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Q@ETMDINT (2024F1 81 B8~2024F128318)

2024 2023
USD USD
Income
Interest from interest-bearing securities 6,282,394 10,108,464
Bank interest 83,729 85,299

Net realized losses on financial assets at fair value

through profit or loss and derivative financial

instruments (19,521,510) (32,601,164)
Net change in unrealized (losses)/gains on financial

assets at fair value through profit or loss and derivative

financial instruments (4,420,693) 14,644,514
Sundry income 13 : 318
Net exchange (losses)/gains (37,970) 16,470

(17,614,037) (7,746,099)
Expenses
Management fee (767,947) (918,816)
Safe custody and processing fee (115;658) (131,211)
Trustee fee . (12,000) (12,000)
Auditor's remuneration (49,547) (45,003)
Valuation fee (175,000) (174,300)
Transaction handling fee (22,635) (18,363)
Annual authority fee (1,988) (1,940)
Accounting and other professional fees (7,764) (3,912)
Other operating expenses {49,783) (48,946)
Total operating expenses (1,202,322) (1,354,491)
Operating loss (18,816,359) (9,100,590)
Finance cost . :
Distribution to unitholders (1,528,359) (1,931,228)
Loss after distribution and before taxation (20,344,718) (11,031,818)
Taxation
Withholding taxes (131,210) (95,983)
Decrease in net assets attributable to unitholders (20,475,928) (11,127,801)
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2024 2023
UsDp USD
Net assets attributable to unitholders at the beginning
of the year 202,645,496 225,622,051
Subscription of units 14,528,302 13,452,291
Re-investment of distributions 1,528,359 1,931,228
Redemption of units (36,580,447) (27,232,273)
(20,523,786) (11,848,754)
Decrease in net assets attributable to unitholders (20,475,928) (11,127,801)

Net assets attributable to unitholders at the end of the
year 161,645,782 202,645,496




OEHx (2024F 12831 BIRT)

AS AT 31 DECEMBER 2024
Debt securities

Row Labels
Denominated in Australian Dollar
AIRSERVICES AUSTRALIA (SER MTN) 5.4% 15/11/2028
BNG BANK NV (SER MTN) (REG S) (REG) 3.3% 17/07/2028
INTER AMERICAN DEVL BK 2.75% 30/10/2025
INTER-AMERICAN DEVEL BK (SER MTN) (REG S) (REG) 4.7% 03/10/2030
INTER-AMERICAN DEVEL BK (SER MTN) 2.7% 29/01/2026
INTL FINANCE CORP (SER MTN) (REG S) 3.635% 26/08/2033
INTL FINANCE CORP (SER MTN) (REG) 1.25% 06/02/2031
KOMMUNALBANKEN AS (SER MTN) (REG) 4.25% 16/07/2025
KOMMUNALBANKEN AS (SER MTN) 2.5% 03/08/2032
NEW S WALES TREASURY CRP (REG S) 1.5% 20/02/2032
NEW S WALES TREASURY CRP (REG S) 1.75% 20/03/2034
NEW S WALES TREASURY CRP (REG S) 4.25% 20/02/2036
NEW S WALES TREASURY CRP (REG) 2% 08/03/2033
NEW S WALES TREASURY CRP 2.25% 07/05/2041
QUEENSLAND TREASURY CORP (REG S) (REG) 2.25% 20/11/2041
QUEENSLAND TREASURY CORP (REG S) (REG) 4.5% 22/08/2035
QUEENSLAND TREASURY CORP (REG S) 5.25% 21/07/2036
SOUTH AUST GOVT FIN AUTH (REG S) (REG) 1.75% 24/05/2034
TREASURY CORP VICTORIA (REG) 2.25% 20/11/2034
TREASURY CORP VICTORIA (REG) 4.25% 20/12/2032
TREASURY CORP VICTORIA (SER MTN) (REG) 2% 20/11/2037
TREASURY CORP VICTORIA (SER MTN) (REG) 4.75% 15/09/2036
TREASURY CORP VICTORIA (SER MTN) (REG) 5% 20/11/2040
Denominated in Australian Dollar Total

Denominated in Brazilian Cruzerio
NOTA DO TESOURO NACIONAL SER NTNF 10% 01/01/2027 (DIRTY)
Denominated in Brazilian Cruzerio Total

Denominated in British Pound
ASIAN INFRASTRUCTURE INV (SER GMTN) (REG S) (REG) .2% 15/12/2025
BERKSHIRE HATHAWAY FIN 2.375% 19/06/2039
FORD MOTOR CREDIT CO LLC (SER EMTN)(REG) 5.78% 30/04/2030
K (GILTS) (REG S) (REG) .5% 31/01/2029
UK (GILTS) (REG S) (REG) 3.25% 31/01/2033
K (GILTS) (REG) 4.25% 07/03/2036
Denominated in British Pound Total

Denominated in Canadian Dollar
BANK OF MONTREAL VAR 26/11/2082
CANADA (GOVT OF) .5% 01/12/2030
CANADA (GOVT OF) 2.5% 01/12/2032CANADA (GOVT OF) 2.75% 01/06/2033
CANADA (GOVT OF) 2.75% 01/06/2033
CDP FINANCIAL INC (REG S) 4.2% 02/12/2030
CENOVUS ENERGY INC 3.5% 07/02/2028
CPPIB CAPITAL INC (SER 144A) 2.25% 01/12/2031
INTL BK RECON & DEVELOP (SER GDIF) (REG) 1.9% 16/01/2025
INTL BK RECON & DEVELOP 1.8% 19/01/2027
ONTARIO (PROV OF) 3.45% 02/06/2045
PROVINCE OF ALBERTA (REG) 3.1% 01/06/2050
QUEBEC (PROV OF) 4.25% 01/12/2043
Denominated in Canadian Dollar Total

Denominated in Chinese Yuan Renminbi
CHINA (GOVT OF) (SER INBK) (REG) 2.69% 12/08/2026 (INTERBANK)
Denominated in Chinese Yuan Renminbi Total

Denominated in Danish Krone
NYKREDIT REALKREDIT AS (SER 13H) (REG S) 1% 01/07/2025
REALKREDIT DANMARK (SER 10F) (REG S) 1% 01/01/2026
Denominated in Danish Krone Total

ANSTOVI - AVAL-T7UF I5ZXA (AETAEAY

Quantity / Par Value Market Value USD

% of Net Assets

390,000 248,792 0.15
365,000 218,751 0.14
80,000 48,904 0.03
410,000 257,134 0.16
186,000 113,289 0.07
375,000 214,600 0.13
775,000 396,563 0.24
122,000 75,432 0.05
354,000 187,074 0.12
175,000 87,537 0.05
480,000 226,020 0.14
730,000 415,357 0.26
740,000 370,529 0.23
525,000 212,569 0.13
510,000 203,439 0.13
1,115,000 652,206 0.4
565,000 349,177 0.22
1,430,000 667,987 0.41
305,000 146,423 0.09
620,000 368,459 0.23
540,000 227,056 0.14
670,000 393,055 0.24
360,000 208,171 0.13
11,822,000 6,288,524 3.89
10,645 1,649,037 1.02
10,645 1,649,037 1.02
210,000 251,874 0.16
245,000 213,077 0.13
140,000 173,012 0.11
895,000 966,777 0.6
550,000 631,630 0.39
220,000 265,926 0.16
2,260,000 2,502,296 1.55
585,000 432,312 0.27
320,000 192,256 0.12
415,000 275,437 0.17
360,000 242,673 0.15
435,000 315,126 0.19
265,000 183,242 0.11
320,000 205,815 0.13
175,000 121,643 0.07
215,000 146,018 0.09
420,000 261,017 0.16
815,000 466,768 0.29
480,000 333,157 0.21
4,805,000 3,175,464 1.96
2,000,000 280,912 0.17
2,000,000 280,912 0.17
1,670,000 230,354 0.14
1,910,000 262,506 0.16
3,580,000 492,860 0.3
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Denominated in European Euro
AIRBUS SE (SER EMTN) (REG S) (BR) 1.625% 09/06/2030
ALLERGAN FUNDING SCS (REG) 2.625% 15/11/2028
AMERICAN TOWER CORP (REG) 4.625%16/05/2031

ARDAGH METAL PACKAGING (SER 144A) (REG) 3% 01/09/2029

AUSTRIA (REP OF) (REG S) (BR) 2.9% 20/02/2033

AUSTRIA (REP OF) (REG S) .5% 20/02/2029

AVERY DENNISON CORP (REG) 1.25% 03/03/2025

BANK OF AMERICA CORP (REG S) SER EMTN VAR 04/05/2027
BOSTON SCIENTIFIC CORP .625% 01/12/2027
BUNDESCHATZANWEISINGEN (REG S) (BR)2.5% 13/03/2025

BUNDESREPUB. DEUTSCHLAND (SER 10Y) (REG S) (BR) 2.2% 15/02/2034

CARNIVAL CORP (SER 144A) 5.75% 15/01/2030

CELLNEX FINANCE CO SA (SER EMTN)(REG S) (BR) 2% 15/09/2032

E.ON SE (SER EMTN) (REG S) (BR) .625% 07/11/2031

EDP FINANCE BV (SER EMTN) (REG S) (BR) 1.875% 21/09/2029
EUROPEAN INVESTMENT BANK (SER EARN) (REG S) (REG) .25% 20/01/2032

FIDELITY NATL INFO SERV 1.5% 21/05/2027
FINLAND (REP OF) (REG S) .5% 15/09/2028
FINLAND (REP OF) (REG S) 3% 15/09/2033

GOLDMAN SACHS GROUP INC (SER EMTN) (REG S) (REG) .25% 26/01/2028
GOLDMAN SACHS GROUP INC SER EMTN (REG) 2% 01/11/2028

INDONESIA (REP OF) 1.1% 12/03/2033

IRELAND (GOVT OF) (REG S) (REG) .35% 18/10/2032
IRELAND (GOVT OF) (REG S) (REG) 1.1% 15/05/2029
JOHNSON CONTROLS/TYCO F1.375% 15/09/2027

KUNTARAHOITUS OYJ (SER EMTN) (REG S) (BR) 2.875% 18/01/2028

NETHERLANDS (GOVT OF) (REG S) 2.5% 15/07/2034

ONTARIO (PROVINCE OF) (SER EMTN) (REG S) (BR) 3.1% 31/01/2034

PHILIPPINES (REP OF) (SER EMTN) .875% 17/05/2027

PROVINCE OF QUEBEC (REG S) (BR) .2% 07/04/2025

THERMO FISHER SCIENTIFIC (REG) SER 1.4% 23/01/2026

THERMO FISHER SCIENTIFIC .5% 01/03/2028

VMED 02 UK FINANCING | (SER 144A) 5.625% 15/04/2032
Denominated in European Euro Total

Denominated in Indian Rupee
INDIA (GOVT OF) 5.22% 15/06/2025
INDIA (GOVT OF) 7.1% 18/04/2029
INDIA (GOVT OF) 7.26% 06/02/2033
INDIA (GOVT OF) 7.38% 20/06/2027
Denominated in Indian Rupee Total

Denominated in Indonesian Rupiah
INDONESIA (REP OF) (SER 100) 6.625% 15/02/2034
INDONESIA (REP OF) (SER FR80) 7.5% 15/06/2035
INDONESIA (REP OF) (SER FR87) 6.5% 15/02/2031
INDONESIA (REP OF) (SER FR90) 5.125% 15/04/2027
INDONESIA (REP OF) (SER FR91) 6.375% 15/04/2032
INDONESIA (REP OF) (SER FR95) 6.375% 15/08/2028
INDONESIA (REP OF) SER FR64 6.125% 15/05/2028
INDONESIA (REP OF) SER FR73 8.75% 15/05/2031
INDONESIA (REPUBLIC OF) SER FR65 6.625% 15/05/2033
INDONESIA (REPUBLIC OF) SER FR71 (REG) 9% 15/03/2029
INDONESIA GOVERNMENT SER FR56 8.375% 15/09/2026

Denominated in Indonesian Rupiah Total

Denominated in Japanese Yen
JAPAN (GOVT OF) (SER 151) .005% 20/03/2027
JAPAN (GOVT OF) (SER 455) .005% 01/12/2025
JAPAN (GOVT OF) SER 83 2.1%20/12/2025
Denominated in Japanese Yen Total

ANSTOVI - AVAL-T7UF I5ZXA (AETAEAY

100,000 96,998 0.06
235,000 237,168 0.15
180,000 199,762 0.12
150,000 132,895 0.08
515,000 540,797 0.33
155,000 148,940 0.09
215,000 221,824 0.14
245,000 249,967 0.15
360,000 351,531 0.22
150,000 155,334 0.1
835,000 854,389 0.53
210,000 235,748 0.15
200,000 186,871 0.12
170,000 149,945 0.09
100,000 98,561 0.06
520,000 459,013 0.28
220,000 221,250 0.14
270,000 261,768 0.16
250,000 263,612 0.16
60,000 57,645 0.04
157,000 157,263 0.1
121,000 102,348 0.06
200,000 176,548 0.11
125,000 123,169 0.08
195,000 189,435 0.12
260,000 273,085 0.17
155,000 159,368 0.1
245,000 256,199 0.16
380,000 371,844 0.23
145,000 149,184 0.09
116,000 118,656 0.07
210,000 202,744 0.12
320,000 337,707 0.21
7,769,000 7,741,568 4.79
41,210,000 478,211 0.3
76,880,000 909,868 0.56
33,780,000 405,452 0.25
12,520,000 148,490 0.09
164,390,000 1,942,021 1.2
286,000,000 259,543 0.16
623,000,000 104,015 0.07
308,000,000 745,515 0.46
710,000,000 102,186 0.06
691,000,000 281,212 017
343,000,000 752,122 0.47
295,000,000 381,181 0.24
474,000,000 302,450 0.19
378,000,000 506,038 0.31
697,000,000 179,565 0.11
355,000,000 276,615 0.17
5,160,000,000 3,890,442 2.41
45,950,000 288,545 0.18
276,850,000 1,753,829 1.08
64,500,000 416,582 0.26
387,300,000 2,458,956 1.52
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Denominated in Korean Won
KOREA (REP OF) (SER 2609) (BR)2.875% 10/09/2026 (DIRTY)
KOREA (REP OF) (SER 2703) 2.375% 10/03/2027 (DIRTY)
KOREA (REP OF) (SER 2706) (BR) 2.125% 10/06/2027 (DIRTY)
KOREA (REP OF) (SER 2709) 3.125% 10/09/2027
KOREA (REP OF) (SER 2912) (BR) 1.375% 10/12/2029
KOREA (REP OF) (SER 3306) 3.25% 10/06/2033

Denominated in Korean Won Total

Denominated in Malaysian Ringgit
MALAYSIA GOVERNMENT SER 0413 3.844% 15/04/2033
Denominated in Malaysian Ringgit Total

Denominated in New Zealand Dollar
ASIAN DEVELOPMENT BANK SER MTN 3.75% 18/08/2025
NEW ZEALAND (GOVT OF) (SER 437) (REG S) (REG) 2.75% 15/04/2037
NEW ZEALAND (GOVT OF) (SER 534) 4.25% 15/05/2034
NEW ZEALAND (GOVT OF) (SER 535) 4.5% 15/05/2035
NEW ZEALAND (GOVT OF) (SER 536)4.25% 15/05/2036
NEW ZEALAND GOVERNMENT SER 0425 (REG) (REG S) 2.75% 15/04/2025
NEW ZEALAND GOVERNMENT SER 0433 (REG S) (REG) 3.5% 14/04/2033
NZ LOCAL GOVT FUND AGENC (REG S) 2.25% 15/05/2031
NZ LOCAL GOVT FUND AGENC (REG) 2.75% 15/04/2025
NZ LOCAL GOVT FUND AGENC 1.5% 15/04/2026
NZ LOCAL GOVT FUND AGENC 3.5% 14/04/2033
Denominated in New Zealand Dollar Total

Denominated in Norwegian Krone
ASIAN DEVELOPMENT BANK (SER GMTN) (REG) 3.625% 22/01/2029
EUROPEAN INVESTMENT BANK (SER EMTN) (REG S) (BR) 1.25% 17/02/2027
INTL BK RECON & DEVELOP (SER EMTN) (REG) 1.25% 16/03/2026
INTL DEVELOPMENT ASSOC (SER EMTN) (REG S) (REG) 1.75% 17/02/2027
INTL FINANCE CORP (SER GMTN) (REG) .5% 08/10/2025
KUNTARAHOITUS OYJ (SER EMTN) (REG) FRN 10/01/2025
NORDIC INVESTMENT BANK (SER EMTN) (BR) 4% 04/11/2026
NORWAY (GOVT OF) (SER 483) (REG S) 1.25% 17/09/2031
NORWAY (GOVT OF) (SER 484) (REG S) 2.125% 18/05/2032
NORWAY (GOVT OF) (SER 485) (REG S) 3.5% 06/10/2042
NORWAY (GOVT OF) (SER 486) (REG S)3% 15/08/2033
NORWAY (GOVT OF) (SER 487) (REG S) 3.625% 13/04/2034

Denominated in Norwegian Krone Total

Denominated in Philippine Peso
PHILIPPINES (REP OF) (SER 1060) 3.625% 09/09/2025
PHILIPPINES (REP OF) (SER 1069) 6.75% 15/09/2032
PHILIPPINES (REP OF) (SER JUL-67) 6.5% 19/05/2029
PHILIPPINES (REP OF) (SER R513) 2.625% 12/08/2025
PHILIPPINES (REP OF) (SER R517) 6.125% 22/08/2028
REPUBLIC OF PHILIPPINES SER 25-78% 30/09/2035

Denominated in Philippine Peso Total

Denominated in Singapore Dollar
SINGAPORE (GOVT OF) 3.375% 01/09/2033
SINGAPORE GOVERNMENT 2.375% 01/06/2025
Denominated in Singapore Dollar Total

Denominated in United States Dollar
1011778 BC / NEW RED FIN (SER 144A) (REG) 3.5% 15/02/2029
1011778 BC / NEW RED FIN (SER 144A) (REG) 3.875% 15/01/2028
1011778 BC ULC TERM B6 TERM LOAN USD-LIBOR BBA 3M + 175BPS 23/09/2030
AADVANTAGE LOYALTY IP TERM LOAN USD-LIBOR-BBA 3M +475BPS 24/03/2028
ABU DHABI GOVT INT'L (SER 144A) 3.875% 16/04/2050
AECOM TECHNOLOGY TRANCHE B TERM LOAN USD-LIBOR-BBA +175BPS 29/10/2031
AERCAP IRELAND CAP/GLOBA (REG) VAR10/03/2055
AES CORP/THE (SER 144A) (REG) 3.95% 15/07/2030
AES CORP/THE VAR 15/01/2055
AIR CANADA (REG) CONV 4% 01/07/2025
AKER BP ASA (SER 144A) (REG) 3.75% 15/01/2030
AKER BP ASA (SER 144A) 5.125%01/10/2034

ANSTOVI - AVAL-T7UF I5ZXA (AETAEAY
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468,590,000 320,600 0.2
522,630,000 1,029,044 0.64
512,660,000 342,075 0.21
433,510,000 299,130 0.18
937,550,000 590,924 0.37
607,220,000 418,155 0.26
3,482,160,000 2,999,928 1.86
1,551,000 347,439 0.21
1,551,000 347,439 0.21
405,000 226,432 0.14
1,140,000 523,515 0.32
2,055,000 1,135,668 0.7
1,070,000 598,221 0.37
311,000 168,596 0.1
1,120,000 624,448 0.39
790,000 416,698 0.26
835,000 409,501 0.25
605,000 337,145 0.21
195,000 106,124 0.07
398,000 203,881 0.13
8,924,000 4,750,229 2.94
2,000,000 171,837 0.11
2,250,000 186,475 0.12
1,010,000 85,579 0.05
1,740,000 144,989 0.09
4,070,000 346,915 0.21
3,000,000 263,648 0.16
1,000,000 87,335 0.05
4,715,000 351,781 0.22
10,275,000 804,077 0.5
1,516,000 126,402 0.08
2,710,000 223,381 0.14
1,710,000 147,387 0.09
35,996,000 2,939,806 1.82
12,905,000 218,542 0.13
27,890,000 498,305 031
22,330,000 390,142 0.24
34,500,000 581,713 0.36
26,355,000 454,344 0.28
8,720,000 171,703 0.11
132,700,000 2,314,749 1.43
870,000 660,628 0.41
751,000 548,658 0.34
1,621,000 1,209,286 0.75
387,000 356,040 0.22
205,000 194,237 0.12
988,743 986,477 0.61
192,500 197,884 0.12
235,000 180,090 0.11
507,450 512,762 0.32
365,000 375,492 0.23
50,000 46,110 0.03
320,000 329,324 0.2
175,000 203,012 0.13
150,000 139,707 0.09
380,000 357,453 0.22
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AMERICAN AIRLINES GROUP (REG) CONV 6.5% 01/07/2025

AMERICAN AIRLINES/AADVAN (SER 144A) (REG) 5.75% 20/04/2029

AMERICAN ELECTRIC POWER (REG) VAR 15/12/2054

AMERICAN INTL GROUP (REG) VAR 15/05/2068

AMERICAN TOWER TRUST | 5.49% 15/03/2028

AMERICAN WATER CAPITAL C (REG) CONV3.625% 15/06/2026

ANTERO RESOURCES CORP (SER 144A) 5.375% 01/03/2030

ARAMARK SERVICES INC TERM B4 TERM LOAN USD-LIBOR-BBA 3M +175BPS 15/01/2027
ARAMARK SERVICES INC TERM B7 TERM LOAN USD-LIBOR-BBA 3M +200BPS 06/04/2028
ARDAGH METAL PACKAGING (SER 144A) 3.25% 01/09/2028

ARROYO MORTGAGE TRUST 2019-1 SER 1 CL A1 FRN 25/01/2049

AS MILEAGE PLAN IP LTD TERM BTERM LOAN USD-LIBOR-BBA 3M +200BPS 01/10/2031
BALL CORP (REG) 6.875% 15/03/2028

BALL CORP 2.875% 15/08/2030

BANK OF MONTREAL VAR 26/11/2084

BANK OF NOVA SCOTIA (REG) VAR 27/10/2082

BECLE SA DE CV (SER 144A) 2.5% 14/10/2031

BERKSHIRE HATHAWAY FIN (REG) 4.2% 15/08/2048

BERRY GLOBAL ESCROW CORP (SER 144A) (REG) 5.625% 15/07/2027

BIMBO BAKERIES USA INC (SER 144A) 5.375% 09/01/2036

BOCA COMMERCIAL MORTGAGE TRUST2024-BOCA SER BOCA CL A FRN 15/08/2041
BOEING CO 5.15% 01/05/2030

BOEING CO 5.805% 01/05/2050

BRASKEM NETHERLANDS (SER 144A) (REG ) 4.5% 31/01/2030

BRASKEM NETHERLANDS (SER 144A) (REG ) 5.875% 31/01/2050

BRITISH COLUMBIA PROV OF 4.2% 06/07/2033

BURLINGTON STORES INC (REG) CONV1.25% 15/12/2027

BX COMMERCIAL MORTGAGE TRUST 2021-CIP SER CIP CL A FRN

BX COMMERCIAL MORTGAGE TRUST 2021-VOLT SER VOLT CL A FRN

BX COMMERCIAL MORTGAGE TRUST 2024-XL5 SER XL5 CL A FRN 15/03/2039

BX TRUST 2022-CLS SER CLS CL A FRN 13/10/2027

BX TRUST SER BIO CL C FRN 15/02/2041

CACI INTERNATIONAL INC TERM BTERM LOAN USD-LIBOR-BBA 3M +175BPS 17/10/2031
CAMB COMMERCIAL MORTGAGE TRUST 2019-LIFE SER LIFE CL A FRN 15/12/2037
CARNIVAL CORP CONV 5.75% 01/12/2027

CARNIVAL CORP TERM B TERM LOAN-LIBOR-BBA 3M +275BPS 09/08/2027

CARNIVAL CORP TERM B TERM LOAN-LIBOR-BBA 3M+275BPS 18/10/2028

CDW LLC/CDW FINANCE 3.569% 01/12/2031

CEMEX SAB DE CV (SER 144A) (REG) 3.875% 11/07/2031

CENOVUS ENERGY INC (REG) 5.4% 15/06/2047

CENOVUS ENERGY INC (REG) 6.75% 15/11/2039

CENTENE CORP (REG) (SER WI) 3.375% 15/02/2030 WHEN ISSUED

CENTENE CORP (REG) 2.5% 01/03/2031

CENTENE CORP (REG) 4.625% 15/12/2029

CENTENE CORP 3% 15/10/2030

CENTERPOINT ENERGY INC (REG) CONV 4.25% 15/08/2026

CENTURY PLAZA TOWERS 2019-CPT SER CPT CL A FRN 13/11/2039

CHARLESTON SC WTRWKS & SWR REV 5%01/01/2054

CHARTER COMM OPT LLC/CAP (REG) 2.8% 01/04/2031

CHARTER COMM OPT LLC/CAP (REG) 5.125% 01/07/2049

CHARTER COMM OPT LLC/CAP (REG) 5.75% 01/04/2048

CHARTER COMMUNICATIONS OPERATING LLC/CAP (REG) 6.484% 23/10/2045
CHENIERE ENERGY PARTNERS (REG) 4% 01/03/2031

CITIGROUP COMMERCIAL MORTGAGE TRUST 2023-SMRT SER SMRT CL A FRN 10/06/2028
CLEAN HARBORS INC TERM B TERM LOAN USD-LIBOR-BBA 3M +175BPS
CLEVELAND-CLIFFS INC (SER 144A) (REG) 4.875% 01/03/2031

CLEVELAND-CLIFFS INC (SER 144A) (REG) 6.75% 15/04/2030

CLEVELAND-CLIFFS INC (SER 144A) 7.375% 01/05/2033

CLOUD SOFTWARE GRP INC TERM B TERMLOAN USD-LIBOR-BBA 3M +375BPS 24/03/2031
CODELCO INC (SER 144A) (REG) 4.875% 04/11/2044

CODELCO INC (SER 144A) 6.44% 26/01/2036

COLT 2022-5 MORTGAGE LOAN TRUST SER 5 CL A1 FRN 25/04/2067

COLUMBIA PIPELINES OPCO (SER 144A) 6.036% 15/11/2033

CONNECTICUT AVENUE SECURITIES TRUST 2022-R05 SER R05 CL 2M1 FRN
CONNECTICUT AVENUE SECURITIES TRUST 2022-R06 SER R06 CL 1M1 FRN
CONNECTICUT AVENUE SECURITIES TRUST 2022-R07 SER R07 CL 1M1 FRN 25/06/2042
CONNECTICUT AVENUE SECURITIES TRUST 2022-R09 SER R09 CL 2M1 FRN
CONNECTICUT AVENUE SECURITIES TRUST 2023-R01 SER R01 CL 1M1 FRN 25/12/2042
CONNECTICUT AVENUE SECURITIES TRUST 2023-R03 SER R03 CL 2M1 FRN 25/04/2043
CONNECTICUT AVENUE SECURITIES TRUST 2023-R06 SER R06 CL 1M1 FRN 25/07/2043
CONNECTICUT AVENUE SECURITIES TRUST2024-R06 SER R06 CL 1A1 FRN 25/09/2044

ANSTOVI - AVAL-T7UF I5ZXA (AETAEAY
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585,000
665,000
650,000
1,435,000
355,000
235,000
200,000
56,000
75,000
245,000
455,000
315,000
520,000
905,000
250,000
565,000
410,000
235,000
265,000
205,000
250,000
700,000
105,000
205,000
200,000
435,000
235,000
140,000
150,000
350,000
230,000
190,000
655,000
245,100
190,000
179,271
239,000
125,000
200,000
218,000
720,000
435,000
340,000
110,000
685,000
260,000
600,000
240,000
225,000
750,000
505,000
195,000
635,000
185,000
423,870
158,000
182,000
495,000
575,000
210,000
301,000
265,000
345,000
455,000
100,000
330,000
170,000
275,000
270,000
215,000
765,000

687,276
660,844
675,477

1,643,937
358,652
232,854
193,500

56,117

75,469
219,428

63,480
316,870
532,350
777,169
256,076
597,364
326,653
194,364
265,000
196,027
250,775
690,239

97,120
172,969
136,750
414,362
351,807
133,155
149,900
318,164
230,947
187,778
656,911
245,526
383471
180,727
240,842
111,242
174,761
194,413
767,993
388,781
280,000
103813
592,525
266,167
522,046
258,782
189,966
590,374
433,785
184,551
588,068
188,389
428,033
141,015
178,588
486,956
577,935
172,306
306,157
191,009
354,519
157,682

56,504
191,990

97,127
205,289
171,808
136,811
739,272

0.43
0.41
0.42
1.02
0.22
0.14
0.12
0.03
0.05
0.14
0.04

0.33
0.48
0.16
0.37

0.2
0.12
0.16
0.12
0.16
0.43
0.06
0.11
0.08
0.26
0.22
0.08
0.09

0.2
0.14
0.12
0.41
0.15
0.24
0.11
0.15
0.07
0.11
0.12
0.48
0.24
0.17
0.06
037
0.16
032
0.16
0.12
0.37
0.27
0.11
0.36
0.12
0.26
0.09
0.11

0.3
0.36
0.11
0.19
0.12
0.22

0.1
0.04
0.12
0.06
0.13
0.11
0.08
0.46
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CONTINENTAL RESOURCES (SER 144A) (REG) 5.75% 15/01/2031
CONTINENTAL RESOURCES (SER 144A) 2.875% 01/04/2032

CREDIT SUISSE MORTGAGE TRUST SER 19-NQM1 CL A1 FRN 25/10/2059

DAE FUNDING LLC (SER 144A) 3.375% 20/03/2028

DARLING INGREDIENTS INC (SER 144A) 6% 15/06/2030

DATABANK ISSUER SER 1A CL A2 FRN 25/02/2053

DB MASTER FINANCE LLC FRN 20/05/2049

DB MASTER FINANCE LLC SER Al CL A2Il FRN 20/11/2047

DELL INT LLC / EMC CORP (REG) 8.35% 15/07/2046

DELTA 2 LUX SARL TERM B1 TERM LOANUSD-LIBOR BBA 3M +200BPS 10/09/2031
DELTA 2 LUX SARL TERM B2TERM LOAN USD-LIBOR-BBA 3M+200BPS 10/09/2031
DELTA AIR LINES 2020-A (SER A) 2.5% 10/06/2028

DELTA AIR LINES INC (REG) 4.375% 19/04/2028

DELTA AIR LINES/SKYMILES (SER 144A) (REG) 4.75% 20/10/2028

DOMINION ENERGY INC (SER A) VAR 01/02/2055

DOMINION ENERGY INC (SER B) VAR 01/06/2054

DOMINION ENERGY INC VAR 15/05/2055

DOMINOS PIZZA MASTER ISSUER LLC SER 2015-1A CL A2l FRN 25/10/2045
DPL INC (REG) 4.125% 01/07/2025

DUKE ENERGY CORP VAR 01/09/2054

DYNASTY ACQUISITION CO | TERM BITERM LOAN USD-LIBOR-BBA 3M+225BPS 27/10/2031
DYNASTY ACQUISITION CO | TERM B2TERM LOAN USD-LIBOR-BBA 3M+225BPS 27/10/2031
EMERA INC SER 16-A (REG) VAR 15/06/2076

ENBRIDGE INC (REG) VAR 27/06/2054

ENBRIDGE INC VAR 15/01/2084

ENCANA CORP (REG) 6.5% 01/02/2038

ENERGY TRANSFER LP (REG) VAR 15/05/2054

EQT CORP (SER 144A) (REG) 3.625% 15/05/2031

EQT CORP 5.75% 01/02/2034

EUSHI FINANCE INC (SER 144A) VAR 15/12/2054

EXPORT-IMPORT BK INDIA (SER 144A) (REG) 3.875% 01/02/2028

FANNIE MAE - CAS FRN 25/03/2042

FANNIE MAE - CAS FRN 25/12/2041

FANNIE MAE CONNECTICUT AVENUE SECURITIES SER R04 CL 1M1 FRN
FANNIE MAE POOL FRN 01/02/2054

FANNIE MAE POOL FRN 01/03/2054

FANNIE MAE POOL FRN 01/04/2054

FANNIE MAE POOL FRN 01/05/2054

FANNIE MAE POOL FRN 01/07/2052

FANNIE MAE POOL FRN 01/08/2052

FANNIE MAE POOL FRN 01/09/2052

FANNIE MAE POOL FRN 01/10/2054

FANNIE MAE POOL FRN 01/11/2052

FIRSTENERGY CORP (REG) 2.65% 01/03/2030

FIRSTENERGY CORP (SER B) (REG) 2.25% 01/09/2030

FORD MOTOR COMPANY (REG) 3.25% 12/02/2032

FORD MOTOR CREDIT CO LLC (REG) 4% 13/11/2030

FORD MOTOR CREDIT CO LLC (REG) 4.542% 01/08/2026

FORD MOTOR CREDIT CO LLC 2.9% 16/02/2028

FREDDIE MAC POOL FRN 01/04/2054

FREDDIE MAC POOL FRN 01/05/2053

FREDDIE MAC POOL FRN 01/07/2052

FREDDIE MAC POOL FRN 01/08/2052

FREDDIE MAC POOL FRN 01/10/2052

FREDDIE MAC POOL FRN 01/11/2052

FREDDIE MAC POOL FRN 01/12/2052

FREDDIE MAC STACR REMIC TRUST 2022-DNA3 SER DNA3 CL M1A FRN
FREDDIE MAC STACR REMIC TRUST 2022-DNA4 SER DNA4 CL M1B FRN 25/05/2042
FREDDIE MAC STACR REMIC TRUST 2022-DNA7 SER DNA7 CL M1A FRN
FREDDIE MAC STACR REMIC TRUST 2024-HQA1 SER HQA1 CL Al FRN 25/03/2044
FREDDIE MAC STACR REMIC TRUST 2024-HQA1 SER HQA1 CL M1 FRN 25/03/2044
FREDDIE MAC STRUCTURED AGENCY CREDIT RISK DEBT NOTES SER HQA2 CL
FREDDIE MAC-STACR FRN 25/03/2042

FREEPORT-MCMORAN INC (REG) 4.625% 01/08/2030

FREEPORT-MCMORAN INC (REG) 5.45% 15/03/2043

FREEPORT-MCMORAN INC 5.4% 14/11/2034

GARTNER INC (SER 144A) (REG) 3.75% 01/10/2030

GCAT 2022-NQM4 TRUST SER NQM4 CL A1 FRN 25/09/2067

GINNIE MAE Il POOL FRN 20/06/2052

GINNIE MAE Il POOL FRN 20/08/2052

GINNIE MAE Il POOL FRN 20/09/2052

ANSTOVI - AVAL-T7UF I5ZXA (AETAEAY
427,000 423973 0.26
704,000 576,840 0.36
680,000 35,566 0.02
315,000 294,528 0.18
275,000 271,906 0.17
200,000 196,053 0.12
195,000 179,683 0.11
145,000 131,374 0.08
333,000 424,553 0.26
219,000 219,890 0.14
109,000 109,443 0.07

75,000 41,051 0.03
465,000 455,700 0.28
1,012,000 997,813 0.62
85,000 88,506 0.05
395,000 416,937 0.26
350,000 356,846 0.22
330,000 305,861 0.19
430,000 424,625 0.26
85,000 86,509 0.05
173,867 174,907 0.11
66,133 66,529 0.04
625,000 629,687 0.39
355,000 367,425 0.23
545,000 605,071 0.37
235,000 238,069 0.15
575,000 603,662 0.37
655,000 579,469 0.36
225,000 223541 0.14
190,000 197,291 0.12
405,000 391,852 0.24
90,000 45,382 0.03
275,000 79,646 0.05
245,000 120,504 0.07
445,000 410,482 0.25
675,000 624,152 0.39
430,000 399,720 0.25
485,000 445,206 0.28
588,000 476,414 0.29
925,000 737,289 0.46
1,885,356 1,556,733 0.96
1,730,000 1,693,681 1.04
380,000 322,912 0.2
275,000 245,063 0.15
325,000 279,958 017
1,210,000 1,009,043 0.62
210,000 189,889 0.12
200,000 197,489 0.12
225,000 207,891 0.13
710,000 662,794 0.41
1,155,000 946,647 0.59
1,395,000 1,126,331 0.7
570,000 458,497 0.29
415,000 342,846 0.21
506,000 408,277 0.26
635,000 514,065 0.32
490,000 231,909 0.14
725,000 462,458 0.29
280,000 133,731 0.08
360,000 340,651 0.21
220,000 168,933 0.1
210,000 223,094 0.14
55,000 57,548 0.04
230,000 223,083 0.14
550,000 515,635 0.32
190,000 188,156 0.12
495,000 452,289 0.28
165,000 131,288 0.08
805,000 599,137 0.37
245,000 194,060 0.12
375,000 303,413 0.19
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GINNIE MAE Il POOL FRN 20/10/2052

GINNIE MAE Il POOL FRN 20/11/2052

HCA INC (REG) 3.5% 01/09/2030

HCA INC 5.6% 01/04/2034

HEINZ (H.J.) FINANCE CO SER 144A (REG) 7.125% 01/08/2039
HELMERICH & PAYNE INC (REG) 2.9%29/09/2031

HILTON DOMESTIC OPERATIN (REG) 4.875% 15/01/2030
HILTON DOMESTIC OPERATIN (SER 144A) 3.625% 15/02/2032

HILTON DOMESTIC OPERATIN TERM B4 TERM LOAN USD-LIBOR-BBA 3M +175BPS 08/11/2030

HOST HOTELS & RESORTS LP (SER H) (R EG) 3.375% 15/12/2029

HOST HOTELS & RESORTS LP (SER 1) (R EG) 3.5% 15/09/2030

HYATT HOTELS CORP (REG) 5.75% 23/04/2030

INDIAN RAILWAY FINANCE (SER 144A) 3.249% 13/02/2030

INDONESIA (REP OF) (REG) 3.05% 12/03/2051

INDONESIA (REP OF) (REG) 3.85% 15/10/2030

INTOWN 2022-STAY MORTGAGE TRUST SER STAY CL A FRN 15/08/2037
INTOWN 2022-STAY MORTGAGE TRUST SER STAY CL C FRN 15/08/2037
ITALY (REP OF) (REG) 1.25% 17/02/2026

JBS USA/FOOD/FINANCE (REG) 3.625% 15/01/2032

JBS USA/FOOD/FINANCE (REG) 5.75% 01/04/2033

JETBLUE AIRWAYS CORP TERM BTERM LOAN USD-LIBOR-BBA 3M +175BPS 13/08/2029

JETBLUE AIRWAYS/LOYALTY 9.875%20/09/2031

KFC HOLDING CO TERM B TERM LOAN -LIBOR-BBA 3M +175BPS 15/03/2028
KRAFT HEINZ FOODS CO (REG) 4.375% 001/06/2046

KRAFT HEINZ FOODS CO (REG) 6.875% 206/01/2039

LCPR SR SECURED FIN DAC (SER 144A) 5.125% 15/07/2029

LIBERTY MEDIA CORP CONV 2.375% 30/09/2053

LIFE MORTGAGE TRUST US SER BMR2 CL Al FRN 15/05/2039

LIFE MORTGAGE TRUST US SER BMR2 CL B FRN 15/05/2039

LIFE MORTGAGE TRUST US SER BMR2 CL C FRN 15/05/2039

MARB BONDCO PLC (SER 144A) 3.95% 29/01/2031

MARRIOTT VACATION WORLDW CONV (REG) 3.25% 15/12/2027
MASSACHUSETTS ST TRANSPRTN FUN 5%01/06/2053

MASSACHUSETTS ST TRANSPRTN FUN 5%01/06/2054

MATCH GROUP INC (SER 144A) (REG) 4.125% 01/08/2030

MC BRAZIL DWNSTRM (SER 144A) (REG) 7.25% 30/06/2031

MEDLINE BORROWER LP TERM LOAN USD-LIBOR BBA 3M +225BPS 23/10/2028
MET TRANSPRTN AUTH NY DEDICATE 5%15/11/2051

MET TRANSPRTN AUTH NY DEDICATE4% 15/11/2054

MSCI INC (SER 144A) (REG) 3.25% 15/08/2033

MSCI INC (SER 144A) (REG) 3.625% 01/09/2030

MSCI INC (SER 144A) (REG) 3.875% 15/02/2031

MSCI INC (SER 144A) 3.625% 01/11/20 31

MVW 2022-2 LLC SER 2A CL A FRN 21/10/2041

NBM US HOLDINGS INC (SER 144A) (REG ) 7% 14/05/2026

NEW RESIDENTIAL MORTGAGE LOAN TRUST 2017-5 SER 5A CL A1 FRN 25/07/2056
NEW YORK CITY NY MUNI WTR FIN 5.25%15/06/2053

NEW YORK ST DORM AUTH REVENUES 5.5%01/07/2054

NEW YORK ST PWR AUTH REVENUE 4%15/11/2054

NEWS CORP (SER 144A) 3.875% 15/05/2029

NRG ENERGY INC TERM B TERM LOAN USD-LIBOR-BBA 3M +200BPS 16/04/2031
OCCIDENTAL PETROLEUM COR (REG) 6.125% 01/01/2031

OCCIDENTAL PETROLEUM COR (REG) 6.45% 15/09/2036

OCCIDENTAL PETROLEUM COR (REG) 6.625% 01/09/2030

OCCIDENTAL PETROLEUM COR (REG) 7.5% 01/05/2031

OHIO ST WTR DEV AUTH WTR POLL 5%01/12/2035

OMERS FINANCE TRUST (SER 144A) 5.5% 15/11/2033

ORGANON & CO TERM B TERM LOAN USD--LIBOR-BBA 3M +250BPS 19/05/2031
OVINTIV INC 6.5% 15/08/2034

PERFORMANCE FOOD GROUP | (SER 144A)4.25% 01/08/2029

PERUSAHAAN LISTRIK NEGAR (REG) SER (144A) 4.125% 15/05/2027
PERUSAHAAN LISTRIK NEGAR SER 144A (REG) 5.45% 21/05/2028

PETRORIO LUXEMBOURG SARL (SER 144A) 6.125% 09/06/2026

PNM RESOURCES INC CONV 5.75% 01/06/2054

PORT AUTH OF NEW YORK & NEW JE 5%01/09/2032

PORT AUTH OF NEW YORK & NEW JE 5%01/09/2036

POST HOLDINGS INC (SER 144A) (REG) 4.5% 15/09/2031

POST HOLDINGS INC (SER 144A) (REG) 4.625% 15/04/2030

POST HOLDINGS INC (SER 144A) (REG) 5.5% 15/12/2029

POST HOLDINGS INC (SER 144A) 6.375%01/03/2033

PROVINCE OF QUEBEC 4.5% 08/09/2033
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280,000
280,000

1,465,000

785,000
300,000
350,000
105,000
275,000
425,000
110,000
105,000
338,000
200,000
455,000
200,000
220,000
145,000
337,000
370,000
211,000
423,938
230,000
354,080
425,000
305,000
340,000
285,000
405,000
530,000
215,000
545,000
225,000
160,000
400,000
270,000
460,000
623,438
325,000
245,000
190,000
410,000
345,000
357,000
420,000
104,000
765,000
200,000
205,000
145,000
666,000
424,095
310,000
375,000
390,000
100,000
285,000
450,000
100,000
280,000
230,000
200,000
220,000
200,000
315,000
260,000

95,000
135,000
370,000
120,000
545,000
442,000

225,461
226,642
1,327,481
775,028
336,400
292,073
100,669
239,594
427,420
100,692
95,125
346,196
181,592
294,213
186,529
220,567
145,366
323,839
326,290
210,502
428,000
244,662
355,187
344,091
335,904
272,425
387,520
396,710
504,621
204,151
456,602
211,225
171,858
426,027
239,963
355,208
627,100
347,327
228,154
161,344
374,816
317,481
320,689
199,475
104,000
85,635
219,356
229,910
137,450
619,380
425,322
317,595
384,375
408,525
109,500
327,713
463,721
100,625
289,892
214,188
196,414
220,995
198,503
366,710
282,850
102,934
121,331
342,712
116,550
534,781
430,222

ANSTOVI - AVAL-T7UF I5ZXA (AETAEAY

0.14
0.14
0.82
0.48
0.21
0.18
0.06
0.15

0.28
0.13
0.11
0.26
0.15
0.22
0.39
0.21
0.14

0.23
0.2
0.2

0.12

0.06

0.05

0.14

0.14

0.08

0.38

0.26
0.2

0.24

0.25

0.07
0.2

0.29

0.06

0.18

0.13

0.12

0.14

0.12

0.23

0.17

0.06

0.08

0.21

0.07

0.33

0.27
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PT PERTAMINA (PERSERO) (SER 144A) ( REG) 3.65% 30/07/2029

QATAR PETROLEUM (SER 144A) 2.25% 12/07/2031

QATAR PETROLEUM (SER 144A) 3.3% 12/07/2051

RAMARK SERVICES INC TERM B8 TERM LOAN USD-LIBOR-BBA 3M +200BPS
REDE D'OR FINANCE SARL (SER 144A) ( REG) 4.95% 17/01/2028

REDE D'OR FINANCE SARL (SER 144A) (REG) 4.5% 22/01/2030

REPUBLIC OF INDONESIA (REG) 3.55% 31/03/2032

ROCK TRUST 2024-CNTR SER CNTR CL DFRN 13/11/2041

ROYAL BANK OF CANADA (REG) VAR 02/05/2084

ROYAL BANK OF CANADA VAR 24/11/2084

ROYAL CARIBBEAN CRUISES (SER 144A)6% 01/02/2033

SALT RIVER AZ PROJ AGRIC IMPT& 5%01/01/2054

SALT RIVER AZ PROJ AGRIC IMPT& 5%01/05/2039

SALT RIVER AZ PROJ AGRIC IMPT&5.25% 01/01/2054

SBA COMMUNICATIONS CORP (REG) 3.125% 01/02/2029

SBA COMMUNICATIONS CORP (REG) 3.875% 15/02/2027

SCOTT TRUST 2023-SFS SER SFS CL AFRN 15/03/2028

SDR COMMERCIAL MORTGAGE TRUST 2024-DSNY SER DSNY CL A FRN 15/05/2039
SEMPRA (REG) VAR 01/04/2055ENTERTAINMENT

SIRIUS XM RADIO INC (SER 144A) (REG ) 4.125% 01/07/2030

SOUTH BOW CAN INFRA HOLD (SER 144A)VAR 01/03/2055

SOUTHERN CO CONV 4.5% 15/06/2027

SOUTHWEST AIRLINES CO (REG) CONV 1.25% 01/05/2025

SOUTHWESTERN ENERGY CO. 4.95% 23/01/2025

STATE OF QATAR (SER 144A) (REG) 4.8 17% 14/03/2049

TACO BELL FUNDING LLC FRN 25/05/2046

TARGA RESOURCES PARTNERS (REG) 4% 15/01/2032

TEXAS WTR DEV BRD ST WTR IMPLE4.125% 15/10/2047

T-MOBILE US TRUST 2022-1 SER 1A CL A FRN 22/05/2028

T-MOBILE USA INC (REG) 2.7% 15/03/2032

T-MOBILE USA INC (REG) 2.875% 15/02/2031

T-MOBILE USA INC (REG) 3.5% 15/04/2031

T-MOBILE USA INC (REG) 3.875% 15/04/2030

TORONTO-DOMINION BANK VAR 31/10/2082

TRANSCANADA PIPELINES (REG) 4.1% 15/04/2030

TRANSCANADA TRUST (REG) VAR07/03/2082

TRANSCONT GAS PIPE LINE (REG) 3.25% 15/05/2030

TRANSDIGM INC (SER 144A) (REG) 7.12 MANULI

TRANSDIGM INC TERM F TERM LOAN USD-LIBOR-BBA 3M +250BPS 28/02/2031
TRANSDIGM INC TERM K TERM LOAN USD-LIBOR-BBA 3M +275BPS 22/03/2030
TRANSDIGM INC TRACHE B TERM LOAN USD-LIBOR BBA 3M +250BPS 05/01/2032
TRAVEL + LEISURE CO (SER 144A) (REG ) 45% 01/12/2029

UBER TECHNOLOGIES INC (SER 2028)(REG) CONV .875% 01/12/2028

UBER TECHNOLOGIES INC 4.8% 15/09/2034

UFC HOLDINGS LLC TERM B TERM LOANUSD-LIBOR BBA 3M + 225 BPS 14/11/2031
UNITED AIRLINES INC (SER 144A) 4.625% 15/04/2029

UNITED AIRLINES INC TERM B TERMLOAN USD-LIBOR-BBA 3M +200BPS VERUS SECURITIZATION

TRUST 2022-4 SER 4 CL A1 FRN 25/04/2067
UNITED RENTALS NORTH AM (REG) 3.875% 15/02/2031
UNITED RENTALS NORTH AM (REG) 5.5% 15/05/2027

UNITED RENTALS NORTH AM TERM B TERM LOAN USD-LIBOR-BBA 3M +175BPS 14/02/2031

UNITED RENTALS NORTH AMERICA INC (REG) 4% 15/07/2030

US TREASURY 0.25% 30/06/2025

US TREASURY 1.875% 15/02/2032

US TREASURY 1.875% 28/02/2027

US TREASURY 2% 15/02/2050

US TREASURY 2.375% 15/02/2042

US TREASURY 2.75% 15/08/2032

US TREASURY 2.875% 15/05/2032

US TREASURY 3% 15/02/2049

US TREASURY 3.5% 15/02/2033

US TREASURY BOND 2.75% 15/11/2042

US TREASURY N/B 2.5% 15/02/2045

VAR ENERGI ASA (SER 144A) 7.5% 15/01/2028

VERUS SECURITIZATION TRUST 2022-4 SER 4 CL A1 FRN 25/04/2067
VERUS SECURITIZATION TRUST 2022-8 SER 8 CL A2 FRN 25/10/2067
VERUS SECURITIZATION TRUST 2022-INV1 SER INV1 CL A1 FRN

VICI PROPERTIES / NOTE (SER 144A) ( REG) 4.625% 01/12/2029

VICI PROPERTIES / NOTE (SER 144A) (REG) 4.125% 15/08/2030

VICI PROPERTIES LP (REG) 5.125% 15/01/11/2031

VICI PROPERTIES LP 5.125% 15/05/203 2

ANSTOVI - AVAL-T7UF I5ZXA (AETAEAY
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200,000
200,000
230,000
134,658
245,000
170,000
235,000
530,000
805,000
395,000
554,000
475,000
180,000
700,000
375,000
810,000
440,000
530,000
275,000
415,000
230,000
595,000
725,000

14,000
385,000
270,000
170,000
325,000
270,000
220,000
225,000
360,000
290,000
365,000
530,000
350,000
115,000
746,000
184,075

64,513
184,538
408,000
450,000
265,000
490,000
625,000

484,950
600,000
2,000
411,987
220,000
120,000
2,996,000
110,000
3,740,000
145,000
3,825,000
810,000
110,000
2,975,000
545,000
590,000
280,000
530,000
160,000
145,000
130,000
325,000
350,000
285,000

187,572
168,530
158,173
135,635
233,847
151,586
210,098
539,052
832,703
378,121
563,307
510,463
201,519
767,696
340313
778,612
445,729
530,154
274,095
363,125
237,563
620,424
747,656

14,007
347,921
252,893
154,687
309,546
205,515
186,599
197,662
326,882
273,496
380,417
503,601
331,625
105,151
765,116
184,514

64,773
185,097
382,500
495,540
253,813
493,587
593,750

487,245
537,750
1,992
416,107
201,025
117,705
2,521,731
104,666
2,174,408
103,274
3,394,660
728,106
80,122
2,769,090
407,343
409,432
295,995
363,525
124,937
111,314
124,860
301,997
341,456
278,554

0.21
048
0.28
0.33
0.17
0.22
0.15
0.38
0.46
0.01
0.22
0.16

0.1
0.19
0.13
0.12
0.12

0.2
0.17
0.24
0.31
0.21
0.07
0.47
0.11
0.04
0.11
0.24
0.31
0.16
031
0.37

0.3
0.33

0.26
0.12
0.07
1.56
0.06
1.35
0.06

21
0.45
0.05
171
0.25
0.25
0.18
0.22
0.08
0.07
0.08
0.19
0.21
0.17
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VIRGIN MEDIA SECURED FIN (SER 144A) (REG) 4.5% 15/08/2030
VIRGIN MEDIA SECURED FIN (SER 144A) (REG) 5.5% 15/05/2029
VMED 02 UK FINANCING | (SER 144A) 4.25% 31/01/2031
WESTERN MIDSTREAM OPERAT (REG) 5.3% 01/02/2030
WILLIAMS COMPANIES INC (REG) 3.5% 15/11/2030
WMG ACQUISITION CORP (SER 144A) (REG) 3% 15/02/2031
WYNDHAM WORLDWIDE CORP TERM LOAN USD LIBOR-BBA 3M +325BPS 14/12/2029
YUM! BRANDS INC (SER 144A) (REG) 4.75% 15/01/2030
YUM! BRANDS INC 3.625% 15/03/2031
YUM! BRANDS INC 4.625% 31/01/2032

Denominated in United States Dollar Total

Total investments

Other net assets

Total net assets

ANSTOVI - AVAL-T7UF I5ZXA (AETAEAY

225,000 194,165 0.12
386,000 362,549 0.22
1,180,000 1,008,475 0.62
165,000 154,808 0.1
460,000 424,296 0.26
135,000 117,816 0.07
219,148 220,655 0.14
315,000 302,006 0.19
745,000 661,187 0.41
395,000 369,325 0.23
125,746,710 113,549,700 70.25
9,532,635,355 158,533,217 98.07
3,112,565 1.93

161,645,782 100.00
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