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APPF Commercial Finance Pty Ltd.

3.600% due 11/11/2031 AUD
Barclays PLC

4.725% due 05/20/2027
Commonwealth Bank of Australia
3.784% due 03/14/2032 $
4.795% due 08/20/2031 AUD
Credit Agricole S.A.

4.400% due 07/06/2027

Credit Suisse Group AG

3.091% due 05/14/2032 $
3.500% due 03/08/2024 AUD
6.373% due 07/15/2026 $
DBS Bank Ltd.

4.678% due 02/24/2026 AUD
HSBC Holdings PLC

2.251% due 11/22/2027 $
2.633% due 11/07/2025

ICPF Finance Pty Ltd.

2.725% due 10/11/2030 AUD
Kreditanstalt fuer Wiederaufbau
4.000% due 02/27/2025
Landwirtschaftliche Rentenbank
4.250% due 01/09/2025

Lloyds Banking Group PLC

4.582% due 12/10/2025 $
Macquarie Bank Ltd.

6.082% due 06/07/2032 AUD
NatWest Group PLC

2.875% due 09/19/2026 GBP
4.269% due 03/22/2025 $
NatWest Markets PLC

5.065% due 08/12/2025 AUD
QBE Insurance Group Ltd.

7.500% due 11/24/2043 $
Santander UK Group Holdings PLC
2.920% due 05/08/2026 GBP
Standard Chartered PLC

2.900% due 06/28/2025 AUD
Sumitomo Mitsui Financial Group, Inc.
4.436% due 04/02/2024 $
Westpac Banking Corp.

4.800% due 02/16/2028 AUD

Incitec Pivot Finance LLC

3.950% due 08/03/2027 $
Pacific National Finance Pty Ltd.
4.750% due 03/22/2028

Sydney Airport Finance Co. Pty Ltd.
3.376% due 04/30/2025

3.625% due 04/28/2026

3.900% due 03/22/2023

WestConnex Finance Co. Pty Ltd.
3.150% due 03/31/2031 AUD

AT&T, Inc.

4.451% due 09/19/2023

Santos Finance Ltd.

4.125% due 09/14/2027 $
Woodside Finance Ltd.

3.700% due 09/15/2026

1,400 AUD
3,500

800
700

700
1,000
700
1,700
600

900
1,600

1,300
4,300
3,500

200
1,100

100
400

1,600
1,800

200
2,500
1,600

1,100

36,282

2,200
2,400
200
300
480

500

8.094

500
1,800

610

3,798

T
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1,138
3,429

997
684

653
1,044
700
2,312
600

1,178
2,108

1,036
4,284
3,503

285
1,086

168
583

1,682
2,680

336
2,408
2,337

1,004

2,998
3219
283
M9
m

404

501
2,447
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DR EIBORERBEE 0.0%
Fannie Mae
3.628% due 09/01/2044 $ 42 59
6.000% due 08/01/2026 2 30
6.000% due 04/25/2043 16 25
6.000% due 02/25/2044 12 18
6.000% due 07/25/2044 62 92
Freddie Mac
3.981% due 08/01/2035 4 6
4.021% due 09/01/2035 1 2
Small Business Administration
5.080% due 10/01/2025 8 il
KEBRFRBIGt At _ u3
(ECR 5T AUD 218)

Alternative Loan Trust

5.037% due 07/25/2046 16 2
5.261% due 11/20/2035 35 47
Atlas Funding PLC

4.835% due 07/25/2058 GBP 160 286
Bear Stearns Adjustable Rate Mortgage Trust

3.958% due 01/26/2035 $ 2 3
Bluestone Prime Trust

4.072% due 06/21/2053 AUD 1,466 1,452
Citigroup Mortgage Loan Trust

3.906% due 08/25/2035 $ 33 47
4.323% due 03/25/2034 3 4
Countrywide Home Loan Mortgage Pass-Through Trust
3.792% due 11/25/2034 17 2

Credit Suisse Mortgage Capital

1.756% due 10/25/2066 1,296 1,584
Equity One Mortgage Pass-Through Trust

4.356% due 07/26/2034 6,977 10,055
First Franklin Mortgage Loan Trust

4.777% due 11/25/2036 100 145
Firstmac Mortgage Funding Trust No.4

4.060% due 10/24/2052 AUD 992 980
4.310% due 03/08/2049 168 166
4.508% due 01/17/2051 1422 1419
4.560% due 03/08/2048 1,300 1,300
Freddie Mac Structured Pass-Through Certificates

3.422% due 02/25/2045 $ 17 174
3.993% due 10/26/2044 68 95
4.193% due 07/25/2044 26 37
FWD Securitization Trust

2.240% due 01/25/2050 47 560
GreenPoint Mortgage Funding Trust

5.167% due 11/25/2045 16 20
GSR Mortgage Loan Trust

4.040% due 09/25/2035 69 95
IDOL Trust

4.790% due 03/24/2047 AUD 385 385
IndyMac INDX Mortgage Loan Trust

4.997% due 09/25/2048 $ 37 48
5.037% due 05/25/2046 9 12
5.097% due 07/25/2035 9 13
Interstar Millennium Trust

3.779% due 03/27/2038 AUD 30 28
Kingfisher Trust

4.404% due 11/24/2048 1,218 1217
La Trobe Financial Capital Markets Trust

4.065% due 01/14/2053 873 866
4.602% due 02/11/2051 888 888
Liberty PRIME

4.109% due 11/26/2052 467 464

Wi A B
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Long Beach Mortgage Loan Trust
5.177% due 10/256/2034 $ 145 AUD 199
5.237% due 08/25/2033 1,71 2,433
Luminent Mortgage Trust
4.957% due 12/25/2036 26 33
5.017% due 10/25/2046 14 18
Medallion Trust
4.628% due 01/21/2052 AUD 1,299 1,299
4.710% due 02/18/2048 1,420 1429
Merrill Lynch Mortgage Investors Trust
2.969% due 05/25/2033 $ 9 12
3.957% due 02/25/2033 6 9
Mill City Mortgage Loan Trust
2.750% due 08/25/2058 569 825
Morgan Stanley Asset-Backed Securities Capital I, Inc. Trust
4.727% due 10/25/2036 564 408
National RMBS Trust
4.580% due 12/20/2047 AUD 566 568
New Residential Mortgage Loan Trust
2.750% due 07/25/2058 $ 1,039 1,441
2.750% due 11/25/2059 1,215 1,681
3.500% due 10/25/2059 320 435
4.500% due 05/25/2058 1,163 1,591
Nomura Asset Acceptance Corporation Alternative Loan Trust
3.519% due 10/25/2035 n 64
OBX Trust
5.267% due 06/25/2057 55 71
Pepper Residential Securities Trust No.20
4.504% due 09/16/2059 AUD 697 696
Pepper Residential Securities Trust No.22
5.591% due 06/20/2060 $ 155 229
Pepper Residential Securities Trust No.23
5.541% due 08/18/2060 187 277
Pepper Residential Securities Trust No.24
5.491% due 11/18/2060 52 7
Pepper Residential Securities Trust No.25
4.532% due 03/12/2081 AUD 521 520
5.503% due 03/12/2081 $ 75 m
Polaris PLC
4.723% due 12/23/2058 GBP 561 1,036
Progress Trust
4.110% due 07/20/2046 AUD 670 669
4.280% due 07/22/2045 375 375
4.562% due 02/21/2048 1,015 1,014
RedZed Trust
4.060% due 06/09/2053 798 792
RESIMAC Bastille Trust
5.430% due 12/05/2059 $ 55 82
5.510% due 09/05/2057 122 181
RESIMAC Premier
4.414% due 02/10/2051 AUD 455 456
4.545% due 02/07/2052 563 563
5.275% due 07/10/2052 $ 534 786
Sapphire XXIIl Trust
4.972% due 05/21/2052 AUD 574 575
Securitised Australian Mortgage Trust
4.090% due 02/20/2046 639 638
Structured Asset Mortgage Investments Il Trust
5.057% due 05/25/2046 $ 24 12
Structured Asset Securities Corporation Mortgage Loan Trust
5.622% due 11/26/2035 1,800 2,623
6.066% due 04/26/2035 25 36
TORRENS Trust
4.640% due 02/18/2048 AUD 547 548
Towd Point Mortgage Trust
2.900% due 10/25/2058 $ 1,252 1,734
3.651% due 05/25/2058 916 1,358
5.617% due 10/25/2058 690 1,025
Triton Bond Trust
3.945% due 02/09/2053 AUD 1726 1,707
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WaMu Mortgage Pass-Through Certificates Trust
3.233% due 06/25/2033 $ 4 AUD 6
3.563% due 04/25/2047 2 28
5.137% due 11/25/2045 34 46
5.167% due 12/26/2045 110 162
Westpac Securitisation Trust
4.102% due 07/21/2045 AUD 210 269
4.110% due 01/18/2047 859 855
=TTl 54,461
(/S BRAT AUD 53,615)

HEBRAESS 4.8%
Avoca CLO XV DAC
2.998% due 04/15/2031 EUR 420 650
Avoca CLO XVII DAC
3.108% due 10/15/2032 300 481
Bastille Euro CLO DAC
3.438% due 01/15/2034 500 770
Cairn CLO Il DAC
2.688% due 10/20/2028 145 225
Capital Four U.S. CLO Il Ltd.
5.814% due 10/20/2030 $ 500 744
Carlyle Euro CLO DAC
3.284% due 08/15/2030 EUR 485 751
Carlyle Global Market Strategies Euro CLO Ltd.
3.404% due 11/15/2031 400 616
Driver Australia Six Trust
4.222% due 12/21/2027 AUD 291 291
Dryden 35 Euro CLO DAC
3.308% due 01/17/2033 EUR 500 766
Dryden 44 Euro CLO DAC
3.168% due 04/15/2034 500 768
Fidelity Grand Harbour CLO DAC
3.246% due 03/15/2032 773
GoldenTree Loan Management EUR CLO DAC
3.072% due 10/20/2030 499 772
Grosvenor Place CLO BV
3.188% due 10/30/2029 3 534
Palmer Square European Loan Funding DAC
3.018% due 07/15/2031 446 686
3.993% due 04/12/2032 1,400 2,194
Pepper SPARKZ Trust No.3
4.355% due 08/17/2028 AUD 522 521
Regatta XI Funding Ltd.
5.862% due 07/17/2031 $ 700 1,030
TCW CLO Ltd.
5.788% due 04/25/2031 700 1,029
Toro European CLO DAC
3.464% due 02/15/2034 EUR 100 163
Venture XXIX CLO Ltd.
5.854% due 09/07/2030 $ 743 1,091
VOYA CLO
5.772% due 06/07/2030 1,164 1,714
Voya Euro CLO | DAC
3.038% due 10/15/2030 EUR 1,498 2322
BRI O
(ERARJEiti AUD 17,971)

Asian Development Bank
3.750% due 03/12/2025
Australia Government Bond
0.500% due 09/21/2026
2.750% due 06/21/2035
2.750% due 05/21/2041
3.000% due 03/21/2047
3.250% due 04/21/2025
3.250% due 06/21/2039
Australian Capital Territory
1.750% due 05/17/2030

AUD

4,200

100
5,500
14,300
4,400
100
12,700

1,500

4,159

90
4,848
11,708
3,603
99
1,377

1,261

ZHER - RFMEZ 7V F

WS R
(€1 DEENC RS )
1.750% due 10/23/2031 AUD 6900 AUD 5571
4.500% due 10/23/2034 2,200 2,166
Australian Postal Corp.
4.992% due 12/08/2027 1,000 1,002
BNG Bank NV
1.600% due 11/27/2030 3,900 3,056
1.900% due 11/26/2025 2,500 2,337
3.250% due 07/15/2025 3,900 3,794
3.300% due 04/26/2028 1,700 1,575
3.500% due 07/19/2027 5,500 5273
CPPIB Capital, Inc.
1.500% due 06/23/2028 1,500 1,260
European Investment Bank
2.900% due 10/17/2025 7,600 7,352
ional Bank for &
4.250% due 06/24/2025 8,200 8,206
International Finance Corp.
1.250% due 02/06/2031 3,700 2,836
4.450% due 05/14/2027 4,700 4720
Kommunalbanken A/S
3.000% due 12/09/2026 4,800 4,560
4.250% due 07/16/2025 2,000 1,992
5.250% due 07/15/2024 8,900 8,999
Nederlandse Waterschapshank NV
5.250% due 04/18/2024 7,000 7,064
New South Wales Treasury Corp.
1.500% due 02/20/2032 3,100 2,419
2.000% due 03/08/2033 12,300 9,755
2.500% due 11/22/2032 2,700 2,272
2.750% due 11/20/2025 5,000 7,753
3.000% due 03/20/2028 700 666
3.000% due 02/20/2030 9,800 9,075
Northern Territory Treasury Corp.
2.000% due 05/21/2028 4,600 4,042
3.500% due 05/21/2030 9,500 9,001
4.100% due 11/21/2042 700 597
Province of Alberta
3.600% due 04/11/2028 1,200 1,130
Province of British Columbia Canada
4.250% due 11/27/2024 3,200 3,186
Province of Ontario
3.100% due 08/26/2025 4,900 4739
Queensland Treasury Corp.
1.500% due 08/20/2032 6,000 4,639
2.750% due 08/20/2027 20,200 19,163
4.200% due 02/20/2047 4,200 3,698
South Australian Government Financing Authority
1.750% due 05/24/2034 12,100 9,000
3.000% due 05/24/2028 3,200 3,035
Tasmanian Public Finance Corp.
2.250% due 01/22/2032 1,100 919
Treasury Corp. of Victoria
1.500% due 09/10/2031 9,900 7,860
2.250% due 09/15/2033 11,900 9,548
4.250% due 12/20/2032 5,000 4,887
4.750% due 09/15/2036 2,800 2,770
Western Australian Treasury Corp.
3.000% due 10/21/2027 8,900 8,625
V7V VAR 231,585
(B8 IFAIAUD 264,649)
Cooperatieve Rahobank UA
3.340% due 04/24/2023 1,000 995
3.440% due 04/28/2023 4,000 3,978
Sumitomo Mitsui Banking Corp.
3.469% due 04/11/2023 1,000 996
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Sumitomo Mitsui Trust Bank Ltd.
3.400% due 04/24/2023 AUD 8,000 AUD 7,958
13,927
NBN Co Ltd.
3.413% due 03/09/2023 4,000 3,996
Australia and New Zealand Banking Group Ltd.
2.240% due 03/01/2023 2411 241
4.070% due 03/01/2023 $ 4 5
Bank of Nova Scotia
4.070% due 03/01/2023 17 25
BNP Paribas Bank
2.240% due 03/01/2023 AUD 714 174
3.100% due 03/01/2023 NZD 51 47
6.400% due 03/01/2023 IAR 260 2
Brown Brothers Harriman & Co.
1.260% due 03/01/2023 DKK 5 1
4.070% due 03/01/2023 $ 0 1
Citibank N.A.
4.070% due 03/01/2023 178 261
DBS Bank Ltd.
4.070% due 03/01/2023 58 87
DnB Bank ASA
2.010% due 03/01/2023 SEK 2 0
HSBC Bank PLC
1.630% due 03/01/2023 EUR 45 70
JPMorgan Chase Bank N.A.
4.070% due 03/01/2023 $ 654 969
MUFG Bank Ltd.
(0.520%) due 03/01/2023 ¥ 86 1
Sumitomo Mitsui Banking Corp.
1.630% due 03/01/2023 EUR 6 9
3.170% due 03/01/2023 GBP 9 16
4.070% due 03/01/2023 $ 1 2
Sumitomo Mitsui Trust Bank Ltd.
(0.520%) due 03/01/2023 ¥ 14 0
1.630% due 03/01/2023 EUR 1 2
3.170% due 03/01/2023 GBP 5 9
4.070% due 03/01/2023 $ 1,264 1,876
6,586
SRS ARt __ 2509
(ERAEIRATAUD 24,512)
B AR E7H97.7% AUD 383833
(ER{FIRii AUD 409,004)
IR (1.1%) (8,406)
SRR 721 7 L2 7 I, BRI AUD (2.530)
ZOMORES LTAK MED 34% 13442
HEEEE 100.0% AUD 352869
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Pepper I-Prime Trust
L5 54.0% 4.130% due 01/2212053 AUD 464 AUD 461 (0.165%) due 05/15/2023 ¥ 460,000 AUD 5010

B UREAH 510 0.154%) due 06/05/2023 90,000 980
LD (BT AUD 514) s
3.250% due 06/26/2024 AUD 3000 AUD 2811 ——
5.306% due 06/2612024 750 (i 7 ) > {3 26.4% SHRESERT 15877
BNP Paribas S.A. BNG Bank NV ({5 Bl AUD 15,905)
1.795% due 09/03/2027 3,800 3,25 3.500% due 07/18/2027 5100 4889 REAMAESRAR 97.4% AUD 96,248
Citigroup, Inc. Kommunalbanken AIS (ER4J5%A AUD 99,962)
3.750% due 10/27/2023 3,500 3475 3.000% due 12/09/2026 3,600 3,420
Commonwealth Bank of Australia Nederlandse Waterschapshank NV SRRER0.0% @
4.942% due 09/10/2030 2,800 2,198 3.300% due 05/02/2029 1,600 1481 ERRNE T ks 7 LS 7 by SUEAUD 0)
Credit Agricole S.A. 3.450% due 07/17/2028 3,100 2,929
4.400% due 07/06/2027 3,000 2,798 New South Wales Treasury Corp. ZOMOKEB L TR G 26%  24%
Credit Suisse AG 2.000% due 03/08/2033 6,900 5472 AUEEE100.0% AuD 98,792
4.700% due 05/26/2023 3,200 3,186 Queensland Treasury Corp.
4725% due 11/20/2023 800 704 2.750% due 08/20/2027 5,300 5028
DBS Group Holdings Ltd. Treasury Corp. of Victoria
4.768% due 03/16/2028 2,400 2,400 4.250% due 12/20/2032 2,000 1,955
Goldman Sachs Group, Inc. Western Australian Treasury Corp.
3.600% due 05/16/2023 3,000 2997 3.000% due 10/21/2026 800 775
4.901% due 05/0212024 4,000 4016 3.250% due 07/20/2028 200 192
Lloyds Banking Group PLC VT UfkEE 26,141
4.250% due 1112212027 6,600 6169 (SR AUD 26.749) EE—

LI A 3% 16.1%
Aurizon Network Pty Ltd.
2.900% due 09/02/2030 1,500 1,157 Australia and New Zealand Banking Group Ltd.
4.000% due 06/21/2024 3,100 3060 0.000% due 04/17/2023 1,000 95
CNH Industrial Capital Australia Pty Ltd. Cooperatieve Rabobank UA
1.750% due 07/08/2024 478 3.340% due 04/24/2023 2,000 1,990
paasl eyl Sumitomo Mitsui Banking Corp.
4.400% due 10/10/2023 1,500 1,496 )
Transurban Queensland Finance Pty Ltd. ikt B TP i il
3.250% due 08/05/2031 652 Westpac Banking Corp.
Volkswagen Financial Services Australia Pty Ltd. 3.284% due 04/17/2023 1,000
1.200% due 04/08/2024 1,700 1,837
1.400% due 08/25/2025 900 823
3.100% due 04/17/2023 3,600 3,596 N B 3 3 .
WestConnex Finance Co. Pty Ltd. Daimlerchrysler Capital Services Debis Australia Pty Ltd.
3.150% due 03/31/2031 2400 iofl 20 i s
14,840 Volkswagen Financial Services Australia Pty Ltd.

3.748% due 03/16/2023 2,000 1,997
DBNGP Finance Co. Pty Ltd. 7005
4.225% due 05/28/2025 2,700 2,644
Network Finance Co. Pty Ltd. n A

Australia and New Zealand Banking Group Ltd.
AT A AT L 22000 due 030112028 1097 1097

—= 4.070% due 03/01/2023 $ 1 1
HAFFET —HID Bank of Nova Scotia
(ERFGHEAR AUD 56,793) 4.070% due 03/01/2023 2 4
EIEGBBHR 0.0% BNP Paritas Bank
Fannie Mae 2.240% due 03/01/2023 AUD 363 363
2017 dle 06125207 $ t i Brown Brothers Harriman & Co.
REBUT R A T 1.260% due 03/01/2023 OKK 5 1
(E{8 48 AUD 1) S——
o it LA.

[£— 7 — DR 05% 4.070% due 03/01/2023 s % ¥
Countrywide Home Loan Mortgage Pass-Through Trust
5.277% due 02/25/2035 9 (7]  DEsBAnAluC
5.297% due 021252035 10 7] pUlEdEn g [
CS First Boston Mortgage-Backed Pass-Through Certificates HSBC Bank PLC
3.355% due 07/25/2033 1.630% due 03/01/2023 EUR 2 4
Freddie Mac Structured Pass-Through Certificates
LD AU S Uenon s m 139
Greenpoint Mortgage Pass-Through Certificates
3.921% due 10/25/2033 5 7 Sumitomo Mitsui Trust Bank Ltd.
Merrill Lynch Mortgage Investors Trust 4.070% due 03/01/2023 181 268
3.957% due 02/25/2033 3






