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KER BRI 7.47% (31 December 2023: 2.69%)
K v
80,225,000 United States Treasury Bill 0.00%  21/01/2025 80,045,443 7.47
KEMBHEEES S 80,045,443 7.47

YRed{RALS 87.21% (31 December 2023: 86.02%)

ad—n
1,750,000  Adagio X Eur CLO DAC Series X-X Class ER 11.58% 20/10/2037 1,844,291 0.17
6,000,000 Aqueduct European CLO 10 DAC Series 2024-10X Class E 8.46% 18/01/2039 6,216,106 0.58
3,000,000 Aqueduct European CLO 10 DAC Series 2024-10X Class F 10.88% 18/01/2039 3,059,902 0.29
1,896,000 Aqueduct European CLO 3-2019 DAC Series 2019-3X Class ER 8.95% 15/08/2034 2,030,329 0.19
1,700,000 Aqueduct European CLO 6-2021 DAC Series 2021-6X Class E 9.14% 15/12/2034 1,821,735 0.17
3,500,000 Aqueduct European CLO 7-2022 DAC Series 2022-7X Class ER 8.85% 15/08/2037 3,726,677 035
3,000,000 Aqueduct European CLO 8 DAC Series 2024-8X Class E 9.38% 15/07/2037 3,151,899 0.29
9,500,000 Arbour CLO XIIl DAC Series 13X Class E 9.56% 15/08/2038 10,077,605 0.94
1,470,000 Ares European CLO X DAC Series 10X Class F 10.25% 15/10/2031 1,550,475 0.14
1,050,000 Armada Euro CLO | DAC Series 1X Class ER 9.19% 24/10/2033 1,108,082 0.10
2,500,000 Armada Euro CLO Il DAC Series 2X Class ER 9.12% 15/02/2037 2,642,536 0.25
1,500,000 Armada Euro CLO V DAC Series 5X Class E 9.04% 28/07/2034 1,580,169 0.15
3,000,000 Armada Euro CLO VI DAC Series 6X Class D 6.54% 15/07/2037 3,139,898 0.29
3,000,000 Armada Euro CLO VI DAC Series 6X Class E 9.43% 15/07/2037 3,148,521 0.29
2,000,000 Armada Euro CLO VI DAC Series 6X Class F 11.18% 15/07/2037 2,077,817 0.19
3,000,000 Aurium CLO IIl DAC Series 3X Class E 8.08% 16/04/2030 3,124,394 0.29
1,200,000  Aurium CLO VI DAC Series 6X Class ER 9.04% 22/05/2034 1,268,279 0.12
1,767,000  Aurium CLO VIl DAC Series 7X Class E 8.88% 15/05/2034 1,853,031 0.17
2,000,000 Aurium CLO X DAC Series 10X Class DR 5.90% 17/04/2037 2,103,010 0.20
2,400,000 Aurium CLO X DAC Series 10X Class ER 9.00% 17/04/2037 2,533,990 0.24
2,250,000 Aurium CLO XII DAC Series 12X Class E 9.27% 17110/2037 2,379,508 0.22
3,000,000  Aurium CLO XII DAC Series 12X Class F 11.52% 17/10/2037 3,064,331 0.29
5,782,000 Avoca Capital CLO X Ltd Series 10X Class ERR 8.88% 15/04/2035 6,132,620 0.57
4,000,000 Avoca CLO XI DAC Series 11X Class ERR 8.99% 15/10/2038 4,204,860 0.39
2,000,000 Avoca CLO XI DAC Series 11X Class FRR 11.09% 15/10/2038 2,082,934 0.19
2,500,000 Avoca CLO XII DAC Series 12X Class ERR 9.01% 15/04/2034 2,638,202 0.25
1,500,000 Avoca CLO X/l DAC Series 13X Class ERR 9.01% 15/04/2034 1,583,396 0.15
2,500,000 Avoca CLO XVI DAC Series 16X Class FRR 11.26% 15/10/2037 2,549,919 0.24
3,232,000 Avoca CLO XVII DAC Series 17X Class ER 9.56% 15/10/2032 3,423,660 032
1,500,000 Avoca CLO XVIII DAC Series 18X Class DR 5.71% 15/01/2038 1,554,027 0.14
5,000,000 Avoca CLO XVIII DAC Series 18X Class ER 8.41% 15/01/2038 5,180,089 0.48
2,500,000 Avoca CLO XVIII DAC Series 18X Class FR 1.09% 15/01/2038 2,549,919 0.24
1,000,000  Avoca CLO XXIII DAC Series 23X Class D 5.84% 15/04/2034 1,046,097 0.10
4,500,000 Avoca CLO XXIII DAC Series 23X Class E 8.55% 15/04/2034 4,765,714 0.44
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1,400,000 Avoca CLO XXIV DAC Series 24X Class ER 8.56% 15/07/2034 1,491,565 0.14
1,000,000 Avoca CLO XXIX DAC Series 29X Class F 10.88% 15/04/2037 1,030,704 0.10
3,000,000 Avoca CLO XXV DAC Series 25X Class F 11.49% 15/10/2034 3,149,106 0.29
2,000,000 Avoca CLO XXVI DAC Series 26X Class E 9.30% 15/04/2035 2,127,802 0.20
2,400,000 Avoca CLO XXVI DAC Series 26X Class F 11.91% 15/04/2035 2,539,791 0.24
4,500,000 Avoca CLO XXX DAC Series 30X Class E 9.38% 15/07/2037 4,713,944 0.44
2,500,000 Avoca CLO XXX DAC Series 30X Class F 10.99% 15/07/2037 2,582,053 0.24
2,500,000 Avoca CLO XXXI DAC Series 31X Class F 11.80% 15/07/2038 2,605,489 0.24
1,750,000  Avoca Static CLO | DAC Series 1X Class DR 5.74% 15/01/2035 1,823,464 0.17
5,450,000 Avoca Static CLO | DAC Series 1X Class ER 8.64% 15/01/2035 5,688,234 0.53
2,000,000 Bain Capital Euro CLO 2022-1 DAC Series 2022-1X Class ER 10.21% 19/10/2037 2,093,852 0.20
2,000,000 Bain Capital Euro CLO 2023-1 DAC Series 2023-1X Class E 10.20% 25/10/2037 2,088,806 0.19
1,100,000 Bain Capital Euro CLO 2023-1 DAC Series 2023-1X Class F 11.86% 25/10/2037 1,146,869 0.1
3,100,000 BlackRock European CLO XIV DAC Series 14X Class E 10.46% 15/07/2036 3,214,816 0.30
1,000,000 BlackRock European CLO XIV DAC Series 14X Class F 13.01% 15/07/2036 1,036,991 0.10
3,500,000 BlackRock European CLO XV DAC Series 15X Class D 5.96% 28/01/2038 3,626,062 0.34
2,600,000 BlackRock European CLO XV DAC Series 15X Class E 8.41% 28/01/2038 2,693,646 0.25
1,045,000 Bridgepoint CLO 3 DAC Series 3X Class D 6.19% 15/01/2036 1,097,309 0.10
2,500,000 Bridgepoint CLO VI DAC Series 6X Class E 9.68% 14/11/2036 2,620,102 0.24
3,000,000 Bridgepoint CLO VII DAC Series 7X Class E 8.94% 20/10/2038 3,160,870 0.29
2,000,000 Bridgepoint CLO VIl DAC Series 7X Class F 11.12% 20/10/2038 2,071,546 0.19
2,000,000 Cabinteely Park CLO DAC Series 1X Class D 6.37% 15/08/2034 2,091,495 0.20
3,865,000 Carysfort Park CLO DAC Series 2021-1X Class D 9.21% 28/07/2034 4,096,864 0.38
3,450,000 CIFC European Funding CLO Il DAC Series 2X Class E 7.82% 15/04/2033 3,604,075 0.34
1,010,000  CIFC European Funding CLO IV DAC Series 4X Class E 8.71% 18/08/2035 1,070,279 0.10
2,000,000 CIFC European Funding VI DAC Series 6X Class E 9.38% 15/10/2037 2,126,795 0.20
2,440,000 Clarinda Park CLO DAC Series 1X Class DRR 8.59% 15/02/2034 2,571,723 0.24
3,000,000 Clonkeen Park CLO DAC Series 2024-1X Class E 9.64% 15/10/2037 3,203,778 0.30
1,200,000 Clonkeen Park CLO DAC Series 2024-1X Class F 12.13% 15/10/2037 1,260,807 0.12
3,000,000 Contego CLO VIII DAC Series 8X Class ER 9.15% 25/01/2034 3,173,369 0.30
1,000,000 Contego CLO XII DAC Series 12X Class E 1M.21% 25/01/2038 1,053,412 0.10
2,000,000 Contego CLO XII DAC Series 12X Class F 11.43% 25/01/2038 2,075,142 0.19
1,200,000 Cumulus Static CLO 2024-1 DAC Series 2024-1X Class E 9.26% 15/11/2033 1,258,103 0.12
1,300,000 CVC Cordatus Loan Fund VI DAC Series 6X Class D1RR 6.44% 15/10/2037 1,361,914 0.13
4,000,000 CVC Cordatus Loan Fund VI DAC Series 6X Class ERR 9.51% 15/10/2037 4,204,713 039
1,850,000 CVC Cordatus Loan Fund VI DAC Series 6X Class F1RR 10.95% 15/10/2037 1,950,819 0.18
2,000,000 CVC Cordatus Loan Fund VIl DAC Series 7X Class ER 8.21% 15/09/2031 2,083,930 0.19
3,000,000 CVC Cordatus Loan Fund VIII DAC Series 8X Class ER 8.59% 15/07/2034 3,168,728 0.30
1,000,000 CVC Cordatus Loan Fund XI DAC Series 11X Class F 10.23% 15/10/2031 1,052,815 0.10
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1,850,000 CVC Cordatus Loan Fund XIX DAC Series 19X Class E 8.65% 23/12/2033 1,952,817 0.18
2,590,000 CVC Cordatus Loan Fund XV DAC Series 15X Class F 11.06% 26/08/2032 2,661,111 0.25
2,000,000 CVC Cordatus Loan Fund XVII DAC Series 17X Class ER 9.13% 18/11/2033 2,117,022 0.20
2,500,000 CVC Cordatus Loan Fund XVIIl DAC Series 18X Class ER 9.12% 29/07/2034 2,654,212 0.25
1,000,000 CVC Cordatus Loan Fund XVIII DAC Series 18X Class FR 11.91% 29/07/2034 1,050,761 0.10
1,000,000 CVC Cordatus Loan Fund XX DAC Series 20X Class E 8.45% 22/06/2034 1,060,488 0.10
1,700,000 CVC Cordatus Loan Fund XXIII DAC Series 23X Class ER 9.94% 25/04/2036 1,800,943 0.17
1,500,000 CVC Cordatus Loan Fund XXIIl DAC Series 23X Class F 12.45% 25/04/2036 1,560,719 0.15
4,400,000 CVC Cordatus Loan Fund XXIX DAC Series 29X Class E 10.63% 15/02/2037 4,632,382 0.43
4,200,000 CVC Cordatus Loan Fund XXVI DAC Series 26X Class ER 8.46% 15/01/2038 4,351,274 0.41
3,000,000 CVC Cordatus Loan Fund XXVI DAC Series 26X Class FR 11.05% 15/01/2038 3,044,370 0.28
1,400,000 CVC Cordatus Loan Fund XXVII DAC Series 27X Class F 13.17% 15/04/2035 1,500,541 0.14
3,000,000 CVC Cordatus Loan Fund XXX DAC Series 30X Class F2 11.25% 15/05/2037 3,073,511 0.29
3,000,000 CVC Cordatus Loan Fund XXXI DAC Series 31X Class E 10.25% 15/06/2037 3,148,568 0.29
1,000,000 CVC Cordatus Loan Fund XXXI DAC Series 31X Class F1 11.78% 15/06/2037 1,050,150 0.10
1,000,000 CVC Cordatus Loan Fund XXXI DAC Series 31X Class F2 12.26% 15/06/2037 1,049,699 0.10
3,000,000 CVC Cordatus Loan Fund XXXII DAC Series 32X Class E 9.45% 15/09/2038 3,186,884 0.30
1,500,000 CVC Cordatus Loan Fund XXXII DAC Series 32X Class F2 12.06% 15/09/2038 1,547,290 0.14
3,400,000 CVC Cordatus Loan Fund XXXIII DAC Series 33X Class E 8.67% 24/03/2038 3,567,479 033
1,150,000 CVC Cordatus Loan Fund XXXIII DAC Series 33X Class F1 10.36% 24/03/2038 1,208,270 0.1
1,250,000 CVC Cordatus Loan Fund XXXIIl DAC Series 33X Class F2 11.28% 24/03/2038 1,265,890 0.12
3,000,000 Deer Park CLO DAC Series 1X Class ER 9.05% 15/10/2034 3,194,905 0.30
3,750,000  Euro-Galaxy VI CLO DAC Series 2018-6X Class F 9.12% 11/04/2031 3,915,509 037
2,008,000 Euro-Galaxy VIl CLO DAC Series 2019-7X Class DR 6.59% 25/07/2035 2,099,627 0.20
3,000,000 Euro-Galaxy VI CLO DAC Series 2019-7X Class ER 9.29% 25/07/2035 3,168,552 0.30
1,850,000  Fair Oaks Loan Funding | DAC Series 1X Class ER 8.88% 15/04/2034 1,952,954 0.18
1,080,000  Fair Oaks Loan Funding Il DAC Series 2X Class DR 5.84% 15/04/2034 1,128,568 0.1
5,485,739  Fair Oaks Loan Funding IIl DAC Series 3X Class ER 8.90% 15/10/2034 5,803,475 0.54
1,500,000  Fair Oaks Loan Funding V DAC Series 5X Class E 9.48% 15/10/2036 1,583,788 0.15
2,000,000 Fernhill Park CLO DAC Series 1X Class E 9.47% 15/04/2037 2,112,586 0.20
2,000,000 Fernhill Park CLO DAC Series 1X Class F 11.27% 15/04/2037 2,097,577 0.20
1,500,000  Fidelity Grand Harbour CLO 2019-1 DAC Series 2019-1X Class DR 5.95% 15/01/2038 1,554,027 0.14
3,500,000 Fidelity Grand Harbour CLO 2022-1 DAC Series 2022-1X Class ER 9.63% 15/04/2037 3,697,229 035
2,200,000  Fidelity Grand Harbour CLO 2023-2 DAC Series 2023-2X Class E 9.43% 15/04/2038 2,303,137 0.21
1,300,000  Fidelity Grand Harbour CLO 2023-2 DAC Series 2023-2X Class F 11.03% 15/04/2038 1,359,304 0.13
2,000,000  Fidelity Grand Harbour CLO 2024-1 DAC Series 2024-1X Class D 6.67% 15/04/2038 2,108,299 0.20
2,350,000 Fidelity Grand Harbour CLO 2024-1 DAC Series 2024-1X Class E 9.38% 15/04/2038 2,494,226 0.23
1,500,000  Fidelity Grand Harbour CLO 2024-1 DAC Series 2024-1X Class F 11.56% 15/04/2038 1,599,213 0.15
2,750,000 GoldenTree Loan Management EUR CLO 4 DAC Series 4X Class ER 9.29% 20/07/2034 2,902,343 0.27
6,000,000 GoldenTree Loan Management EUR CLO 5 DAC Series 5X Class E 8.47% 20/04/2034 6,280,335 0.59
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1,250,000 GoldenTree Loan Management EUR CLO 6 DAC Series 6X Class DR 6.52% 20/07/2037 1,325,021 0.12
2,500,000 GoldenTree Loan Management EUR CLO 6 DAC Series 6X Class ER 9.49% 20/07/2037 2,650,449 0.25
3,000,000 GoldenTree Loan Management EUR CLO 7 DAC Series 7X Class E 9.91% 20/07/2037 3,143,353 0.29
5,000,000 GoldenTree Loan Management EUR CLO 7 DAC Series 7X Class F 10.97% 20/07/2037 5,264,520 0.49
3,000,000 GoldenTree Loan Management EUR CLO Series 8X Class D 5.88% 20/01/2039 3,108,053 0.29
3,000,000 GoldenTree Loan Management EUR CLO Series 8X Class E 8.53% 20/01/2039 3,108,053 0.29
5,500,000 Harvest CLO XXIV DAC Series 24X Class ER 8.91% 15/07/2034 5,786,682 0.54
3,090,000 Harvest CLO XXIX DAC Series 29X Class ER 9.06% 15/07/2037 3,292,313 031
3,500,000 Harvest CLO XXVIII DAC Series 28X Class ER 10.04% 25/10/2034 3,719,533 035
2,500,000 Harvest CLO XXVIII DAC Series 28X Class F 12.69% 25/10/2034 2,632,454 0.25
3,250,000 Harvest CLO XXXII DAC Series 32X Class E 10.32% 25/07/2037 3,410,504 0.32
1,850,000 Harvest CLO XXXII DAC Series 32X Class F 11.94% 25/07/2037 1,912,866 0.18
4,600,000 Harvest CLO XXXIII DAC Series 33X Class E 9.24% 15/10/2037 4,872,339 0.45
1,900,000 Harvest CLO XXXIII DAC Series 33X Class F 11.62% 15/10/2037 1,930,319 0.18
2,000,000 Henley CLO IV DAC Series 4X Class E 8.34% 25/04/2034 2,090,515 0.19
2,200,000 Henley CLO XII DAC Series 12X Class E 8.68% 15/01/2038 2,308,072 0.22
2,000,000 Margay CLO | DAC Series 1X Class ER 8.79% 15/01/2038 2,072,035 0.19
3,000,000 Margay CLO | DAC Series 1X Class FR 11.72% 15/01/2038 2,997,772 0.28
2,250,000 Margay CLO Il DAC Series 2X Class E 9.28% 15/07/2037 2,358,574 0.22
2,000,000 Margay CLO II DAC Series 2X Class F 11.25% 15/07/2037 2,068,325 0.19
2,800,000 OAK Hill European Credit Partners V DAC Series 2016-5X Class ER 9.59% 21/01/2035 2,998,222 0.28
3,095,000 OAK Hill European Credit Partners VIIl DAC Series 2021-8X Class F 11.34% 18/04/2035 3,210,339 0.30
1,100,000 OCP Euro 2017-1 DAC Series 2017-1X Class ER 9.13% 15/07/2032 1,161,49% 0.1
4,000,000 OCP Euro CLO 2017-2 DAC Series 2017-2X Class ER 9.90% 15/04/2037 4,240,247 0.40
2,774,000 OCP Euro CLO 2019-3 DAC Series 2019-3X Class ER 9.24% 20/04/2033 2,931,378 0.27
3,100,000 OCP Euro CLO 2019-3 DAC Series 2019-3X Class FR 11.81% 20/04/2033 3,263,189 0.30
5,715,000 OCP Euro CLO 2022-5 DAC Series 2022-5X Class E 9.69% 20/04/2035 6,052,297 0.56
2,500,000 OCP Euro CLO 2024-10 DAC Series 2024-10X Class D 6.83% 20/10/2037 2,638,695 0.25
4,000,000 OCP Euro CLO 2024-10 DAC Series 2024-10X Class E 9.54% 20/10/2037 4,280,181 0.40
3,000,000 OCP Euro CLO 2024-10 DAC Series 2024-10X Class F 11.98% 20/10/2037 3,113,978 0.29
4,000,000 OCP Euro CLO 2024-11 DAC Series 2024-11X Class E 8.78% 18/10/2037 4,231,152 0.39
2,250,000 OCP Euro CLO 2024-11 DAC Series 2024-11X Class F 11.29% 18/10/2037 2,308,520 0.22
1,485,000 Otranto Park CLO DAC Series 1X Class E 10.07% 15/05/2035 1,542,762 0.14
1,150,000 Otranto Park CLO DAC Series 1X Class F 12.07% 15/05/2035 1,200,192 0.1
1,000,000 Palmer Square European CLO 2022-1 DAC Series 2022-1X Class F 12.07% 21/01/2035 1,048,465 0.10
1,500,000 Palmer Square European CLO 2024-1 DAC Series 2024-1X Class D 6.77% 15/05/2037 1,567,071 0.15
3,250,000 Palmer Square European CLO 2024-1 DAC Series 2024-1X Class E 9.70% 15/05/2037 3,406,955 032
3,000,000 Palmer Square European CLO 2024-2 DAC Series 2024-2X Class D 6.75% 15/10/2037 3,169,706 0.30
4,000,000 Palmer Square European CLO 2024-2 DAC Series 2024-2X Class E 9.46% 15/10/2037 4,247,944 0.40
2,800,000 Palmer Square European Loan Funding 2024-3 DAC Series 2024-3X Class E 8.49% 15/05/2034 2,927,166 0.27
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2,400,000 Providus CLO VII DAC Series 7X Class DR 6.04% 15/07/2038 2,523,785 0.24
3,000,000 Providus CLO VII DAC Series 7X Class ER 9.21% 15/07/2038 3,163,342 0.30
1,250,000  Providus CLO X DAC Series 10X Class E 9.75% 18/11/2038 1,311,312 0.12
5,000,000 Providus CLO XI DAC Series 11X Class E 8.45% 20/01/2038 5,180,089 0.48
800,000 Providus CLO XI DAC Series 11X Class F2 11.40% 20/01/2038 803,548 0.07
4,000,000 RRE 11 Loan Management DAC Series 11X Class D 9.39% 31/03/2035 4,269,885 0.40
4,000,000 RRE 22 Loan Management DAC Series 22X Class D 9.28% 15/01/2038 4,240,285 0.40
4,000,000 RRE 5 Loan Management DAC Series 5X Class DR 9.14% 15/01/2037 4,246,469 0.40
3,000,000 Sound Point Euro CLO 12 Funding DAC Series 12X Class D 5.92% 20/01/2039 3,142,953 0.29
3,400,000 Sound Point Euro CLO 12 Funding DAC Series 12X Class E 8.52% 20/01/2039 3,568,645 033
1,600,000 Sound Point Euro CLO | Funding DAC Series 1X Class ER 8.71% 25/05/2034 1,697,063 0.16
1,000,000 Sound Point Euro CLO Il Funding DAC Series 2X Class ER 9.56% 26/01/2036 1,064,656 0.10
4,000,000 Sound Point Euro CLO V Funding DAC Series 5X Class E 8.93% 25/07/2035 4,251,148 0.40
1,230,000 Sound Point Euro CLO VII Funding DAC Series 7X Class D 6.29% 25/01/2035 1,287,804 0.12
1,050,000 Sound Point Euro CLO XI Funding DAC Series 11X Class E 9.38% 05/09/2037 1,119,051 0.10
2,900,000 Sutton Park CLO DAC Series 1X Class E 9.95% 15/11/2031 3,050,212 0.28
2,800,000 Texas Debt Capital Euro CLO 2024-1 DAC Series 2024-1X Class E 9.33% 16/07/2038 2,938,393 0.27
3,800,000 Trinitas Euro CLO Il DAC Series 2X Class ERR 9.43% 20/10/2038 4,085,960 0.38
1,000,000  Trinitas Euro CLO Il DAC Series 2X Class FRR 11.67% 20/10/2038 1,023,213 0.10
2,500,000 Trinitas Euro CLO Il DAC Series 3X Class ER 9.34% 20/07/2038 2,646,949 0.25
2,200,000 Trinitas Euro CLO Il DAC Series 3X Class FR 11.47% 20/07/2038 2,300,654 0.21
3,250,000 Trinitas Euro CLO IV DAC Series 4X Class ER 9.17% 15/11/2038 3,465,848 032
1,700,000 Trinitas Euro CLO IV DAC Series 4X Class FR 11.42% 15/11/2038 1,752,488 0.16
1,662,000 Trinitas Euro CLO VII DAC Series 7X Class D 7.40% 25/07/2037 1,746,230 0.16
6,000,000 Trinitas Euro CLO VIl DAC Series 7X Class E 10.20% 25/07/2037 6,338,801 0.59
2,750,000 Trinitas Euro CLO VIl DAC Series 7X Class F 11.88% 25/07/2037 2,852,842 0.27
3,800,000 Trinitas Euro CLO VIIl DAC Series 8X Class E 8.28% 15/01/2038 3,964,412 037
1,200,000  Trinitas Euro CLO VIIl DAC Series 8X Class F 11.05% 15/01/2038 1,223,961 0.1
1,500,000 Tymon Park CLO DAC Series 1X Class CRR 6.42% 21/07/2034 1,569,916 0.15
1,650,000 Vesey Park CLO DAC Series 1X Class E 12.89% 16/11/2032 1,752,672 0.16
1,800,000 Voya Euro CLO | DAC Series 1X Class ER 8.96% 15/10/2037 1,907,030 0.18
1,000,000 Voya Euro CLO IV DAC Series 4X Class ER 9.34% 15/10/2034 1,059,138 0.10
1,300,000 Voya Euro CLO IV DAC Series 4X Class FR 11.93% 15/10/2034 1,367,891 0.13
3,600,000 Voya Euro CLO V DAC Series 5X Class E 8.60% 15/04/2035 3,827,782 0.36
6,000,000 Waterstown Park CLO DAC Series 2024-1X Class E 8.41% 25/01/2038 6,216,106 0.58
3,000,000 Waterstown Park CLO DAC Series 2024-1X Class F 11.06% 25/01/2038 3,059,902 0.29
1—paif 513,677,981 47.96
K E
3,200,000 1988 CLO 5 Ltd Series 2024-5X Class D1 7.60% 15/07/2037 3,266,959 0.30
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5,100,000 1988 CLO 5 Ltd Series 2024-5X Class E 10.60%  15/07/2037 5,256,090 0.49
4,000,000 522 Funding CLO 2018-3A Ltd Series 2018-3X Class E 10.70%  20/10/2031 4,024,415 038
2,000,000 ABBSLCLO 1 Ltd Series 2020-1X Class ER 11.16%  15/01/2035 2,023,691 0.19
1,000,000 AB BSL CLO 3 Ltd Series 2021-3A Class E 11.83%  20/10/2034 1,010,479 0.09
1,000,000 AB BSL CLO 3 Ltd Series 2021-3X Class E 11.50%  20/10/2034 1,010,479 0.09
2,500,000 AB BSL CLO 4 Ltd Series 2023-4X Class E 12.45%  20/04/2036 2,562,302 0.24
1,000,000 AGL CLO 25 Ltd Series 2023-25X Class E 12.95%  21/07/2036 1,037,442 0.10
3,500,000 AGL CLO 33 Ltd Series 2024-33X Class E 10.71%  21/07/2037 3,582,605 033
5,000,000 AGL CLO 34 Ltd Series 2024-34X Class D1 751%  22/01/2038 5,103,747 0.48
4,000,000 AGL CLO 34 Ltd Series 2024-34X Class E 9.86%  22/01/2038 4,077,770 038
3,000,000 AGL CLO 35 Ltd Series 2024-35X Class D1 736%  21/01/2038 3,062,089 0.29
4,000,000 AGL CLO 35 Ltd Series 2024-35X Class E 966%  21/01/2038 4,070,276 038
7,500,000 AGL CLO 37 Ltd Series 2024-37X Class E 929%  22/04/2038 7,537,500 0.70
1,250,000 Aimco CLO 16 Ltd Series 2021-16X Class ER 9.90%  17/07/2037 1,272,263 0.12
4,500,000 Aimco CLO 18 Ltd Series 2022-18X Class D1R 7.14%  20/07/2037 4,592,422 0.43
1,550,000 Aimco CLO 19 Ltd Series 2024-19X Class D1 7.41%  20/10/2037 1,582,913 0.15
1,500,000 Aimco CLO Series 2017-A Series 2017-AX Class FR 13.09%  20/04/2034 1,502,417 0.14
3,000,000 Apidos CLO L Series 2024-50X Class D1 731%  20/01/2038 3,063,800 0.29
2,000,000 Apidos CLO L Series 2024-50X Class E 961%  20/01/2038 2,033,033 0.19
5,000,000 Apidos CLO LI Ltd Series 2024-51X Class E 934%  20/01/2038 5,025,000 0.47
3,675,000 Apidos CLO XL Ltd Series 2022-41X Class ER 9.94%  20/10/2037 3,756,101 035
3,000,000 Apidos CLO XLIX Ltd Series 2024-49X Class E 10.15%  24/10/2037 3,062,066 0.29
4,000,000 Apidos CLO XLVIII Ltd Series 2024-48X Class E 11.07%  25/07/2037 4,101,570 038
2,000,000 Ares XXXVII CLO Ltd Series 2015-4X Class DR 10.71%  15/10/2030 2,017,537 0.19
2,000,000 Bain Capital Credit CLO 2022-6 Ltd Series 2022-6X Class D1R 7.52%  22/01/2038 2,049,128 0.19
3,000,000 Bain Capital Credit CLO 2022-6 Ltd Series 2022-6X Class ER 10.77%  22/01/2038 3,104,512 0.29
1,000,000 Bain Capital Credit CLO 2023-2 Ltd Series 2023-2X Class E 12.77%  18/07/2036 1,035,934 0.10
1,500,000 Bain Capital Credit CLO 2023-4 Ltd Series 2023-4X Class E 12.78%  21/10/2036 1,562,715 0.15
1,000,000 Bain Capital Credit CLO 2024-1 Ltd Series 2024-1X Class E 11.11%  16/04/2037 1,032,976 0.10
4,000,000 Bain Capital Credit CLO 2024-3 Ltd Series 2024-3X Class D1 751%  16/07/2037 4,083,480 038
2,000,000 Bain Capital Credit CLO 2024-3 Ltd Series 2024-3X Class E 10.56%  16/07/2037 2,060,508 0.19
6,150,000 Bain Capital Credit CLO 2024-4 Ltd Series 2024-4X Class D1 7.97%  23/10/2037 6,278,236 0.59
5,000,000 Bain Capital Credit CLO 2024-4 Ltd Series 2024-4X Class E 10.87%  23/10/2037 5,154,097 0.48
2,000,000 Bain Capital Credit CLO 2024-5 Ltd Series 2024-5X Class D1 771%  21/10/2037 2,044,071 0.19
1,250,000 Bain Capital Credit CLO 2024-5 Ltd Series 2024-5X Class E 10.76% 21/10/2037 1,288,085 0.12
4,000,000 Bain Capital Credit CLO 2024-6 Ltd Series 2024-6X Class E 962%  21/01/2038 4,026,380 038
4,350,000 Ballyrock CLO 14 Ltd Series 2020-14X Class DR 11.15%  20/07/2037 4,439,073 0.41
2,825,000 Ballyrock CLO 2018-1 Ltd Series 2018-1X Class D 1035%  20/04/2031 2,844,007 0.27
3,000,000 Ballyrock CLO 21 Ltd Series 2022-21X Class DR 10.29%  20/10/2037 3,087,179 0.29
4,000,000 Ballyrock CLO 26 Ltd Series 2024-26X Class D 11.43%  25/07/2037 4,017,696 037
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2,000,000 Ballyrock CLO 27 Ltd Series 2024-27X Class C1 7.76% 25/10/2037 2,041,388 0.19
4,530,000 Ballyrock CLO 28 Ltd Series 2024-28X Class D 9.33% 20/01/2038 4,618,818 0.43
3,000,000 Bayswater Park CLO Ltd Series 2023-1X Class E 11.70% 20/01/2037 3,134,927 0.29
2,250,000 Benefit Street Partners CLO XVI Ltd Series 2018-16X Class D1R2 7.02% 17/01/2038 2,258,438 0.21
6,000,000 Benefit Street Partners CLO XVI Ltd Series 2018-16X Class ER2 9.22% 17/01/2038 6,030,000 0.56
2,500,000 Benefit Street Partners CLO XVII Ltd Series 2019-17X Class D1R2 7.45% 15/10/2037 2,561,324 0.24
4,000,000 Benefit Street Partners CLO XVII Ltd Series 2019-17X Class ER2 10.45% 15/10/2037 4,062,425 0.38
2,200,000 Benefit Street Partners CLO XXXIII Ltd Series 2023-33X Class E 11.61% 25/01/2036 2,233,767 0.21
2,500,000 Canyon Capital CLO 2023-1 Ltd Series 2023-1X Class E 12.28% 15/10/2036 2,608,454 0.24
4,875,000 Canyon CLO 2023-2 Ltd Series 2023-2X Class E 10.95% 15/05/2037 5,070,313 0.47
4,000,000 Canyon CLO 2024-2 Ltd Series 2024-2X Class D1 7.43% 15/01/2038 4,103,316 0.38
1,250,000 Canyon CLO 2024-2 Ltd Series 2024-2X Class E 10.08% 15/01/2038 1,263,489 0.12
3,500,000 Captree Park CLO Ltd Series 2024-1X Class E 10.29% 20/07/2037 3,592,027 0.34
3,000,000 Carlyle Global Market Strategies Series 2014-2RX Class D 10.14% 15/05/2031 3,000,305 0.28
3,000,000 Dryden 60 CLO Ltd Series 2018-60X Class E 10.16% 15/07/2031 3,004,798 0.28
1,250,000 Eaton Vance CLO 2015-1 Ltd Series 2015-1X Class ER 10.15% 20/01/2030 1,241,360 0.12
3,500,000 Flatiron CLO 20 Ltd Series 2020-1X Class DR 7.97% 20/05/2036 3,534,152 033
1,500,000 Flatiron CLO 20 Ltd Series 2020-1X Class ER 10.97% 20/05/2036 1,531,788 0.14
3,000,000 Flatiron CLO 25 Ltd Series 2024-2X Class E 9.52% 17/10/2037 3,054,456 0.28
2,000,000 Flatiron RR CLO 27 Ltd Series 2024-3X Class E 9.65% 18/10/2037 2,020,529 0.19
1,905,000  Galaxy XXVI CLO Ltd Series 2018-26X Class E 10.63% 22/11/2031 1,915,299 0.18
1,000,000 GoldenTree Loan Management US CLO 10 Ltd Series 2021-10X Class DR 7.72% 20/10/2037 1,019,634 0.09
2,900,000 GoldenTree Loan Management US CLO 10 Ltd Series 2021-10X Class ER 10.62% 20/10/2037 2,978,551 0.28
5,500,000 GoldenTree Loan Management US CLO 12 Ltd Series 2022-12X Class DR 7.29% 20/07/2037 5,610,529 0.52
3,000,000 GoldenTree Loan Management US CLO 18 Ltd Series 2023-18X Class E 11.87% 20/01/2037 3,125,047 0.29
3,750,000 GoldenTree Loan Management US CLO 20 Ltd Series 2024-20X Class E 10.19% 20/07/2037 3,835,808 0.36
1,400,000 GoldenTree Loan Management US CLO 21 Ltd Series 2024-21X Class D 7.34% 20/07/2037 1,428,186 0.13
2,000,000 GoldenTree Loan Management US CLO 21 Ltd Series 2024-21X Class E 9.99% 20/07/2037 2,038,482 0.19
3,000,000 GoldenTree Loan Management US CLO 21 Ltd Series 2024-21X Class F 12.12% 20/07/2037 3,016,087 0.28
3,000,000 GoldenTree Loan Management US CLO 22 Ltd Series 2024-22X Class E 9.86% 20/10/2037 3,050,046 0.28
5,000,000 GoldenTree Loan Management US CLO 23 Ltd Series 2024-23X Class D 6.93% 20/01/2039 5,019,700 0.47
5,000,000 GoldenTree Loan Management US CLO 23 Ltd Series 2024-23X Class E 9.33% 20/01/2039 5,026,000 0.47
1,400,000 GoldenTree Loan Management US CLO 5 Ltd Series 2019-5X Class F 11.12% 20/10/2032 1,350,341 0.13
3,000,000 GoldenTree Loan Management US CLO 9 Ltd Series 2021-9X Class ER 10.59% 20/04/2037 3,083,728 0.29
1,000,000 GoldenTree Loan Management US CLO 9 Ltd Series 2021-9X Class FR 12.75% 20/04/2037 1,009,177 0.09
3,000,000 Hartwick Park CLO Ltd Series 2023-1X Class DR 7.09% 20/01/2037 3,011,820 0.28
5,000,000 Invesco US CLO 2024-1 Ltd Series 2024-1RX Class ER 11.70% 15/04/2037 5,124,117 0.48
3,000,000 Invesco US CLO 2024-2 Ltd Series 2024-2X Class E 10.95% 15/07/2037 3,116,393 0.29
4,000,000 Invesco US CLO 2024-3 Ltd Series 2024-3X Class E 10.79% 20/07/2037 4,135,701 0.39
2,000,000 Invesco US CLO 2024-4 Ltd Series 2024-4X Class E 9.42% 15/01/2038 2,010,400 0.19
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3,500,000 Juniper Valley Park CLO Ltd Series 2023-1X Class ER 9.79% 20/07/2036 3,548,195 0.33
2,000,000 Katayma CLO Il Ltd Series 2024-2X Class E 11.62% 20/04/2037 2,079,544 0.19
1,500,000 MidOcean Credit CLO XIV Ltd Series 2024-14X Class E1 10.86% 15/04/2037 1,533,104 0.14
2,000,000 Midocean Credit CLO XV Ltd Series 2024-15X Class E 10.54% 21/07/2037 2,027,236 0.19
4,000,000 MidOcean Credit CLO XVI Series 2024-16X Class E 10.80% 20/10/2037 4,051,045 0.38
2,000,000 MidOcean Credit CLO XVII Ltd Series 2024-17X Class E 10.49% 20/01/2038 2,022,279 0.19
4,000,000 Oaktree CLO 2024-26 Ltd Series 2024-26X Class E 10.79% 20/04/2037 4,123,898 0.38
3,000,000 Oaktree CLO 2024-27 Ltd Series 2024-27X Class D1 7.78% 22/10/2037 3,062,344 0.29
1,950,000 Oaktree CLO 2024-27 Ltd Series 2024-27X Class E 10.38% 22/10/2037 1,995,885 0.19
3,000,000 Oaktree CLO 2024-28 Ltd Series 2024-28X Class D1 7.13% 15/01/2038 3,073,657 0.29
6,000,000 Oaktree CLO 2024-28 Ltd Series 2024-28X Class E 9.68% 15/01/2038 6,065,461 0.57
4,500,000 Ocean Trails CLO XVI Ltd Series 2024-16X Class E 11.25% 20/01/2038 4,545,105 0.42
4,000,000 OCP CLO 2024-35 Ltd Series 2024-35X Class D1 7.66% 25/10/2037 4,083,427 0.38
1,000,000 OCP CLO 2024-36 Ltd Series 2024-36X Class D1 7.51% 16/10/2037 1,021,697 0.10
4,875,000 OCP CLO 2024-37 Ltd Series 2024-37X Class E 10.07% 15/10/2037 4,993,922 0.47
2,500,000 OCP CLO 2024-38 Ltd Series 2024-38X Class D1 7.15% 21/01/2038 2,509,845 0.23
6,000,000 OCP CLO 2024-38 Ltd Series 2024-38X Class E 9.50% 21/01/2038 6,031,188 0.56
2,250,000 OHA Credit Funding 18 Ltd Series 2024-18X Class E 10.69% 20/04/2037 2,316,191 0.22
1,250,000 OHA Credit Funding 19 Ltd Series 2024-19X Class E 9.89% 20/07/2037 1,279,197 0.12
3,000,000 Onex CLO Subsidiary 2024-3 Ltd Series 2024-33X Class E 10.29% 20/07/2037 3,076,543 0.29
4,000,000 Palmer Square CLO 2022-3 Ltd Series 2022-3X Class ER 10.79% 20/07/2037 4,153,920 0.39
2,500,000 Peebles Park CLO Ltd Series 2024-1X Class E 10.74% 21/04/2037 2,575,420 0.24
2,000,000 PPM CLO 7 Ltd Series 2024-7X Class D1A 7.89% 20/07/2037 2,048,537 0.19
1,500,000 RR 28 Ltd Series 2024-28RX Class DR 11.30% 15/04/2037 1,544,938 0.14
2,700,000 RR 8 Ltd Series 2020-8X Class DR 10.55% 15/07/2037 2,743,629 0.26
2,425,000 Sixth Street CLO 27 Ltd Series 2024-27X Class D1 7.16% 17101/2038 2,475,080 0.23
6,000,000 Sixth Street CLO 27 Ltd Series 2024-27X Class E 9.61% 17101/2038 6,117,532 0.57
2,200,000  Symphony CLO 35 Ltd Series 2022-35X Class ER 12.13% 24/10/2036 2,277,444 0.21
3,000,000 Symphony CLO 37 Ltd Series 2022-37X Class ER 12.24% 20/01/2037 3,140,972 0.29
4,000,000 Symphony CLO 38 Ltd Series 2023-38X Class E 10.63% 24/04/2036 4,065,732 0.38
1,000,000 Symphony CLO 39 Ltd Series 2023-39X Class D1R 7.30% 25/01/2038 1,020,104 0.10
6,000,000 Symphony CLO 39 Ltd Series 2023-39X Class ER 10.05% 25/01/2038 6,158,276 0.57
2,000,000 Symphony CLO 40 Ltd Series 2023-40X Class ER 9.67% 05/01/2038 2,010,406 0.19
3,250,000 Symphony CLO 41 Ltd Series 2024-41X Class E 10.09% 20/07/2037 3,335,814 0.31
3,500,000 Symphony CLO 43 Ltd Series 2024-43X Class E 11.05% 15/04/2037 3,642,759 0.34
5,500,000 Symphony CLO 45 Ltd Series 2024-45X Class E 10.62% 15/10/2037 5,644,801 0.53
6,000,000 Symphony CLO 46 Ltd Series 2024-46X Class E 10.09% 20/01/2038 6,173,281 0.58
5,000,000 Symphony CLO XXXIII Ltd Series 2022-33X Class D1R 6.88% 24/01/2038 5,018,750 0.47
3,000,000 Trestles CLO 2017-1 Ltd Series 2017-1X Class FRR 12.38% 25/07/2037 2,943,352 0.27
4,000,000 Trestles CLO Il Ltd Series 2018-2X Class ER 11.23% 25/07/2037 4,148,698 0.39
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4,000,000 Trestles CLO Il Ltd Series 2018-2X Class FR 12.03% 25/07/2037 3,912,546 0.37
3,000,000 Trestles CLO VII Ltd Series 2024-7X Class D1 7.92% 25/10/2037 3,060,724 0.29
6,000,000 Trestles CLO VII Ltd Series 2024-7X Class E 10.42% 25/10/2037 6,135,074 0.57
2,500,000 Trestles CLO VII Ltd Series 2024-7X Class F 12.65% 25/10/2037 2,477,937 0.23
5,000,000 Trinitas CLO XXXI Ltd Series 2024-31X Class D1 7.38% 22/01/2038 5,128,859 0.48
2,000,000 Voya CLO 2022-3 Ltd Series 2022-3X Class ER 12.29% 20/10/2036 2,080,141 0.19
3,000,000 Voya CLO 2024-7 Ltd Series 2024-7X Class D1 7.14% 20/01/2038 3,011,823 0.28
4,000,000 Voya CLO 2024-7 Ltd Series 2024-7X Class E 9.54% 20/01/2038 4,020,804 0.38
1,600,000 Wellington Management CLO 1 Ltd Series 2023-1X Class E 11.95% 20/10/2036 1,658,426 0.15
1,750,000 Wellington Management CLO 2 Ltd Series 2024-2X Class E 11.19% 20/04/2037 1,828,130 0.17
2,750,000 Wellington Management CLO 3 Ltd Series 2024-3X Class E 9.58% 18/07/2037 2,833,164 0.26

K FVER 420,440,999 39.25

BERRESAF 934,118,980 87.21

LRHLF | 7.89% (31 December 2023: 0.00%)

K Fv

84,500,000 State Street Bank and Trust Co, repurchase value US$ 84,520,796 4.43% 02/01/2025 84,500,000 7.89
LREGE &3 84,500,000 7.89
REAR 1,098,664,423 102.57

B IIEEEH 2.68% (31 December 2023: 1.26%)
REFFE PR
(%)

podie STHNER HHHIR EG]GEES SR KBV

US$ 34,741,159 € 32,750,000 16/01/2025  Citibank NA 7 810,508 0.08
Us$ 6,107,524 € 5,750,000 16/01/2025  Goldman Sachs International 1 150,234 0.01
US$ 346,762,408 € 310,512,543 16/01/2025  State Street Bank and Trust Co 2 25,055,760 234
US$ 76,667,645 € 72,500,000 16/01/2025  Westpac Banking Corp 9 1,553,990 0.14
EUR Hedged Classes

Us$ 7,323,572 € 6,835,320 16/01/2025  Westpac Banking Corp 5 241,836 0.02
GBP Hedged Classes

£ 128 Us$ 160 16/01/2025  Westpac Banking Corp 1 0 0.00
US$ 18,893,280 £ 14,421,504 16/01/2025  State Street Bank and Trust Co 1 833,849 0.08
JPY Hedged Classes

¥ 45,780,000 Us$ 291,271 16/01/2025  Westpac Banking Corp 1 483 0.00
US$ 89,547 ¥ 13,251,676 16/01/2025  State Street Bank and Trust Co 1 5,095 0.00
US$ 139,452 ¥ 20,480,000 16/01/2025  Westpac Banking Corp 1 8,934 0.00
SEK Hedged Classes

US$ 579,442 SEK 5,967,481 16/01/2025  Westpac Banking Corp 1 38,988 0.01
ARSI IR B R BB S AR 28,699,677 2.68




NEfE  PEREER
KBV (%)

1% 38 U CRIEMERM & 1 5 SRZE AT 1,127,364,100 105.25

RN U CAEMETME h 5 SRR
LIS (0.75%) (31 December 2023: (1.38%))
REGUL  MEELR
(%)

ZEUR X WHE RS [ SR ¥R

EUR Hedged Classes

€ 1,244,022 Us$ 1,393,286 16/01/2025  Goldman Sachs International 1 (104,416) (0.01)
€ 84,927,448 US$ 93,585,301 16/01/2025  UBS AG 3 (5,596,184) (0.53)
€ 16,321,903 US$ 17,863,164 16/01/2025  Westpac Banking Corp 6 (952,849) (0.09)
GBP Hedged Classes

£ 14,445,485 US$ 18,924,698 16/01/2025  State Street Bank and Trust Co 1 (835,235) (0.08)
£ 166 us$ 211 16/01/2025  UBS AG 1 (3) (0.00)
£ 580 Us$ 769 16/01/2025  Westpac Banking Corp 2 (44) (0.00)
JPY Hedged Classes

¥ 9,563,746 Us$ 63,075 16/01/2025  Goldman Sachs International 2 (2,126) (0.00)
¥ 799,153,371 US$ 5,460,241 16/01/2025  State Street Bank and Trust Co 2 (367,263) (0.03)
¥ 349,980,000 US$ 2,324,434 16/01/2025  Westpac Banking Corp 3 (94,023) (0.01)
SEK Hedged Classes

SEK 96,274 US$ 8,843 16/01/2025  Goldman Sachs International 1 (124) (0.00)
SEK 118,643 us$ 11,773 16/01/2025  UBS AG 1 (1,027) (0.00)
SEK 22,541,755 US$ 2,188,550 16/01/2025  Westpac Banking Corp 2 (147,022) (0.01)
AEETIC R D REBRRR AR (8,100,316) (0.76)

b—&JVY Z—> X7y 75 (0.02%) (31 December 2023: (0.00%))
REFRR  MEEHR

BETA TR ZHEF] R KEV (%)
UsD 5,000,000  20/03/2025  4.27 iBoxx USD Liquid High Yield Index (51,565) (0.01)
UsD 14,000,000 20/03/2025  4.27 iBoxx USD Liquid High Yield Index (142,724) (0.01)
=2V 2=V Ty TR B REBRR AR (194,289) (0.02)

NEE  PEEELER
K Fv (%)

HEEE C CAEMERE S h 5 Sma A (8,294,605) (0.78)
AR E U TAEMERE & 5 MemEE 1,119,069,495 104.47
Z DAL (47,931,990) (4.47)
AURAIAES AR ORAE IR 5 MR E 1,071,137,505 100.00
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M % % BAH
588 (20205E10812H) 9, 970 A0. 1 74.8 12
6 81 (20215108128) 9,962 A0. 1 70.1 15
7 81 (2022510812R) 9, 958 A0. 0 73.8 15
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20234E10812H 9, 952 — 75. 0
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CES 9, 951 A0.0 74.9
12B% 9,952 0.0 75.0
20245 1 A% 9,953 0.0 74.9
PZES 9, 950 A0.0 74.9
EZES 9, 950 A0. 0 74.9
4 A% 9,948 A0.0 74.8
5 Bk 9, 945 A0, 1 74.8
6 Ak 9,948 A0.0 99,7
ZES 9, 946 A0, 1 99,7
8 A% 9,948 A0. 0 99,7
9Bk 9,948 A0. 0 99,7
(HB x)
2024410 H15H 9,949 A0. 0 99,7
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