/2049
3,200,000 COMMERCIAL MORTGAGE TRUST BACKED
SECURITIES VAR 10/10/2049
3,310,000 CSAIL 2015-C1 COMMERCIAL MORTGAGE TRUST
VAR 01/11/2048 USD (ISIN US12635RBE71)
5,317,000 CSAIL 2015-C1 COMMERCIAL MORTGAGE TRUST
VAR 15/04/2050
3,503,000 CSMC TRUST 2015 WIN1 VAR 25/07/2043
2,120,000 FANNIE MAE FRN 25/02/2040
6,850,000 FANNIE MAE FRN 25/11/2039
10,521,000 FANNIE MAE VAR 25/06/2048
10,565,000 FANNIE MAE VAR 25/07/2049
26,514,600 FANNIE MAE VAR 25/08/2041
7,000,000 FANNIE MAE VAR 25/08/2049 USD (ISIN
US3136B5SU01)
6,975,000 FANNIE MAE VAR 25/08/2049 USD (ISIN
US3136B5TL92)

BRIEE

a—nA

185,497

185,497
185,497

641,044,201
606,938,546

1,705,241
1,541,308
150,091

186,792
1,069,695
4,953,117
9,631,417

2,120,360
3,478,563

1,986,927
60,714
1,820,931
2,644,330
2,193,147
2,784,435
8,113
2,349,885
2,749,727
4,134,343
324523
1,877,779
125,646
125,711
130,182
84,486
113,704

122,094

%

it

5,070,000 FANNIE MAE VAR 25/12/2041 USD (ISIN
US20754BAF85)
18,869,000 FANNIE MAE 1.50% 01/03/2042
1,000,000 FANNIE MAE 1.50% 01/07/2036*
118,000 FANNIE MAE 2.00% 01/01/2051
63,000 FANNIE MAE 2.00% 01/02/2042 USD (ISIN
US3140MFKW28)
178,000 FANNIE MAE 2.00% 01/02/2042 USD (ISIN
US3140M2NG30)
3,100,000 FANNIE MAE 2.00% 01/03/2052 USD (ISIN
US3140MHSS99)
208,000 FANNIE MAE 2.00% 01/03/2052 USD (ISIN
US3140MHSU46)
1,039,000 FANNIE MAE 2.00% 01/03/2052 USD (ISIN
US3140XPVQ93)
243,000 FANNIE MAE 2.00% 01/11/2050
2,146,000 FANNIE MAE 2.00% 01/11/2051 USD (ISIN
US3140M7PVT5)
1,871,000 FANNIE MAE 2.00% 01/11/2051 USD (ISIN
US3140QMLVA41)
3,633,000 FANNIE MAE 2.00% 01/12/2041
140,000 FANNIE MAE 2.00% 01/12/2050
6,811,000 FANNIE MAE 2.00% 02/01/2042
1,000,000 FANNIE MAE 2.00% 25/05/2028*
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
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
2,255,000 FANNIE MAE 2.50% 01/07/2051
200,000 FANNIE MAE 2.50% 01/09/2050
277,000 FANNIE MAE 2.50% 01/09/2051
100,000 FANNIE MAE 2.50% 01/10/2050
4,103,000 FANNIE MAE 2.50% 01/11/2051 USD (ISIN
US3140XNNQ38)
1,000,000 FANNIE MAE 2.50% 25/06/2027*
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% 010212057
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
10,936,076 FANNIE MAE 3.00% 01/05/2030
17,000,000 FANNIE MAE 3.00% 01/07/2048*
3,658,457 FANNIE MAE 3.00% 01/10/2030
407,000 FANNIE MAE 3.50% 01/01/2048

RRIEE

a—nA
4,511,169

11,806,287
756,547
54,5618
35,913

103,056
1,701,564
115,420
641,133

101,848
1,074,757

988,035

1,991,119
65,127
3,776,578
778,377
6,053,564

480,484
2,657,003
1,257,417

107,676

1,518,868

823,676
6,944,784

215,201

879,018
1,304,153
75,856
159,504
41,450
2,697,705

795,394
1,846
3,365,890
1,179,160
203,586
4,590,860
395,871
21,027
704,132
12,527,556
532,995
279,215
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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
14,720,743 FANNIE MAE 4.00% 01/04/2039
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
702,000 FANNIE MAE 4.00% 01/10/2052
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
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
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
300,000 FANNIE MAE 5.00% 01/03/2055
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
1,000,000 FANNIE MAE 5.00% 14/07/2038*
4,000,000 FANNIE MAE 5.00% 20/06/2042*
1,000,000 FANNIE MAE 5.50% 01/01/2055
890,000 FANNIE MAE 5.50% 01/02/2053
390,889 FANNIE MAE 5.50% 01/02/2055 USD (ISIN
US3140B1FN19)
560,000 FANNIE MAE 5.50% 01/03/2053 USD (ISIN
US3140NDNU77)
400,000 FANNIE MAE 5.50% 01/03/2055 USD (ISIN
US3140B4FF24)

BRIEE
a—nA
42,364
177,497

820,590
89,100

1,032,045
2,022,216
326,577
2,656,365
4,846
13,455
80,067
994,383
22,156
317,169
1,462,803
492,858
1,250,601
932,658

518,898

197,145
10,264
166,922
604,398
1,585,790
234,694
887,874
84,150
186,101
53,768
242,705
45,548

400,149
262,957

137,560
1,942,414
46,844
264,884
3,297,324
835,008
3,431,754
829,620
594,158
323,196

385,437

340,370

it

%

700,000 FANNIE MAE 5.50% 01/03/2055 USD (ISIN
US3140B4HT00)
300,000 FANNIE MAE 5.50% 01/03/2055 USD (ISIN
US3140B5D386)
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
1,656,000 FANNIE MAE 5.50% 01/05/2054
120,000 FANNIE MAE 5.50% 01/06/2053 USD (ISIN
US3140NKU253)
4,000,000 FANNIE MAE 5.50% 01/07/2039*
500,000 FANNIE MAE 5.50% 01/10/2054 USD (ISIN
US3140AQSC74)
250,000 FANNIE MAE 5.50% 01/10/2054 USD (ISIN
US3140ARP537)
937,998 FANNIE MAE 5.50% 01/10/2054 USD (ISIN
US3140ASNS38)
526,825 FANNIE MAE 5.50% 01/10/2054 USD (ISIN
US3140ASNZ70)
1,041,267 FANNIE MAE 5.50% 01/10/2054 USD (ISIN
US3140ASN209)
200,000 FANNIE MAE 5.50% 01/11/2054 USD (ISIN
US3140AELU16)
300,000 FANNIE MAE 5.50% 01/12/2054
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)
417,205 FANNIE MAE 6.00% 01/01/2055 USD (ISIN
US3140B1AG13)
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
306,685 FANNIE MAE 6.00% 01/02/2055
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)

RRIEE

a—nA
589,307
255,726
15,738
12,176
596,473
1,317,644
76,122
422,785
233,888
425,686
185,285
1,230,245
97,997

3,469,857
424,152

211,995
768,115
390,656
801,637
170,565

254,888
6,251
670,228

206,403
364,162
193,323
77,023
258,316
267,655
41,443
73,992
79,206

258,452




Amundi Funds X bS5 TOYY A VhL

%

et

300,000 FANNIE MAE 6.00% 01/03/2054 USD (ISIN
US3140NQK491)
270,000 FANNIE MAE 6.00% 01/03/2055 USD (ISIN
US3140B4ER70)
300,000 FANNIE MAE 6.00% 01/03/2055 USD (ISIN
US3140B4YG95)
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
US3140NMLPO0)
100,000 FANNIE MAE 6.00% 01/06/2053 USD (ISIN
US3140NMRB59)
1,280,000 FANNIE MAE 6.00% 01/07/2038
1,000,000 FANNIE MAE 6.00% 01/08/2054
4,500,000 FANNIE MAE 6.00% 01/09/2035
330,000 FANNIE MAE 6.00% 01/09/2054 USD (ISIN
US3140AKQZ18)
370,000 FANNIE MAE 6.00% 01/09/2054 USD (ISIN
US3140APER17)
544,781 FANNIE MAE 6.00% 01/10/2054 USD (ISIN
US3140ARR517)
319,877 FANNIE MAE 6.00% 01/10/2054 USD (ISIN
US3140ARSL56)
1,138,306 FANNIE MAE 6.00% 01/10/2054 USD (ISIN
US3140ASPD41)
22,793,956 FANNIE MAE 6.00% 01/11/2038
400,000 FANNIE MAE 6.00% 01/11/2054
750,000 FANNIE MAE 6.00% 01/12/2033
4,000,000 FANNIE MAE 6.00% 14/07/2038*
324,590 FANNIE MAE 6.50% 01/01/2055 USD (ISIN
US3140AWT588)
503,724 FANNIE MAE 6.50% 01/01/2055 USD (ISIN
US3140B1AM80)
92,000 FANNIE MAE 6.50% 01/02/2053 USD (ISIN
US3140M9AV96)
100,000 FANNIE MAE 6.50% 01/02/2054 USD (ISIN
US3140A8KC51)
300,000 FANNIE MAE 6.50% 01/02/2054 USD (ISIN
US3140YXXX42)
426,455 FANNIE MAE 6.50% 01/02/2055 USD (ISIN
US3140B0P282)
800,000 FANNIE MAE 6.50% 01/02/2055 USD (ISIN
US3140B0S740)

BRIEE

a—nA
255,907
236,286
262,754

74,343
27,798
111,987

221,459

976,312
54,288

85,403
84,883
46,643
77,085
131,261
70,470
6,996
830,668

21,325
268,336

318,428
457,695
251,632
907,786

87,266
289,213
5,625
3,464,390
285,105
451,755
25,255
78,703
186,557
376,304

718,286
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605,375 FANNIE MAE 6.50% 01/02/2055 USD (ISIN
US3140B16048)
388,002 FANNIE MAE 6.50% 01/02/2055 USD (ISIN
US3140B23M43)
200,000 FANNIE MAE 6.50% 01/02/2055 USD (ISIN
US3140M7EX50)
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)
200,000 FANNIE MAE 6.50% 01/03/2055 USD (ISIN
US3140B4CF50)
300,000 FANNIE MAE 6.50% 01/03/2055 USD (ISIN
US3140B4YRS50)
200,000 FANNIE MAE 6.50% 01/03/2055 USD (ISIN
US3140B4YS34)
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)
301,589 FANNIE MAE 6.50% 01/04/2054 USD (ISIN
US3140YWMD24)
231,000 FANNIE MAE 6.50% 01/05/2054 USD (ISIN
US3140AA2B28)
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
US3140ADGUYY)
710,000 FANNIE MAE 6.50% 01/05/2054 USD (ISIN
US3140ADPGO3)

RRIEE

a—nA
543,102
346,498
178,282

427,251
62,146

78,163
69,416
70,685
80,280
60,546
64,961
76,206
178,367
265,170
176,835
51,625
51,500
50,390
49,521
71,944
76,974
51,211
136,494
87,815
263,850
172,815
76,461
402,169
151,822

424,762
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560,000 FANNIE MAE 6.50% 01/05/2054 USD (ISIN
US3140ADPM70)
5,000,000 FANNIE MAE 6.50% 01/06/2037*
130,000 FANNIE MAE 6.50% 01/06/2054 USD (ISIN
US3140ADBJ97)
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)
100,000 FANNIE MAE 6.50% 01/07/2054 USD (ISIN
US3140AJSM14)
100,000 FANNIE MAE 6.50% 01/07/2054 USD (ISIN
US3140AJSN96)
254,562 FANNIE MAE 6.50% 01/10/2054 USD (ISIN
US3140ASPK83)
675,327 FANNIE MAE 6.50% 01/10/2054 USD (ISIN
US3140ASPP70)
662,899 FANNIE MAE 6.50% 01/10/2054 USD (ISIN
US3140ASPQ53)
100,000 FANNIE MAE 6.50% 01/11/2053
200,000 FANNIE MAE 6.50% 01/11/2054
540,000 FANNIE MAE 6.50% 01/12/2053
200,000 FANNIE MAE 6.50% 01/12/2054 USD (ISIN
US3140ATU533)
200,000 FANNIE MAE 6.50% 01/12/2054 USD (ISIN
US3140AVSF90)
193,000 FANNIE MAE 7.00% 01/01/2055 USD (ISIN
US3140B2DN10)
255,000 FANNIE MAE 7.00% 01/01/2055 USD (ISIN
US3140B2DP67)
238,000 FANNIE MAE 7.00% 01/01/2055 USD (ISIN
US3140B2DR24)
279,377 FANNIE MAE 7.00% 01/02/2055 USD (ISIN
US3140AMZR56)
568,139 FANNIE MAE 7.00% 01/02/2055 USD (ISIN
US3140B0DV79)
337,755 FANNIE MAE 7.00% 01/02/2055 USD (ISIN
US3140B2RU07)
179,747 FANNIE MAE 7.00% 01/02/2055 USD (ISIN
US3140B22642)
368,809 FANNIE MAE 7.00% 01/02/2055 USD (ISIN
US3140B3NQ14)
100,000 FANNIE MAE 7.00% 01/04/2054 USD (ISIN
US3140ACAM52)
100,000 FANNIE MAE 7.00% 01/04/2054 USD (ISIN
US3140ACAR40)
200,000 FANNIE MAE 7.00% 01/08/2054
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)

BRIEE

a—nA
404,977

4,397,200
99,670

71,446
243520
155,671

71,017

82,537
155,870
565,818
523,730

80,792
176,064

380,277
175,877

176,260
175,026
229,968
214,263
252,176
500,358
289,017
162,736
330,648

66,243

50,780

177,846
3,488,702

4,400,209
500,528
91,306

136,993
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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

3,600,000 FORTRESS CRDIT OPPORTUNITIES VI CLO LTD
VAR 20/07/2033
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
3,685,000 FREDDIE MAC SEASONED CREDIT RISK
TRANSFER TRU VAR 25/01/2056
49,894,608 FREDDIE MAC VAR 15/07/2042
20,010,000 FREDDIE MAC VAR 15/08/2042
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
7,775,000 FREDDIE MAC 1.50% 01/03/2042
180,000 FREDDIE MAC 2.00% 01/01/2052 USD (ISIN
US3132E04W90)
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
US3132DSJJ24)
148,000 FREDDIE MAC 2.00% 01/03/2052 USD (ISIN
US3132E05S79)
1,100,000 FREDDIE MAC 2.00% 01/03/2052 USD (ISIN
US3133B6DL13)
874,000 FREDDIE MAC 2.00% 01/05/2052
440,000 FREDDIE MAC 2.00% 01/10/2051
1,000,000 FREDDIE MAC 2.50% 01/01/2051
13,554,000 FREDDIE MAC 2.50% 01/05/2051
351,000 FREDDIE MAC 3.00% 01/08/2051
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
US3133BIMF82)
89,000 FREDDIE MAC 3.50% 01/04/2052 USD (ISIN
US3133B9W676)
6,616,982 FREDDIE MAC 3.50% 01/07/2046
2,622,000 FREDDIE MAC 3.50% 01/07/2052
4,100,000 FREDDIE MAC 3.50% 01/10/2040
165,275,000 FREDDIE MAC 3.50% 15/12/2042

RRIEE

a—nA
52,617
592,090
89,145
75,656
79,452
53,037
3,008,453
1,312,483
3,066,831

2,755,762
2,422,840
4,391,382
2,501,264

517,786
363,291
1,701,069
5,232,384
851,257
2,124,311
4,869,050
113,276

31,626
202,066
824,451

88,315
611,282

546,987
231,000
593,201
6,689,793
200,492
53,168

10,942

33,302
795,388

65,034

1,326,411
1,688,501

477,831
2,761,150
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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
368,000 FREDDIE MAC 4.00% 01/12/2052
3,400,000 FREDDIE MAC 4.00% 25/05/2050
2,900,000 FREDDIE MAC 4.00% 25/12/2050
9,850,000 FREDDIE MAC 4.75% 25/03/2058
5,170,000 FREDDIE MAC 4.75% 25/11/2057
45,000 FREDDIE MAC 5.00% 01/03/2044
50,000 FREDDIE MAC 5.00% 01/03/2053
300,000 FREDDIE MAC 5.00% 01/03/2055
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
600,000 FREDDIE MAC 5.50% 01/01/2055 USD (ISIN
US31425YPL55)
500,000 FREDDIE MAC 5.50% 010212055 USD (ISIN
US31426CW349)
154,000 FREDDIE MAC 5.50% 01/03/2053 USD (ISIN
US3133BWX575)
700,000 FREDDIE MAC 5.50% 01/03/2055 USD (ISIN
US31426FP437)
200,000 FREDDIE MAC 5.50% 01/03/2055 USD (ISIN
US31426FUVT4)
100,000 FREDDIE MAC 5.50% 01/03/2055 USD (ISIN
US31426FVG98)
675,000 FREDDIE MAC 5.50% 01/04/2053 USD (ISIN
US3132DSDG49)
127,000 FREDDIE MAC 5.50% 01/04/2053 USD (ISIN
US3133C06U18)
500,000 FREDDIE MAC 5.50% 01/04/2055
433,000 FREDDIE MAC 5.50% 01/06/2041
1,204,000 FREDDIE MAC 5.50% 01/07/2049
1,460,000 FREDDIE MAC 5.50% 01/08/2054
200,000 FREDDIE MAC 5.50% 01/10/2054 USD (ISIN
US3133CXSU54)
500,000 FREDDIE MAC 5.50% 01/10/2054 USD (ISIN
US3133CX2K53)
1,250,000 FREDDIE MAC 5.50% 01/11/2034
400,000 FREDDIE MAC 5.50% 01/12/2054 USD (ISIN
US31425UPM17)
3,000,000 FREDDIE MAC 6.00% 01/01/2034
300,000 FREDDIE MAC 6.00% 01/01/2055 USD (ISIN
US31425YK225)
600,000 FREDDIE MAC 6.00% 01/02/2053
3,579,000 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)
319,350 FREDDIE MAC 6.00% 010212055 USD (ISIN
US31426CD687)

BRIEE
a—nA
274,468

31,263
51,082
32

28,187
261,989
202,035
234,249
8,087,279
3,074,264
31,704
40,684
251,078
108,318
295,594
162,893
619,972
501,704

425,927
110,749
594,175
169,658
84,961
458,270
94,098
405,794
310,275
683,522
1,237,015
160,042
422,543

2,876
339,761

33,695
246,753

411,195
2,442,481

86,082
409,702
64,855

278,064
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500,000 FREDDIE MAC 6.00% 01/02/2055 USD (ISIN
US31426CPC28)
1,127,715 FREDDIE MAC 6.00% 01/03/2033
173,000 FREDDIE MAC 6.00% 01/03/2053 USD (ISIN
US3133BW3L55)
124,000 FREDDIE MAC 6.00% 01/03/2053 USD (ISIN
US3133BXCA73)
100,000 FREDDIE MAC 6.00% 01/03/2054 USD (ISIN
US3133W75Q99)
100,000 FREDDIE MAC 6.00% 01/03/2054 USD (ISIN
US3133W7XR18)
400,000 FREDDIE MAC 6.00% 01/03/2055 USD (ISIN
US31426DC349)
400,000 FREDDIE MAC 6.00% 01/03/2055 USD (ISIN
US31426DDG43)
230,000 FREDDIE MAC 6.00% 01/03/2055 USD (ISIN
US31426DUL45)
800,000 FREDDIE MAC 6.00% 01/03/2055 USD (ISIN
US31426FBZ99)
300,000 FREDDIE MAC 6.00% 01/03/2055 USD (ISIN
US31426FE944)
300,000 FREDDIE MAC 6.00% 01/03/2055 USD (ISIN
US31426FVY05)
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 USD (ISIN
US3133WGB208)
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
US3140XNPAG7)
400,000 FREDDIE MAC 6.00% 01/09/2054 USD (ISIN
US3133CTZ855)
360,000 FREDDIE MAC 6.00% 01/10/2052
458,960 FREDDIE MAC 6.00% 01/10/2054 USD (ISIN
US3133CXWK27)
1,151,218 FREDDIE MAC 6.00% 01/11/2033
1,135,350 FREDDIE MAC 6.00% 01/12/2036
200,000 FREDDIE MAC 6.00% 01/12/2054 USD (ISIN
US31425UGV17)

RRIEE

a—nA
432,824

2,060
126,105

91,189
85,958
86,256
347,610
294,243
200,187
696,320
263,510
257,580

7,694
72,288

87,740
45,010
79,588

344,850
32,476
315,650

1,348,870
193,740
85,369
77,958
2,056,115
2,387,116
920,153
330,662

233,547
387,029

1,697
7
162,101
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200,000 FREDDIE MAC 6.00% 01/12/2054 USD (ISIN
US31425UNV34)
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
194,000 FREDDIE MAC 6.50% 01/01/2055 USD (ISIN
US3140AQBLS56)
100,000 FREDDIE MAC 6.50% 01/01/2055 USD (ISIN
US31426AX291)
2,700,000 FREDDIE MAC 6.50% 01/02/2053
100,000 FREDDIE MAC 6.50% 01/02/2054
506,000 FREDDIE MAC 6.50% 010212055 USD (ISIN
US3140ASK494)
232,000 FREDDIE MAC 6.50% 010212055 USD (ISIN
US3140B2YX62)
2,586,797 FREDDIE MAC 6.50% 01/02/2055 USD (ISIN
US31426ASG49)
218,000 FREDDIE MAC 6.50% 01/02/2055 USD (ISIN
US31426AZ684)
183,000 FREDDIE MAC 6.50% 01/02/2055 USD (ISIN
US31426AZ767)
486,718 FREDDIE MAC 6.50% 010212055 USD (ISIN
US31426BTA43)
163,000 FREDDIE MAC 6.50% 01/02/2055 USD (ISIN
US31426CDM38)
350,704 FREDDIE MAC 6.50% 01/02/2055 USD (ISIN
US31426CEC47)
411,100 FREDDIE MAC 6.50% 01/02/2055 USD (ISIN
US31426CE347)
179,000 FREDDIE MAC 6.50% 01/02/2055 USD (ISIN
US31426CL938)
230,000 FREDDIE MAC 6.50% 010212055 USD (ISIN
US31426CMR24)
407,000 FREDDIE MAC 6.50% 01/02/2055 USD (ISIN
US31426CMT89)
197,000 FREDDIE MAC 6.50% 01/02/2055 USD (ISIN
US31426CMY74)
234,000 FREDDIE MAC 6.50% 01/02/2055 USD (ISIN
US31426CM928)
190,000 FREDDIE MAC 6.50% 01/02/2055 USD (ISIN
US31426CRA44)
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)
482,000 FREDDIE MAC 6.50% 01/03/2055 USD (ISIN
US31426CSB18)
300,000 FREDDIE MAC 6.50% 01/03/2055 USD (ISIN
US31426C5H37)
300,000 FREDDIE MAC 6.50% 01/03/2055 USD (ISIN
US31426DCNO3)
500,000 FREDDIE MAC 6.50% 01/03/2055 USD (ISIN
US31426D2F89)

BRIEE

a—n
173,824
134,919
281,356
84,541
170,588
87,020
1,674,335
80,237
452,220
204,464
2,072,892
194,608
163,136
430,456
145,189
309,595
321,082
159,884
201,336
358,741
174,002
206,372
164,608
72,360
144,292
86,866
225,700
69,213
425671
264,747
266,062

439,776
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200,000 FREDDIE MAC 6.50% 01/03/2055 USD (ISIN
US31426D6V93)

100,000 FREDDIE MAC 6.50% 01/03/2055 USD (ISIN
US31426FFT93)

85,000 FREDDIE MAC 6.50% 01/04/2053

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
US3133W8SJ30)

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)

273,000 FREDDIE MAC 6.50% 01/05/2054 USD (ISIN
US3133WCBY92)

245,000 FREDDIE MAC 6.50% 01/05/2054 USD (ISIN
US3133WCEQ32)

245,000 FREDDIE MAC 6.50% 01/05/2054 USD (ISIN
US3133WCMU51)

321,837 FREDDIE MAC 6.50% 01/05/2054 USD (ISIN
US3133WCR484)

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)

518,462 FREDDIE MAC 6.50% 01/09/2054

100,000 FREDDIE MAC 6.50% 01/10/2053 USD (ISIN
US3133CGMD60)

200,000 FREDDIE MAC 6.50% 01/10/2054 USD (ISIN
US3133CWY977)

100,000 FREDDIE MAC 6.50% 01/11/2054

100,000 FREDDIE MAC 6.50% 01/12/2053

508,064 FREDDIE MAC 7.00% 01/02/2055 USD (ISIN
US3140B16T86)

RRIEE

a—nA
178,199
89,101

73,841
74,796

73,964
80,286
75,030
87,990
148,432
65,432
125,971
75,617
76,128
233,337
214,738
216,028
246,329
83,076
87,519
233,647
80,024
79,229
79,908
77,910
80,786
86,409

455,239
72,584

174,801

87,845
63,053
513,461
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180,000 FREDDIE MAC 7.00% 01/02/2055 USD (ISIN
US3140B2YY46)
238,000 FREDDIE MAC 7.00% 01/02/2055 USD (ISIN
US3140B2YZ11)
377,000 FREDDIE MAC 7.00% 01/02/2055 USD (ISIN
US31426A3A48)
448,000 FREDDIE MAC 7.00% 01/02/2055 USD (ISIN
US31426A3M85)
511,643 FREDDIE MAC 7.00% 01/02/2055 USD (ISIN
US31426A5X23)
179,000 FREDDIE MAC 7.00% 01/02/2055 USD (ISIN
US31426BG674)
196,000 FREDDIE MAC 7.00% 01/02/2055 USD (ISIN
US31426BG757)
261,000 FREDDIE MAC 7.00% 01/02/2055 USD (ISIN
US31426BU535)
303,000 FREDDIE MAC 7.00% 01/02/2055 USD (ISIN
US31426BU618)
373,000 FREDDIE MAC 7.00% 01/02/2055 USD (ISIN
US31426BU790)
287,000 FREDDIE MAC 7.00% 01/02/2055 USD (ISIN
US31426BU873)
294,000 FREDDIE MAC 7.00% 01/02/2055 USD (ISIN
US31426BU956)
439,454 FREDDIE MAC 7.00% 01/02/2055 USD (ISIN
US31426B4F08)
197,000 FREDDIE MAC 7.00% 01/02/2055 USD (ISIN
US31426CMA98)
542,000 FREDDIE MAC 7.00% 01/02/2055 USD (ISIN
US31426CMZ40)
197,000 FREDDIE MAC 7.00% 01/02/2055 USD (ISIN
US31426CM274)
174,000 FREDDIE MAC 7.00% 01/02/2055 USD (ISIN
US31426CRJ52)
214,000 FREDDIE MAC 7.00% 01/02/2055 USD (ISIN
US31426CR976)
232,000 FREDDIE MAC 7.00% 01/02/2055 USD (ISIN
US31426CSD73)
270,000 FREDDIE MAC 7.00% 01/03/2055
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)
700,000 FREDDIE MAC 7.00% 01/11/2054
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
3,928,000 FREMF 2017-K727 MORTGAGE TRUST VAR
25/11/2033
4,000,000 FREMF 2018 KBX1 MORTGAGE TRUST VAR
25/01/2026

BRIEE

a—nA
161,574
195,185
340,684
401,658
458,919
159,221
175,633
228,700
274,499
309,955
257 461
255,363
394,155
177,384
476,902
177,542
156,337
192,340
184,116

242,562
57,260

69,601
76,561
146,232

507,490
1,681,307
3,012,635
2,235,243
6,609,235
2,446,133
4,118,676
2,940,561

3,367,302
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3,626,000 FREMF 2018 KBX1 MORTGAGE TRUST VAR
25/07/2036

2,500,000 FREMF 2018 KSW4 MORTGAGE TRUST FRN
25/10/2028 USD (ISIN US302960AH25)

1,000,000 FREMF 2018 K730 MORTGAGE TRUST VAR
25/10/2031

3,713,000 FREMF 2018 K74 MORTGAGE TRUST VAR
25/09/2028
4,330,000 FS RIALTO 2022 F16 ISSUER LLC VAR 01/02/2030
33,310,000 GINNIE MAE VAR 20/09/2049
6,266,000 GINNIE MAE 3.50% 20/01/2050
7,711,000 GINNIE MAE 4.50% 20/03/2049
3,679,000 GINNIE MAE 4.50% 20/09/2048
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 II SINGLE ISSUER 3.50% 20/04/2045
USD (ISIN US36184XM221)
377,179 GNMA AND Il SINGLE ISSUER 4.00% 15/01/2041
653,254 GNMA | AND Il SINGLE ISSUER 4.00% 15/01/2045
2,098,115 GNMA | AND Il 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 Il 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 Il SINGLE ISSUER 4.00% 15/07/2042
12,871,455 GNMA | AND Il 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 Il SINGLE ISSUER 4.00% 15/08/2044
USD (ISIN US36182UNQS)
2,879,799 GNMA | AND Il SINGLE ISSUER 4.00% 15/08/2045
USD (ISIN US3617A6HP19)
906,406 GNMA | AND II 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 II SINGLE ISSUER 4.00% 15/09/2044
USD (ISIN US3618386T02)
4707,498 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 Il SINGLE ISSUER 4.00% 15/09/2045
USD (ISIN US3617A6YAS6)
216,403 GNMA | AND II SINGLE ISSUER 4.00% 15/11/2040
58,722 GNMA | AND Il SINGLE ISSUER 4.00% 15/11/2044

RRIEE

a—nA
2,603,632
1,067,769
765,555
2,900,838

3,692,638
121,867
422,421
506,132
246,390
322,803
195,173

339,427
149,153

3910
127,549

213,283
511,817

530,280
11411
10,388

412,125
11,132

639,633
134,205

12,993
211,910
232,224

15,088
1,108,591

8,347
434,124
492,436

57,208
17,702
37,528

23,890
2,821
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1,687,000 GNMA IAND Il SINGLE ISSUER 4.50% 15/01/2040
30 GNMAIAND Il SINGLE ISSUER 4.50% 15/03/2036
5,886,770 GNMA I AND Il SINGLE ISSUER 4.50% 15/03/2041
34,416,749 GNMA | AND Il SINGLE ISSUER 4.50% 15/04/2039
4,784,203 GNMA | AND I SINGLE ISSUER 4.50% 15/06/2040
82,096 GNMAIAND 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 I AND Il SINGLE ISSUER 4.50% 15/08/2041
1,240,000 GNMAIAND Il SINGLE ISSUER 4.50% 15/09/2040

33,382 GNMATAND Il SINGLE ISSUER 4.50% 15/12/2039
1,315,560 GNMA | AND Il SINGLE ISSUER 5.00% 15/09/2033

15,000,000 GNMATAND Il SINGLE ISSUER 5.50% 01/07/2054*
1,743,588 GNMA | AND Il SINGLE ISSUER 5.50% 15/01/2034
2,500,000 GNMAAND Il SINGLE ISSUER 5.50% 15/07/2033
1,750,000 GNMAIAND Il SINGLE ISSUER 5.50% 15/10/2034
2,773,075 GNMA TAND Il SINGLE ISSUER 5.50% 20/10/2037
2,769,616 GNMAAND Il SINGLE ISSUER 5.75% 15/11/2038

500,000 GNMATAND I SINGLE ISSUER 6.00% 15/03/2033
1,153,666 GNMA | AND Il SINGLE ISSUER 6.00% 15/06/2033
8,245,808 GNMA I AND Il SINGLE ISSUER 6.00% 15/09/2034

919,010 GNMATAND I SINGLE ISSUER 6.50% 15/08/2032

116,188 GNMA I AND Il SINGLE ISSUER 6.50% 15/08/2036

312,876 GNMATAND Il 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
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
1,000,000 GOVERNMENT NATIONAL MORTGAGE
ASSOCIATION GNMA 11 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
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

FEAL4E
a—n
95,825

2

123,795
387,322
126,343
4972
133,785
36,641

195,776
12,484
49,488
685
23,949
12,795,322
15,050
28,605
27,060
32,768
171,927
11,579
11,296
190,099
1,608
450
4,794

614,608

15,763
3,782
158,104

2,171,855

2,160,060

848,444
19,714
23420
75,574

279,171

543,303
17,718

58,686
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16,900,000 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% 156/11/2032
23,565,000 GOVERNMENT NATIONAL MORTGAGE
ASSOCIATION GNMA VAR 20/01/2050
3,147,000 GOVERNMENT NATIONAL MORTGAGE
ASSOCIATION GNMA VAR 20/08/2049
24,374,351 GOVERNMENT NATIONAL MORTGAGE
ASSOCIATION GNMA 2.00% 20/02/2052
14,111,316 GOVERNMENT NATIONAL MORTGAGE
ASSOCIATION GNMA 2.00% 20/03/2052
3,179,898 GOVERNMENT NATIONAL MORTGAGE
ASSOCIATION GNMA 2.00% 20/04/2052
38,198,691 GOVERNMENT NATIONAL MORTGAGE
ASSOCIATION GNMA 2.50% 20/02/2052
742,197 GOVERNMENT NATIONAL MORTGAGE
ASSOCIATION GNMA 2.50% 20/03/2052
40,950,103 GOVERNMENT NATIONAL MORTGAGE
ASSOCIATION GNMA 2.50% 20/05/2052
114,307 GOVERNMENT NATIONAL MORTGAGE
ASSOCIATION GNMA 2.50% 20/06/2052
5,886,130 GOVERNMENT NATIONAL MORTGAGE
ASSOCIATION GNMA 3.00% 20/06/2052
3,130,000 GOVERNMENT NATIONAL MORTGAGE
ASSOCIATION GNMA 3.50% 15/10/2042
31,835,839 GOVERNMENT NATIONAL MORTGAGE
ASSOCIATION GNMA 3.50% 20/10/2052
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
400,000 GOVERNMENT NATIONAL MORTGAGE
ASSOCIATION GNMA 4.50% 01/07/2054*
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
1,645,388 GOVERNMENT NATIONAL MORTGAGE
ASSOCIATION GNMA 4.50% 20/03/2050
1,981,000 GOVERNMENT NATIONAL MORTGAGE
ASSOCIATION GNMA 4.50% 20/04/2049

RRIEE

a—nA
14,599,339
9,873

22,543

1,194

6,277
109,596
109,697

13,247,942
7,770,340
1,752,891

21,163,869

411,594
23,231,340
63,886
3,486,661
169,956

20,530,486
1,025,201

18,467

25,630
470,175
633,769
326,194
137,278

99,510

64,796
196,770

147,640
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3,233,487 GOVERNMENT NATIONAL MORTGAGE
ASSOCIATION GNMA 4.50% 20/07/2041

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

2,003,820 GOVERNMENT NATIONAL MORTGAGE
ASSOCIATION GNMA 5.50% 20/08/2054

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

5,720,000 GS MORTGAGE BACKED SECURITIES TRUST
VAR 25/05/2055

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 US46590YAG98)

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)

4,860,000 LOANCORE 2018 CRE1 VAR 17/08/2042

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%
20/08/2046

1,750,000 MULTIFAMILY CONNECTICUT AVENUE FRN
15/10/2049

4,350,000 MULTIFAMILY CONNECTICUT AVENUE VAR
25/11/2051 USD (ISIN US35563GAB59)

3,723,500 NEW RESIDENTIAL MORTGAGE LOAN TRUST
2017-3 VAR 25/05/2057

3,981,450 NEW RESIDENTIAL MORTGAGE LOAN TRUST
2018 3 VAR 25/05/2057

1,965,000 PALISADES CENTER TR 2016 - PLSD 2.713%
13/04/2033

1,605,000 PROGRESS RESIDENTIAL TRUST 4.053%
17/11/2040

950,000 RADNOR RE LTD VAR 25/11/2031

4,510,000 RCKT MORTGAGE TRUST VAR 25/06/2055

3,625,000 READYCAP COMMERCIAL MORTGAGE TRUST
FRN 25/11/2036 USD (ISIN US75575WAJ53)

2,662,000 SEQUOIA MORTGAGE TRUST VAR 25/08/2047

1,927,000 SEQUOIA MORTGAGE TRUST VAR 25/10/2047

BRIEE

a—nA
144,145
895,592
1,607,028
11,370,976

419,020

4425465
1,102,616
1,347,569
1,981,911
1,362,493
1,053,434
1,463,860

73

2,659,623

4,109,345
3,196,624
1,813,338

1,041,994
4,687,957
1,860,400

4,027,823
1,108,505

324,954
1,493,975
3,830,817
1,656,509
1,452,167
1,243,013
1,308,398

848,559
3,842,032
3,095,756

1,615,281
1,161,777

it

%

120,000 SEQUOIA MORTGAGE TRUST VAR 25/12/2042

1,899,000 SEQUOIA MORTGAGE TRUST 2017 3 VAR
25/04/2047

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

3,000,000 TOWD POINT MORTGAGE TRUST VAR 25/07/2058

3,630,000 TOWD POINT MORTGAGE TRUST VAR 25/10/2056
USD (ISIN US89173FAF71)

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

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

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

—MREX

6,890,000 ACREC LLC VAR 18/08/2042

8,360,000 FORTRESS CREDIT OPPORTUNITIES VAR
20/07/2033

BERIT - AP —ER

2,000,000 ABCA REVERSION CLASS A SHARE SERIES
JANUARY 2022 VAR 15/01/2035 USD (ISIN
US00038JAE47)

7,200,000 FIGRE TRUST VAR 25/01/2055
3,400,000 FIGRE TRUST VAR 25/03/2055
5,810,000 FIGRE TRUST VAR 25/07/2055
2,070,000 FIGRE TRUST VAR 25/12/2054
1,600,000 JG WENTWORTH INC 4.70% 15/10/2074

2,140,000 WOODWARD CAPITAL MANAGEMENT VAR
25/06/2055

FTHERE - Y—EX

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

&%
AT HE R

313,350,000 EGYPT 0% 16/09/2025
110,000,000 USAT-BILLS 0% 29/07/2025

FEATAE
1—n
19,155
1,157,734

2,467,189
2,565,773
2,892,033
1,859,104
2,756,992

5,698,075

5,906,288
3,693,345

1,052,893
2,707,452

2,987,520
394,760

484,605
3,494,308

12,990,118

5,868,254
7,121,864

19,370,034
1,708,460

5,597,725
2,718,868
4,949,461
1,590,333

983,859
1,821,328

1,745,503
1,745,503

98,489,513
98,489,513

5,081,244
93,408,269
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