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—HRER 569,730 250,000 INTERNATIONAL BANK FOR RECONSTRUCTION 240,447
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13,868,307 GLOBAL AIRCRAFTS LEASING CO LTD 6.50% 10,065,516 13,370,000 STANDARD CHARTERED PLC VAR 144A 10,552,894
144A15/09/2024 12/01/2033
. _ 6,040,000 THE TORONTO DOMINION BANK (CANADA) 5,717 447
RETINF 1,685,064 4.456% 08/06/2032
2,056,000 ADANI RENEWABLE ENERGY 4.625% 144A 1,342,632 7,644,000 UNICREDIT SPA VAR 144A 02/04/2034 6,713,734
15/10/2039 9,753,000 UNICREDIT SPA VAR 144A 30/06/2035 7,557,607
925,000 ALTAWIND HOLDINGS 7.00% 144A 30/06/2035 342,432
ez 7,116,222
- 4,931,083
BEE - Ha 1,785,000 BRASKEM IDESA SAPI 6.99% 144A 20/02/2032 1,343,518
3,095,000 DANA INC 4.25% 01/09/2030 2,317,438 6,364,000 OLIN CORP 5.00% 01/02/2030 5,281,733
3,550,000 FORD MOTOR CO 5.291% 08/12/2046 2,613,645 575,000 OLIN CORP 5.625% 01/08/2029 490,971
SR 248,734,781 B - aH 15,211,106
13,000,000 ABN AMRO BANK NV VAR 144A 13/03/2037 10,009,795 769,000 BEACON ROOFING SUPPLY INC 4.125% 144A 605,240
3,660,000 AFRICAN EXPORT IMPORT BANK AFREXIMBANK 2,993,922 15/05/2029
3.994% 144A 21/09/2029 4,610,000 BUILDERS FIRSTSOURCE INC 6.375% 144A 3,956,235
3,000,000 BANCO BILBAO VIZCAYA ARGENTARIA VAR 2,821,890 15/06/2032
PERPETUAL EUR (ISIN ES0813211010) 4,710,000 CEMEX SAB DE CV 5.45% 144A 19/11/2029 4,015,293
65,000,000 BANCO DE LA CIUDAD DE BUENOS AIRES 0% 253 3,300,000 FORTUNE BRANDS HOME AND SECURITY INC 2,444,358
05/12/2022 4.50% 25/03/2052
3,390,000 BANCO DO BRASIL SA 3.25% 144A 30/09/2026 2,945,015 3,175,000 KBR INC 4.75% 144A 30/09/2028 2,680,794
3,492,000 BANCO MERCAN DEL NORTE SABANORTE VAR 3,162,724 2,117,000 PATRICK INDUSTRIES INC 4.75% 144A 01/05/2029 1,509,186
144A PERPETUAL USD (ISIN US05971PAAG6)
2,465,000 BANCO MERCAN DEL NORTE SA BANORTE VAR 2,080,877 B7 19,900,244
144A PERPETUAL USD (ISIN US05971PAC23) 4,785,000 ALGONQUIN POWER AND UTILITIES VAR 3,834,774
3,380,000 BANCO SANTANDER MEXICO SA5.375% 144A 3,249,837 18/01/2082
17/0412025 5422,000 ATLANTICA YIELD PLC 4.125% 144A 15/06/2028 4,537,167
5,600,000 BANCO SANTANDER SA VAR 22/11/2032 4,278,540 1,290,000 CALPINE CORP 4.625% 144A 01/02/2029 1,026,855
8,955,000 BPCE SA VAR 144A14/01/2037 7,215,908 1,290,000 CALPINE CORP 5.00% 144A 01/0212031 1,018,748
9,590,000 BPCE SA VAR 144A 19/10/2032 7400752 2,680,000 CONTOURGLOBAL POWER HOLDINGS 2.75% 2210518
19,621,525 COOPERATIEVE RABOBANK UA VAR 19,103,713 1447 01/01/2026
PERPETUAL EUR (ISIN X$1002121454) 1,345,000 CONTOURGLOBAL POWER HOLDINGS 3.125% 1,049,598
144A 01/01/2028
1,840,000 NRG ENERGY INC 3.625% 144A 15/02/2031 1,388,206
6,360,000 NRG ENERGY INC 3.875% 144A 15/02/2032 4,834,378
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&5 - BTRB
6,290,000 POWER TEAM SERVICES LLC 9.033% 144A
04/12/2025

1,486,000 VISTRA OPERATIONS COMPANY LLC 4.375%
144A01/05/2029

S- LY FY—ER
5,372,000 CREDITO REAL SAB DE CV SOFOM ER 8.00%
144A 21/01/2028
5,467,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION
4.50% 01/04/2050 USD (ISIN US3140X7KG35)
4,100,000 SBA TOWER TRUST 3.869% 144A 15/10/2049
1,250,000 VITALITY RE X LTD VAR 10/01/2023

BRAE

5,700,000 MINERVA LUXEMBOURG SA 4.375% 144A
18/03/2031

—fREXR
2,525,000 CAB SELAS 3.375% 144A 01/02/2028

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

1,280,000 NIELSEN FINANCE COMPANY 4.50% 144A
15/07/2029

1,295,000 NIELSEN FINANCE COMPANY 4.75% 144A
15/07/2031

2,600,000 RESORTS WORLD LAS VEGAS LLC 4.625% 144A
06/04/2031

8,100,000 RESORTS WORLD LAS VEGAS LLC 4.625% 144A
16/04/2029

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

1,550,000 SPAHOLDINGS 3 3.625% 144A 04/02/2028

1,905,000 TEXAS CHILDREN 3.00% 01/10/2051

7,065,000 TRONOX INC 4.625% 144A 15/03/2029

2,080,000 UNIVERSITY OF NEBRASKA 3.00% 15/07/2054

T AT R

2,095,200 ARGENTINA VAR 09/07/2035
138,917 ARGENTINA 1.00% 09/07/2029
1,410,000 CALIFORNIA HEALTH FACILITIES FINANCING
AUTHORITY 3.00% 15/08/2051
4,350,000 CITY OF BUENOS AIRES 7.50% 144A 01/06/2027
3,825,000 COLOMBIA 3.125% 15/04/2031
6,545,000 COMMONWEALTH OF BAHAMAS 8.95% 144A
15/10/2032
1,115,000 COMMONWEALTH OF MASSACHUSETTS 3.00%
01/04/2047
365,000 COUNTY OF ROCKINGHAM 3.00% 01/11/2046
141,330,000 EGYPT 15.70% 07/11/2027
4,365,000 EGYPT 7.053% 144A 15/01/2032
2,657,000 EGYPT 8.875% 144A 29/05/2050
3,710,000 FEDERAL REPUBLIC OF NIGERIA 7.375% 144A
2810912033
2,555,000 FEDERAL REPUBLIC OF NIGERIA 8.375% 144A
2410312029
3,235,000 GABONESE REPUBLIC 7.00% 144A 24/11/2031

BRIEE

a—nA
6,059,815
4,864,079

1,195,736

7,175,646

320,075
1,820,652
3,843,865
1,191,054
4,401,559
4,401,559

28,099,729

2,038,003
2,435,258
1,109,901

1,118,473
2,006,261
6,330,931
3,334,433

1,264,490
1,463,358
5,459,367
1,539,254

193,508,508
441,486

30,764
1,058,313

3,534,341
2,719,411
4,383,388

805,878

282,580
7,163,884
2,720,416
1,552,443
2,330,226

1,867,280

2,265,815

it

%

610,000 GAINESVILLE HALL CNTY GAHOSP AUTH 3.00%
16/02/2051
5,515,000 GHANA7.875% 144A 11/02/2035
5,650,000 GHANA 8.627% REGS 16/06/2049
480,000 HAMPTION ROADS VA TRANSPORTATION
ACCOUNTABILITY 4.00% 01/07/2057
164,149,000,000 INDONESIA 6.125% 15/05/2028
2,530,000 IVORY COAST 5.875% 144A 17/10/2031
1,700,000 IVORY COAST 6.125% 144A 15/06/2033
560,000 LANCASTER CNTY 2.00% 15/01/2043
1,370,000 MARICOPA COUNTY ARIZONA INDUS DEV AUTH
MULTIFMILY HOUSNG REVNUE 3.00% 01/01/2049
155,000 MEMPHIS TENNESSEE WATER DIVISION 3.00%
01/12/2045
4,878,200 MEXICO 8.50% 31/05/2029
280,000 MISSOURI ST HEALTH & EDL FACS REV 3.00%
01/07/2038
2,115,000 MONTGOMERY CNTY PAHGR EDU AND HEALTH
AUTHORITY 4.00% 01/05/2056
705,000 NEW JERSEY HEALTH CARE FACILITIES FINA
AUTHORITY REVENUE 3.00% 01/07/2046
1,520,000 NEW JERSEY HEALTH CARE FACILITIES FINA
AUTHORITY REVENUE 3.00% 01/07/2051
1,130,000 NEW YORK STATE THRUWAY AUTHORITY STATE
PERSONAL INCOME TAX REVENUE 3.00%
15/03/2050
985,000 OREGON HEALTH SCIENCES UNIVERSITY
REVENUE 3.00% 01/07/2051
470,000 PENNSYLVANIA TURNPIKE 3.00% 01/12/2051
3,845,000 REPUBLIC OF ANGOLA 8.75% 144A 14/04/2032
7,280,000 REPUBLIC OF COTE D IVOIRE 4.875% 144A
30/01/2032
4,935,000 REPUBLIC OF GUATEMALA 3.70% 144A
07/10/2033
4,605,000 REPUBLIC OF SERBIA 2.05% 144A 23/09/2036
845,000 ROANOKE ECONOMIC DEVELOPMENT
AUTHORITY HOSPITAL REVENUE 3.00%
01/07/2045
3,950,000 RWANDESE 5.50% 144A 09/08/2031
255,250,000 SOUTH AFRICA 8.25% 31/03/2032
1,055,000 SOUTH BROWARD HOSP DIST 2.50% 01/05/2047
705,000 TEXAS ST WTR DEV BRD 3.00% 01/08/2040
2,998,000 TRINIDAD AND TOBAGO 4.50% 144A 26/06/2030
3,590,000 UKRAINE 4.375% 144A 27/01/2030
7,559,000 UKRAINE 7.375% 144A 25/09/2032
72,300,000 UNITED STATES OF AMERICA 2.375% 31/03/2027
705,000 UNIVERSITY CALFORNIA REGENTS MEDICAL
CENTER POOLED REVENUE 4.00% 15/05/2053
52,780,000,000 UZBEKISTAN 14.00% 144A 19/07/2024
27,000,000,000 UZBEKISTAN 14.50% 144A 25/11/2023
1,445,000 VIRGINIA STATE PUBLIC SCHOOL AUTHORITY
SPECIAL OBLIGATION PRINCE WILL 3.00%
01/09/2051

ANLRT T TONRS F—

1,810,000 ADAPTHEALTH INC 5.125% 144A 01/03/2030
3,395,000 AUNA SAA6.50% 144A 20/11/2025

RRIEE

a—nA
444,332

2,489,386
2,517,713
435473

10,299,658
1,992,299
1,276,646

374,947
1,016,718

123,429

22,470,560
236,095

1,799,606
542,158
1,168,937

857,641

733,778

350,397
2,956,654
5,263,513

3,652,216

2,718,930
662,243

2,984,310
12,493,635
701,551
595,587
2,505,909
904,824
1,820,899
67,511,645
656,211

4,350,097
2,335,460
1,108,826

6,264,864

1,460,500
3,031,388
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1,975,000 TENET HEALTHCARE CORP 6.125% 144A
15/06/2030

REMG - TEEHMAR

3,135,000 ARCELIKA'S 3.00% 27/05/2026
623,000 M/ HOMES INC 3.95% 15/02/2030

Too=FYY
3,738,000 PARK OHIO INDUSTRIES INC 6.625% 15/04/2027

4,020,000 TRINSEO MATERIALS OPERATING SCA 5.125%
144A01/04/2029

EEEM

2,378,000 INVERSIONES CMPC SA 3.85% 144A 13/01/2030
IRALE - R

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

2,715,000 COMMERCIAL METALS CO 4.375% 15/03/2032

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

1,085,000 MINERAL RESOURCES LTD 8.00% 144A
014112027

1,150,000 MINERAL RESOURCES LTD 8.50% 144A
01/05/2030

2,900,000 TMS INTERNATIONAL CORP 6.25% 144A
15/04/2029

EEYR—bY—ER

6,986,000 BREAD FINANCIAL HOLDINGS INC 7.00% 144A
15/01/2026

3,680,000 GARDA WORLD SECURITY CORP 4.625% 144A
15/02/2027

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

ERE®

14,925,000 AIR LEASE CORP 2.875% 15/01/2032
48,500,000 RED DE CARRETAS DE OCCIDENTE SAPIB DE
CV 9.00% 144A 10/06/2028
815,000 UNITED AIR LINES INC 4.375% 144A 15/04/2026
815,000 UNITED AIR LINES INC 4.625% 144A 15/04/2029
5,110,000 VISTAJET MALTA FINANCE PLC 6.375% 144A

01/02/2030
930,000 VISTAJET MALTA FINANCE PLC 7.875% 144A

01/05/2027

5,020,000 WESTERN GLOBAL AIRLINES 10.375% 144A
15/08/2025
BRERIT - AY—ER

3,309,000 ADANIREN KODSOPAR WARSOM 4.625% REGS
15/10/2039

5,615,000 AERCAP IRELAND CAP LTD 3.30% 30/01/2032
1,325,000 ALLIED UNIVERSAL HOLDCO LLC 4.625% 144A
01/06/2028 USD (ISIN US019579AA90)

850,000 ALLIED UNIVERSAL HOLDCO LLC 4.625% 144A
01/06/2028 USD (ISIN US049362AA49)
1,925,000 ALLIED UNIVERSAL HOLDCO LLC/ALLIED
UNIVERSAL FINANCE CORP 3.625% 144A
01/06/2028

BRIEE

a—nA

1,772,976

3,132,540

2,682,463
450,077

5,649,678

2,868,189
2,781,489

2,000,891
2,000,891
7,392,834

4

2,152,029
1,107,015
1,015,528

1,080,172
2,038,086
11,654,068
6,406,245
3,032,493
2,215,330

23,636,531

11,142,819
1,772,096

692,569
661,830
3,916,730

785,961
4,664,526
217,202,766
2,160,881

4,283,878
1,050,976

668,642

1,465,079

it

%

24,551 ALTURAS RE LTD VAR 12/09/2023
21,261 ALTURAS RE LTD 0% 10/03/2023 USD (ISIN
XS$1917775063)
2401 ALTURAS RE LTD 0% 10/03/2023 USD (ISIN
X$1917798198)
389,547 ALTURAS RE LTD 0% 10/03/2023 USD (ISIN
XS2096025809)
360,465 ALTURAS RE LTD 0% 10/03/2023 USD (ISIN
XS2096026104)
225,449 ALTURAS RE LTD 0% 30/09/2024
2,639,535 ALTURAS RE LTD 0% 31/12/2024
2,501,600 ALTURAS RE LTD 0% 31/12/2027
5,930,000 AMAGGI LUXEMBOURG INTERNATIONAL 5.25%
144A 28/01/2028
1,070,000 AMERICAN AIRLINES PASS THROUGH TRUST
3.95% 11/07/2030
2,725,000 ANGLOGOLD ASHANTI HOLDINGS PLC 3.75%
0111012030
3,000,000 ANGLOGOLD ASHANTI HOLDINGS PLC 6.50%
15/04/2040
6,490,000 BANQUE OUEST AFRICAINE D 4.70% 144A
221102031
250,000 BONANZA RE LTD VAR 16/03/2025
1,250,000 BONANZA RE LTD VAR 23/12/2024
250,000 BOWLINE RE 2018 VAR 20/03/2023
2,703,000 BPCE CYCLE MERGER SUB Il INC 10.625% 144A
15/07/2027
6,955,000 B3 SA BRASIL BOLSA BALCAO 4.125% 144A
20/09/2031
300,000 CAELUS RE VI LTD VAR 07/06/2027 USD (ISIN
US12765MAA9)
500,000 CAELUS RE V/ LTD VAR 09/06/2025 USD (ISIN
US12765KAF21)
3,100,000 CAELUS RE V LTD VAR 144A 05/06/2024
1,645,000 CIDRON AIDA FINCO SARL 5.00% 144A 01/04/2028
250,000 COMMONWEALTH RE MIDCO LIMITED VAR
08/07/2025
3,650,000 COMMSCOPE TECHNOLOGIES LLC 5.00% 144A
15/03/2027
5,455,000 CSC HOLDINGS LLC 5.50% 144A 15/04/2027
3,927,000 DCP MIDSTREAM OPERATING LP 5.60%
01/04/2044

1,659,000 DIAMOND SPORTS GROUP LLC 6.625% 144A
15/08/2027
1,475,637 DIGICEL HOLDINGS BERMUDALTD 8.00% REGS
31/12/2026
3,696,432 DIGICEL HOLDINGS BERMUDALTD 8.75% REGS
25/05/2024
3,000,000 EASTON RE PTE LTD VAR 08/01/2027
4,400,000 EDEN RE I LTD VAR 20/03/2026
1,890,000 EDEN RE II LTD 0% 21/03/2025 USD (ISIN
US27955HAB69)
83,600 EDEN RE I LTD 0% 22/03/2023 USD (ISIN
US27954TAB17)
700,000 EDEN RE Il LTD 0% 22/03/2024 USD (ISIN
US27954QAH48)
4,605,000 ENERGIZER GAMMA ACQUISTION INC 3.50%
144A 30/06/2029
750,000 FLOODSMART RE LTD VAR 01/03/2024

RRIEE

a—nA

649
6,894

10,503
11,737

97,387

2,392,845
5,075,994

841,692
2,169,939
2,743,202
5,165,125

236,405
1,180,114

236,943
1,005,187
5,459,088

283,658

23,961

261
1,375,582
239,789

2,605,781

4,740,050
3,044,012

192,091
962,887
3,302,092
2,826,678
4,233,966
1,498,694
203,201
362,906
3,307,818

661,940




Amundi Funds /S€1 A =7 - R +S TPV T A VAL

%

et

250,000 FLOODSMART RE LTD VAR 27/02/2023
7,034,000 FMG RESOURCES AUG 4.375% 144A 01/04/2031
625,000 FMG RESOURCES AUG 6.125% 144A 15/04/2032
5,700,000 FORD MOTOR CREDIT CO LLC 3.625% 17/06/2031
8,000,000 FORD MOTOR CREDIT CO LLC 3.815% 02/11/2027
1,750,000 FOUR LAKES RE LTD VAR 05/01/2024
1,900,000 FOUR LAKES RE LTD VAR 05/01/2027
250,000 FOUR LAKES RE LTD VAR 07/01/2025
1,150,000 FREEDOM MORTGAGE CO 6.625% 144A
1501/2027
2,445,000 FREEDOM MORTGAGE CO 8.25% 144A
15104/2025
1,730,000 GENTING NEW YORK INC 3.30% 144A 15/02/2026
5,585,000 GOL FINANCE SA 8.00% 144A 30/06/2026
15,031,000 HAT HOLDING | LLC 3.375% 144A 15/06/2026
250,000 HERBIE RE LTD VAR 08/01/2030
2,425,000 HILTON GRAND ACA LLC IN 5.00% 144A
01/06/2029
4,120,000 HIRDROVIAS INTERNATIONAL FINANCE SARL
4.95% 144A 08/02/2031
500,000 HYPATIA LTD VAR 07/06/2023 USD (ISIN
US44914CAB28)
2,524,000,000 INTERNATIONAL FINANCE CORP 7.50%
03/02/2023
1,815,000 JBS USA LUX SA 3.00% 144A 15/05/2032
6,125,000 JBS USA LUX SA5.75% 144A 01/04/2033
500,000 KILIMANJARO Ill RE LTD VAR 25/06/2025
167,000 LIMESTONE RE LTD 0% 01/03/2023
1,116,000 LIMESTONE RE LTD 0% 01/03/2024 USD (ISIN
XS2096788026)
384,000 LIMESTONE RE LTD 0% 01/03/2024 USD (ISIN
XS2096788455)
16,000 LIMESTONE RE LTD 0% 09/09/2022 USD (ISIN
X$1924351965)
17,265,000 LUNDIN ENERGY FINANCE BV 3.10% 144A
16/07/2031
1,500,000 MATTERHORN RE LTD VAR 07/12/2024 USD (ISIN
US577092AL35)
3,000,000 MATTERHORN RE LTD VAR 07/12/2024 USD (ISIN
US577092AM18)
250,000 MATTERHORN RE LTD VAR 08/01/2024
250,000 MATTERHORN RE LTD VAR 08/12/2025
1,000,000 MATTERHORN RE LTD VAR 24/03/2025 USD (ISIN
US577092AP49)
500,000 MATTERHORN RE LTD VAR 24/03/2025 USD (ISIN
US577092AQ22)
7,369,000 MIDAS OPCO HOLDINGS LLC 5.625% 144A
150812029
3,990,000 MINERVA MERGER 6.50% 144A 15/02/2030
6,685,000 MORGAN STANLEY VAR 20/04/2037
500,000 MYSTIC RE IV LTD VAR 10/01/2028
1,800,000 NAKAMA RE LTD VAR 13/04/2023
1,000,000 NORTHSHORE RE Il LTD VAR 08/01/2027
500,000 NORTHSHORE RE Il LTD VAR 08/07/2025
1,115,000 OSCAR ACQUISITION COMPANY LLC 9.50% 144A
15/04/2030
250,000 PHOENICIAN RE LTD VAR 14/12/2024

BRIEE
a—nA
224,879

5,542,604
539,935

4,233,250

6,566,512

1,658,838

1,799,225
236,346
819,240

1,985,210
1,489,658
3,553,256
12,464,753

242,061
1,881,639

3,054,857

477,067
4,824,666
1,341,932

5,584,650
480,009

35,974

12,378

13,774,843
1,415,204
2,825,243

215,816
231,539
933,588

471,041
5,678,877

3,188,870
6,210,026
476,804
1,710,469
933,569
478,263
854,149

232,017

%

it

2,865,000 PRIME SECURITY SERVICES BORROWER LLC
5.75% 144A 15/04/2026
8,818,000 PRIME SECURITY SERVICES BORROWER LLC
6.25% 144A 15/01/2028
500,000 RESIDENTAL RE 19 LTD VAR 06/12/2023
1,250,000 SANDERS RE I LTD VAR 07/04/2025
250,000 SANDERS RE II LTD VAR 07/06/2026
1,483 SECTOR RE V LTD VAR 01/03/2026 USD (ISIN
US81369ADS87)
8,207 SECTOR RE V LTD VAR 01/03/2026 USD (ISIN
US81369ADU34)
3,843,957 SECTOR RE V LTD VAR 01/12/2026 USD (ISIN
US81369ADW99)
400,000 SECTOR RE V LTD 0% 01/03/2024 USD (ISIN
US81369ACT79)
5,318 SECTOR RE V LTD 0% 01/03/2024 USD (ISIN
US81369ACW09)
9,693 SECTOR RE V LTD 0% 01/03/2025
1,352,000 SECTOR RE V LTD 0% 01/03/2027 USD (ISIN
US81369AEC27)
1,998,000 SECTOR RE V LTD 0% 01/03/2027 USD (ISIN
US81369AEES2)
2,400,000 SECTOR RE V LTD 0% 01/12/2023 USD (ISIN
US81369ACR14)
840,048 SECTOR RE V LTD 0% 01/12/2023 USD (ISIN
US81369ACS96)
100,000 SECTOR RE V LTD 0% 01/12/2024 USD (ISIN
US81369ADB52)
215,995 SECTOR RE V LTD 0% 01/12/2024 USD (ISIN
US81369ADC36)
2,217 SECTOR RE V LTD 0% 01/12/2025 USD (ISIN
US81369ADK51)
6,305 SECTOR RE V LTD 0% 01/12/2025 USD (ISIN
US81369ADL35)

2,190,000 SHERWOOD FINANICING PLC 4.50% 144A
15/11/2026

1,670,000 SIMPAR EUROPE 5.20% 144A 26/01/2031

3,285,000 SOFIMA HOLDING SPA 3.75% 144A 15/01/2028

3,335,000 SOVCOM CAPITAL DESIGNATED ACTIVITY
COMPANY VAR 144A PERPETUAL USD (ISIN
US84605LAD82)

7,270,000 SUMMIT MATERIAL LLC FIN 5.25% 144A
15/01/2029

1,000,000 SUSSEX CAP UK PPC LTD VAR 08/01/2025

1,590,000 TEVA PHARMACEUTICAL FINANCE
NETHERLANDS II BV 4.375% 09/05/2030

465,000 TEVA PHARMACEUTICAL FINANCE

NETHERLANDS Il BV 6.00% 31/01/2025

3,130,000 UNITED GROUP B V 5.25% 144A 01/02/2030

5,943,000 UNITED WHOLESAME MTGE LLC 5.50% 144A
15/04/2029

2,580,000 UNITI GROUP LP 6.50% 144A 15/02/2029

3,500,000 URSARE I LTD VAR 07/12/2023

2,685,000 VZ SECURED FINANCING BV 5.00% 144A
15/01/2032

3,360,000 WINDSTREAM ESCROW LLC 7.75% 144A
15/08/2028

RRIEE

a—nA
2,572,594
7,092,778

460,687
1,184,000
237,613
94,261

121,068
3,754,063
286,828
123,017

125,757
1,300,982

1,915,725
293,661
124,773
272,353
588,269
106,632
303,255

1,844,243

1,244,661
2,657,138
310,452

6,146,034

950,165
1,274,433

454,166

2,325,246
4,357,954

1,811,713
3,342,819
2,134,234

2,593,318
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o
e

EaRIR

11,345,000 FARMERS INSURANCE EXCHANGE VAR 144A
01/11/2057
500,000 VITALITY RE XI LTD VAR 09/01/2025 USD (ISIN
US92851AAB08)

ATAT

115,000 UNIVISIONS COMMUNICATIONS INC 7.375% 144A
30/06/2030

ERiE - 4 —E2
1,825,000 BIO RAD LABORATORIES INC 3.70% 15/03/2032
- URMERAER
1,650,000 | STAR INC 4.25% 01/08/2025
RIS (EHRIRUN)

400,000 AXA SA VAR 17/01/2047
2,020,000 LIBERTY MUTUAL GROUP INC VAR 144A
23/05/2059
750,000 LIBERTY MUTUAL GROUP INC 5.50% 144A
15/06/2052
10,530,000 LIBERTY MUTUAL INSURANCE COMPANY 7.697%
144A 151012097
500,000 MONA LISA RE LTD VAR 09/01/2023
1,250,000 RESIDENTIAL REINS VAR 06/12/2024 USD (ISIN
UST76120AABB9)
1,000,000 RESIDENTIAL REINS VAR 06/12/2024 USD (ISIN
UST76120AAC62)
1,000,000 TORREY PINES RE PTE LTD VAR 07/06/2029
2,000,000 URSA RE LTD VAR 10/12/2022
Bl - AR AR
24,093,000 ENERGY TRANSFER LP VAR PERPETUAL USD
(ISIN US29273VAM28)
585,000 ENLINK MIDSTREAM LLC 5.375% 01/06/2029
11,195,000 ENLINK MIDSTREAM PARTNERS LP 5.45%
01/06/2047
4,448,000 ENLINK MIDSTREAM PARTNERS LP 5.60%
01/0412044
4,790,000 HARBOUR ENERGY PLC 5.50% 144A 15/10/2026
1,855,000 HESS MIDSTREAM OPERATIONS LP 5.50% 144A
15/10/2030
2,960,000 INTERNATIONAL PETROLEUM CORPORATION
7.25% 010212027
5,066,000 LIGHT SERVICES DE ELECTRICIDADE SA4.375%
144A 18/06/2026
5,935,000 MC BRAZIL DOWNSTREAM TRADING SARL 7.25%
144A 30/06/2031
3,705,000 NAKILAT INC 6.267% 144A 31/12/2033
7,525,000 OCCIDENTAL PETROLEUM CORP 4.40%
1510412046
2,810,000 PETROLEOS MEXICANOS PEMEX 6.70%
1610212032
1,780,000 PROMIGAS SA ESP GASES DEL PACIFICO SAC
3.75% 144A 16/10/2029
4,518,000 TULLOW OIL PLC 10.25% 144A 15/05/2026
2,970,000 VERMILION ENERGY INC 6.875% 144A 01/05/2030

BRIEE

a—nA
10,412,590
9,944,251
468,339

107,635
107,635

1,552,642
1,562,642
1,374,014
1,374,014
20,611,528

374,139
1,826,868

685,886
12,266,854

471,567
1,176,228

959,061

946,004
1,904,921

70,184,264
19,859,296

491,077
7,621,101

3,081,797

4,202,573
1,597,612

2,727,294
4,266,256
4,564,634

2,567,980
5,862,726

2,050,525
1,385,453

4,162,377
2,545,629

it

%

5,750,000 YPF SOCIEDAD ANONIMA 6.95% 144A 21/07/2027
N=YFNT7 - B - BHAE

4,280,000 EDGEWELL PERSONAL CARE CO 5.50% 144A
01/06/2028

205,000 ENERGIZER HOLDINGS INC 6.50% 144A
31/112/2027
EfR - NAATH/ 80—
1,445,000 BAUSCH HEALTH COMPANIES INC 5.00% 144A
30/01/2028
1,300,000 BAUSCH HEALTH COMPANIES INC 7.25% 144A
30/05/2029
1,805,000 GRIFOLS ESCROW ISSUER SA 3.875% 144A
15/10/2028
2,714,000 PAR PHARMACEUTICAL COS INC 7.50% 144A
01/04/2027
13,110,000 TEVA PHARMACEUTICAL FINANCE
NETHERLANDS Il BV 3.15% 01/10/2026
1,310,000 TEVA PHARMACEUTICAL FINANCE
NETHERLANDS |1l BV 4.75% 09/05/2027
925,000 TEVA PHARMACEUTICAL FINANCE
NETHERLANDS |1l BV 5.125% 09/05/2029
970,000 TEVA PHARMACEUTICAL INDUSTRIES LTD 3.75%
09/05/2027

HER - 0%

8,263,000 COEUR MINING INC 5.125% 144A 15/02/2029
8,028,000 IAMGOLD CORP 5.75% 144A 15/10/2028

FEERE - ¥—ER
3,900,000 ADLER REAL ESTATE AG 3.00% 27/04/2026

4,405,000 KENNEDY WILSON INC 4.75% 01/02/2030

1,750,000 LONG POINT REAL ESTATE IV LTD VAR
01/06/2026

THEREER

2,750,000 GLOBALWORTH REAL ESTATE INVESTMENTS
LIMITED 3.00% 29/03/2025
INSE

1,295,000 ASBURY AUTOMOTIVE GROUP INC 4.50%

01/03/2028
2,603,000 PENSKE AUTOMOTIVE GROUP 3.75% 15/06/2029

VYIbYz7-avEa—4—4%—EX
1,480,000 SCIENTIFIC GAMES INTERNATIONAL INC 7.00%
144A15/05/2028

1,480,000 SCIENTIFIC GAMES INTERNATIONAL INC 7.25%
144A15/11/2029

TH/AO—N—F7 - #5%
2,020,000 ATKORE INTERNATIONAL GROUP INC 4.25%
144A01/06/2031
5,380,000 BELDEN INC 3.375% 144A 15/07/2027
3,370,000 BELDEN INC 3.375% 144A 15/07/2031
597,000 BELDEN INC 3.875% 144A 15/03/2028
4,100,000 BROADCOM INC 4.15% 144A 15/04/2032
6,200,000 SK HYNIXINC 2.375% 144A 19/01/2031

RRIEE

a—nA
3,197,934
3,877,010
3,704,925

172,085
17,937,021
737,780
675,883
1,494,811
1,976,162
10,408,495
1,078,136
742,088
823,666

10,535,621

5,417,958
5,117,663

7,624,476

2,584,023
3,365,277
1,675,176

2,418,570
2,418,570

3,152,536
1,075,539

2,076,997
2,679,204
1,338,038

1,341,166

17,522,175
1,616,889

4,637,560
2,505,157

512,954
3,556,249
4,693,366
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o
e

BIEHER
2,910,000 COMMSCOPE INC 4.75% 144A 01/09/2029
3,770,000 DYCOM INDUSTRIES INC 4.50% 144A 15/04/2029
BEV—ERTONRSH—
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
950,000 IHS HOLDING LIMITED 6.25% 144A 29/11/2028
1,065,000 LEVEL 3 FINANCING INC 3.75% 144A 15/07/2029
3,311,000 LEVEL 3 FINANCING INC 4.625% 144A 15/09/2027
4,655,000 LORCA TELECOM BONDCO 4.00% 144A
18/09/2027

2,400,000 LUMEN TECHNOLOGIES INC 4.00% 144A
15/02/2027

3,660,000 LUMEN TECHNOLOGIES INC 4.50% 144A
15/01/2029

1,110,000 MILLICOM INTERNATIONAL CELLULAR SA 6.25%
144A25/03/2029

4,830,000 TOTAL PLAY TELECOMUICATIONS 6.375% 144A
20/09/2028

wiT- Loy —

1,400,000 AIR CANADAINC 3.875% 144A 15/08/2026

1,115,000 CHARLOTTE NC AIRPORT REVENUE 4.00%
01/07/2047

7,225,000 GRUPO AEROMEXICO SAB DE CV 8.50% 144A
17/03/2027

3,530,000 SANDS CHINA 4.375% 18/06/2030

L Shd
&R - ILOY MF—EX

2,100,000 GOL EQUITY FINANCE SA 3.75% 144A 15/07/2024
cv

ATAT
1,524,000 IMAX CORP 0.50% 01/04/2026 CV
ER-NMATFH /80—
3,175,000 INSMED INC 1.75% 15/01/2025 CV
6,130,000 TRICIDA INC 3.50% 15/05/2027 CV
VI kY7 -avEa—4—49—ER
1,555,000 BENTLEY SYSTEMS INC 0.375% 01/07/2027 CV
3,358,000 VERINT SYSTEMS INC 0.25% 15/04/2026 CV
RiT - Lov—

9,493,000 DAIMOND EAGLE ACQUISITION CORP 0%
16/03/2028 CV
4,042,000 SPIRIT AIRLINES INC 1.00% 15/05/2026 CV

-0 - REBRIES
SF-ILOY FH—ER
2,000,000 522 FUNDING CLO 2018 2A LTD FRN 20/04/2031

4,150,000 522 FUNDING CLO 2018 2A LTD VAR 23/04/2034
1,900,000 522 FUNDING CLO 2018 2A LTD VAR 23/10/2034

BRIEE
a—nA
5400423

2,238,845
3,161,578

25,329,904

331,158
1,945,229
5,795,534

736,365

789,849
2,725,569
3,904,102

1,943,094
2,616,631
832,358

3,710,015

11,344,951
1,139,069
1,058,538
6,681,527
2,465,817

21,976,293
1,482,846
1,482,846

1,300,440
1,300,440
6,041,527

2,870,544
3,170,983

4,115,299

1,165,257
2,950,042

9,036,181
5,518,371
3,517,810
1,019,768,822
986,458,435

1,652,816
3,505,663
1,579,915

it

%

3,500,000 ABPCI DIRECT LENDING FUND CO LLC VAR
20/01/2032 USD (ISIN US000848AQ48)
1,600,000 ACCELERATED PROCESSORS INC 4.51%
02112/2033
2,000,000 ACCELERATED PROCESSORS INC 6.65%
021122033
1,690,000 AGATE BAY MORTGAGE TRUST 2015 7 VAR
25/09/2045
2,000,000 AGL CLO 1 LTD VAR 20/01/2034
3,000,000 AGL CLO 1 LTD VAR 20/10/2034
1,000,000 AGL CLO 1 LTD VAR 21/01/2035
1,500,000 AGL CLO 17 LIMITED VAR 21/01/2035
2,000,000 AIMCO CLO LTD VAR 17/01/2032
3,250,000 ARBOR REALTY COLLATERALIZED LOAN FRN
15/08/2034
4,500,000 ARBOR REALTY COLLATERALIZED LOAN
OBLIGATION FRN 15/11/2036
5,500,000 ARBOR REALTY COLLATERALIZED LOAN
OBLIGATION VAR 15/11/2036
8,760,000 ARBOR REALTY COLLATERALIZED LOAN VAR
15/01/2037
4,900,000 ARBOR REALTY COLLATERALIZED LOAN VAR
15/05/2037 USD (ISIN US03881JAL08)
2,500,000 AREIT 2021-CRES5 LIMITED VAR 17/12/2024
4,500,000 BARCLAYS COMMERCIAL MORTGAGE
SECURITIES VAR 15/12/2051
4,000,000 BATTALION CLO X LTD FRN 15/07/2031
50,000,000 BAYVIEW COMMERCIAL ASSET TRUST 2007-2
VAR 25/07/2037
2,000,000 BDS 2018 FL2 AFRN 16/02/2037
775,000 BELLEMADE RE LT FRN 25/06/2030 USD (ISIN
US07876UAC36)
670,000 BELLEMADE RE LT FRN 25/10/2030 USD (ISIN
USO7877KAJ97)
5,830,000 BELLEMADE RE LT VAR 25/09/2031
2,910,000 BELLEMEADE RE LTD FRN 25/10/2030 USD (ISIN
USO7877KAGS)
3,230,000 BELLEMEADE RE LTD VAR 26/01/2032
3,630,000 BELLEMEADE RE 2018 3 LTD FRN 25/10/2028
1,000,000 BPCRE 2021 FL1 LIMITED FRN 15/02/2037
2,350,000 BSPRT 2018-FL4 ISSUER LTD / LLC VAR
15/12/2026
600,000 B2R MORTGAGE TRUST VAR 15/05/2048
4,730,000 CASCADE FUNDING MORTGAGE TRUST 2018
VAR 25/10/2068 USD (ISIN US14727QAD79)
2,000,000 CERBERUS LOAN FUNDING VAR 15/10/2031 USD
(ISIN US15673EACTS5)
2,200,000 CFCRE COMMERCIAL MORTGAGE TRUST
6.099% 15/0212033
2,375,000 CG-CCRE COML MTG TR 2014-FL1 FRN
15/06/2031 USD (ISIN US12528MAEQ3)
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)
9,500,000 CITIGROUP MOSTGAGE LOAN TRUST 2018-RP1
VAR 25/09/2064
4,540,000 COLOGIX CANADIAN ISSUER LIMITED
PARTNERSHIP 4.94% 25/01/2052

RRIEE

a—nA
3,215,732

565,949

720,285
1,317,896
1,768,152
2,583 917

897,11
1,281,477
1,779,777
2,874,769
3,996,208
5,042,871
7,926,692
4,520,425

2,243,819
4,031,691

3,456,039
6

1,879,001
726,973

641,915

4,992,186
2,821,673

2,960,940
3,405,374

937,336
2,129,487

553,517
5,011,150

1,849,701
2,082,249
1,491,793
2,974,228
2,446,413
8,344,282

3,149,377
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%

et

800,000 COLONY AMERICAN FINANCE LTD VAR
15/10/2049
1,690,000 COMM MORTGAGE 2013-LC13 VAR 10/08/2048
4,750,000 COMM 2015 DC 1 MORTGAGE TRUST VAR
1010212048
3,250,000 COMM 2016 CCRE28 MORTGAGE TRUST 3.651%
1010212049
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 US12635RBET1)
5,317,000 CSAIL 2015-C1 COMMERCIAL MORTGAGE TRUST
VAR 15/04/2050
1,750,000 CSAIL 2016 C6 COMMERCIAL MORTGAGE TRUST
VAR 15/01/2049
3,503,000 CSMC TRUST 2015 WIN1 VAR 25/07/2043
2,910,000 DBGS MORTGAGE TRUST 5.237% 15/09/2031
7,200,000 EAGLE RE 2021-1 LTD FRN 25/10/2030 USD (ISIN
US269820AH91)
1,800,000 FEDERAL HOME LOAN MORTGAGE CORP 3.00%
01/03/2052
4,800,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION
FRN 25/01/2031 USD (ISIN US30711XY321)
3,120,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION
FRN 25/02/2040 USD (ISIN US20753VBET74)
3,940,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION
FRN 25/02/2040 USD (ISIN US20753VCZ94)
2,850,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION
FRN 25/07/2030 USD (ISIN US30711XYW81)
2,430,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION
FRN 25/07/2030 USD (ISIN US30711XYX64)
6,610,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION
FRN 25/10/2030
6,850,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION
FRN 25/11/2039
10,439,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION
VAR 25/03/2031
10,521,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION
VAR 25/06/2048
10,565,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION
VAR 25/07/2049
26,514,600 FEDERAL NATIONAL MORTGAGE ASSOCIATION
VAR 25/08/2041
7,000,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION
VAR 25/08/2049 USD (ISIN US3136B5SU01)
6,975,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION
VAR 25/08/2049 USD (ISIN US3136B5TL92)
12,880,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION
VAR 25/12/2041 USD (ISIN US20754BAF85)
4,000,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION
1,50% 01/01/2042 USD (ISIN US3140XFKT79)
2,000,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION
1,50% 01/01/2042 USD (ISIN US31418EAV20)
3,000,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION
1,50% 01/02/2042
1,000,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION
1,50% 01/03/2042
21,000,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION
1.50% 01/11/2041

BRIEE

a—nA
763,700

1,402,760
4,394,269

2,758,013
2,873,302
2,815,139
4,512,731
1,411,481

756,691
2,743,094
6,994,005

1,600,410
4,534,234
2,864,489
3,606,994
2,698,908
1,276,690
6,199,709
3,323,070
4,793,972
192,905
166,027
248,102
210,784
204,133
10,858,607
3,206,504
1,593,207
2,419,512
799,754

16,548,554

it

%

118,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION
2.00% 01/01/2051
63,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION
2.00% 01/02/2042 USD (ISIN US3140MFKW28)
178,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION
2.00% 01/02/2042 USD (ISIN US3140M2NG30)
7,756,676 FEDERAL NATIONAL MORTGAGE ASSOCIATION
2.00% 01/04/2042
51,000,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION
2.00% 01/07/2050*
243,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION
2.00% 01/11/2050
1,871,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION
2.00% 01/11/2051
3,633,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION
2.00% 01/12/2041
7,000,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION
2.50% 01/01/2052
200,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION
2.50% 01/04/2052
3,000,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION
2.50% 01/08/2051
7,000,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION
2.50% 01/10/2051
4,000,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION
2.50% 01/12/2051
96,000,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION
2.50% 25/06/2043*
170,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION
3.00% 01/01/2027
6,133,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION
3.00% 01/01/2052
400,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION
3.00% 01/03/2047
3,000,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION
3.00% 01/03/2052 USD (ISIN US3140MHU319)
8,096,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION
3.00% 01/03/2052 USD (ISIN US3140XGFN48)
700,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION
3.00% 01/04/2050 USD (ISIN US3140K9EY10)
101,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION
3.00% 01/04/2050 USD (ISIN US3140QDDN18)
5,848,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION
3.00% 01/04/2052
10,936,076 FEDERAL NATIONAL MORTGAGE ASSOCIATION
3.00% 01/05/2030
14,330,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION
3.00% 01/05/2043 USD (ISIN US3138WTUN49)
18,000,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION
3.00% 01/07/2048*
400,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION
3.00% 01/08/2050
3,658,457 FEDERAL NATIONAL MORTGAGE ASSOCIATION
3.00% 01/10/2030
800,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION
3.00% 01/11/2050
10,250,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION
3.50% 01/01/2047 USD (ISIN US3140F9VT99)
550,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION
3.50% 01/02/2045 USD (ISIN US3138EPDY76)

RRIEE

a—nA
86,055
51,828
147,061
6,564,253
42,447,722
171,698
1,517,998
3,002,065
5,908,289
172,759
2,438,863
5,657,412
3,346,997
82,780,135
11,116
5,374,845
345,861
2,666,688
7,189,198
460,898
32,499
5,207,831
1,656,253
2,342,178
16,063,020
355,099
1,223,248
617,265
3,071,624

147,487
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83,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION
3.50% 01/02/2052 USD (ISIN US3140MGT438)
298,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION
3.50% 01/02/2052 USD (ISIN US3140MGUB53)
403,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION
3.50% 01/02/2052 USD (ISIN US3140MG6M80)
92,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION
3.50% 01/03/2052 USD (ISIN US3140MGJW20)
113,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION
3.50% 01/03/2052 USD (ISIN US3140MGJX03)
185,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION
3.50% 01/03/2052 USD (ISIN US3140MJAW59)
741,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION
3.50% 01/04/2050
688,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION
3.50% 01/04/2052 USD (ISIN US3140MDHU50)
370,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION
3.50% 01/04/2052 USD (ISIN US3140MJF837)
540,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION
3.50% 01/04/2052 USD (ISIN US3140MJPD14)
190,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION
3.50% 01/04/2052 USD (ISIN US3140MLMS65)
664,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION
3.50% 01/04/2052 USD (ISIN US3140MNBT24)
551,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION
3.50% 01/04/2052 USD (ISIN US3140MNLY09)
156,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION
3.50% 01/04/2052 USD (ISIN US3140MNRAGS)
147,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION
3.50% 01/04/2052 USD (ISIN US3140MNRD08)
195,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION
3.50% 01/04/2052 USD (ISIN US3140MNRF55)
180,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION
3.50% 01/04/2052 USD (ISIN US3140MPGD74)
1,352,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION
3.50% 01/04/2052 USD (ISIN US3140XGR843)
3,457,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION
3.50% 01/04/2052 USD (ISIN US3140XGS916)
1,990,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION
3.50% 01/05/2052
7,650,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION
3.50% 01/06/2045 USD (ISIN US3138YKFW85)
1,060,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION
3.50% 01/06/2046
2,000,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION
3.50% 01/07/2033*
5,325,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION
3.50% 01/07/2042
310,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION
3.50% 01/07/2047
754,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION
3.50% 01/07/2051
379,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION
3.50% 01/08/2051
6,175,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION
3.50% 01/09/2045
567,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION
3.50% 01/09/2051 USD (ISIN US3140LTBF09)
42,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION
3.50% 01/09/2051 USD (ISIN US3140LYWC34)

BRIEE

a—nA
76,937
276,357
369,717
84,431
103,757
152,197
383,865
632,287
340,260
495914
174,531
558,154
506,049
143,284
134,876
179,167
165,153
1,241,492
3,148,109
1,821,464
1,514,816
399,127
1,903,262
761,581
75,408
650,708
343,883
2,990,158
441,624

38,166

%
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570,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION
3.50% 01/10/2046 USD (ISIN US3140FHLH80)
100,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION
3.50% 01/10/2051
80,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION
3.50% 01/12/2051
8,024,141 FEDERAL NATIONAL MORTGAGE ASSOCIATION
4.00% 01/01/2042 USD (ISIN US3138AUNG05)
14,755,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION
4.00% 01/01/2042 USD (ISIN US3138AWNM16)
9,050,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION
4.00% 01/01/2042 USD (ISIN US3138AWNRO03)
925,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION
4.00% 01/01/2042 USD (ISIN US3138E5FZ68)
29,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION
4.00% 01/01/2051 USD (ISIN US3140QGTB37)
168,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION
4.00% 01/01/2051 USD (ISIN US31418DXE74)
4,585,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION
4.00% 01/02/2042 USD (ISIN US3138E4ZL87)
1,744,510 FEDERAL NATIONAL MORTGAGE ASSOCIATION
4.00% 01/02/2042 USD (ISIN US3138E6YWO00)
11,005,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION
4.00% 01/02/2042 USD (ISIN US31417BA312)
1,911,373 FEDERAL NATIONAL MORTGAGE ASSOCIATION
4.00% 01/02/2044
106,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION
4.00% 01/02/2051 USD (ISIN US3140QG7J02)
314,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION
4.00% 01/02/2051 USD (ISIN US3140QHLM56)
14,720,743 FEDERAL NATIONAL MORTGAGE ASSOCIATION
4.00% 01/04/2039
5,216,159 FEDERAL NATIONAL MORTGAGE ASSOCIATION
4.00% 01/04/2041
5,979,118 FEDERAL NATIONAL MORTGAGE ASSOCIATION
4.00% 01/04/2042 USD (ISIN US3138EDE727)
4,350,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION
4.00% 01/04/2042 USD (ISIN US3138EE4A41)
3,080,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION
4.00% 01/04/2047 USD (ISIN US3140GPS581)
4,845,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION
4.00% 01/04/2047 USD (ISIN US3140J5E709)
345,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION
4.00% 01/04/2051
701,129 FEDERAL NATIONAL MORTGAGE ASSOCIATION
4.00% 01/05/2042 USD (ISIN US3138EBLT04)
17,465,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION
4.00% 01/05/2042 USD (ISIN US31417BZ913)
567,455 FEDERAL NATIONAL MORTGAGE ASSOCIATION
4.00% 01/05/2045
58,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION
4.00% 01/05/2050
42,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION
4.00% 01/05/2051
325,808 FEDERAL NATIONAL MORTGAGE ASSOCIATION
4.00% 01/06/2042
131,127 FEDERAL NATIONAL MORTGAGE ASSOCIATION
4.00% 01/06/2045
1,525,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION
4.00% 01/06/2047 USD (ISIN US3140FM7M24)

RRIEE

a—nA
144,471
81,921
72,757
476,631
1,692,833
782,745
55,771
15,707
88,833
550,664
43,599
933,724
393,624
41,764
115,932
577,543
575,737
863,069
357,477
986,889
926,835
128,460
111,305
1,228,677
70,858
30,626
14,960
26,348
31,108

371,143
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400,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION
4.00% 01/06/2047 USD (ISIN US3140GRN349)
123,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION
4.00% 01/06/2048
127,760 FEDERAL NATIONAL MORTGAGE ASSOCIATION
4.00% 01/06/2049
48,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION
4.00% 01/06/2050
646,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION
4.00% 01/06/2051
221,834 FEDERAL NATIONAL MORTGAGE ASSOCIATION
4.00% 01/07/2045
2,625,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION
4.00% 01/07/2047
133,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION
4.00% 01/07/2050
114,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION
4.00% 01/07/2051 USD (ISIN US3140LSWZ50)
596,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION
4.00% 01/07/2051 USD (ISIN US3140QLJX51)
1,226,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION
4.00% 01/07/2051 USD (ISIN US3140XCHD34)
23,460,485 FEDERAL NATIONAL MORTGAGE ASSOCIATION
4.00% 01/08/2042
3,933,600 FEDERAL NATIONAL MORTGAGE ASSOCIATION
4.00% 01/08/2043
235,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION
4.00% 01/08/2048 USD (ISIN US3140HERF12)
1,297,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION
4.00% 01/08/2048 USD (ISIN US3140HJJS12)
184,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION
4.00% 01/08/2048 USD (ISIN US3140HPHT72)
51,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION
4.00% 01/08/2051 USD (ISIN US3140LUHN42)
1,713,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION
4.00% 01/08/2051 USD (ISIN US31418D4N92)
40,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION
4.00% 01/09/2051
14,600,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION
4.00% 01/10/2040
3,125,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION
4.00% 01/10/2042 USD (ISIN US3138MBH743)
396,312 FEDERAL NATIONAL MORTGAGE ASSOCIATION
4.00% 01/10/2042 USD (ISIN US31417DEE94)
43,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION
4.00% 01/10/2050
24,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION
4.00% 01/10/2051
1,942,024 FEDERAL NATIONAL MORTGAGE ASSOCIATION
4.00% 01/11/2043 USD (ISIN US3138XBJM77)
6,493,748 FEDERAL NATIONAL MORTGAGE ASSOCIATION
4.00% 01/11/2043 USD (ISIN US3138X8YD76)
296,973 FEDERAL NATIONAL MORTGAGE ASSOCIATION
4.00% 01/11/2048
111,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION
4.00% 01/11/2050 USD (ISIN US3140QFRH42)
1,209,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION
4.00% 01/11/2050 USD (ISIN US3140QFUB35)
13,354,329 FEDERAL NATIONAL MORTGAGE ASSOCIATION
4.00% 01/12/2040 USD (ISIN US3138A4QJ72)

BRIEE

a—nA
154,655
18,073
50,810
12,142
313,479
114,784
709,656
67,232
61,218
334,591
771,787
2,502,755
513,252
30,968
159,389
16,063
37,797
1,115,450
28,621
2,654,481
417,555
94,857
25,031
16,080
302,122
1,866,533
123,630
47,718
453,508

1,682,635

it
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5,360,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION
4.00% 01/12/2040 USD (ISIN US31419AVT14)
1,700,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION
4.00% 01/12/2041
3,075,846 FEDERAL NATIONAL MORTGAGE ASSOCIATION
4.00% 01/1212042
477,704 FEDERAL NATIONAL MORTGAGE ASSOCIATION
4.00% 01/1212044
522,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION
4.00% 011212050
3,000,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION
4.00% 25/07/2028*
2,410,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION
4.00% 25/11/2050
5,904,321 FEDERAL NATIONAL MORTGAGE ASSOCIATION
4.50% 01/0212044
830,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION
4.50% 01/0212050
2,575,073 FEDERAL NATIONAL MORTGAGE ASSOCIATION
4.50% 01/03/2040
28,892,563 FEDERAL NATIONAL MORTGAGE ASSOCIATION
4.50% 01/03/2042
422,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION
4.50% 01/04/2050 USD (ISIN US3140X7JF70)
800,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION
4.50% 01/05/2041 USD (ISIN US3138AFXA35)
3,677,375 FEDERAL NATIONAL MORTGAGE ASSOCIATION
4.50% 01/05/2041 USD (ISIN US3138AGA734)
8,450,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION
4.50% 01/05/2041 USD (ISIN US31416X4209)
10,687,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION
4.50% 01/05/2049
8,146,974 FEDERAL NATIONAL MORTGAGE ASSOCIATION
4.50% 01/06/2044
332,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION
4.50% 01/06/2049
3,313,115 FEDERAL NATIONAL MORTGAGE ASSOCIATION
4.50% 01/08/2040 USD (ISIN US3128M74W34)
3,070,237 FEDERAL NATIONAL MORTGAGE ASSOCIATION
4.50% 01/08/2040 USD (ISIN US31410LA365)
1,500,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION
4.50% 01/11/2041
22,637,681 FEDERAL NATIONAL MORTGAGE ASSOCIATION
4.50% 01/11/2043 USD (ISIN US3138EL7MI8)
2,350,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION
4.50% 25/06/2029
33,000,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION
4.50% 31/07/2047*
1,426,179 FEDERAL NATIONAL MORTGAGE ASSOCIATION
5.00% 01/01/2041
26,000,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION
5.00% 01/01/2045 USD (ISIN US3138EPAL82)
35,338,858 FEDERAL NATIONAL MORTGAGE ASSOCIATION
5.00% 01/02/2041
727,557 FEDERAL NATIONAL MORTGAGE ASSOCIATION
5.00% 01/0212045
619,893 FEDERAL NATIONAL MORTGAGE ASSOCIATION
5.00% 01/03/2044
5,017,995 FEDERAL NATIONAL MORTGAGE ASSOCIATION
5.00% 01/05/2023

RRIEE

a—QA
911,634
71,705
263,442
70,504
176,309
2,896,928
272,847
517,874
272,233
85,436
2,272,810
168,323
38,344
147,474
1,075,592
2,631,644
979,799
475523
116,005
303,211
189,697
2,003,406
137,519
31,736,741
92,072
3,617,345
1,816,822
136,615
86,680

38,188
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19,339,774 FEDERAL NATIONAL MORTGAGE ASSOCIATION 256,124 5,765,000 FREDDIE MAC VAR 25/01/2034 USD (ISIN 4,781,667
5.00% 01/06/2035 US35564KJA88)
1,100,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION 59,796 2,280,000 FREDDIE MAC VAR 25/01/2042 USD (ISIN 1,847,968
5.00% 01/06/2040 US35564KQY81)
1,066,902 FEDERAL NATIONAL MORTGAGE ASSOCIATION 39,843 3,140,000 FREDDIE MAC VAR 25/01/2051 USD (ISIN 2,440,452
5.00% 01/07/2040 US35564KBD00)
218,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION 93,276 4,750,000 FREDDIE MAC VAR 25/01/2051 USD (ISIN 3,562,397
5.00% 01/09/2049 USD (ISIN US3140QBUP17) US35564KBES2)
721,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION 426,258 13,120,000 FREDDIE MAC VAR 25/02/2042 USD (ISIN 11,105,348
5.00% 01/09/2049 USD (ISIN US3140QBUVS4) US35564KSJ96)
7,312,433 FEDERAL NATIONAL MORTGAGE ASSOCIATION 447,984 805,000 FREDDIE MAC VAR 25/03/2042 USD (ISIN 737,383
5.00% 01/10/2043 US35564KTB51)
17,000,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION 16,614,742 1,590,000 FREDDIE MAC VAR 25/03/2042 USD (ISIN 1,422,963
5.00% 14/07/2038* US35564KTJ87)
2,750,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION 30,128 2,670,000 FREDDIE MAC VAR 25/04/2042 USD (ISIN 2,407,335
5.50% 01/04/2034 USD (ISIN US31402C4H21) US35564KUX52)
1,000,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION 19,074 5,250,000 FREDDIE MAC VAR 25/04/2042 USD (ISIN 4,583,463
5.50% 01/04/2034 USD (ISIN US31404KSR40) US35564KVEG2)
1,000,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION 13,082 5,185,000 FREDDIE MAC VAR 25/08/2033 USD (ISIN 3,842,784
6.00% 01/01/2034 US35564KCP21)
8,391,400 FEDERAL NATIONAL MORTGAGE ASSOCIATION 140,785 3,730,000 FREDDIE MAC VAR 25/08/2033 USD (ISIN 3,111,327
6.00% 01/04/2037 US35564KDX46)
3,679,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION 46,392 3,482,000 FREDDIE MAC VAR 25/09/2050 USD (ISIN 3,331,977
6.00% 01/04/2038 US35565RBD44)
1,280,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION 9,101 2,160,000 FREDDIE MAC VAR 25/09/2050 USD (ISIN 2,386,255
6.00% 01/07/2038 US35565RBE27)
4,500,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION 43,505 2,875,000 FREDDIE MAC VAR 25/10/2050 USD (ISIN 2,787,879
6.00% 01/09/2035 US35566ABD00)
22,793,956 FEDERAL NATIONAL MORTGAGE ASSOCIATION 158,076 2,360,000 FREDDIE MAC VAR 25/10/2050 USD (ISIN 2,671,483
6.00% 01/11/2038 US35566ABES2)
750,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION 11,194 3,440,000 FREDDIE MAC VAR 25/11/2041 USD (ISIN 2,829,866
6.00% 01/12/2033 US35564KND71)
3,500,000 FIRST EAGLE COMMERCIAL LOAN FUNDING 3,272,916 3,345,000 FREDDIE MAC VAR 25/11/2050 USD (ISIN 3,026,373
2016 LLC VAR 25/01/2032 US35565TBDO0)
900,000 FIRST INVESTORS AUTO OWNER TRUST 2018 2 864,231 5,100,000 FREDDIE MAC VAR 25/11/2050 USD (ISIN 4,667,881
5.36% 15/01/2025 US35565TBES2)
2,335,000 FLAGSTAR MORTGAGE TRUST 2018 VAR 1,950,781 3,690,000 FREDDIE MAC VAR 25/12/2041 2,933,744
25/07/2048 2,440,000 FREDDIE MAC VAR 25/12/2050 USD (ISIN 1,962,757
2,670,000 FREDDIE MAC FRN 25/02/2047 USD (ISIN 2,503,536 US35566CBD65)
US35564ACB52) 2,180,000 FREDDIE MAC VAR 25/12/2050 USD (ISIN 1,784,441
2,000,000 FREDDIE MAC FRN 25/02/2049 1,754,234 US35566CBE49)
985,000 FREDDIE MAC FRN 25/02/2050 809,815 1,000,000 FREDDIE MAC 1.50% 01/01/2042 USD (ISIN 803,285
6,515,000 FREDDIE MAC FRN 25/03/2050 2,966,332 US3133D4M916)
3,690,000 FREDDIE MAC FRN 25/06/2050 3,197,012 3,000,000 FREDDIE MAC 1.50% 01/01/2042 USD (ISIN 2,389,370
2,150,000 FREDDIE MAC FRN 25/07/2050 2,368,492 usssKner)
5:380,000 FREDDIE MAC FRN 25/08/2050 USD (ISIN 5,370,858 1,200,000 Egg?ggg“éggﬂ)'s‘“’ 01/02/2042 USD (ISIN 956,708
US35565XED12) 2,000,000 FREDDIE MAC 1.50% 01/02/2042 USD (ISIN 1,506,562
3,340,000 FREDDIE MAC FRN 25/08/2050 USD (ISIN 3,756,440 U Usatmors) o 990
US35565XBE94) .
8,000,000 FREDDIE MAC FRN 25/09/2048 7471925 300,000 FREDDIE MAC 1.50% 01/03/2042 239,443
9,325,000 FREDDIE MAC FRN 2511012048 USD (ISIN 8,846,296 3,000,000 FREDDIE MAC 1.50% 01/12/2041 2,385,186
US35563XBD30) 59,000 FREDDIE MAC 2.00% 01/02/2042 48,106
4,150,000 FREDDIE MAC FRN 25/10/2048 USD (ISIN 4,271,112 5,572,894 FREDDIE MAC 3.00% 01/02/2047 1,978,575
US35563XBE13) 730,000 FREDDIE MAC 3.00% 01/03/2047 386,355
3,000,000 FREDDIE MAC FRN 25/12/2030 2,813,830 1,500,000 FREDDIE MAC 3.00% 01/03/2052 USD (ISIN 1,310,829
2,920,000 FREDDIE MAC FRN 25/12/2042 USD (ISIN 2,474,486 US3133KNXST79)
US3137G0SK62) 5,757,000 FREDDIE MAC 3.00% 01/03/2052 USD (ISIN 5,109,534
49,894,608 FREDDIE MAC VAR 15/07/2042 1,079,510 US3133KNXY48)
20,010,000 FREDDIE MAC VAR 15/08/2042 608,427 1,876,928 FREDDIE MAC 3.00% 01/12/2046 USD (ISIN 636,993
US3132WJ6G13)
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87,000 FREDDIE MAC 3.50% 01/01/2052 USD (ISIN
US3133B5D666)
21,000 FREDDIE MAC 3.50% 01/01/2052 USD (ISIN
US3133KNKL63)
92,000 FREDDIE MAC 3.50% 01/03/2052 USD (ISIN
US313386N713)
108,000 FREDDIE MAC 3.50% 01/03/2052 USD (ISIN
US3133B6RH54)
107,000 FREDDIE MAC 3.50% 01/03/2052 USD (ISIN
US3133B6RW22)
231,000 FREDDIE MAC 3.50% 01/04/2052 USD (ISIN
US3133BADNS2)
180,000 FREDDIE MAC 3.50% 01/04/2052 USD (ISIN
US3133B7XN32)
115,000 FREDDIE MAC 3.50% 01/04/2052 USD (ISIN
US3133876D56)
256,000 FREDDIE MAC 3.50% 01/04/2052 USD (ISIN
US313389KU77)
1,490,000 FREDDIE MAC 3.50% 01/04/2052 USD (ISIN
US3133B9MF82)
128,000 FREDDIE MAC 3.50% 01/04/2052 USD (ISIN
US313389PV06)
110,000 FREDDIE MAC 3.50% 01/04/2052 USD (ISIN
US3133B9QF47)
1,123,000 FREDDIE MAC 3.50% 01/04/2052 USD (ISIN
US3133B9WJ94)
89,000 FREDDIE MAC 3.50% 01/04/2052 USD (ISIN
US3133B9W676)
91,000 FREDDIE MAC 3.50% 01/04/2052 USD (ISIN
US313389XD16)
430,000 FREDDIE MAC 3.50% 01/04/2052 USD (ISIN
US3133B9XS84)
6,616,982 FREDDIE MAC 3.50% 01/07/2046 USD (ISIN
US31335AWT14)
4,100,000 FREDDIE MAC 3.50% 01/10/2040
165,275,000 FREDDIE MAC 3.50% 15/12/2042
108,000 FREDDIE MAC 4.00% 01/02/2051
6,690,000 FREDDIE MAC 4.00% 01/04/2047 USD (ISIN
US3132WMEP5?7)
3,245,000 FREDDIE MAC 4.00% 01/04/2047 USD (ISIN
US3132WMG579)
2,040,000 FREDDIE MAC 4.00% 01/04/2047 USD (ISIN
US3132WMM502)
160,000 FREDDIE MAC 4.00% 01/04/2051
415,000 FREDDIE MAC 4.00% 01/05/2046 USD (ISIN
US3132WDPAG0)
194,563 FREDDIE MAC 4.00% 01/05/2046 USD (ISIN
US3132WDSH86)
667,093 FREDDIE MAC 4.00% 01/05/2049
62,000 FREDDIE MAC 4.00% 01/05/2050
3,670,000 FREDDIE MAC 4.00% 01/06/2046
242,000 FREDDIE MAC 4.00% 01/06/2050
226,589 FREDDIE MAC 4.00% 01/08/2025
96,000 FREDDIE MAC 4.00% 01/08/2050
61,000 FREDDIE MAC 4.00% 01/09/2051 USD (ISIN
US3133ASLKT8)
242,000 FREDDIE MAC 4.00% 01/09/2051 USD (ISIN
US3133ATKQ31)
285,000 FREDDIE MAC 4.00% 01/10/2046

BRIEE

a—nA
79,589
17,412
84,392
99,059
98,020
212,194
165,289
105,573
235,106
1,350,718
117,453
101,070
1,032,528
81,858
83,482
395,086
2,240,119
797,202
4,774,318

72,753
1,567,776

715,129
470,852

39,369
149,105

34,090

116,995
41,266
796,351
76,249
8,016
46,852
35,350

217,441

44,849
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132,000 FREDDIE MAC 4.00% 01/10/2050
865,000 FREDDIE MAC 4.00% 01/10/2051 USD (ISIN
US3132DWCR25)
112,000 FREDDIE MAC 4.00% 01/10/2051 USD (ISIN
US3132DWCY75)
150,000 FREDDIE MAC 4.00% 01/10/2051 USD (ISIN
US3133ATPH86)
1,237,000 FREDDIE MAC 4.00% 01/12/2048 USD (ISIN
US3131YA7G92)
1,390,000 FREDDIE MAC 4.00% 01/12/2048 USD (ISIN
US3131YBED61)
3,400,000 FREDDIE MAC 4.00% 25/05/2050
6,332,000 FREDDIE MAC 4.00% 25/10/2050
2,900,000 FREDDIE MAC 4.00% 25/12/2050
2,004,808 FREDDIE MAC 4.50% 01/03/2044
986,000 FREDDIE MAC 4.50% 01/07/2049 USD (ISIN
US3133KGF527)
5,345,000 FREDDIE MAC 4.50% 01/11/2040
5,465,144 FREDDIE MAC 4.50% 01/11/2043
1,800,000 FREDDIE MAC 5.00% 01/09/2038
2,200,000 FREDDIE MAC 5.00% 01/10/2038
500,000 FREDDIE MAC 5.00% 01/11/2034
10,700,000 FREDDIE MAC 5.00% 01/11/2039
2,515,000 FREDDIE MAC 5.00% 01/12/2039 USD (ISIN
US312938HQ90)
3,162,658 FREDDIE MAC 5.50% 01/06/2041
1,250,000 FREDDIE MAC 5.50% 01/11/2034
3,000,000 FREDDIE MAC 6.00% 01/01/2034
1,127,715 FREDDIE MAC 6.00% 01/03/2033
2,238,093 FREDDIE MAC 6.00% 01/04/2035
5,151,962 FREDDIE MAC 6.00% 01/06/2039
1,151,218 FREDDIE MAC 6.00% 01/11/2033
1,135,350 FREDDIE MAC 6.00% 01/12/2036
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
3,400,000 FREMF 2017-K727 MORTGAGE TRUST VAR
25/07/2024
3,928,000 FREMF 2017-K727 MORTGAGE TRUST VAR
25/11/2033
4,000,000 FREMF 2018 KBX1 MORTGAGE TRUST VAR
25/01/2026
3,526,000 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
33,310,000 GINNIE MAE VAR 20/09/2049
6,266,000 GINNIE MAE 3.50% 20/01/2050
1,000,000 GINNIE MAE 5.00% 01/07/2048*

1,650,000 GNMA | AND Il SINGLE ISSUER 3.50% 20/03/2046

FEATAE
1—n
38,394
503,347

80,606
108,494
155,062
230,101

318,489
621,811
241,011
141,981
128,004

343,961
393,581
21,736
27,507
7,682
511,389
262,746

560,116
8,367
68,922
4,059
11,138
60,323
5,000
11,860
2,003,385
3,665,078
2,631,932
7,480,318
2,795,930
4,500,745
3,175,274

3,488,484
3,608,933
3,059,107
2,026,705

906,408
3,287,483

695,268
700,597
981,186
598,440
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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 Il 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 II 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 Il SINGLE ISSUER 4.00% 15/03/2044
USD (ISIN US36198KYQ83)

6,395,000 GNMA | AND II 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 II SINGLE ISSUER 4.00% 15/07/2045
USD (ISIN US36185SAK50)

526,119 GNMA | AND Il SINGLE ISSUER 4.00% 15/08/2044
USD (ISIN US36182R5H39)

6,447,281 GNMA | AND II SINGLE ISSUER 4.00% 15/08/2044
USD (ISIN US36182UNQ86)

2,879,799 GNMA | AND II SINGLE ISSUER 4.00% 15/08/2045
USD (ISIN US3617A6HP19)

906,406 GNMA | AND Il SINGLE ISSUER 4.00% 15/09/2041

17,823,862 GNMA | AND Il SINGLE ISSUER 4.00% 15/09/2044
USD (ISIN US36182UN526)

400,616 GNMA | AND Il SINGLE ISSUER 4.00% 15/09/2044
USD (ISIN US3618386T02)

4,707,498 GNMA | AND II 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 Il SINGLE ISSUER 4.00% 15/09/2044
USD (ISIN US36198XBF96)

315,000 GNMA| AND Il 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)

379,373 GNMA| AND Il SINGLE ISSUER 4.00% 15/10/2044
USD (ISIN US36182WBS17)

4,519,822 GNMA | AND Il SINGLE ISSUER 4.00% 15/10/2044
USD (ISIN US36183CA552)

216,403 GNMA | AND Il SINGLE ISSUER 4.00% 15/11/2040

58,722 GNMA AND Il SINGLE ISSUER 4.00% 15/11/2044

1,687,000 GNMA | AND Il SINGLE ISSUER 4.50% 15/01/2040

30 GNMA | AND Il SINGLE ISSUER 4.50% 15/03/2036

5,886,770 GNMA | AND Il SINGLE ISSUER 4.50% 15/03/2041

34,416,749 GNMA | AND II SINGLE ISSUER 4.50% 15/04/2039

4,784,203 GNMA | AND II SINGLE ISSUER 4.50% 15/06/2040

82,096 GNMA | AND Il SINGLE ISSUER 4.50% 15/07/2034

6,581,138 GNMA | AND II SINGLE ISSUER 4.50% 15/07/2039

5,262,066 GNMA | AND Il SINGLE ISSUER 4.50% 15/07/2041
USD (ISIN US36206C6H78)

BRIEE

a—nA
357,408
585,249
228,888

13,209
201,679
447,849
820,084

994,026
14,991
23,120

649,861
15,174
1,695,917
176,541

17,145
469,615
309,414

32,558
2,047,293

11,013
756,119
872,105

89,118

23,207

61,673

13,065
120,871

50,345
6,400
186,183
2
195,884
678,494
192,507
12,058
217,124
81,956

it

%

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

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

500,000 GNMA | AND Il SINGLE ISSUER 6.00% 15/03/2033
1,153,666 GNMA | AND Il SINGLE ISSUER 6.00% 15/06/2033
8,245,808 GNMA | AND Il SINGLE ISSUER 6.00% 15/09/2034
919,010 GNMA| AND Il SINGLE ISSUER 6.50% 15/08/2032
116,188 GNMA | AND Il SINGLE ISSUER 6.50% 15/08/2036
312,876 GNMA| AND 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
4,300,000 GNMA REMICS PASSTHRU SECS 3.00%
20/04/2041
5,400,000 GNMA REMICS PASSTHRU SECS 4.50%
01/09/2039
33,480,000 GOVERNMENT NATIONAL MORTGAGE
ASSOCIATION GNMA Il VAR 20/10/2049
24,000,000 GOVERNMENT NATIONAL MORTGAGE
ASSOCIATION GNMA 11 2.50% 01/07/2050*
13,000,000 GOVERNMENT NATIONAL MORTGAGE
ASSOCIATION GNMA 11 3.00% 20/06/2043*
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 Il 4.50% 20/01/2035
1,500,000 GOVERNMENT NATIONAL MORTGAGE
ASSOCIATION GNMA 11 4.50% 20/03/2035
1,780,000 GOVERNMENT NATIONAL MORTGAGE
ASSOCIATION GNMA Il 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 Il 4.50% 20/12/2034
4,880,000 GOVERNMENT NATIONAL MORTGAGE
ASSOCIATION GNMA I1 5.50% 20/04/2034
2,471,432 GOVERNMENT NATIONAL MORTGAGE
ASSOCIATION GNMA 11 6.00% 15/01/2033

RRIEE

a—nA

270,236
24,153
85,334

1,018
44,457
30,842
60,710
55,136

104,344
388,686
27,599
21,010
323514
3,882
800

9,156

1,083,929

39,006
8,389
136,371
712,806
797,890
21,056,421
11,737,076
257,568

3,465,678

2,682,262

1,453,830
39,650
51,048
125,685
464,456
943,765

29,070
115,488

19,831
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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 US36290RUGB3)
1,001,228 GOVERNMENT NATIONAL MORTGAGE
ASSOCIATION GNMA 11 6.00% 15/09/2033
1,056,739 GOVERNMENT NATIONAL MORTGAGE
ASSOCIATION GNMA 11 6.00% 15/11/2032
23,565,000 GOVERNMENT NATIONAL MORTGAGE
ASSOCIATION GNMA VAR 20/01/2050
16,725,000 GOVERNMENT NATIONAL MORTGAGE
ASSOCIATION GNMA VAR 20/07/2049
3,147,000 GOVERNMENT NATIONAL MORTGAGE
ASSOCIATION GNMA VAR 20/08/2049
3,130,000 GOVERNMENT NATIONAL MORTGAGE
ASSOCIATION GNMA 3.50% 15/10/2042
43,134,880 GOVERNMENT NATIONAL MORTGAGE
ASSOCIATION GNMA 3.50% 20/09/2049
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)
959,139 GOVERNMENT NATIONAL MORTGAGE
ASSOCIATION GNMA 4.00% 15/09/2041
265,928 GOVERNMENT NATIONAL MORTGAGE
ASSOCIATION GNMA 4.00% 15/10/2041
1,880,000 GOVERNMENT NATIONAL MORTGAGE
ASSOCIATION GNMA 4.00% 20/02/2048
1,880,000 GOVERNMENT NATIONAL MORTGAGE
ASSOCIATION GNMA 4.00% 20/04/2048
2,900,841 GOVERNMENT NATIONAL MORTGAGE
ASSOCIATION GNMA 4.50% 15/06/2041
1,962,000 GOVERNMENT NATIONAL MORTGAGE
ASSOCIATION GNMA 4.50% 15/07/2041
760,800 GOVERNMENT NATIONAL MORTGAGE
ASSOCIATION GNMA 4.50% 15/12/2041
6,015,000 GOVERNMENT NATIONAL MORTGAGE
ASSOCIATION GNMA 4.50% 20/09/2044
3,050,000 HARDEES FDG LLC 4.959% 20/06/2048
2,300,000 HOME RE LTD FRN 25/10/2030 USD (ISIN
US43731WAD74)
970,000 HOME RE 2020 LTD FRN 25/10/2030
6,203,000 ICON BRAND HOLDINGS LLC 4.229% 25/01/2043
3,500,000 JP MORGAN CHASE COMMERCIAL MORTGAGE
SECURITIES TRUST 2007-LDP12 4.549%
05/07/2023
1,398,000 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
2,441,000 JP MORGAN MORTGAGE TRUST 2017 - 5 VAR
26/10/2048
3,300,000 JPMBB COMMERCIAL MORTGAGE SECURITIES
TRUST 2015 C31 VAR 15/08/2048
2,500,000 KREF 2018 FL1LTD FRN 15/02/2039 USD (ISIN
US48275RAG20)

BRIEE

a—nA

59,743

4,203

3,017
11,294
564,685
221,516
179,469
268,921
1,075,270
1,680,822

42,201

29,577
40,692
889,034
1,103,065
232,273
163,143
86,175
1,380,490

2,746,295
2,229,390

938,254
644,683
3,305,129

1,242,905
1,641,181
3,352,243
1,693,936
2,043,518

3,031,810

2,250,641

it
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1,000,000 KREF 2018 FL1 LTD FRN 15/02/2039 USD (ISIN
US48275RAL15)

2,800,000 LOANCORE CRE 2018 CRE-1 VAR 15/07/2035

5,050,000 MF1 MULTIFAMILY HOUSING MORTGAGE FRN
18/10/2036 USD (ISIN US55284AAJ79)

6,500,000 MF1 MULTIFAMILY HOUSING MORTGAGE FRN
18/10/2036 USD (ISIN US55284AAL26)

5,850,000 MILL CITY MORTAGE TRUST VAR 25/01/2061

4,315,000 MORGAN STANLEY BAML TRUST VAR 15/12/2047

2,475,000 MORGAN STANLEY BANK OF AMERICA MERRILL
LYNCH TRUST 2017-C33 3.356% 15/05/2050

1,250,000 MORGAN STANLEY BANK OF AMERICA MERRILL
LYUNCH TRUST 2015 C24 VAR 15/05/2048

6,450,000 MORGAN STANLEY CAP | TRUST 2014-150E
4.012% 09/09/2032

5,330,000 MORGAN STANLEY CAPITAL | TRUST 2016-UBS9
3.00% 15/03/2049

5,450,000 MORGAN STANLEY CAPITAL | 4.418% 11/07/2040

3,480,000 MORGAN STANLEY MORTGAGE LOAN TRUST
2006-16AX VAR 15/02/2048

3,500,000 MOSAIC SOLAR LOANS 2017 20LLC 3.71%
2011212046

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)

2,500,000 NEUBERGER BERMAN CLO XII VAR 19/01/2033
USD (ISIN US64133CAL37)

3,250,000 NEUBERGER BERMAN CLO XII VAR 19/01/2033
USD (ISIN US64133DAA54)

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

2,100,000 OAKTOWN RE LTD FRN 25/10/2030 USD (ISIN
US67401JAC62)

2,500,000 OCTANE RECEIVABLES TRUST 5.45% 20/03/2028

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

1,000,000 PIKES PEAK CLO 1 VAR 25/02/2034

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

700,000 RADNOR RE LTD FRN 25/10/2030

2,580,000 RADNOR RE LTD VAR 25/11/2031

3,875,000 RBSCF 2010 MB-1 VAR 11/03/2031

1,350,000 READYCAP COMMERCIAL MORTGAGE TRUST
FRN 25/07/2036 USD (ISIN US75575TAJ25)

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

3,000,000 ROSY BLUE CARAT 6.25% 15/12/2025

6,650,000 SCF EQUIPMENT TRUST 2016-1 LLC 3.56%
20/08/2032

2,527,000 SEQUOIA MORTGAGE TRUST VAR 25/02/2048

2,639,000 SEQUOIA MORTGAGE TRUST VAR 25/03/2048

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

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

3,000,000 SLIDE 2018 FUN VAR 15/06/2031 USD (ISIN
US831350AN31)

3,000,000 SOUND POINT CLO LTD FRN 26/10/2031

RRIEE

a—nA
912,522

2,610,603
4,558,400

5,835,750
4,938,757
3,509,293
1,924,312
1,131,280
5,909,588

4,301,521

5,037,189
3,192,466

2,803,362

799,642
1,598,591
3,614,284
2,277,701
2,845,896
2,683,408
2,045,544

2,318,648
1,783,800

860,327
1,249,004

671,776
2,289,734
3,426,694
1,186,388

3,197,825

2,869,578
5,943,264

1,758,368
1,897,415
1,666,905

27,326
2,504,527

2,688,223
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3,575,000 TOWD POINT MORTGAGE TRUST VAR 25/03/2058 2,979,976 1,400,000 READYCAP COMMERCIAL MORTGAGE TRUST 1,297,760
4,050,000 TOWD POINT MORTGAGE TRUST VAR 25/06/2057 3,332,040 VAR 25/01/2037 USD (ISIN US75574PAL67)
12,035,000 TOWD POINT MORTGAGE TRUST VAR 25/07/2057 10,591,787 s 225,659,216
3,000,000 TOWD POINT MORTGAGE TRUST VAR 25/07/2058 2,198,530
1,921,000 TOWD POINT MORTGAGE TRUST VAR 25/10/2056 1,635,663 U RS 225,659,216
USD (ISIN USBS173CAG2) 61,000,000 USA T-BILLS 0% 05/07/2022 58,343,289
3,630,000 TOWD POINT MORTGAGE TRUST VAR 25/10/2056 3,178,677 oed Raie
USD (ISIN USBY173FAFT1) 35,000,000 USA T-BILLS 0% 07/07/2022 33,473,950
7,826,468 TOWD POINT MORTGAGE TRUST VAR 25/10/2056 6,631,453 120,000,000 USAT-BILLS 0% 19/07/2022 114,725,143
USD (ISIN USB9173FAG54) 20,000,000 USA T-BILLS 0% 26/07/2022 19,116,834
8,617,814 TOWD POINT MORTGAGE TRUST VAR 25/10/2057 7,146,934
5,265,000 TOWD POINT MORTGAGE TRUST 2018 3 VAR 4,481,921
25/05/2058
3,000,000 TOWD POINT MTGE TRUST 18 2 VAR 25/03/2058 2,546,677
4,500,000 TOWD POINT MTGE 2017-3 A4 VAR 25/07/2057 3,898,784
1,260,000 TRICON AMERN HOMES 2017-SFR1 TRUST 1,143,698
3.544% 17/07/2038
3,200,000 TRICON AMERN HOMES 2017-SFR2 TRUST 2,983,055
4.882% 17/07/2038
3,650,000 TRINITAS CLO | LTD VAR 25/01/2034 3,102,456
2,900,000 UBS BARCLAYS COMMERCIAL MORTGAGE 2,710,620
TRUST 2012 C2 VAR 10/04/2046
500,000 UBS COMMERCIAL MORTGAGE TRUST VAR 434,459
15/10/2050
60,000,000 UBS COMMERCIAL MTGE TRUST VAR 15/03/2051 1,117,041
270,000 VERUS SECURITIZATION TRUST 2020 1 6.00% 250,837
25/04/2060
200,000 VERUS SECURITIZATION TRUST 5.75% 187,175
25/04/2060
4,251,000 WELLS FARGO COMMERCIAL MORTGAGE 3,952,553
TRUST 2016-LC25 VAR 15/12/2059
BERT - AV —ER 12,729,700
2,000,000 ABCA REVERSION CLASS A SHARE SERIES 1,708,971
JANUARY 2022 VAR 15/01/2035 USD (ISIN
US00038JAE47)
6,980,000 EAGLE RE 21-2 LTD VAR 25/04/2034 USD (ISIN 6,264,914
US26982AAGY4)
3,785,000 HOME RE 2021 2 LTD FRN 25/07/2033 3,276,654
1,600,000 JG WENTWORTH INC 4.70% 15/10/2074 1,479,161
R 14,662,915
2,730,000 GENWORTH MORTGAGE INSURANCE CORP 2,070,168
FRN 25/08/2033 USD (ISIN US89600FACT77)
9,250,000 GENWORTH MORTGAGE INSURANCE CORP 8,758,476
FRN 25/08/2033 USD (ISIN US89600FAD50)
1,500,000 GENWORTH MORTGAGE INSURANCE CORP 1,417,569
FRN 25/08/2033 USD (ISIN USB9600FAE34)
1,820,000 GENWORTH MORTGAGE INSURANCE CORP 1,768,350
FRN 25/10/2030 USD (ISIN US89600MAD02)
670,000 GENWORTH MORTGAGE INSURANCE CORP 648,352
FRN 25/10/2030 USD (ISIN US89600MAE84)
TEHERE - —EX 5,917,772
2,050,000 READYCAP COMMERCIAL MORTGAGE TRUST 1,842,786
FRN 25/11/2036 USD (ISIN US75575WALO0)
3,000,000 READYCAP COMMERCIAL MORTGAGE TRUST 2,777,226
VAR 25/01/2037 USD (ISIN US75574PAJ12)
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