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A & BE | 117,663,064, 019/ | 121,543,465, 357 | 112,337,382, 571/ | 116,842, 309, 464/ | 123,675,869, 342/ | 129,305, 186, 513
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= FE| A 4,013,466,181 | A 6,784,408 | A 8578,00,200 | A 315,100,065 | A 17,022,780 | A 14,383 662

e £
© g & w® OBy | A 829600 | A 80627492 | A B48THT | A 86,831,212 | A 87,205,666 | A 91,549,435
]

D) &4 #1488 & £ (A+B+C) | A 1,492797,597 3,353,908,709 | A 8, 610,844,510 4,550, 368, 709 6,116, 748, 914 4,754,613, 496
(BE) A1 #1 # # 8 & £ | 152669167 13,179,023, 318 15,821,723, 953 6,715,044, 401 10,758, 335, 835 16,278, 749, 363
(F) 38 o0 {5 5 = 18 & £ | 31,745027,560 32,238, 672, 990 32, 415, 698, 181 32,717, 240, 984 33,265,768,863 | 33,916,774 777
(Bl M % F 4 %A |( 36,908,723,573) |( 37,517,150,363) |( 37,821,160,168) |( 38,246,429,577) |( 38,900,833 345) |( 39,568, 294, 968)
G H & M Y4 FH) |(A 5163606013 | (A 5278,477,373) | (A 5,405,461,987) | (A 5,529,188,593) | (A 5,635, 064,482) |(A 5,651,520, 191)
(G) H (D+E+F) | 45457921638 48 771,605,017 39,626,577, 624 43982, 654, 094 50,140, 853, 612 54,950,137, 636

H IR 2 9 B 2| A 8018115 | A 433,840,303 | A 433910568 | A 435,070,967 | A 440,223,680 | A 444 254 691
REBRBEZEE(GHH) | 145,027784,52 48,337,764, 714 39,192, 667, 056 43,546, 683,127 49,700,629,923 | 54,505, 882, 945
BN AR Rt 2= B 2R 4| 81,745,020,560 32,238, 672, 990 39,415,698, 181 39, T17, 240, 984 33, 265, 768, 863 33,916, 774,777

Bl M4 % FH X4 &H) | (36,908,723,573) |( 37,517,150,363) |( 37,821,160,168) |( 38,246,429,577) |( 38,900,833,345) |( 39,568, 294, 968)

e B OB A M M FR) | (A 5163,696,013) | (A 5,278,477,373) | (A 5,405,461,987) | (A 5,529, 188,593) | (A 5,635,064,482) | (A 5,651,520, 191)
2y BEOYE H OB ST 4| 17,703,265, 780 17, 131, 575, 905 16, 402, 509, 122 17,937, 426, 798 16,684, 457, 011 20,589, 108, 168
Mo B 2 4| A44050881T | A 1,032,484, 181 | A 9,625,540,247 | A 6,407,984,655 | A 249,595,951 -

(1) B BMEEHFFTEERIIFHROMERZICL D bOEERLET,

(F2) (C)IETMENE LG4 B A PSS LB E SO TRR LTV ET,

(#3) PEMERZEBBEELHH0IL, FrtOBEMRRE DR BN EZ LN DA ZZE L WSl 2 00N ET,

<

B4 O FHE R

H66IIFHE IR IZ I 1) % B PR OB Y IS (1,409, 487, 59811) . LM% OAMFFA4HERE (0M), FiEsicHE
T BN FHEL A (36,908, 723, 573) I L O ELHE(HAE N4 (16,723,915, 297M) X 0 43Fd b UM 4% 1355, 042, 126, 4687 (10, 000
A7 7,677M) THY., 5 H430,137, 115[ (10,000 0720 60H) ZnEl4FEE LTHEY 1,

FOTHAFH R RIC B T 5 B FAFERRE OB M S INEE (406, 68519) . 2 FAFERRE O A MiFEESHEE (0 M), BREakiciE 3 50
AR 4 (37,517,150, 363M) 3 L OV HEMRE 24 (17, 565, 009, 523F7) K 0 ZyFEE %I 420451355, 082, 566, 571 (10, 000 24 7=
D7,617[) THY . 9 H433,840, 3031 (10,0000%7-060M) ZHEEHEE LTHY £,

FesHIFH I RIC I 2 A AR ORL 4S5 INAE (0 M), FRERZ OAMGEASHAEE (0M) ., [FRtKICHE T 5 IS
T4 (37,821,160, 168M) I K OV RL YR R4 (16,836, 419,690M) & v /3Bt G 2s 1154, 657, 579, 858 (10, 000 H 472 Y
7,557M) TH Y. 9 H433,910,568[ (10,0000 %7~V 60M) #HFeHEE LTBY £7,

FeOMIFHE IR 2 31T % B FA LR OB Y Z&INES (1,420, 766, 382M9) . B AEM#% OAMAFALHELE (0M)., FisIcHE
T HULGE L4 (38, 246,429, 577H) 36 X OV BOHEMRE L4 (16, 252, 631, 383M) K W 43 Bl %I 4UN 4% 1355, 919, 827, 3421 (10, 000
A47-07,695) THY. 9 H435,970,967M (10,0000 %7-060H) A HRerEs LTBY £7,

HTOMFH R IIMRIC R T 5 B AR OB M SIS (435, 16119) . B AR O A MakFSH4E (0 M), FReaic e+ 51
R4 (38,900, 833, 34511) 35 L OV ECHEMRE L4 (17, 124, 245, 5491) X 0 4 B il U0 %% 1156, 025, 514, 0451 (10, 000 124 7=
07,635[) THY. 5 H440,223, 689 (10,00002%7-060M) ZHEEHEE LTHY £,

BTUIE AR RIS 351 2 B R DR S IS (449, 41417) . 2 FTERRZ O A FES 48840 (4, 506, 938,996 1) . 15 5EHIK
IZHIET 2 IS T4 (39, 568, 294, 968 ) I8 L OV Bt #E(R fiNr4x (16, 525,974, 449M) XL Y 43 *F % 1UX 4§ 1360, 601, 657, 827 [
(10,000147=08,184[9) TH V. 5 H444,254,691F7 (10,0001 47= 0V 60M) ZNElEHEE LTBY £T,



~ —

TLoT 4 - HoWNEHE
BOEBEEDEMLE
wE' O 55664 o1 75684 55694 10 11
1 5 B4720 O45EE (BlAFr) 60H 60H 60 60H 601 60

ORbld 2 BN D56
SEEIFFRE AP OEFE LTS EHER B £ TICBH Wi L TWET,
Onblez HHRET 256
BFMY HEAIT, BRE A BTEO MR ESW T, RS EDOHEITHEY AL THRE W LE L,

IRFHEEEICEHT 2 EEFRE
.%2;%(;;3\%3??@*'].%&(&&&")~ REEXOMEENOGXIDAETOT, PEENTIDOID L. TOSEHELAS. £E
[ETAL o

ONEE(E. SEMERICHELEL-INE (BEERROELYFNESLVHEEZEURER) EBATIHIONIBENHYFT.
ZTOHE, YHMREEOEEMBIMBAREBEURTTFEI S EICRYET,
T, HEEOKEF, BT LLHEHMICET577 0 FORBEEEZRTLOTEHY FEA,

OIXEEZN 77 v FOBAEREIZL > TIE, NEEO—MELFTLEBL, REMNICETRO—MILRLICHET HBZE1/HYET,
77V FEARDERRKRICEY ., HEEELYEEMBOBELNYA/NEN>HEELRKTT .

[ B & DGR (AL : 9 - 1 AN - BLiAR)
26614 6T 26834 6947 70 713
I/E\ H (202551 H28A (20254 2 126 (20254 3 H26H (202554 H26A (202565 A27R (202546 126
~0254 2 125 ) | ~20255 3 H25R) | ~2055 4 1251) | ~2005% 5 26H) | ~2025% 6 125R) | ~20254:7 125 1)
e 60 | . 60 . 60 .. 60 60| 60
Ot B AT 4R L =) (0.367%) | (0.358%) | (0.388%) | (0.374%) | (0.356%) | (0.344%)
LY EN 60 0 — 60 0 0
ELL)EAIYeI — 59 60 — 59 59
Ry Bl SR 7,617 7,557 7,497 7,635 7,575 8,124

(1) Tﬁ%ﬁi’éﬁﬁﬁétm@ WML (BlAA) OWIREEMEE (SBSIAR) [T 2HETHY . 77 v ROIGEHE &38R
B RICTHEL TSN,
(FE2) NEMONRE] TEHIOBRELISN ) 13 NGEU TR CTHEBL TV D 2, it ENE4Ee) & B LRWEERH

D ET,

(BRoHE)

T AT A4 T Y NIRRT AL R US A 7 H2025E4H 1 AfITEY R — - 2 XL - F—/L
FA T A A DEFIHE SN2 LIk, TAmundi Funds A > B b« ARF a2 =7 4 — | O
BHMESENEZ ) — T EH L R VA N e A TICERERYELT,

BB EREROREIE AT 5 1A% OIS, 202568 4 A 1 A CREGIENBICHTE
DEEEFTOE LIz,



Amundi Funds 4 Y hL - A RFaz5F4—X

<1. WHREHR>
AT 7> K TAmundi Funds £ > B A « FARF 2= 41— OWRERH (HFE6 HERKH) Y77
ROWFEHPNE>TOETOT, 20254F 7 H2AHBUEDEREZ B L TOHET,

WA &AM GEM%E EAT30854E)  (20254E 7 H 24 H BIfE)

(1) #A%
A B BRI SFAAE Ck R /L)
TAUT PFIZER INC UsDh 2,687, 561 68, 129, 671. 35
FT K ABN AMRO GROUP N. V. EUR 1,933, 632 56, 425, 160. 70
T AU BANK OF AMERICA CORP USD 1, 129, 783 54,670, 199. 37
EVERSOURCE ENERGY USD 784,976 52, 130, 256. 16
A XY R SHELL PLC EUR 1, 369, 117 49, 545, 429. 04
HEE[E] KB FINANCIAL GROUP KRW 570, 463 48, 898, 014. 59
HANA FINANCIAL GROUP KRW 692, 483 46, 087, 870. 42
T AU REGIONS FINANCIAL CORP USD 1, 660, 476 43,670, 518. 80
[=AES| SAMSUNG ELECTRONICS CO LTD KRW 832,074 40, 164, 468. 09
T AT CISCO SYSTEMS INC UsDh 548, 666 37, 468, 401. 14
7T A7 K |BANK OF IRELAND GROUP PLC EUR 2,457,590 36, 305, 585. 70
KA HENSOLDT AG EUR 282, 316 32, 205, 541. 42
T AU STATE STREET CORP UsDh 288, 899 32,062, 011. 02
JOHNSON & JOHNSON USD 168, 260 28, 530, 165. 60
T TR SANOFI EUR 269, 910 27,064, 985. 84
TAUT US BANCORP USD 556, 063 25,612, 261. 78
INTL BUSINESS MACHINES CORP USD 94, 252 24, 553, 588. 52
AXZIVT BUZZI SPA EUR 453,903 24, 311, 547. 60
HFH BARRICK MINING CORPORATION USD 883, 823 19, 037, 547. 42
T AT HUNTINGTON BANCSHARES INC UsDh 1, 142, 269 19, 007, 356. 16
KEYCORP USD 1, 026, 158 18, 983, 923. 00
AMERICAN ELECTRIC POWER INC USD 169, 928 18,517, 054. 16
PAYPAL HOLDINGS INC USD 223, 182 17, 368, 023. 24
(2) &%
B BE HiH A SEAE CF FL)
T AU US TREASURY NB 4% 31/07/2030 USD 60, 600, 000 61, 798, 269. 21
UNITED STATES OF AMERICA 4% 28/02/2030 USD 50, 607, 600 51, 507, 588. 62
WELLS FARGO BANK 24/06/2026 UsDh 209, 500 27, 299, 945. 00
USA 3.875% 31/03/2030 USD 21, 500, 000 21,792, 848. 20
FREDDIE MAC TF 01/03/2055 USD 21, 500, 000 21,467, 483. 89
UNITED STATES OF AMERICA 4.25% 15/03/2027 USD 19, 360, 800 19, 738, 414. 52
FN FS6369TF MTGE 01/11/2053 USD 22,400, 000 18, 422, 986. 07

(1) BEEMOEZIZLL FO®Y T3,
USD (K R/v) | EUR(=—m) . KRW(WE 7 % )



CARIR—T—ILI7 7 F GERHEERERER)
<2. WREHR>
AT 7 R ICA~R—7— V77 8 GEBEBEREZER) ) ORER (202542 H17TH) &4
T ROWEHNER S TWETOT, 20254 7 A25 HBIEDIH A EH L TWET,

BEELFTERA (20254FE 2 H18H N 520254 7 A25H £ T)

INFEAR
= £+ 7 £+
& 7 4 P & [id] 4 %
TH TH
%1 3 0 O [Bl[EEEIAzEA: 49,745 | 1 2 6 3 [HI[EFEEWIEES 139, 797
%1 3 0 7 [El[EEMEIE 99,461 | 251 3 1 4 [B][EEEIZEHS 639, 559
1 3 1 4 [A]EEEM 799, 284

(E1) @BIZELAETT, BBRHFIEIEERLTHEEA,
(E2) HALRMIUHETTT,
(E3) ENOHERGNCEDbOIFEENTHERA,

MEAEEDHEM (20254 7 H25H BI7E)
NN

A EZFREEIBE R
EN CFE) Athft

2025 7 25 B Bl fF
IZ 57\ %’Eﬁ(ﬁ%’ﬁ ggrz ’fﬂﬁ %E ;‘fﬂﬂtb$ 5%]33% ?%ﬁ/ﬂ;q FEﬁ /DJIJ %EAJ:IZ%E

DIFHALR| 54ELLE | 2840 E | 2 HEKN

TH TH % % % % %

& FF  &| 310,000 309, 188 62.6 — — 62.6
& &t 310,000| 309, 188 62.6 — — — 62.6

(TE1) FAMERE, M PEREIC N DRHEROETIS T,

(1E2) BACARNMIIUEETTY,

(E3) —ENIHANZRLTY,

(TE4) FHIC OV TR G 3 A RatE LY 7 — 2 2 AFLTVET,

B {EBIEANBER
EN OBEH) AthtE

: p 2025 4F 7 H 25 H Bl {E
m = o {4 Al E | HE e B F M B | EEEAR
% TH TH
%1 3 0 O [Bl[EEEHAE: 0 50, 000 49,789 | 2026/4/20
& EE & |1 30 7[E[EEEYEEE 0 100, 000 99,499 | 2026/5/20
1 31 4 [FEEEMHEE 0 160, 000 159,899 | 2025/9/22
=N it 310, 000 309, 188

() #m - FHIAHO B A3 T T



Amundi Funds 4 Y hL - A RFaz5F4—X

Amundi Funds 4 Y Hh L - A RFaz=zF4—X
RER 2024% 6 A30H
(ETEHAR : 20235 7 A 1 H~2024% 6 A308)

TERREFRIC IV T, AFARERERTRHRHIR OFER B EEZ b L ICRFERAE]IER - ok - B L TV ES
mB. FRERICOZ E LTI T 7 ABIOEFERP 2N, BTOY =T 7 7 A eEd07 7 FEKDHER

ZBI R L CWET,
BEFROBEM (2023457 A 1 H~20244E6 H30H)
HH 4 1
* Fov
(a) 3% FH 9,819, 951
(b) &R %% 1,917, 074
(c) = Do H 2, 050, 680
Gl 13, 787, 705
W EESEE (20244 6 A30HHAE)
HH EEIES
* Fov
BESH 1, 360, 342, 567
A AMmFES: 1,297,923, 849
THA 51, 859, 079
ARIUFE, 3, 730, 876
ARUAL 2 4 977, 835
RIPGE NG E 4 5, 850, 928
BEEE 12, 068, 766
A4 2,630, 633
HAMAES B R a4 3,957, 724
ARILRAT 4 1, 055, 258
2B IS | R ) 2, 454, 907
Se S | FEAT ) E 534, 670
AL T FH 954, 774
e Ny 1,091
ZOMOAE 479, 709
& E 1, 348, 273, 801

(%) #HE OSFEOBLEANM Z UFHE LA L TWDHD,

HHEAF B LOREGFRECICHMEELS — B L RWEERH Y £,



Amundi Funds 4 Y h L - A RFa1=zF4—X

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

HE FEAMAR K FEAIAHE
B2 £
st 554,193,120 14317 X 5 RETAIL GROUP NV REGS GDR
NEa—4 10,837,943 JIyT— 1,352,277
332,599 BW LPG 6,194,332 68,662 DNB BANK ASA 1,352,277
89,311 GOLDEN OCEAN GROUP LTD 1,240,577 .
234,09 HISCOX LTD 3,403,034 4
hya 14902001 16,006 MAGNIT PJSC
201,545 MAGNIT SP GDR SPONSORED
687,500 BARRICK GOLD CORPORATION 11,460,264 16,204 OIL COMPANY LUKOIL ADR 1 SH
71,836 TECK RESOURCES B 3,441,737 426,925 ROSNEFT OIL COMPANY USD (ISIN
T 12050289 US67812M2070)
wE 71,913,982
1,240,900 ALIBABA GROUP HOLDING LTD 11,205,171
2,026,887 HONMA GOLF LTD SHS UNITARY 144A/REGS 854,18 248,569 HANA FINANCIAL GROUP 10,961,234
160,542 HYUNDAI MERCHANT MARINE 2,289,458
Fxa 1,539,963 6,614 HYUNDAI MOTOR 1417457
40,017 KOMERCNI BANKAAS 1,339,963 551,407 KB FINANCIAL GROUP 31,446,023
5592 23,268,575 14,372 KIA CORPORATION 1350018
373,506 SAMSUNG ELECTRONICS CO LTD 22,114,594
167,577 EDENRED 7,078,062 32,144 SK SQUARE CO LTD 2,335,198
271,705 SANOFI 26,190,513
ARA Y 3,622,532
Rgy 24,166,184
127,934 DISTRIBINTEGRAL LOGISTA HOLD. 3,622,532
454,476 DEUTSCHE TELEKOM AG-NOM 11,436,748
345,872 HENSOLDTAG 12,729436 AR 10,540,120
FALSVE 22,003,083 358,076 UBS GROUP INC NAMEN AKT 10,540,120
£ 375
241,448 BANK OF IRELAND GROUP PLC 2,527,684 =7 2,965,799
139,874 CRH PLC 10,424,628 119,000 ASUSTEK COMPUTER 1,826,736
46,09 MEDTRONIC PLC 3,628,205 159,000 CATCHER 1,137,063
20,685 WILLIS TOWERS — SHS 5,422,366 PP 60,127,265
1
1207 2,926,044 951,419 PERSIMMON PLC 16,260,091
144,723 ENI SPA 2,026,404 8,958 RIO TINTO PLC 588,942
459,279 FINECOBANK 6,851,873 1,201,992 SHELLPLC 43,278,252
1,928,834 INTESA SANPAOLO SPA 7,175,348 AU 190,060,721
341,686 UNICREDIT SPA 12,672,419
. 12815651 1,472,873 ABRDN ASIA PACIFIC INCOME FUND INC 3,910478
283,171 AMERICAN CAPITAL AGENCY CORP 2,701,451
92,800 BRIDGESTONE CORP 3,647,157 93,218 AMERICAN ELECTRIC POWER INC 8,178,947
57,000 FUJI ELECTRIC HOLDINGS 3,242,969 25,172 AMERICAN INTL GRP 1,868,518
22,900 INABA DENKISANGYO 558,050 113,212 ANGEL OAK MORTGAGE REIT INC 1,489,870
253,200 SUBARU CORP 5,367,475 111,019 BANK OF AMERICA CORP 4,416,336
2w LES 4905320 45,416 BRIGHTSPHERE INVESTMENT GROUP 1006419
107,254 CARDINAL HEALTH ING 10,548,431
201,203 STAR BULK CARRIERS CORP 4,905,329 45,259 CITIGROUP INC 2,873,494
T 16,368,342 25,437 CROWN CASTLE INC 2,485,195
8,791 ENDO INC 243,950
2,057,984 ABNAMRO GROUP N.V. 33,856,640 267,373 EVERSOURCE ENERGY 15,165,397
15,621 AERCAP HOLDINGS NV 1,456,190 51214 EXXON MOBIL CORP 5,895,244
26,270 EURONEXT 2,435,396 117,097 FIRSTENERGY CORP 4,481,302
111,275 LYONDELLBASELL 10,640,116 37,160 HARTFORD FINANCIAL SERVICES GRP 3,734,580
217,241 INTL BUSINESS MACHINES CORP 37,587,087
326,241 KOSMOS ENERGY LTD 1,809,006
159,734 KRAFT HEINZ COITHE 5,146,629
216,610 LADDER CAPITAL AREITS 2,445,527




Amundi Funds 4 Y h L - A RFa1=zF4—X

B FFAAE B FEAT4E
EY E%
271,554 NEWMONT CORPORTAION 11,360,462 250,000 KILIMANJARO 11l RE LTD VAR 21/04/2025 USD 241,906
3,928 OLD REPUB.INTL CORP 121,336 (ISIN US49407PAFT71)
191,589 PAYPAL HOLDINGS INC 11,117,910 950,000 LIGHTNING RE LIMITED VAR 31/03/2026 948,955
925135 PFIZER INC 25,804,529 500,000 LOCKE TAVERN RE LTD VAR 09/04/2026 501,450
355,188 RITHM CAPITAL CORP 375,101 300,000 LONG POINT REAL ESTATE IV LTD VAR 299,798
256911 STATE STREET CORP 19,016,552 01/0612026
203,408 TWO HARBORS INVESTMENT CORP 2,687,020 250,000 MARLON LTD VAR 09/06/2031 250,238
500,000 MAYFLOWER RE LTD VAR 08/07/2031 500,000
R 477,130,546 250,000 MERNA REINSURANCE Il LTD VAR 07/07/2025 245,588
NIa—4 38,122,951 700,000 MERNA REINSURANCE Il LTD VAR 07/07/2026 720,020
250,000 2001 CAT RE LTD VAR 08/01/2027 249,863 USD (ISIN USES01SMAHS)
: ; 800,000 MERNA REINSURANCE II LTD VAR 07/07/2026 808,660
750,000 ALAMO RE LTD VAR 07/06/2026 748,218 USD (ISIN US59013MAJ18)
500,000 ALAMO RE LTD VAR 07/06/2027 USD (ISIN 491,275 250,000 MERNA REINSURANCE Il LTD VAR 07/07/2031 248,275
US011395AN03) 250,000 MERNA REINSURANCE Il LTD VAR 07/07/2032 247,300
250,000 ALAMO RE LTD VAR 07/06/2027 USD (ISIN 246,475 USD (ISIN US59013MAK80)
US011395AP50) 750,000 MERNA REINSURANCE Il LTD VAR 07/07/2032 743625
750,000 AQUILA RE | LIMITED VAR 07/06/2031 742,180 USD (ISIN US59013VAMA47)
500,000 AQUILA RE | LTD VAR 08/06/2026 USD (ISIN 508,512 500,000 MERNA REINSURANCE II LTD VAR 08/04/2030 503,325
US03843AABBY) 300,000 MERNA REINSURANCE Il LTD VAR 10/07/2028 299,565
250,000 ﬁ(s)ganéft\aRAil:gz? VAR 08/06/2026 USD (ISIN 255,988 500,000 MONALLISA RE LTD VAR 08/01/2026 513,300
500,000 BLUE RIDGE RE LIMITED VAR 08/01/2027 492762 250,000 MONALISARE LTD VAR 08/07/2025 241,150
250,000 BLUE RIDGE RE LIMITED VAR 08/01/2031 246,881 250,000 MONALISARE LTD VAR 25/06/2027 250,000
250,000 BONANZA RE LTD VAR 08/01/2026 252,004 500,000 stngslscsFL{/Eé\éeL)TD VAR 08/01/2025 USD (ISIN 486,175
250,000 BONANZARE LTD VAR 16/03/2025 239,163 250,000 MYSTIC RE IV LTD VAR 08101/2025 USD (ISIN 242,450
250,000 BONANZA RE LTD VAR 23/12/2024 241,731 US62865LAC19)
800,000 CITRUS RE LTD VAR 07/06/2026 812,260 1,000,000 MYSTIC RE IV LTD VAR 08/01/2027 996,225
250,000 CPAE LOOKOUT REAL ESTATE LTD VAR 245,625 3,800,000 NCL CORP LTD 7.75% 144A 15/02/2029 3,956,104
05/0412027 250,000 PALM RE LTD VAR 09/06/2031 247,138
950,000 g;gj;%gmm REAL ESTATE LTD VAR 955,082 500,000 PURPLE REAL ESTATE LIMITED VAR 06/06/2031 497,587
150,000 EDEN RE IlLTD 0% 21/032025 USD (ISIN 7002 500,000 PURPLE REAL ESTATE LIMITED VAR 24/04/2026 510975
US27955HAAGS) 250,000 SAKURA RE LTD VAR 07/04/2029 247,025
250,000 FIRST COAST RE LTD VAR 07/04/2026 248,194 500,000 SANDERS RE II LTD VAR 07/04/2028 482,863
500,000 FLOODSMART RE LTD VAR 11/03/2026 491,950 750,000 SANDERS RE III LTD VAR 05/06/2026 761,625
1,000,000 FLOODSMART RE LTD VAR 12/03/2027 991,875 500,000 SANDERS RE 11l LTD VAR 07/04/2027 498,425
250,000 FOUR LAKES RE LTD VAR 07/01/2027 USD (ISIN 247,075 600,000 SANDERS RE Ill LTD VAR 07/04/2028 592,380
US35087TAES2) 250,000 SANDERS RE 11l LTD VAR 08/04/2030 252,681
250,000 FOUR LAKES RE LTD VAR 07/01/2027 USD (ISIN 251,831 1,000,000 SANDERS RE III LTD VAR 09/04/2029 963,725
US35087TAF57) 500,000 SOLOMON RE LTD VAR 08/06/2026 506,400
250,000 FOUR LAKES RE LTD VAR 07/01/2030 255,200 500,000 SUTTER RE LTD VAR 19/06/2026 506,550
750,000 GALILEO RE LTD VAR 07/01/2032 742,725 550,000 TITANIARE LTD VAR 27/02/2026 564,107
250,000 GALILEO RE LTD VAR 08/01/2030 248,288 750,000 TOPANGA RE LIMITED VAR 08/01/2026 718,612
500,000 GATEWAY REAL ESTATE Il LTD VAR 27/04/2026 517,850 250,000 TORREY PINES RE LTD VAR 07/06/2032 USD (ISIN 251,138
250,000 GATEWAY REAL ESTATE LTD VAR 08/01/2025 210,000 USB9141WAH51)
250,000 GATEWAY REAL ESTATE LTD VAR 24/02/2026 255,288 250,000 TORREY PINES RE LTD VAR 07/06/2032 USD (ISIN 250,863
250,000 GATEWAY REAL ESTATE LTD 0% 23/12/2028 233,713 USB89141WAJ18)
250,000 HERBIE RE LTD VAR 08/01/2030 236,300 750,000 URSARE LTD VAR 06/12/2025 759,225
1,000,000 HIGH POINT FRN 06/01/2027 979.600 250,000 VERAISON REAL ESTATE LIMITED VAR 259,506
650,000 INTEGRITY RE LTD VAR 06/06/2025 647,123 09/0312026
1,000,000 KENDALL RE LTD VAR 30/04/2027 1,001,500 h+s 61,868,789
gggggg E:t:m:jﬁig :: EE gg zﬁi ggj g;; ;g;; iggggg 715,000 BOMBARDIER INC 7.875% 144A 15/04/2027 718,332
: ’ 212,500 CANADIAN IMPERIAL BANK OF COMMERCE 2,965,225
250,000 KILIMANJARO 11l RE LTD VAR 20/04/2026 227,050 CANADA 0% 01/07/2025
250,000 KILIMANJARO 11l RE LTD VAR 21/04/2025 USD 236,744 37,000 CANADIAN IMPERIAL BANK OF COMMERCE 1972729
(ISIN US49407PAECT) CANADA 0% 17/06/2025 USD (ISIN XS2841936011)
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48,100 CANADIAN IMPERIAL BANK OF COMMERCE
CANADA 0% 17/06/2025 USD (ISIN XS2841937258)
209,400 CANADIAN IMPERIAL BANK OF COMMERCE
CANADA 0% 18/03/2025
20,500 CANADIAN IMPERIAL BANK OF COMMERCE
CANADA 14.15% 14/08/2024
77,900 CANADIAN IMPERIAL BANK 0% 12/05/2025
579,200 CANADIAN IMPERIAL BANK 0% 31/03/2025
30,700 CANADIAN IMPERIAL BANK 14.20% 04/12/2024
34,900 CANADIAN IMPERIAL BANK 15.25% 20/08/2024
50,600 CANADIAN IMPERIAL BK 0% 01/07/2025
4,375,000 GARDA WORLD SECURITY CORP 6.00% 144A
01/06/2029
19,800 ROYAL BANK OF CANADA 17.40% 08/11/2024
121,200 ROYAL BANK OF CANADA 20.37% 05/07/2024
297,000 ROYAL BANK OF CANADA 20.57% 05/07/2024
5,600 ROYAL BANK OF CANADA 8.45% 03/10/2024
61,700 ROYAL BANK OF CANADA 9.58% 05/07/2024
22,600 THE TORONTO DOMINION BANK CANADA 0%
06/06/2025
18,800 THE TORONTO DOMINION BANK CANADA 0%
20/08/2024
44,000 THE TORONTO DOMINION BANK CANADA 0%
23/07/2024
207,300 THE TORONTO DOMINION BANK CANADA 0%
25/03/2025
12,600 THE TORONTO DOMINION BANK CANADA
10.07% 20/02/2025
164,400 THE TORONTO DOMINION BANK CANADA
14.97% 22/10/2024
63,400 THE TORONTO DOMINION BANK CANADA
18.43% 27/01/2025
8,700 THE TORONTO DOMINION BANK CANADA
21.30% 22/10/2024

TARVHES
14,900 MIZUHO FINANCE CAYMAN LTD 0% 07/02/2025
34,300 MIZUHO FINANCIAL GROUP CAYMAN LTD 13.80%
19/11/2024
211,200 MIZUHO MARKETS PLC 0% 06/06/2025
58,300 MIZUHO MARKETS PLC 0% 08/05/2025
47,800 MIZUHO MARKETS PLC 0% 10/03/2025
226,500 MIZUHO MARKETS PLC 0% 11/04/2025
38,900 MIZUHO MARKETS PLC 0% 18/03/2025
41,600 MIZUHO MARKETS PLC 0% 25/03/2025
26,700 MIZUHO MARKETS PLC 0% 30/04/2025 USD (ISIN
XS2771446031)
8,600 MIZUHO MARKETS PLC 0% 30/04/2025 USD (ISIN
XS2771446205)
48,900 MIZUHO MARKETS PLC 11.13% 26/11/2024
250,300 MIZUHO MARKETS PLC 14.85% 24/09/2024
20,200 MIZUHO MARKETS PLC 15.31% 05/07/2024
27,300 MIZUHO MARKETS PLC 15.50% 12/11/2024
28,600 MIZUHO MARKETS PLC 9.28% 26/11/2024
26,200 MIZUHO MARKETS PLC 9.50% 23/07/2024
27,200 MIZUHO MARKETS PLC 9.65% 08/08/2024
47,900 MIZUHO MARKETS PLC 9.77% 26/11/2024

FEALAE

B2
2,018,372
1,123,431
1,204,974

3,209,013
3,256,262
1,896,714
2,590,124
3,450,869
3,996,869
2,144,961
1,503,733
1,770,710
2,123,506
3,585,050
3,807,648

680,184
1,235,300
1,172,282
2,267,711
9,504,419
2,280,308

1,390,063

47,490,655

2,084,570
1,936,682

3,348,364
2,477,808
2,418,345
3,644,838

566,267
3,624,400
2,428,819

2,763,627

2,157,966
1,437,489
1,697,763
2,894,028
2,136,116
1,881,303
1,927,389
2,071,739

Kok

750,000 RESIDENTIAL RE 2023 LIMITED VAR 06/12/2030
USD (ISIN US76090WABS3)

250,000 RESIDENTIAL RE 2023 LIMITED VAR 06/12/2030
USD (ISIN US76090WAC47)

250,000 RESIDENTIAL REINS VAR 06/12/2024 USD (SIN
UST76120AABB9)

250,000 RESIDENTIAL REINS VAR 06/12/2024 USD (SIN
UST76120AAC62)

375,000 RESIDENTIAL REINS 2022 LIMITED VAR
06/12/2029

750,000 RESIDENTIAL REINSURANCE VAR 06/12/2028

250,000 RESIDENTIAL REINSURANCE 2021 LTD VAR
06/12/2025

16,200 TORONTO DOMINION BANK 0% 24/02/2025
500,000 VITALITY RE VIl LTED VAR 06/01/2026
1,250,000 VITALITY RE XI LTD VAR 05/01/2027
250,000 VITALITY RE XIV LIMITED VAR 05/01/2027

TR

1,000,000 BPCE SA VAR 144A 19/10/2027

1,500,000 BPCE SA VAR 144A 19/10/2032

1,200,000 BPCE SA 4.875% 144A 01/04/2026

2,500,000 SOCIETE GENERALE SA VAR 09/06/2027
615,000 SOCIETE GENERALE SA VAR 144A 15/06/2033

NoHY—
4,547,010,000 REPUBLIC OF HUNGARY 4.50% 27/05/2032
AV RRTT
61,960,000,000 REPUBLIC OF INDONESIA 6.875% 15/04/2029
FAILZ UK

750,000 ATLAS CAPITAL DAC VAR 05/06/2029

500,000 ATLAS CAPITAL DAC VAR 10/06/2030

750,000 QUEEN STREET 2023 RE DAC VAR 08/12/2025
15)7

1,624,000 INTESA SANPAOLO PRIVATE BANKING SPA VAR
144A 20/06/2054

=E:N

2,700,000 SUMITOMO MITSUI FINANCIAL CORP INC 5.52%
13/01/2028
oI

2,371,494 GOL FINANCE SA VAR 29/01/2025
R—T v LES

836,000 DANAOS CORP 8.50% 144A 01/03/2028

TS5U4

1,600,000 ABN AMRO BANK NV VAR PERPETUAL EUR (ISIN
XS1693822634)
1,500,000 ABN AMRO BANK NV VAR PERPETUAL EUR (ISIN
XS$2131567138)
1,500,000 AKER BP ASA 3.10% 144A 15/07/2031
13,900 BNP PARIBAS ARBITRAGE ISLAMIC ISSUANCE
BV 25.25% 18/10/2024

FEAT4E
KEL
728,419
245,219
238,669
239,506

369,609

677,269
234,838

1,235,250
497,288
1,271,375
255,700

6,238,890

918,170
1,229,265
1,176,948
2,306,100

608,407

10,639,787
10,639,787
3,774,281
3,774,281
2,002,913

732,131
524,325
746,457

1,702,407
1,702,407

2,730,186
2,730,186

2,564,178
2,564,178
857,193
857,193
107,402,343
1,606,579

1,568,978

1,278,630
2,181,171
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30,000 BNP PARIBAS ISSUANCE BV 0% 07/02/2025
48,000 BNP PARIBAS ISSUANCE BV 0% 22/05/2025 USD
(ISIN XS2773899757)
76,800 BNP PARIBAS ISSUANCE BV 0% 22/05/2025 USD
(ISIN XS2773899831)
276,800 BNP PARIBAS ISSUANCE BV 0% 24/04/2025
13,800 BNP PARIBAS ISSUANCE BV 0% 25/03/2025 USD
(ISIN XS2732666313)
80,200 BNP PARIBAS ISSUANCE BV 0% 25/03/2025 USD
(ISIN XS2732666743)
86,600 BNP PARIBAS ISSUANCE BV 0% 27/03/2025
52,400 BNP PARIBAS ISSUANCE BV 10.97% 24/09/2024
109,100 BNP PARIBAS ISSUANCE BV 11.19% 04/12/2024
11,400 BNP PARIBAS ISSUANCE BV 12.15% 24/09/2024
77,600 BNP PARIBAS ISSUANCE BV 13.70% 10/12/2024
40,500 BNP PARIBAS ISSUANCE BV 13.72% 22/10/2024
170,800 BNP PARIBAS ISSUANCE BV 13.76% 26/08/2024
61,900 BNP PARIBAS ISSUANCE BV 14.02% 26/11/2024
21,500 BNP PARIBAS ISSUANCE BV 18.17% 22/10/2024
2,318,000 ING GROUP NV VAR PERPETUAL USD (ISIN
US456837AF06)
113,800 J P MORGAN 11.86% 11/12/2024
59,000 JP MORGAN STRUCTURED PRODUCTS BV 0%
07/03/2025
35,500 JP MORGAN STRUCTURED PRODUCTS BV 0%
13/02/2025
225,800 JP MORGAN STRUCTURED PRODUCTS BV 0%
27/03/2025
263,200 JP MORGAN STRUCTURED PRODUCTS BV
11.69% 24/09/2024
313,300 JP MORGAN STRUCTURED PRODUCTS BV
11.81% 23/07/2024
457,200 JP MORGAN STRUCTURED PRODUCTS BV
12.49% 04/12/2024
34,400 JP MORGAN STRUCTURED PRODUCTS BV
13.47% 11/112/2024
51,300 JP MORGAN STRUCTURED PRODUCTS BV
14.13% 13/11/2024
32,200 JP MORGAN STRUCTURED PRODUCTS BV
15.36% 06/12/12024
152,500 MERRILL LYNCH BV 0% 05/06/2025 USD (ISIN
XS2625121772)
149,900 MERRILL LYNCH BV 0% 05/06/2025 USD (ISIN
X82625121855)
55,200 MERRILL LYNCH BV 0% 21/03/2025
16,100 MERRILL LYNCH BV 0% 25/03/2025
24,400 MERRILL LYNCH BV 9.50% 26/11/2024

J4UEY
221,150,000 REPUBLIC OF PHILIPPINES 6.75% 15/09/2032

av7

18,557,000 MINISTRY OF FINANCE OF THE RUSSIAN
FEDERATION OBO RUSSIAN FEDERATION 0%
16/08/2023

19,168,000 MINISTRY OF FINANCE OF THE RUSSIAN
FEDERATION OBO RUSSIAN FEDERATION 0%
23/03/2033

FEALAE

EY
2,222,400
3,248,160

3,048,960

4,749,888
2,444,394

2,257,630

3,571,384
1,934,739
4,153,712
1,721,248
2,862,307
3,155,109
2,434,786
2,142,058
2,089,934
2,305,645

1,900,293
3,734,523

2,144,843
3,565,382
3,879,695
4,611,714
7,489,255
1,986,855
2,879,459
4,340,302
6,427,112
2,526,565

2,416,380
1,085,945
7,436,308

3,825,649
3,825,649

Kok

18,298,000 RUSSIA 0% 03/02/2027
S UHR—IL

750,000 EASTON RE PTE LTD VAR 09/01/2027
500,000 FIRST COAST RE Il PTE LTD VAR 07/04/2025

w7 IR
44,244,990 SOUTH AFRICA 8.25% 31/03/2032
ZRA Y
1,600,000 BANCO SANTANDER SA VAR 22/11/2032
RAAR

2,274,000 UBS GROUP INC VAR PERPETUAL USD (ISIN
CH0558521263)
10,476,000 UBS GROUP INC VAR 144A PERPETUAL USD
(ISIN US902613AG32)
9,817,000 UBS GROUP INC VAR 144A PERPETUAL USD
(ISIN US902613AJ70)
EL SN
519,000 TRINIDAD ET TOBAGO 4.50% 04/08/2026
AF¥YR
2,300,000 BARCLAYS PLC VAR 02/11/2028
25,900 GOLDMAN SACHS INTERNATIONAL 0%
01/07/2025 USD (ISIN XS2449841001)
53,500 GOLDMAN SACHS INTERNATIONAL 0%
01/07/2025 USD (ISIN XS2449841779)
82,100 GOLDMAN SACHS INTERNATIONAL 0%
02/06/2025
23,400 GOLDMAN SACHS INTERNATIONAL 0%
08/05/2025
10,400 GOLDMAN SACHS INTERNATIONAL 0%
29/04/2025
1,546,000 LLOYDS BANKING GROUP PLC VAR PERPETUAL
usD
2,196,000 NATWEST GROUP PLC VAR PERPETUAL USD
(ISIN US780099CK11)
2,797,000 STANDARD CHARTERED PLC VAR 144A
12101/2033
250,000 SUSSEX CAP UK PPC LTD VAR 08/01/2025
14,000 THE TORONTO DOMINION BANK 17.31%
12108/2024

TAIA

885,000 ALLIED UNIVERSAL HOLDCO LLC/ALLIED
UNIVERSAL FINANCE CORP 9.75% 144A
15/07/2027

1,500,000 AMERICAN AIRLINES PASS THROUGH TRUST
3.95% 11/07/2030

295,000 AMERICAN AXLE AND MANUFCTURNG INC 6.25%

15/03/2026
1,490,000 AUTONATION INC 3.85% 01/03/2032
1,220,000 BOEING CO 5.15% 01/05/2030

390,000 BRITISH AIRWAYS PASS THRU CERTIFICATES

SERIES 2020 1B 8.375% 144A 15/11/2028
1,496,000 BROADCOM INC 2.45% 144A 15/02/2031

FEATAE
B2

1,201,425

727,275
474,150

2,117,044
2,117,044
1,337,632
1,337,632
20,896,818
2,168,418

9,691,557
9,036,843
505,532
505,532

22,461,843

2,422,705
1,536,777

1,596,440
2,496,661
3,772,431
2,534,376
1,549,989
2,213,326
2,358,878

239,906
1,740,354

139,390,030
880,876

1,196,567
294,555
1,325,787
1,172,286
147,461

1,260,560
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2,300,000 BROOKLYN UNION GAS CO 6.388% 144A 2,352,555 1,150,000 PROVIDENT FUNDING ASSOCIATES LP PFG 1,118,720
15/09/2033 FINANCE CORP 6.375% 144A 15/06/2025
1,800,000 CAPITAL ONE FINANCIAL CORP VAR 02/11/2027 1,651,050 2,175,000 T MOBILE USAINC 5.75% 15/01/2034 2,238,836
2,444,000 CAPITAL ONE FINANCIAL CORP VAR 10/05/2033 2,362,688 2,500,000 US BANCORP VAR 22/07/2028 2,445,800
5,800 CITIGROUP GLOBAL MARKET LTD 0% 11/02/2025 2,135,241 1,400,000 US BANCORP VAR 27/01/2028 1,294,958
USD (ISIN XS2660391660) 29,000 WELLS FARGO BANK NA 0% 03/02/2025 2,170,360
21,300 CITIGROUP GLOBAL MARKET LTD 0% 11/02/2025 2,097,624 34,600 WELLS FARGO BANK NA 0% 07/02/2025 2,079,114
USD (ISIN XS2660385224) 3,000 WELLS FARGO BANK NA 0% 10/04/2025 USD 973,770
117,100 CITIGROUP GLOBAL MARKET LTD 10.96% 4477123 (ISIN US95002A2125)
230712024 20,700 WELLS FARGO BANK NA 0% 10/04/2025 USD 3,717,099
29,400 CITIGROUP GLOBAL MARKETS INC 0% 2,165,163 (ISIN US95002A2208)
790 f;?ﬁgé?)sz CLOBAL MARKETS INC 0% 2054405 53,800 WELLS FARGO BANK NA 0% 10/06/2025 3,251,134
P eI0a0%5 0% 34,000 WELLS FARGO BANK NA 0% 18/03/2035 2,120,240
100,300 CITIGROUP GLOBAL MARKETS INC 10.81% 3,821,558 28,500 WELLS FARGO BANK NA 0% 25/0212025 3,535,140
241092004 37,600 WELLS FARGO BANK NA 0% 25/03/2025 2,459,416
54,800 CITIGROUP GLOBAL MARKETS INC 14.01% 2,160,864 13,800 WELLS FARGO BANK NA 0% 30/01/2025 USD 2,303,496
26/11/2024 (ISIN US95002A3784)
42,300 CITIGROUP GLOBAL MARKETS INC 18.72% 4,475,302 31,800 WELLS FARGO BANK NA 0% 30/01/2025 USD 1,937,256
12/11/2024 (ISIN US95002A3867)
80,500 CITIGROUP GLOBAL MARKETS HOLDINGS INC 3,321,028 19,200 WELLS FARGO BANK NA 16.15% 28/01/2025 3,150,528
0% 06/06/2025 18,900 WELLS FARGO BANK NATIONAL ASSOCIATION 2,299,563
53,800 CITIGROUP GLOBAL MARKETS HOLDINGS INC 2,475,876 0% 07/02/2025
0% 08/04/2025 38,000 WELLS FARGO BANK NATIONAL ASSOCIATION 2,181,200
24,300 CITIGROUP GLOBAL MARKETS HOLDINGS INC 1,386,315 0% 19/02/2025
0% 09/07/2025 100,800 WELLS FARGO BANK NATIONAL ASSOCIATION 4,692,240
102,000 CITIGROUP GLOBAL MARKETS HOLDINGS INC 4,693,020 0% 24/04/2025
0% 10/04/2025 370,600 WELLS FARGO BANK NATIONAL ASSOCIATION 6,023,592
12,800 CITIGROUP GLOBAL MARKETS HOLDINGS INC 2,265,280 11.98% 21/03/2025
0% 12/02/2025 18,800 WELLS FARGO BANK NATIONAL ASSOCIATION 2,403,602
20,200 CITIGROUP GLOBAL MARKETS HOLDINGS INC 1,058,783 15.50% 10/04/2025
0% 30/01/2025 USD (ISIN XS2660388799) 992,000 WINDSTREAM ESCROW LLC 7.75% 144A 935,922
56,200 CITIGROUP GLOBAL MARKETS HOLDINGS INC 2,309,258 15/08/2028
0% 30/01/2025 USD (ISIN XS2660399481) ZOHES 8,825,886
675,000 CLEAR CHANNEL OUTDOOR HOLDINGS INC 564,536
7.50% 144A 01/06/2029 7AUN 8,825,886
195,000 CLEAR CHANNEL OUTDOOR HOLDINGS INC 171,066 1,363,000 PENNYMAC CORP 5.50% 15/03/2026 CV 1,295,286
7.75% 144A 15/04/2028 7,722,900 REDWOOD TRUST INC 7.75% 15/06/2027 CV 7,530,600
696,000 DEALER TIRE LIC DT ISSUER LIC 8.00% 144A 674,494
01/02/2028 ZOHhEES 253,749,268
2,600,000 GENERAL MOTORS FINANCIAL CO INC 4.30% 2,470,858 N2a—4 1,338,801
06/04/2029
250,000 INTERNATIONAL BANK FOR RECONSTRUCTION 249,956 1,080,000 HOME RE 20212 LTD VAR 25/01/2034 1,098,566
& DEVELOPMENT IBRD VAR 24/06/2028 730,000 OAKTOWN RE LTD FRN 25/10/2030 240,235
250,000 INTERNATIONAL BANK FOR RECONSTRUCTION 246,556 g
" & DEVELOPMENT IBRD 13.50% 28/04/2028 ’ TR HEE 7,647,115
335,800 JP MORGAN CHASE BANK NA 12.53% 24/09/2024 4,977,260 500,000 CHENANGO PARK CLO LTD FRN 15/04/2030 496,389
13,400 JP MORGAN CHASE COMMERCIAL MTGE SEC 1,896,850 1,000,000 GOLDENTREE LOAN MANAGEMENT FRN 1,021,188
TRUST 2018 PHH 0% 21/10/2024 20/04/2034
11,790,000 LEVEL 3 FINANCING INC 10.50% 144A 15/05/2030 11,746,258 1,000,000 ICG US CLO LTD VAR 28/07/2034 871,952
1,028,000 LSF11 A5 HOLDCO LLC 6.625% 144A 15/10/2029 975,644 1,000,000 NEUBERGER BERMAN CLO VAR 17/07/2035 994,888
1,820,000 MARRIOTT INTERNATIONAL INC 5.55% 1,845,899 1,000,000 OCEAN TRAILS CLO VAR 15/10/2034 1,007,585
15/10/2028 1,000,000 OCEAN TRAILS CLO VAR 20/07/2035 1,003,605
1,500,000 MORGAN STANLEY BANK NATIONAL 1,489,380 1,000,000 SOUNDPOINT CLO LTD FRN 25/07/2030 1,001,519
ASSOCIATION VAR 14/01/2028 1,250,000 TRINITAS CLO | LTD VAR 20/07/2034 1,249,989
2,560,000 MORGAN STANLEY VAR 20/04/2037 2,453,914
2,900,000 ORACLE CORP 2.80% 01/04/2027 2,724,144 TAUR 244,763,352
1,711,000 PAR PHARMACEUTICAL COS INC 0% 01/04/2027 - 750,000 CASCADE FUNDING MORTGAGE TRUST 2018 183,168
VAR 25/10/2068 USD (ISIN US14727QAA31)
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265,000 CG CCRE COML MTGE TR 2014 F22 FRN
15/11/2031
1,190,000 FANNIE MAE FRN 25/08/2028 USD (ISIN
US30711XBMS6)
940,000 FANNIE MAE VAR 25/10/2041
820,000 FANNIE MAE VAR 25/12/2041 USD (ISIN
US20754LAJ89)
200,000 FANNIE MAE 2.50% 01/01/2052 USD (ISIN
US31400M4F80)
11,952,000 FANNIE MAE 2.50% 01/02/2052
2,844,000 FANNIE MAE 2.50% 01/05/2051 USD (ISIN
US3140XNNP54)
2,521,000 FANNIE MAE 2.50% 01/08/2050
13,804,656 FANNIE MAE 2.50% 01/11/2051 USD (ISIN
US3140XMBP00)
2,593,000 FANNIE MAE 2.50% 01/11/2051 USD (ISIN
US3140XNNQ38)
200,000 FANNIE MAE 3.00% 01/04/2051
4,700,000 FANNIE MAE 3.00% 01/11/2051 USD (ISIN
US3140XDKE52)
4,393,202 FANNIE MAE 4.50% 01/05/2053
5,804,629 FANNIE MAE 5.00% 01/04/2053 USD (ISIN
US3140XLCT712)
4,578,310 FANNIE MAE 5.00% 01/08/2053
668,325 FANNIE MAE 5.50% 01/01/2054
962,763 FANNIE MAE 5.50% 01/02/2054
326,000 FANNIE MAE 5.50% 01/04/2053 USD (ISIN
US3140MW2K18)
1,770,000 FANNIE MAE 5.50% 01/04/2054
3,598,787 FANNIE MAE 5.50% 01/06/2054
2,570,000 FANNIE MAE 5.50% 01/07/2054
3,272,000 FANNIE MAE 5.50% 01/08/2052
8,161,000 FANNIE MAE 5.50% 01/08/2053 USD (ISIN
US3140XMAB57)
4,127,000 FANNIE MAE 5.50% 01/08/2053 USD (ISIN
US3140XMX765)
2,974,000 FANNIE MAE 5.50% 01/09/2053 USD (ISIN
US3140NP6D72)
10,887,000 FANNIE MAE 5.50% 01/09/2053 USD (ISIN
US3140XMRF53)
10,800,000 FANNIE MAE 5.50% 01/10/2053
1,600,000 FANNIE MAE 6.00% 01/04/2054 USD (ISIN
US3140AAQS92)
4,400,000 FANNIE MAE 6.00% 01/09/2053
22,400,000 FANNIE MAE 6.00% 01/11/2053
200,000 FANNIE MAE 6.50% 01/02/2053 USD (ISIN
US3140NDR411)
2,000,000 FANNIE MAE 6.50% 01/07/2053 USD (ISIN
US3140NMBN28)
2,500,000 FANNIE MAE 6.50% 01/07/2053 USD (ISIN
US3140NMBQ58)
3,000,000 FANNIE MAE 6.50% 01/09/2053 USD (ISIN
US3140A0A665)
3,000,000 FANNIE MAE 6.50% 01/09/2053 USD (ISIN
US3140A0A749)
2,500,000 FANNIE MAE 6.50% 01/09/2053 USD (ISIN
US3140A0BA60)
4,300,000 FANNIE MAE 6.50% 01/10/2053 USD (ISIN
US3140A32255)

FEALAE
EY
43,035
188,539

989,549
865,943

138,599

9,563,467
2,294,298

2,034,033
10,469,388

2,093,669

115,402
3,252,614

4,029,598
5,055,494

4,372,907
658,213
947,285
312,105

1,746,568
3,658,958
2,541,557
2,607,129
7,696,349
3,950,566
2,912,862
10,554,147

10,567,186
1,602,379

4,308,717
21,045,754
153,085
1,920,069
2,092,093
2,773,039
2,763,487

2,363,987

4,250,874

Kok

310,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION

VAR 25/11/2041

13,362,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION

5.50% 01/09/2053
2,050,000 FREDDIE MAC FRN 25/02/2047
1,680,000 FREDDIE MAC FRN 25/07/2049
3,410,000 FREDDIE MAC FRN 25/10/2048
1,470,000 FREDDIE MAC VAR 25/01/2034
1,050,000 FREDDIE MAC VAR 25/01/2051
790,000 FREDDIE MAC VAR 250212042 USD (ISIN
US35564KSQ30)
1,270,000 FREDDIE MAC VAR 25/08/2033 USD (ISIN
US35564KCP21)
830,000 FREDDIE MAC VAR 25/10/2033
1,110,000 FREDDIE MAC VAR 25/11/2041
880,000 FREDDIE MAC VAR 25/11/2050
850,000 FREDDIE MAC VAR 25/12/2050
1,700,000 FREDDIE MAC 2.50% 01/02/2051
561,000 FREDDIE MAC 2.50% 01/02/2052
5,496,464 FREDDIE MAC 2.50% 01/07/2051
2,182,384 FREDDIE MAC 2.50% 01/11/2051
700,000 FREDDIE MAC 3.00% 01/08/2050 USD (ISIN
US3132DP6J25)
300,000 FREDDIE MAC 3.00% 01/08/2050 USD (ISIN
US3132DVLD54)
800,000 FREDDIE MAC 3.00% 01/08/2052
3,327,000 FREDDIE MAC 4.50% 01/10/2053
3,086,617 FREDDIE MAC 5.00% 01/05/2053
3,365,000 FREDDIE MAC 5.50% 01/04/2053 USD (ISIN
US3132DP5B08)
973,364 FREDDIE MAC 5.50% 01/04/2053 USD (ISIN
US3133C1DZ02)
7,300,000 FREDDIE MAC 5.50% 01/06/2053 USD (ISIN
US3133C5EC12)
5,742,000 FREDDIE MAC 5.50% 01/06/2053 USD (ISIN
US3133KRKK94)
5,653,067 FREDDIE MAC 5.50% 01/06/2054 USD (ISIN
US3133WEDH08)
5,710,000 FREDDIE MAC 5.50% 01/06/2054 USD (ISIN
US3133WESY75)
2,210,000 FREDDIE MAC 5.50% 01/07/2054 USD (ISIN
US3133WFQAS2)
2,980,000 FREDDIE MAC 5.50% 01/08/2052
5,278,639 FREDDIE MAC 5.50% 01/09/2053
8,900,000 FREDDIE MAC 5.50% 01/10/2053
1,800,000 FREDDIE MAC 5.50% 01/12/2053
1,300,000 FREDDIE MAC 6.50% 01/09/2053 USD (ISIN
US3133CEQDT6)
800,000 FREDDIE MAC 6.50% 01/09/2053 USD (ISIN
US3133CEQK10)
4,500,000 FREDDIE MAC 6.50% 01/10/2053 USD (ISIN
US3133CE7G13)
4,200,000 FREDDIE MAC 6.50% 01/10/2053 USD (ISIN
US3133CFU988)
2,040811 L STREET SECURITIES VAR 25/11/2025
130,000 MULTIFAMILY CONNECTICUT AVENUE VAR
25/01/2051 USD (ISIN US35563FAC59)

AR

E%
328,826

12,613,573

2,539,043
1,948,558
4,348,115
1,665,374
1,138,255

877,207

1,376,285

986,174
1,204,248
1,068,068

967,498

983,409

402,528
3,720,092
1,467,573

540,455

151,214
624,898
3,015,087

2,662,533
3,087,522

949,180
6,527,857
5,501,636
5,697,571
5,646,805
2,185,541

2,287,965
4,955,154
8,641,478
1,706,752
1,324,724

742,032
4,391,685
4,289,726

394,248
142,224




”
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1,382,000 MULTIFAMILY CONNECTICUT AVENUE VAR
25/11/2051 USD (ISIN US35563GAAT76)

2,000,000 OCTANE RECEIVABLES TRUST 2022 1 7.33%
20/12/2029

570,000 TRICON AMERN HOMES 2017-SFR2 TRUST

4.882% 17/07/2038

2,000,000 UNITED AUTO CREDIT SECURITIZATION TRUST
10.00% 10/04/2029

TSk HEF
TAUA

4,931,507 CITIGROUP GLOBAL MARKETS HOLDINGS
WARRANT USD (ISIN US17327E8286)

4,931,507 CITIGROUP GLOBAL MARKETS HOLDINGS
WARRANT USD (ISIN US17327E8369)

e
Tk
232,075,000 EGYPT 0% 03/06/2025

FEALAE
B2
948,462

1,935,092
549,330

1,413,243
124,767

124,767
64,109

60,658
3,900,262

3,900,262
3,900,262
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