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JBT e NT e RV =R« 77 v N - HBLEEAFD 130, 128 128, 038 1,628,515 15.0
JAT VT k=Y =R 77V R H REB O KRR 77,068 76, 496 535, 930 4.9
J BT T e x =TV x =X« 77 R —KERHD 30, 847 30,518 567, 482 5.2
J BT T e x =TV x =X« 77 R —RMAEFD 99, 953 99, 306 1, 699, 622 15.7
JbT T e F=Y =R 77 KN=BMAA A=) K <RV RED 48,903 48, 671 733, 228 6.8
NPEB/RY « S—m BT « R K« 77 RFD 75,519 75,013 849, 747 7.8
& G 790, 812 777, 542 10, 763, 608 99.2
kIERIT, B PEREEIC T 5 A O R,
& FEAMAE OO HLALAT X8 0 #5C,
kERIH 2 — REDELNR G o7 86IE, BIgER s LTl L TR £7,
OREEFXUEDIER (20264 7 A21 B]F)
1 H _ . HF5263HAK
W il (il 29 B
TH %
e S Y i - i A 10, 763, 608 98.8
a—)b - m— % ZOM 127, 380 1.2
BREREM PE AR 10, 890, 988 100. 0

* BERO BALARNIEI Y $#5C,



OBE. 8. TARUEEMEEDI;

J LT T77 YRR —XHREHBI—R

. 5 2525811 K 552594 260K EEIES HF262815K 2526341 K
- 20264F 2 f 20 F BL7E [20264F 3 A 23 F BLAE|20264F 4 A 20 A BIE[20264E 5 A 20 F BLFE (20264 6 A 22 A BI{E |20264F 7 A 21 A BlfE
M =] A A A A
A &BE 10,913, 648,074 10, 820, 271, 491 11,038, 441, 395 10, 747, 275, 850 10,912, 158, 024 10, 890, 988, 487
a—)L - gk 153,627, 429 122, 457,792 149, 308, 244 144, 645, 552 144, 036, 576 98, 057, 207
PGB FE3 AR R RRAM4H) 10,760,017, 529 10,697, 811, 219 10,862, 827, 962 10,573, 063, 413 10,768, 117, 543 10,763, 608, 022
AL Fr Y 4 - - 26, 302, 165 29, 563, 955 - 29,320, 600
RITF B 3,116 2,480 3,024 2,930 3,905 2,658
B) &fE 41,181,380 34,841,544 53,018, 548 38,430, 657 36,715,174 36, 889, 596
RALILS 53 Fid 4 24,927, 449 24,148, 884 24,079, 459 23,921,390 23,828,123 23, 757,678
ERiN 3 Ok 9,277, 341 3,022, 176 22,064, 149 7,117,585 4,779, 258 5,967,570
RILMEFEH 7,646, 018 7,639, 935 6,847, 557 7,362, 242 8,075, 500 7,135,815
T DAL 30,572 30,549 27,383 29,440 32,293 28,533
) fEEMRE(A—B) 10, 872, 466, 694 10, 785, 429, 947 10, 985, 422, 847 10, 708, 845, 193 10, 875, 442, 850 10, 854, 098, 891
JEAR 12, 113,724, 863 12,074, 442, 486 12,039, 729, 599 11, 960, 695, 463 11,914, 061, 977 11, 878, 839, 037
TR R A5 4 A 1,241,258,169 | A 1,289,012,539 | A 1,054,306,752 | A 1,251,850,270 | A 1,038,619,127 | A 1,024,740, 146
(D) ZIEHRAK 12,113,724, 8630 12,074, 442, 48600 12,039, 729,590 11,960, 695, 46301 11,914,061,9770 11,878, 839,03700
1AO%:YEEMBE(C/D) 8,975 8,932 9,124H 8,953M 9,128M 9,137
(V) 252681 1 e AKHIL 12, 202, 284, 3041, £5258~263 1 F B INFK T JCAKHIL36, 766, 60011, 55258 ~263 11 i — i figtht L AKHI X360, 211, 867

M, 1 072 0 HiE pEAEIT, 55258110, 89751, 55259410. 8932, 25260110. 91241, #526140. 895311, %526210. 9128, #i26340. 9137

MY,
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J LT T77 2 IR —XHFREHBI—R

OEHEDIK;
#2584 #2594 #2604 2614 26240 #2634
H H 20264F 1 H 21 F ~ [20264F 2 A 21 F ~ [20264F 3 A 24 F ~ [20264F 4 A 21 F ~ [20264F 5 21 F ~ [20264£ 6 A 23 ~
20264F 2 200 [20264F 3 H23H  [20264E 4 H20H  [20264E 5 H20H  [20264F 6 H22H  [20264F 7 A21H
A A A A A A

(A) ERHZEIE 42,625, 820 42,363,792 41,967, 855 45,441, 466 45,680, 367 46,265,175
B2 e X 4 42, 558, 942 42,293, 280 41,914, 965 45, 378, 686 45,537, 941 46,179, 804

ZHUF R 66,878 70,512 52,890 62, 780 90, 085 78,438

Z OIS 4 - - - - 52, 341 6,933

(B) FiEFEHTEELE A 39,767, 560 A 62,375,337 219, 845, 558 A 218,693,637 194,211,729 A 4,582,002
TEE A 41,155, 034 47,716, 776 221, 150, 359 430, 699 195, 054, 040 17,789, 078
FEEH A 80,922,594 A 110,092,113 A 1,304,801 A 219,124,336 A 842,311 A 22,371,080

C) {ETHME A 7,676,590 A 7,670,484 A 6,874,940 A 7,391,682 A 8,107,793 A 7,164,348
(D) LHEHEE(A+B+C) A 4,818,330 A 27,682,029 254,938,473 A 180, 643, 853 231,784,303 34,518,825
(E) RIfRHERE A 4,890,917 A 33,773,489 A 85,263,278 144,721, 406 A 59,409,633 148,134, 876
(F) EBmEEEEES A1,207,321,473 A1,203, 408,137 A1,199,902, 488 A1,192,012,433 A1,187,165, 674 A1,183,636, 169
(Ficd 24 S 4H 24 %8) (- 5L787,704) | ( 5L71L,770) | ( 52,047,956) | ( 51,803,894) | (  53,310,204) | (  53,263,451)

5E RIS FR 2 A5) (A1,259,109,177) | (AL1,255,119,907) | (AL,251,950,444) | (Al,243,816,327) | (Al,240,475,968) | (AL, 236,899, 620)

@) §F(D+E+F) A1,217,030, 720 A1, 264, 863, 655 AT1,030,227,293 A1,221,928, 880 A1,014,791,004 AT1,000, 982, 468
H IEEHEE A 24,227 449 A 24,148 884 A 24,079,459 A 23,921,390 A 23,828,123 A 23,757,678
RERHERE (G+H) A1,241,258, 169 A1,289,012,539 A1, 054, 306, 752 A1, 251,850,270 AT1,038, 619,127 A1,024,740, 146
ENNEFEEHEIE A AL, 207,321,473 AL, 203,408, 137 AL, 199,902, 488 AL, 192,012,433 AL, 187, 165, 674 Al, 183, 636, 169
(Ficd 24 S 4H 24 %8) (- 5L,787,704) | ( 5L71L,770) | ( 52,047,956) | ( 51,803,894) | (  53,310,294) | (  53,263,451)

5 RIS HR 2 A5 (A1,259,109,177) | (AL1,255,119,907) | (AL,251,950,444) | (Al,243,816,327) | (Al,240,475,968) | (AL, 236,899, 620)

Sy Fl (i R N 4 841,239, 448 849, 013,534 862, 922, 43 871,392, 548 886, 672, 980 899, 330, 043
MRS A 875,176, 144 A 934,617,936 A 717,326,707 A 931,230,385 A 738,126,433 A 740,434,020

R AL ORBLOF T (B) B FHFTERRIIEHROFMBZIIC LD bDEEHET,
kRIS ORPLO T (C) B FTIHRBNEF 1 1L FEHIN I 3t T A T BB SH L 812 B CTER L TWET,
KPR ORPOT T F) BMEREBRE L HHDIL. FEOBMETEOBE, BIREZ LIMigH) 6 ek % 2 LW 280 2 0 ET,

(15) HEeAOFFEE (20264 1 A21H~20264E 7 A21H) ZLATF D@ Y T,

#2581 #2591 #2601 2611 2621 2634
H H 20264 1 H 21 H~ [20264F 2 A 21 H~ |20264F 3 424 H~ | 20264 4 721 H~ 20264 5 F 21 H~ [20264 6 23 H ~
20264E 2 200 [20264E 3 123 H  [20264E4 120H  |20264F 5 120 H  |20264E 6 22H 20264 7 A21H

a. Bl YR I A (REPERT:) 34,949,230M |  34,693,308M | 40,865, 8021 | 38,049, 7841 | 44, 136,6431 | 39, 100, 8271
b. AEHRIRSRA ARG - RRRBLRER) 04 04 04 04 04 04
c. IR TE 0 B UL R4 51,787,704 | 51,711, 770 | 52,047,956F | 51,803,894 | 53,310,2941 | 53,263, 4511
d. HIRICED MR LA | 830,517, 6671 | 838,469, 110 | 846, 136, 100[ | 857, 264, 1547 | 866, 364, 46011 | 883, 986, 894[1]
e. ECRIGULAE (a+b+ce+d) | 917,254, 6011 | 924,874, 1881 | 939, 049, 8589 | 947,117,832 | 963,811, 397H | 976, 351, 172H
£ BRGNS (1 50 %7-v) 757M 765M 7791 7911 808H 821H
g. oyl 24,227, 4491 | 24,148,884 | 24,079,459F7 | 23,921,3901 | 23,828, 1231 | 23,757, 6781
h. s34 (1 T n¥%7=0) 20H 20H 20H 20H 20H 20H
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NZENERTOERIICBIT DEANEEZBIE L TR £,
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JATG =TTy rnay s KEEET 7 RFD P 38
J LT =~y a—)—FMEHRT 7 RFD P 73
NPEB/XY « S—m 72 « Ry K+ 77 > FFD P 89
TS5V e T TNy e A=A T TERET 7 D P 108
BT e NTF R =Ty — X - T 7 P REGHFFD P 130
BT e NTF R =Ty — X T 7 B EONEESRED P 156
JBT T RV —R 77 RIL—KE A+ =L R« K> FFD P 169
BT N T RV — R« T 7 RV AA - =L R« KR RFD P214
i o~— JESR 7 7 > KFD P229
J BT T e R—= V=X« 772 N FELE EJRFD P250
BT AT R =Ty — R 77 R — 5 LE B 1 FD P27

kO YERGIRICB W THAAN TS 7 7 > RIZOWTEARNEDE#Z LTk £7,



J LSBMESHRT 7K (WRSLBNE) FD GEEHEIIRERER)

JLSENMEHR T 7R (BRS LBNE) FD (ERHEERERER)
F2008A ~ 205487 (20254128 11H~20265 6 A10H)

OHT 7> FDLEHEA

o D W[ —
= it 5 B[ 200054 00LE. BHRELET.
JLTHEIMER T 7R (ARARLBNE) IPF—TF7 R (AT IRHF—T7 K] E0WVET, ) BRIAF~OREEBL T,
& E 5 o | TELTARZRCHROMGE (EEE BUTRIEA, BUTHBSRT. EBUTH ONBUTED . ERMBIE 6t £—7—JE5%) £
= T REMATERANRE L. EEHEONEERS - LABME LTHEBNMEREZARS CLEEAE LET,
EEAANEREECOVTIE. RAIL LTABAY SERRVEEA,
yhmEne | LLIENEET7 R GABLE) D[ v ¥ —T7 o FERARETERANSE LFI.ab AHHEE - BEERAT FEIHYET.
FIXEX X ¥ — 7 7 v F a:tzmﬁﬁo)mﬂézi%&’ﬁw%t LEY,
£ =
s |/ ATEET TV (125 10IE) P 2%@:‘%&«0)%?&5 HACEFRERTECA, TUNT 1 TOFAE~Y SHHCREL
X ¥ — J 7 v F|NEREE~OREHNACEHBERTETA. TINTA IOFIRE~NY SENCBELEE A,

5w 5 b BRERIC, FAE LTHF - Eﬂé%ﬂlﬁ%’éﬁﬁul REDEETBRVES, 2L, EEMBAESFICL > TIIRERFS/FLER
T | 25E0HYET. BREOERICOVWTIE, BICHBERTS, TABLLE—DEREFTEVNET.

O&iL30HADERER

i fif Bl v T~ = 7. v | e | ; -
5 - = g i I | 1B M E E
IS = b BLOA &M [l 1 i % | 2 |
S i & | e % = i % = MOAN e E|E B O R #H
[ % % % % EV ]
1763 (20244 1 H10H) 16 2.4 194. 82 2.0 90. 4 46. 6 12, 608
1778 (20244E 2 H13H) 27 1.1 197. 63 1.4 92. 0 54. 6 12, 686
17811 (20244 3 H11H) 22 0.9 199. 05 0.7 92.2 64.9 12, 768
17941 (202444 H10H) 27 1.9 203. 74 2.4 92.5 66. 5 12,981
18011 (20244 5 H10H) 25 1.1 206. 85 1.5 93.3 73.9 13, 097
1813 (20244 6 H10H) 28 0.6 208. 84 1.0 93. 0 74.9 13, 156
1823 (20244 7 H10H) 29 4.3 217.41 4.1 86. 3 77.3 13, 652
1834 (20244 8 H13H) 28 Ab. 6 202.97 A\6. 6 87.2 72.8 12, 830
184 (20244 9 H10H) 14, 061 23 A0. 4 201. 71 A0. 6 87.3 72.6 12, 637
18511 (2024410 H 10H) 14, 366 27 2.4 207. 99 3.1 88.2 69. 7 12, 754
1864 (2024411 H 11 H) 14, 275 27 N0. 4 208. 83 0.4 89. 4 72.1 12, 663
187 (2024412 H10H) 14, 168 23 0. 6 207. 46 N0. 7 88.9 80.9 12, 568
1883 (20254 1 H10H) 14,014 29 A0.9 207.19 A0. 1 89.2 77.8 12, 427
1893 (20254E 2 H10H) 13, 740 27 Al.8 202. 93 N2.1 90.9 47.3 12, 184
19041 (20254 3 H10H) 13, 698 22 A0. 1 201. 66 A0. 6 90. 5 46.7 12, 147
19131 (202544 H10H) 13, 727 26 0.4 202. 20 0.3 88.9 47.6 12,173
1921 (20254 5 H12H) 14, 124 20 3.0 207. 42 2.6 86. 3 49.7 12, 457
193] (20254 6 H10H) 14, 210 22 0.8 208. 95 0.7 86. 8 36. 1 12, 525
1943 (20254 7 H10H) 14, 629 24 3.1 214. 64 2.7 92. 5 35.3 12, 888
1953 (20254E 8 H12H) 14, 804 29 1.4 217.92 1.5 90. 2 35.3 12,973
19611 (20254 9 H10H) 14, 894 24 0.8 218. 87 0.4 90. 8 34.2 13, 029
19741 (2025410 H 10 H) 15, 246 27 2.5 225. 58 3.1 93.0 35.4 13, 328
19811 (2025411 H 10H) 15, 347 30 0.9 227.37 0.8 91.9 33.8 13, 417
1993 (2025412 H 10 H) 15, 606 27 1.9 232.09 2.1 90. 1 39.4 13, 636
2003 (20264F 1 A 13H) 15, 924 32 2.2 237.12 2.2 89. 2 40. 1 13,909
20135 (20264E 2 H10H) 16, 088 24 1.2 239. 59 1.0 88.5 42.5 14, 053
20215 (20264E 3 H10H) 15, 880 25 Al 1 238. 08 A0. 6 89. 6 44.8 13, 863
20335 (202644 H10H) 15,971 29 0.8 240. 20 0.9 90.9 50. 7 13, 943
2043 (20264E 5 A11H) 15,912 26 A0, 2 239. 55 A0.3 91.9 50.8 13, 888
205 (20264F 6 A 10H) 15, 881 27 0. 0 240. 67 0.5 94. 5 33.2 13, 846

k FEHEAIAR OO 7 =1 T 0 Bl 0A 7,

*M 77 RiE~P—T7 7 REMBANETOT, MEFMALE], ERemeR) TERELRRLZTRL T £,

RS ERIT B OV TH SR —5E 0 BT,
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H=RA KT VTREA T v 7 2 (HEHEAN—RZ) 220% : 60% : 20% DL TUHEDME (CARK L7HEER) 137 b — b= « KEBREA T v 7 2 CRE K
NAN—R) T N— BN= T JRRNREA T v 7 A BRI N—R), TA—LN =2« A=A TV TRAEA T v 7 2 FHHEE~N—2) 26 &1, Y
A ENC R L2 b 0T, 7ol BHICH - o Tl KIEMRE~OKME S LT, HERATHOHREIEL HEA LA O L — b GBS S MY
i) CHE L TR Y 97, BUERZ100L LTHREILL TVET,
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OB /ER A DEAEMEE & TR FDHERS

) - : T % W B~ - F ¥ — JE T

® » il i ! B % & B W i Ak E|%omow x
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20254E12H10H 15, 606 — 232. 09 — 90. 1 39.4

2520045 12 & 15,815 1.3 234.78 1.2 89.2 40.0
RS

20264 1 H13H 15, 956 2.2 237.12 2.2 89.2 40.1
)

202641 A13H 15, 924 — 237.12 — 89.2 40. 1

#5201 1HARE 15, 870 A0.3 235.78 A0. 6 89. 1 44.5
NES

202642 A10H 16,112 1.2 239. 59 1.0 88.5 42.5
)

202642 H10H 16, 088 — 239. 59 — 88.5 42.5

252028 2 HE 16, 143 0.3 240. 23 0.3 89.5 46.3
WA

202643 A10H 15, 905 Al 1 238. 08 A0. 6 89. 6 44.8
o

202643 A10H 15, 880 — 238. 08 — 89. 6 44.8

252033 3HE 15, 580 AL.9 235.20 Al.2 91.7 53.1
CTRES)

202644 H10H 16, 000 0.8 240. 20 0.9 90.9 50.7
)

202644 A10H 15, 971 — 240. 20 — 90.9 50.7

#2043 4 XK 15, 997 0.2 241.29 0.5 92.5 52.0
NES

202645 A11H 15, 938 AO0. 2 239. 55 A0.3 91.9 50. 8
W B

202645 H11H 15,912 — 239. 55 — 91.9 50.8

252058 5 HE 16, 051 0.9 242.17 1.1 94.2 33.6
NES

202646 A10H 15, 908 0. 0 240. 67 0.5 94. 5 33.2
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FAxuF FraF
R—F R 1, 100 1,136 49, 553 0.4 - 0.4 - -
FUo¥ FUoX¥
~lL—y7 3, 500 3,497 137,931 1.0 - — 1.0 —
FZ v TR
F—A+F YT 22, 550 20, 694 2, 332, 740 16.7 - 6.3 6.8 3.6
Fza=V=FV RV | Fza=V=FVF RV
Za—U—F R 1,900 1,853 172, 871 1.2 - 1.2 - -
& 3t - 13,216, 122 94.6 0.3 51.6 31.0 12. 1
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AR DO EIE

LT R LTWES,
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R i &8 R | RERE A fEEER A
TAYT % T2k P Tk R T

[EM RIE REPUBLIC OF COLOMBIA 8.0 546 597 95, 884 2035/11/14
US TREASURY N/B 4. 125 300 297 47,672 2032/ 3 /31

US TREASURY N/B 4. 375 300 287 46, 104 2040/ 5 /15

US TREASURY N/B 2.875 2, 500 1,753 281, 367 2049/ 5 /15

LSy FGOLD 30YR G03698 6.0 8 9 1, 499 2037/12/ 1
(Fx< &@ifE) | FGOLD 30YR G04586 5.5 16 16 2,721 2038/4/1
FGOLD 30YR G08323 5.0 20 20 3, 260 2039/2/1

FN 971077 4.5 17 16 2,690 2039/2/1

FN AA9357 4.5 36 35 5,715 2039/8/1

FN MA5760 5.5 1,511 1,511 242, 595 2055/ 7/ 1

FN MA5822 5.5 2,144 2,145 344, 267 2055/ 9/ 1

FNMA 30YR 889260 5.0 15 15 2,431 2038/ 4/ 1

FNMA 30YR 889579 6.0 10 11 1,803 2038/5/ 1

FNMA 30YR 889749 5.5 12 13 2,088 2038/6/1

FR RQ0056 5.5 3,485 3,487 559, 579 2055/10/ 1

GNMA 30YR 737086 4.5 15 15 2,502 2040/ 8 /15

Lt % | ABBVIE INC 3.2 100 95 15, 351 2029/11/21
(EOEEIEAE) | AMAZON. COM INC 5.8 30 29 4, 766 2056/ 3 /13
AMERTCAN TRANSMISSION CO 5.75 52 51 8,221 2056/ 4/ 1

ARCH CAPITAL GROUP LTD 5.95 100 100 16, 084 2056/ 6 /15

AT&T INC 5.7 30 27 4, 485 2054/11/ 1

AT&T INC 6.2 30 29 4,791 2056/10/30

AUGUSTA SPINCO CORPORATI 4. 945 86 85 13, 658 2033/ 3 /23

AUGUSTA SPINCO CORPORATI 5.245 60 59 9, 568 2036/ 3 /23

BANK 2019-BN20 A3 3.011 500 470 75, 488 2062/ 9 /15

BANK OF NY MELLON CORP 4.54 200 197 31, 706 2032/ 4 /23

BAYER US FINANCE IT LLC 4.7 40 30 4,951 2064/ 7 /15

BOEING CO 6. 875 80 89 14, 300 2039/ 3 /15

BOEING CO 7.008 15 17 2,732 2064/5/1

CHARTER COMM OPT LLC/CAP 6. 384 60 59 9, 624 2035/10/23

CITADEL SECURITIES GLOBA 5.125 250 245 39, 368 2032/ 1 /27

DUKE ENERGY CORP 4. 95 82 79 12, 806 2035/ 9/15

DUKE ENERGY INDIANA LLC 4. 95 3 2 470 2036/ 3 /15

ELT LILLY & CO 4. 375 70 69 11, 131 2031/ 5 /20

ELI LILLY & CO 4. 65 140 138 22,284 2033/5/20

ENERGY TRANSFER LP 6.3 60 60 9, 685 2056/ 1 /15

FLEX LTD 6.0 150 152 24, 523 2028/ 1 /15

GE HEALTHCARE TECH INC 4. 95 32 31 4,987 2035/12/15

GENERAL MOTORS FINL CO 6.1 50 52 8, 346 2034/1/7

GLOBAL ATLANTIC FIN CO 7.95 100 110 17,734 2033/6 /15

GOLDMAN SACHS GROUP INC 5.094 125 123 19, 830 2034/ 4 /20

GOLDMAN SACHS GROUP INC 5. 065 50 48 7,783 2037/1/21

GOLDMAN SACHS PRIVATE CR 5.05 150 148 23,832 2028/ 2 /23

HCA INC 4.3 56 54 8,773 2030/11/15

HCA INC 5.75 30 30 4,918 2035/ 3/ 1
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Foo® it &8 EReE | R fEEAEA H

TAUT % FA v Tk kv M
@ ALE 2 | HONEYWELL AEROSPACE INC 4. 95 50 48 7, 858 2036/ 3 /16
(G0EEIEAE) | HUT 8 DC LLC 6. 192 40 40 6, 456 2042/11/15
INTEL CORP 5.625 60 58 9, 307 2043/ 2 /10
INTEL CORP 5.9 30 28 4,599 2063/ 2 /10
JEFFERIES FIN GROUP INC 6.2 150 154 24,743 2034/ 4 /14
L3HARRIS TECH INC 5.35 50 50 8, 117 2034/6/ 1
LIBERTY UTILITIES CO 5.1 190 189 30, 377 2031/ 5/15
LYB INT FINANCE II1 5.625 50 50 8,118 2033/5/15
MAPLE PARENT HLDS CO 5.05 16 15 2, 559 2031/ 3 /26
MORGAN STANLEY 4. 994 60 60 9,677 2029/ 4 /12
NATTIONAL HEALTH INVESTOR 5.35 90 88 14, 229 2033/ 2/ 1
NISOURCE INC 5.3 80 79 12, 731 2036/ 5/18
NORINCHUKIN BANK 5.359 200 198 31,773 2035/9/9
NOVARTIS CAPITAL CORP 4.3 160 155 25,015 2032/11/ 5
OMEGA HLTHCARE INVESTORS 5.2 55 55 8, 855 2030/ 7/1
ORACLE CORP 4.8 39 37 5,953 2032/ 9 /26
ORACLE CORP 5.55 30 24 3, 931 2053/2/6
ORACLE CORP 6. 85 85 80 12, 868 2066/ 2/ 4
PATTERSON-UTI ENERGY INC 6. 05 11 10 1,761 2036/ 5 /15
REPSOL E&P CAP MARKETS 5.976 200 203 32,670 2035/ 9/16
SEMPRA 5.25 81 79 12, 730 2036/ 3 /15
STELLANTIS FIN US INC 5.75 200 200 32,110 2030/ 3 /18
STELLANTIS FINANCIAL SER 5.4 200 199 32,027 2029/ 6 /15
TAPESTRY INC 5.5 40 40 6, 429 2035/ 3 /11
TELUS CORP 7.0 100 102 16, 522 2055/10/15
TESCO PLC 6. 15 100 101 16, 231 2037/11/15
VIDEOTRON LTD 5.7 100 100 16, 084 2035/1/15

i 3} 2,468, 135

HFH ThHFHERL | FhFHE L

[ ElfiiE% [ CANADIAN GOVERNMENT 3.5 1,393 1,297 149,187 | 2057/12/1

/I 7t 149, 187

£ XY R FHHE R FHHEL R

[EM RIE UNITED KINGDOM GILT 3.75 1, 300 1, 296 278, 147 2027/ 3/ 7
UNITED KINGDOM GILT 1. 625 1, 700 1, 600 343,514 2028/10/22
UNITED KINGDOM GILT 4.125 3, 000 2,957 634, 663 2031/3/7
UNITED KINGDOM GILT 3.75 600 444 95, 308 2053/10/22
UNITED KINGDOM GILT 4.375 400 330 70, 848 2054/ 7 /31
Lt % | APA INFRASTRUCTURE LTD 3.125 100 90 19, 479 2031/7/18
(GOEEIEAE) | BMW INTL INVESTMENT BV 5.5 200 201 43, 346 2032/11/27
COMMERZBANK AG 5.0 200 197 42, 295 2031/10/15
LLOYDS BANKING GROUP PLC 5.625 200 198 42, 566 2036/ 9/16
MORGAN STANLEY 5.432 300 300 64, 558 2032/ 9/10
NAT GRID ELECTY WM 5.75 100 101 21,842 2032/ 4 /16
NATWEST MARKETS PLC 6. 375 100 102 21, 895 2027/11/ 8

7N =t 1,678, 467
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VeSS Y% | F/vyz=)a=x| F)hyz—)o—% TH
| (i % | NORWEGTAN GOVERNMENT 1.375 2, 000 1,770 29,876 | 2030/ 8/19
/s s 29, 876
Z—u Fa—n Fa—n
KA [Ef7E% | BUNDESREPUB. DEUTSCHLAND — 1,300 554 102,655 | 2050/ 8/15
HERR(E S | KFW 0.75 1, 000 949 175,715 | 2029/1 /15
(B &RE) | KEW 0.125 100 85 15,812 | 2032/1/9
W@ S | BAYER AG 5.5 200 203 37,699 | 2054/9/13
(A0HEENER) | HEIDELBERG MATERIALS AG 3.5 285 285 52,893 | 2029/10/10
A2YT [Ef#FE%4 | BUONI POLIENNALI DEL TES 6.5 1, 300 1, 366 252,867 | 2027/11/1
BUONT POLIENNALI DEL TES 4.75 1,000 1,040 192,625 | 2028/9/1
BUONT POLIENNALI DEL TES 5.25 2,100 2, 252 417,030 | 2029/11/1
BUONT POLIENNALI DEL TES 4.75 100 105 19,584 | 2044/9/1
TITUA [Ef7EZ% | FRANCE (GOVT OF) 2.0 1, 900 1,267 234,695 | 2048/ 5 /25
WilAt{E S | BPCE SFH - SOCIETE DE FI 0. 375 1, 500 1,281 237,154 | 2032/1/21
(BUREEAER) | ORANGE SA 1.875 100 94 17,472 | 2030/ 9 /12
ORANGE SA 3.75 100 96 17,953 | 2038/5/13
SOCIETE GENERALE 3.75 200 197 36,623 | 2033/9/2
AXY R WilAL{E S | BARCLAYS PLC 4.433 100 101 18,708 | 2037/11/12
(4BBEEME) | BAT INTL FINANCE PLC 3.375 200 199 36,979 | 2029/5/11
TESCO CORP TREASURY SERV 3.375 100 98 18,303 | 2032/5/6
FT B Ef7E% | NETHERLANDS GOVERNMENT 2.5 900 857 158,752 | 2035/7/15
NETHERLANDS GOVERNMENT 2.75 400 385 71,430 | 2036/7 /15
W AEHAE S | COCA-COLA HBC FINANCE BV 3.625 200 201 37,332 | 2030/10/ 1
(4BBEEMES) | ING GROEP NV 3.0 100 98 18,160 | 2031/8/17
STELLANTIS NV 3.875 100 98 18,222 | 2031/6/6
AL v [Ef#FEZ | BONOS Y OBLIG DEL ESTADO 1.4 2, 000 1,952 361,496 | 2028/4 /30
BONOS Y OBLIG DEL ESTADO 2.55 2, 500 2,420 448,004 | 2032/10/31
BONOS Y OBLIG DEL ESTADO 3.3 100 98 18,226 | 2036/ 4 /30
BONOS Y OBLIG DEL ESTADO 3.95 50 47 8,804 | 2056/10/31
SPANTSH GOVERNMENT 4.2 100 105 19,553 | 2037/1 /31
L@AL{ES | BANCO SANTANDER SA 5.75 100 104 19,259 | 2033/8/23
(BOREENER) | CALXABANK SA 3.625 100 99 18,418 | 2032/9/19
INTL CONSOLIDATED AIRLIN 4.5 300 302 55,950 | 2034/5/28
~ANYLF— [Ef#7FE% | BELGIUM KINGDOM 3.4 890 875 161,999 | 2036/ 6 /22
BELGIUM KINGDOM 4.35 100 98 18,233 | 2056/ 6 /22
WA S | ANHEUSER-BUSCH INBEV SA/ 3.45 100 100 18,649 | 2031/9 /22
(BOHREENER) | ELIA GROUP SA/NV 5. 85 200 206 38,211 | 2099/3/15
FLUVIUS SYSTEM OP 4.0 100 101 18,826 | 2032/7/6
AT =T SVEAFASTIGHETER AB 4.375 100 100 18,520 | 2031/1/20
F=Z R T 13 REPUBLIC OF AUSTRIA 3.2 800 793 146,947 | 2036/ 2 /20
oy | FEERIE S
WIS TNT | i) | EFSF 3.0 3, 000 3,011 557,384 | 2028/12/15
Li@AL{E S | HEIDELBERG MATERTALS FIN 4. 875 190 202 37,460 | 2033/11/21
(4BBEEME) | LOGICOR FINANCING SARL 4.625 150 153 28,404 | 2028/ 7 /25
NOVARTIS FINANCE SA 1.7 100 81 15,008 | 2038/8 /14
74w R | EMEFES | FINNTSH GOVERNMENT 0.5 1, 200 1,138 210,758 | 2028/9/15
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a—n % Fo—n Fa—n FH
74v7 R | EMEGES: | FINNISH GOVERNMENT 3.35 100 99 18,362 | 2036/9/15
Ty~ —7 | HihthE% | ARLA FOODS AMBA 3.375 200 200 37,022 | 2029/5/22
(BBREENER) | ARLA FOODS AMBA 3.875 250 250 46,371 | 2033/5/22
DANSKE BANK A/S 3.875 100 101 18,800 | 2032/1/9
NYKREDIT REALKREDIT AS 0. 375 100 95 17,713 | 2028/ 1 /17
TANT R | EfEGES: | IRISH GOVERNMENT 0.9 900 871 161,246 | 2028/5/15
ARk Av | EfERES: | OBRIGACOES DO TESOURO 3.25 300 295 54,720 | 2036/6/13
CAIXA GERAL DE DEPOSITOS 0.375 200 198 36,789 | 2027/9/21
EEN Li@ALES | MITSUBISHI UFJ FIN GRP 3. 856 300 298 55,271 | 2034/4 /22
GukEEAER) | SOFTBANK CORP 3.936 300 300 55,704 | 2032/6 /30
TAYA BANK OF AMERICA CORP 1.102 200 178 33,008 | 2032/5/24
DIGITAL EURO FINCO 3.75 170 166 30,801 | 2033/1/15
GOLDMAN SACHS GROUP INC 3. 5094 120 117 21,753 | 2033/8/17
GOLDMAN SACHS GROUP INC 4.188 110 110 20,373 | 2036/4 /22
MANPOWERGROUP 3.75 100 98 18,192 | 2030/12/13
MAPLE PARENT HLDS CO 3. 881 200 200 37,087 | 2030/3/26
MORGAN STANLEY 4. 656 100 102 18,955 | 2029/3/2
MORGAN STANLEY 3.149 100 98 18,174 | 2031/11/7
MORGAN STANLEY 3.955 100 100 18,602 | 2035/3/21
MORGAN STANLEY 3.981 100 98 18,238 | 2037/1 /23
NEXTERA ENERGY CAPITAL 3. 996 410 402 74,569 | 2056/ 5 /15
RTX CORP 2.15 100 95 17,688 | 2030/ 5/18
SUMISHO AIR LEASE CORP 3.7 200 199 36,865 | 2030/4/15
ws Rk S ; [ U
[ A RS (1< &gl | FUROPEAN INVESTMENT BANK 3.0 2,000 1,986 367,646 | 2033/10/14
ot g #J5{E7E% | PROVINCE OF QUEBEC 0.5 2, 000 1,725 319,370 | 2032/1/25
ﬁﬁfi@> CPPIB CAPITAL INC 3.25 500 492 91,084 | 2035/8/27
A¥va [Ef#FFE% | UNITED MEXICAN STATES 3.375 800 778 144,151 | 2031/2/23
0 e 6,197, 359
=Tk FAuF FAuF
[ EffiE% [ POLAND GOVERNMENT BOND 6.0 1,100 1,136 49,553 | 2033/10/25
N =t 49, 553
< lL—37 TV ¥ TV ¥
| [E A |M/\L/\YSI/\ GOVERNMENT 3. 336 3, 500 3, 497 137,931 | 2030/5/15
o~ e 137,931
F—=ART VT FZ RV 5 RV
[EfEFE% | AUSTRALIAN GOVERNMENT 3.75 2, 200 1,977 222,883 | 2037/4 /21
H5BkME S | BK NEDERLANDSE GEMEENTEN 3.25 2, 000 1,994 224,779 | 2026/ 8 /24
(Br< 4b{%) | EUROFIMA 3.35 700 665 75,017 | 2029/ 5 /21
INTL FINANCE CORP 3.2 1,000 995 112,207 | 2026/ 7 /22
KOMMUNALBANKEN AS 2.4 2, 000 1,831 206,412 | 2029/11/21
NEDER WATERSCHAPSBANK 3.15 500 497 56,086 | 2026/9/2
NEW S WALES TREASURY CRP 3.0 4,000 3,725 419,904 | 2030/ 2 /20
NEW S WALES TREASURY CRP 1.75 2,000 1,554 175,261 | 2034/ 3 /20
QUEENSLAND TREASURY CORP 3.25 1,000 998 112,524 | 2026/ 7 /21
QUEENSLAND TREASURY CORP 1.5 3, 000 2,432 274,163 | 2032/ 8 /20
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ﬁ&j‘gﬁ@> QUEENSLAND TREASURY CORP 4.5 1,400 1,304 147,043 | 2035/8 /22
LS | ATRT INC 4.6 200 196 22,156 | 2028/9/19
(AbEEEAES) | BARCLAYS PLC 4.0 250 239 27,002 | 2029/ 6 /26
IBERDROLA FINANZAS SAU 5.38 500 495 55,831 | 2030/11/28
LLOYDS BANKING GROUP PLC 5. 802 300 301 34,008 | 2029/3/17
NATWEST MARKETS PLC 5.899 200 202 22,786 | 2028/8/23
ROYAL BK CANADA TORONTO 5.7 500 503 56,703 | 2028/10/ 4
SCENTRE GROUP TRST 1 5.875 300 297 33,546 | 2054/9/10
TOYOTA FINANCE AUSTRALIA 4.65 300 293 33,099 | 2029/9/17
VONOVIA SE 5.717 200 189 21,319 | 2035/9/3
h ) 2,332, 740
Za—Y—=JUF Foa—V=FVFFV | F2a-Y-FVFFw
[ Ef53E% [ NEW ZEALAND GOVERNMENT 4. 25 1, 900 1,853 172,871 | 2036/5 /15
/I &t 172,871
PN e 13,216, 122
* PR AL, IR ORI 2 573 [E O BE 2 HAS O L MERF L= b0 T,
B - FPAIEE O HALARTS X8 0 #57C,
| UG ORIRRI R
ﬁz " A ] L
H H #H 7t e #
[Epa ! [Epa !
et TNOTE (2YEAR) — 859
TNOTE (5YEAR) 1,113 —
AUTOYR 732 —
BOBL 275 —
4 BTP 195 —
BTS 749 —
BUNDS 881 —
BUXL 318 —
CANADA — 192
GILTS 564 —
OAT10Y 350 —
SCHATZ 254 —
TBOND 1,434 —
TNOTE (10YEAR) 858 -
T-ULTRA — 1,648
ULTRA (10YEAR) — 393
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* UG AL, IR DR 2 4573 [E] o> e % 7 A 78 B

B OMMEC £ 0 BERE L= b 0T,
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NG 13,216, 122 93.8
a—)L s m— 5 FOf, 877, 246 6.2
BB RE M e 14, 093, 368 100. 0

* RO HALARN 3TV $#5 T,

* MHIRIZ I MM E (13,973, 573F M) OEEEFEMPEREE (14, 093, 368F 1) 1Zxt3 5 Hh=I%99. 1% T,
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=39.4425M, 158 F=112. 12/, 1=a2—Y—F 2 K R=93. 27/, 1A ¥ =~X=9.19751],

O&E. 85, TARVEEMBEDKR @n6z6R1085H)

O#EEDIRIR (0256 B118~20264% 6 5108)

IH H E I P IH H £ b1

M M
N BE 19, 662, 626, 235 (A BHBINE 477,702, 997
a—)L . m— 307, 902, 405 LB 468, 275, 620
N GRALAE) 13, 216, 122,914 Z ORI L4 9,427,377
;qu)\lﬁ 5, 673, 463, 114 (B) EWJEE#%E{%H 1 420 123, 594
I 103, 971, 242 JER 2,194, 944, 826
AiTEL 2 13,575, 423 FEEHE . A 774,821,232
A RS 547, 591, 137 ©) %WEREIZHwE|E% A 71,176,062
® afE 5,697, 501, 210 sl I
T 4 A 440, 741,978
b , 696, 901, 210 0 REBMEE A 2,327,006
RIS 600, 000 () 4#8354 (A+B+C+D) 1,824,323, 433
C) MEEHRLE(A—B) 13,965, 125, 025 (F) #iti@isians 6,948, 991, 461
ek 5, 486, 435, 554 @ BMEREEES 5, 384, 846
YBRA ER 8, 478, 689, 471 ) muEEne A 300,010, 269
D) ZEHELAH 5, 486, 435, 55411 () BHE+F+G+H) 8, 478, 689, 471
1HEA%EYEEMEE(C/ D) 25, 4541 REAIEHIBEE (1) 8,478, 689, 471

(VE) 1w o A% 135,693, 860, 131 [ ) o7 38 0 3% & o A %8 13
3,685, 16419, HiHp iAo A%RIZ211, 109, 7311, 1 H¥47= 0
W PEAEIT2. 5454 T,

(1) Y~WP—7 7 REEBENG LT 2 EBEETO SR TALE
c ) DNTUSMER T 7 B (WA X LB FD GEHERERE F )
5, 434, 420, 501
c ) DWTUSMER T 7 B (WA X LB FC GEHERERE F )
52,015, 053
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) BRANDERRERTEVE A, BR~DRE BRI BEGRL-bDEICRY . BRA~D
samasg | /L7770 REREI7 VN | BABBSERMEOMEERAD S %UMNLE LT,

ks NEREE~DEEREINBICIIHBERFTE A,
= ¥ — F A EEEE~OREEECIERERTEE A,
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| KEROERMEKESEEHEL CHRLET, BRADERICONT R, BslRERHT. TAMS ERA—OBBEARNET,

I3

ORTELXDERZELE

i) | o 4 Hé % Hé % *’r A E | R |8 %
JJ [
FREH) M M % % % % EPiE!
202544 A10A 10, 000 — — 100. 00 — — — 0.1
141 (202546 A13H) 9, 784 32 Al1.8 98. 56 Al 4 103. 4 6.0 3,011
2 11(2025%7 A14H) 10, 034 29 2.9 101. 38 2.9 98.1 6.9 3, 088
311(20254F-8 H13H) 10,178 30 1.7 103. 20 1.8 96.5 8.8 3,132
4 #1(2025%F9 A16 1) 10, 338 29 1.9 105. 14 1.9 96. 6 6.5 3, 181
551 (2025410 A 14 1) 10, 674 24 3.5 108. 79 3.5 95.9 13.1 3,345
6 51 (20254F1 1A 13 1) 10, 836 31 1.8 110. 90 1.9 95.6 12. 4 3,396
7H (2025512 15R) 10, 843 31 0.4 111.29 0.3 94. 1 17. 4 3, 392
8 11(20264E 1 H13H) 11,034 26 2.0 113. 61 2.1 95.8 17.5 3,451
9 11(20264E 2 H13H) 10, 739 32 N2.4 110. 83 N2.4 96. 4 24.8 3, 359
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(B) #ME (IMERE) ANAE SatBIBR =
= W x
# i » ¥ W w —
. BESH reaew | REeaem | AN
AU % TR EE e

[E & FE2% AID-ISRAEL 5.5 160 170 25, 228 2033/9/18
REPUBLIC OF CHILE 4.95 200 197 29, 248 2036/1/5
REPUBLIC OF INDONESTA 4.1 20 20 2,958 2028/ 4 /24
REPUBLIC OF INDONESTA 2.85 40 37 5, 562 2030/ 2 /14
REPUBLIC OF INDONESTA 2.15 35 30 4,532 2031/ 7 /28
REPUBLIC OF PERU 3.0 30 25 3, 806 2034/ 1 /15
REPUBLICA ORIENT URUGUAY 5.25 20 18 2,719 2060/ 9 /10
UNITED MEXICAN STATES 4.15 85 84 12, 507 2027/ 3 /28
UNITED MEXICAN STATES 4.75 16 12 1, 894 2044/ 3/ 8
UNITED MEXICAN STATES 5.55 15 13 1,994 2045/ 1 /21
UNITED MEXICAN STATES 4.4 110 78 11, 590 2052/ 2 /12
US TREASURY BOND 3.75 125 108 16, 024 2043/11/15
US TREASURY BOND 4.75 10 9 1, 465 2043/11/15
US TREASURY N/B 3.75 1,510 1,511 223, 486 2028/ 5 /15
US TREASURY N/B 3. 875 2,372 2,383 352, 306 2028/ 6 /15
US TREASURY N/B 3.875 220 220 32, 668 2028/ 7 /15
US TREASURY N/B 2.625 1, 140 1, 092 161, 529 2029/ 7 /31
US TREASURY N/B 3.5 179 177 26, 180 2029/ 9 /30
US TREASURY N/B 4. 125 356 360 53, 316 2029/10/31
US TREASURY N/B 4.125 99 100 14, 828 2029/11/30
US TREASURY N/B 4.25 577 587 86, 861 2030/ 1 /31
US TREASURY N/B 4.0 319 321 47, 564 2030/ 2 /28
US TREASURY N/B 4.0 1,019 1,027 151, 855 2030/ 3 /31
US TREASURY N/B 3. 875 1, 090 1, 093 161, 601 2030/ 4 /30
US TREASURY N/B 4.0 1,022 1,030 152, 331 2030/ 5 /31
US TREASURY N/B 3. 875 267 267 39, 562 2030/ 6 /30
US TREASURY N/B 3. 875 250 250 37,048 2030/ 7 /31
US TREASURY N/B 4.625 300 310 45,971 2031/ 4 /30
US TREASURY N/B 4.625 143 148 21,908 2031/5/31
US TREASURY N/B 4.125 1 1 149 2031/11/30
US TREASURY N/B 4.375 4 4 604 2032/ 1 /31
US TREASURY N/B 4.125 2 2 297 2032/ 2 /29
US TREASURY N/B 4.125 14 14 2,084 2032/ 3 /31
US TREASURY N/B 4.0 604 603 89, 250 2032/ 4 /30
US TREASURY N/B 2.875 550 512 75, 840 2032/ 5 /15
US TREASURY N/B 4.125 393 395 58,473 2032/ 5 /31
US TREASURY N/B 4.0 1,789 1, 786 264, 113 2032/ 6 /30
US TREASURY N/B 4.0 183 182 27, 006 2032/ 7 /31
US TREASURY N/B 4. 375 175 177 26, 218 2034/ 5 /15
US TREASURY N/B 4.25 28 28 4,142 2034/11/15
US TREASURY N/B 4. 625 489 502 74, 349 2035/ 2 /15
US TREASURY N/B 4.25 1, 069 1, 066 157,719 2035/ 5 /15
US TREASURY N/B 1. 125 760 472 69, 835 2040/ 5 /15
US TREASURY N/B 1. 125 1,035 636 94, 157 2040/ 8 /15
US TREASURY N/B 1. 375 945 601 88, 998 2040/11/15
US TREASURY N/B 1. 875 235 161 23, 865 2041/ 2 /15
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[EfE7E%4 | US TREASURY N/B 3.125 335 273 40,375 | 2041/11/15
US TREASURY N/B 3.625 112 95 14,183 | 2043/8/15

US TREASURY N/B 4.375 135 127 18,888 | 2043/8/15

US TREASURY N/B 4.5 135 129 19,146 | 2044/ 2/15

US TREASURY N/B 4.625 5 4 719 | 2044/5/15

US TREASURY N/B 3.125 135 105 15,617 | 2044/8/15

US TREASURY N/B 4.125 35 31 4,704 | 2044/8/15

US TREASURY N/B 3.0 155 118 17,508 | 2044/11/15

US TREASURY N/B 4.625 122 118 17,517 | 2044/11/15

US TREASURY N/B 4.75 110 108 16,042 | 2045/2/15

US TREASURY N/B 5.0 1,645 1,675 247,642 | 2045/5/15

US TREASURY N/B 3.0 360 272 40,216 | 2045/11/15

US TREASURY N/B 2.5 555 380 56,214 | 2046/5 /15

US TREASURY N/B 3.0 110 81 12,110 | 2047/2/15

US TREASURY N/B 3.0 365 271 40,070 | 2047/ 5/15

US TREASURY N/B 2.75 15 10 1,566 | 2047/8 /15

US TREASURY N/B 3.375 285 223 33,017 | 2048/11/15

US TREASURY N/B 2.0 670 388 57,506 | 2050/ 2 /15

US TREASURY N/B 1.25 720 341 50,523 | 2050/5/15

US TREASURY N/B 1.375 755 367 54,353 | 2050/ 8 /15

US TREASURY N/B 1. 625 790 410 60,734 | 2050/11/15

US TREASURY N/B 2.375 245 153 22,680 | 2051/5/15

US TREASURY N/B 2.25 10 6 891 | 2052/2/15

US TREASURY N/B 3.0 79 56 8,319 | 2052/8/15

US TREASURY N/B 4.0 105 90 13,407 | 2052/11/15

US TREASURY N/B 3.625 185 148 22,016 | 2053/5/15

US TREASURY N/B 4.125 152 133 19,809 | 2053/8/15

US TREASURY N/B 4.75 138 134 19,958 | 2053/11/15

US TREASURY N/B 4.25 74 66 9,849 | 2054/2/15

US TREASURY N/B 4.625 9 8 1,275 | 2054/5/15

US TREASURY N/B 4.25 46 41 6,125 | 2054/8/15

US TREASURY N/B 4.5 43 40 5,973 | 2054/11/15

US TREASURY N/B 4.625 284 272 40,280 | 2055/2/15

US TREASURY N/B 4.75 752 736 108,873 | 2055/5/15

HoJ7fEEE% | BRITISH COLUMBIA PROV OF 4.75 50 50 7,497 | 2034/6 /12
CA TXB-VAR PURP 3 7.5 10 11 1,717 | 2034/4/1

NEW YORK NY 6.385 15 15 2,302 | 2055/2/1

Oklahoma Development Fin 4.623 5 4 709 | 2044/6/1

UNITED NATIONS DEV CORP 6.011 5 5 773 | 2040/8/1

UNIV OF CALIFORNTA CA RE 2.65 10 6 931 | 2050/5/15

UNIV OF CALIFORNTA CA RE 4.767 53 43 6,397 | 2115/5/15

UNIV OF MICHIGAN MI 3.504 16 11 1,730 | 2052/4/1

UNIV OF MINNESOTA MN 4.048 14 11 1,656 | 2052/4/1

H5pkA% 5% | FEDERAL FARM CREDIT BANK 1. 625 644 565 83,614 | 2031/3/17
(Bx< 4:@44%) | FEDERAL FARM CREDIT BANK 3.5 10 9 1,404 | 2032/9/1
FEDERAL FARM CREDIT BANK 3.875 20 19 2,899 | 2032/9/20

FEDERAL FARM CREDIT BANK 1.68 130 98 14,541 | 2035/9/17
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H5P4(% %% | FEDERAL FARM CREDIT BANK 2.1 40 31 4,611 | 2036/2/25
(&< 4:f4f%) | FEDERAL FARM CREDIT BANK 2.49 55 44 6,591 | 2036/5/19
FEDERAL HOME LOAN BANK 3.875 160 160 23,725 | 2027/6/4
FEDERAL HOME LOAN BANK 4.6 350 350 51,776 | 2028/6/9
FEDERAL HOME LOAN BANK 2.5 400 372 55,067 | 2031/6 /30
FEDERAL HOME LOAN BANK 1.85 30 22 3,359 | 2036/1/25
FEDERAL HOME LOAN BANK 1.87 35 26 3,924 | 2036/2/8
FG A97420 4.0 45 44 6,529 | 2041/3/1
FG 601838 5.0 58 59 8,832 | 2035/7/1
FG G07028 4.0 107 103 15,296 | 2042/6/1
FG G08784 3.5 105 96 14,309 | 2047/10/ 1
FG Q15884 3.0 293 266 39,459 | 2043/2/1
FG Q17642 3.0 105 95 14,155 | 2043/4/1
FGOLD 30YR C00603 6.0 0. 29345 0. 30001 44| 2028/3/1
FGOLD 30YR C63171 7.0 2 2 351 | 2032/1/1
FGOLD 30YR 68001 7.0 0. 57975 0.61083 90| 2032/6/1
FGOLD 30YR G01449 7.0 1 1 170 | 2032/7/1
FHLMC Multifamily 1/0 1. 016446 194 8 1,200 | 2030/10/25
FHLMC Multifamily Struct 2.4 60 53 7,890 | 2032/3/25
FHLMC Multifamily Struct 2.45 50 44 6,576 | 2032/4 /25
FHLMC Multifamily Struct 2.58 30 26 3,971 | 2032/5/25
FHLMC Multifamily Struct 3.5 23 21 3,216 | 2032/7/25
FHLMC Multifamily Struct 2.92 90 82 12,160 | 2054/6 /25
FN 555424 5.5 31 32 4,792 | 2033/5/1
FN 676661 5.5 21 21 3,248 | 2033/1/1
FN 735893 5.0 47 47 7,065 | 2035/10/ 1
FN 995023 5.5 37 38 5,681 | 2037/8/1
FN 995113 5.5 13 14 2,109 | 2036/9/1
FN 995203 5.0 21 21 3,214 | 2035/7/1
FN AB3493 4.5 15 15 2,227 | 2041/9/1
FN AB4425 3.5 3 3 460 | 2027/2/1
FN AB7795 2.5 10 9 1,455 | 2028/2/1
FN AD0332 5.5 25 26 3,947 | 2038/7/1
FN AJ6935 3.5 4 4 599 | 2026/11/ 1
FN AL0054 4.5 8 8 1,313 | 2041/2/1
FN AL1704 6.5 48 51 7,670 | 2040/5/1
FN AQ4372 2.5 23 23 3,406 | 2027/11/1
FN AQ4772 2.5 5 5 783 | 2027/12/1
FN AQ9026 2.5 35 34 5,146 | 2027/12/1
FN AS0203 3.0 5 4 698 | 2043/8/1
FN AV0634 3.0 76 74 11,078 | 2028/11/1
FN AV9187 4.0 36 34 5,107 | 2044/3/1
FN BD6102 3.0 37 33 4,883 | 2046/10/ 1
FN BD6718 3.0 16 14 2,132 | 2046/9/1
FN BN8997 2.0 15 12 1,842 2051/3/1
FN BN9004 2.0 8 7 1,039 | 2051/3/1
FN BP3574 2.5 3 492 | 2051/7/1
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HERR(E% | PN BR4654 2.5 2 2 342 | 2051/3/1
(Br< &mf%) | FN BR7241 2.0 9 7 1,156 | 2051/4/1
FN BR7802 2.0 15 12 1,841 | 2051/4/1
FN BR8283 2.5 2 1 287 | 2051/4/1
FN BR8296 2.5 1 1 158 | 2051/5/1
FN BR8896 2.5 4 3 548 | 2051/4/1
FN BR8915 2.5 2 2 306 | 2051/5/1
FN BT8452 2.5 1 1 181 | 2051/10/ 1
FN BV8545 3.5 9 8 1,255 | 2052/5/1
FN BX6108 5.5 34 34 5,053 | 2053/1/1
FN BZ1178 5.81 137 141 20,979 | 2031/6/1
FN CA2469 4.0 1 1 199 | 2048/10/1
FN CA2708 4.0 0. 72395 0. 68367 101 | 2048/5/1
FN CA5368 4.0 5 5 761 | 2050/3/1
FN CA6341 2.5 49 41 6,096 | 2050/7/1
FN CA6342 2.5 47 39 5,864 | 2050/7/1
FN CA6343 2.5 49 41 6,081 | 2050/7/1
FN CA6359 2.5 25 21 3,164 | 2050/7/1
FN CA6577 2.5 51 43 6,368 | 2050/8/1
FN CA6636 2.5 42 35 5,268 | 2050/8/1
FN CA7597 2.5 29 24 3,645 | 2050/11/ 1
FN CA9038 2.5 29 24 3,659 | 2051/2/1
FN CA9444 2.5 9 9 1,364 | 2036/3/1
FN CB0383 2.5 38 32 4,802 | 2051/5/1
FN CB0622 1.5 18 16 2,448 | 2036/5/1
FN CB1309 2.0 203 160 23,683 | 2051/8/1
FN CB2054 2.0 40 32 4,785 | 2051/11/1
FN CB2079 2.0 40 31 4,722/ 2051/11/ 1
FN CB2165 3.0 35 31 4,632 | 2051/11/1
FN CB2418 3.0 15 13 1,996 | 2051/12/1
FN CB2601 2.0 25 20 2,997 | 2052/1/1
FN CB2620 2.5 32 27 4,007 | 2052/1/1
FN (B2621 2.5 39 32 4,877 | 2052/1/1
FN CB2622 2.5 59 49 7,386 | 2052/1/1
FN CB2633 2.5 18 15 2,241 | 2052/1/1
FN (B2836 2.0 12 10 1,536 | 2052/2/1
FN (B2837 2.0 29 23 3,529 | 2052/2/1
FN (B2838 2.0 66 53 7,889 | 2052/2/1
FN CB2854 2.5 10 8 1,283 | 2052/2/1
FN CB2855 2.5 34 28 4,264 | 2052/2/1
FN CB2863 2.5 5 4 718 | 2052/2/1
FN CB3101 2.0 49 39 5,835 | 2052/3/1
FN CB3102 2.0 89 71 10,593 | 2052/3/1
FN CB3105 2.0 34 27 4,056 | 2052/3/1
FN CB4324 3.5 7 6 953 | 2052/8/1
FN CB4345 4.5 55 53 7,862 | 2052/8/1
FN CB4657 3.5 1 1 195 | 2052/9/1
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HERRAE% | PN CB4658 3.5 5 5 766 | 2052/9/1
(Br< &@hf5) | FN CB4660 3.5 6 5 869 | 2052/9/1
FN CB4661 3.5 8 7 1,086 | 2052/9/1
FN CB5450 5.0 29 28 4,231 | 2053/1/1
FN (B5462 5.5 23 23 3,495 | 2053/1/1
FN CB6063 5.0 40 40 5,925 | 2053/4/1
FN (B6311 5.0 190 187 27,653 | 2053/5/1
FN CB6321 5.5 49 49 7,381 | 2053/5/1
FN (B6329 6.0 42 43 6,426 | 2053/5/1
FN CB6463 5.5 26 27 4,022 | 2053/6/1
FN CB6757 6.0 26 27 4,021 | 2053/7/1
FN CB6872 6.0 64 65 9,672 | 2053/8/1
FN CB7349 6.5 11 12 1,849 | 2053/10/ 1
FN (B8018 6.5 51 53 7,964 | 2054/2/1
FN CB8710 6.0 175 180 26,701 | 2054/6/1
FN CB8727 6.5 27 28 4,169 | 2054/6/1
FN CB8874 6.5 44 45 6,791 | 2054/7/1
FN FA0364 6.0 387 396 58,636 | 2055/1/1
FN FA0478 2.0 171 157 23,222 | 2037/6/1
FN FA0732 4.0 129 122 18,111 | 2052/5/1
FN FA0746 2.5 90 85 12,577 | 2038/6/1
FN FM3224 3.5 21 19 2,891 | 2045/9/1
FN FM3665 4.0 15 14 2,198 | 2049/9/1
FN FM5176 2.0 23 19 2,831 | 2050/12/ 1
FN FM5294 3.5 12 12 1,779 | 2045/2/1
FN FM5305 2.0 7 5 864 | 2050/12/ 1
FN FM6149 2.0 30 27 4,081 | 2036/2/1
FN FM6863 2.0 20 16 2,404 | 2051/4/1
FN FM7031 4.0 27 25 3,838 | 2051/1/1
FN FM7423 1.5 39 35 5,207 | 2036/6/1
FN FM7460 4.0 56 53 7,840 | 2051/3/1
FN FM7599 3.5 282 256 37,921 | 2051/1/1
FN FM7973 4.0 5 5 745 | 2050/5/1
FN FM9318 2.0 45 41 6,206 | 2036/11/ 1
FN FM9538 2.0 46 37 5,478 | 2051/11/ 1
FN FM9730 2.0 12 9 1,468 | 2051/12/1
FN FM9925 2.0 18 14 2,154 | 2051/12/1
FN FP0025 2.0 35 28 4,183 | 2050/8/1
FN FS$S0026 2.5 15 13 1,930 | 2051/11/1
FN FS0173 2.0 18 15 2,244 | 2052/1/1
FN FS0193 2.5 30 25 3,768 | 2052/1/1
FN FS0211 2.0 28 22 3,307 | 2051/12/1
FN FS0212 2.0 27 21 3,202 | 2051/12/ 1
FN FS0216 2.0 43 40 5,997 | 2037/1/1
FN FS0290 2.0 22 17 2,612 | 2052/1/1
FN FS0316 1.5 212 174 25,825 | 2041/11/ 1
FN FS0378 2.5 44 37 5,514 | 2052/1/1
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HERR(ES | PN FS0497 2.0 31 25 3,815 | 2052/1/1
(Br< &@fE) | FN FS0598 2.0 5 4 647 | 2051/12/ 1
FN FS$S0599 2.0 4 3 574 | 2051/4/1
FN FS0646 2.0 15 12 1,829 | 2052/2/1
FN FS0754 2.0 44 41 6,084 | 2037/2/1
FN FS1133 4.0 75 71 10,538 | 2052/5/1
FN FS1331 2.0 28 25 3,839 | 2037/3/1
FN FS1334 2.0 54 42 6,319 | 2051/11/1
FN FS1463 4.0 81 76 11,314 | 2051/5/1
FN FS1661 2.5 16 14 2,098 | 2052/3/1
FN FS2458 5.0 93 93 13,765 | 2052/7/1
FN FS$2473 5.0 1 1 177 | 2052/7/1
FN FS2812 3.5 10 9 1,471 2052/7/1
FN FS$3325 2.0 25 23 3,487 | 2037/4/1
FN FS4629 5.5 32 33 4,886 | 2053/5/1
FN FS4641 6.0 67 68 10,184 | 2053/5/1
FN FS6931 5.5 361 362 53,565 | 2053/1/1
FN FS$8078 2.0 969 765 113,099 | 2052/2/1
FN FS8316 6.5 42 44 6,623 | 2054/6/1
FN FS$8928 6.0 82 84 12,474 | 2054/9/1
FN FS9632 6.5 257 268 39,650 | 2054/9/1
FN MAO799 4.0 6 6 948 | 2026/7/1
FN MA3121 4.0 0. 33922 0. 32048 47| 2047/9/1
FN MA3276 3.5 71 65 9,710 | 2048/2/1
FN MA3333 4.0 0. 60488 0.57125 84| 2048/4/1
FN MA3384 4.0 0. 50424 0.47618 70| 2048/6/1
FN MA3415 4.0 0. 49829 0. 47056 69| 2048/7/1
FN MA3908 4.5 94 91 13,541 | 2050/1/1
FN MA4119 2.0 20 16 2,406 | 2050/9/1
FN MA4157 1.5 44 33 4,969 | 2050/10/ 1
FN MA4158 2.0 39 31 4,628 | 2050/10/ 1
FN MA4181 1.5 39 29 4,331 | 2050/11/ 1
FN MA4280 1.5 46 34 5,122/ | 2051/3/1
FN MA4500 1.5 126 103 15,312 | 2041/12/ 1
FN MA4540 2.0 102 87 12,941 | 2042/2/1
FN MA4567 2.0 165 151 22,339 | 2037/3/1
FN MA4570 2.0 93 80 11,832 2042/3/1
FN MA4578 2.5 948 784 115,909 | 2052/4/1
FN MA4602 2.0 230 210 31,054 | 2037/5/1
FN MA4623 2.5 536 443 65,573 | 2052/6/1
FN MA4653 3.0 286 247 36,557 | 2052/7/1
FN MA4656 4.5 9 9 1,384 | 2052/7/1
FN MA4699 3.5 153 137 20,355 | 2052/8/1
FN MA5107 5.5 36 36 5,384 | 2053/8/1
FN MA5444 5.5 279 279 41,388 | 2054/8/1
FNMA 30YR 555531 5.5 6 6 929 | 2033/6/1
FNMA 30YR 699381 5.5 2 2 392 | 2033/4/1
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HERRAES | FNMA 30YR 704553 5.5 6 6 948 | 2033/5/1
(BR< &:f) | FNMA 30YR 708998 5.5 9 10 1,482 | 2033/6/1
FNMA 30YR 735989 5.5 56 57 8,545 | 2035/2/1
FNR 2021-88 10 2.5 123 16 2,469 | 2051/12/25
FR QB1193 2.5 8 6 1,016 | 2050/7/1
FR QB2296 2.0 4 3 549 | 2050/ 8/ 1
FR QD4857 2.0 18 14 2,142 | 2052/1/1
FR QE8252 4.5 17 17 2,548 | 2052/8/1
FR QF0895 5.0 0.79411 0. 78441 115| 2052/10/ 1
FR RA5077 2.5 143 120 17,825 | 2051/5/1
FR RA6071 2.0 62 49 7,280 | 2051/10/ 1
FR RA6388 2.5 76 64 9,482 | 2051/12/1
FR RA6397 2.5 34 29 4,345 | 2051/11/ 1
FR RA6768 2.0 6 4 721 | 2052/2/1
FR RA7506 4.5 53 51 7,544 | 2052/7/1
FR RA8295 5.0 44 44 6,543 | 2052/12/1
FR RA8758 5.5 23 23 3,516 | 2053/3/1
FR RA9625 5.5 133 133 19,790 | 2053/8/1
FR RB5148 2.0 12 10 1,509 | 2042/3/1
FR RC1999 2.0 48 44 6,604 | 2036/5/1
FR RJ0320 6.5 28 29 4,414 | 2053/11/1
FR RJO711 6.5 161 168 24,855 | 2054/1/1
FR SB0298 2.5 24 22 3,370 | 2035/1/1
FR SB0514 1.5 53 48 7,119 | 2036/4/1
FR SB8383 4.5 74 74 11,006 | 2040/5/1
FR SB8507 2.0 21 19 2,858 | 2036/2/1
FR SCO111 3.0 19 18 2,748 | 2038/6/1
FR SD0294 4.5 31 30 4,484 | 2050/3/1
FR SD0490 4.0 48 46 6,944 | 2045/1/1
FR SD0508 3.5 195 180 26,673 | 2048/1/1
FR SD0702 2.5 35 30 4,439 | 2051/5/1
FR SD0716 2.0 60 48 7,168 | 2051/7/1
FR SD0730 2.0 3 2 405 | 2051/9/1
FR SD0732 2.0 17 14 2,111 | 2051/9/1
FR SD0783 2.0 6 5 827 | 2051/12/1
FR SD0785 2.0 15 12 1,797 | 2051/12/ 1
FR SD0786 2.0 18 15 2,250 | 2051/12/1
FR SD0789 2.0 2 1 269 | 2051/12/1
FR SD0892 2.0 45 36 5,352 | 2052/1/1
FR SD0894 2.0 33 26 3,955 | 2052/1/1
FR SD1049 3.5 18 16 2,428 | 2052/6/1
FR SD1053 3.5 16 15 2,294 | 2052/6/1
FR SD1086 3.5 7 6 942 | 2052/6/1
FR SD1465 5.0 3 3 479 | 2052/8/1
FR SD1991 5.0 25 25 3,737 | 2052/12/ 1
FR SD2000 4.5 39 38 5,662 | 2052/11/ 1
FR SD2886 6.0 88 90 13,412 | 2053/5/1
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HERR(E% | FR SD2893 5.5 34 34 5,096 | 2053/5/1
(Bx< &:if%) | FR SD3176 6.0 5 824 | 2053/6/1
FR SD7528 2.0 8 6 1,001 | 2050/11/1
FR SD7534 2.5 60 51 7,595 | 2051/2/1
FR SD7539 2.0 32 25 3,812 2051/4/1
FR SD7541 2.0 15 12 1,817 | 2051/5/1
FR SD7544 3.0 13 11 1,697 | 2051/7/1
FR SD7548 2.5 135 113 16,839 | 2051/11/1
FR SD7549 2.0 145 116 17,278 | 2052/1/1
FR SD7550 3.0 9 8 1,248 | 2052/2/1
FR SD7552 2.5 247 207 30,646 | 2052/1/1
FR SD7553 3.0 217 190 28,121 | 2052/3/1
FR SD7556 3.0 70 61 9,054 | 2052/8/1
FR SD8082 1.5 43 32 4,787 | 2050/10/ 1
FR SD8134 2.0 95 75 11,217 | 2051/3/1
FR SD8199 2.0 785 620 91,786 | 2052/3/1
FR SD8218 2.0 840 663 98,062 | 2052/6/1
FR SD8231 4.5 9 8 1,312 | 2052/7/1
FR SD8242 3.0 529 456 67,545 | 2052/9/1
FR SD8257 4.5 90 86 12,793 | 2052/10/ 1
FR SD8264 3.5 318 286 42,301 | 2052/11/ 1
FR SD8274 4.0 333 310 45,860 | 2052/12/1
FR SD8298 4.5 134 128 19,060 | 2053/2/1
FR SD8366 5.0 272 268 39,673 | 2053/10/ 1
FR SD8371 5.0 126 124 18,389 | 2053/11/1
FR SD8438 5.5 169 169 25,116 | 2054/6/ 1
FR S12075 2.0 20 16 2,437 | 2050/9/1
FR SLO703 4.5 147 141 20,910 | 2053/4/1
FR SL0894 6.0 287 295 43,629 | 2054/5/1
FR 7A2471 3.0 1 0. 95756 141| 2037/9/1
Fannie Mae 4. 86449 59 58 8,691 | 2050/6 /25
Fannie Mae 5. 55001 60 60 8,953 | 2054/12/25
Freddie Mac 2.0 27 23 3,414 | 2050/7 /25
Freddie Mac 1.0 27 22 3,265 | 2050/7/25
Freddie Mac 5.80001 77 77 11,500 | 2054/3/25
Freddie Mac 5. 80001 29 30 4,438 | 2054/12/25
Freddie Mac 5.90001 724 731 108,211 | 2055/5/25
Freddie Mac 5. 85001 296 298 44,198 | 2055/ 6 /25
Freddie Mac 5. 85001 621 626 92,584 | 2055/ 6 /25
Freddie Mac 5. 75001 260 261 38,618 | 2055/6 /25
Freddie Mac PO — 127 87 12,863 | 2050/ 8/25
G2 4559 5.0 17 18 2,701 | 2039/10/20
G2 5018 5.0 1 1 243 | 2041/ 4 /20
G2 5083 5.0 3 3 535 | 2041/ 6 /20
G2 5116 5.0 1 1 291 | 2041/ 7 /20
G2 MA1090 3.5 117 108 16,060 | 2043/ 6 /20
G2 MA1448 3.5 103 95 14,152 | 2043/11/20
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FERRAES | G2 MA5399 4.5 2 2 350 | 2048/ 8/20
(Br< &RfE) | G2 MA5466 4.0 89 84 12,513 | 2048/ 9/20
G2 MA5818 4.5 45 44 6,600 | 2049/3 /20
G2 MA7051 2.0 62 50 7,519 | 2050/12/20
G2 MAT135 2.0 206 167 24,766 | 2051/1 /20
G2 MAT137 3.0 12 11 1,680 | 2051/1 /20
G2 MAT192 2.0 189 153 22,730 | 2051/ 2/20
G2 MA7312 2.5 107 90 13,392 | 2051/4/20
G2 MAT419 3.0 101 89 13,209 | 2051/6/20
G2 MA7588 2.0 124 101 14,974 | 2051/9/20
G2 MA7589 2.5 181 153 22,651 | 2051/9/20
G2 MAT767 2.5 32 27 4,072 | 2051/12/20
G2 MAT768 3.0 40 35 5,281 | 2051/12/20
G2 MA7827 2.5 172 145 21,556 | 2052/1 /20
G2 MA7880 2.0 244 198 29,336 | 2052/2/20
G2 MA7881 2.5 141 120 17,752 | 2052/2/20
G2 MA7988 3.0 514 452 66,926 | 2052/ 4 /20
G2 MA7989 3.5 80 72 10,725 | 2052/4 /20
G2 MA8042 2.5 48 41 6,096 | 2052/5/20
G2 MA8044 3.5 60 54 8,126 | 2052/5/20
G2 MA8096 2.0 101 82 12,150 | 2052/ 6 /20
G2 MA8097 2.5 124 104 15,509 | 2052/ 6 /20
G2 MA8099 3.5 165 149 22,135 | 2052/ 6 /20
G2 MA8147 2.5 92 78 11,613 | 2052/7 /20
G2 MA8488 4.0 14 13 1,980 | 2052/12/20
G2 MA8564 2.5 35 29 4,404 | 2053/1/20
G2 MA9015 4.5 100 96 14,259 | 2053/ 7 /20
G2 MA9103 4.0 74 69 10,240 | 2053/8/20
G2 MA9170 5.0 159 157 23,266 | 2053/ 9 /20
G2 MA9303 4.5 62 59 8,855 | 2053/11/20
G2 MA9669 6.0 22 22 3,379 | 2054/5/20
G2 MA9670 6.5 64 66 9,760 | 2054/5/20
G2 MA9723 4.5 113 108 16,035 | 2054/ 6 /20
G2 MA9778 5.0 140 138 20,416 | 2054/ 7 /20
G2 MA9779 5.5 156 157 23,294 | 2054/ 7 /20
G2 MA9780 6.0 105 107 15,854 | 2054/ 7 /20
G2 MA9848 4.0 126 117 17,377 | 2054/8/20
G2 MA9906 5.5 23 23 3,498 | 2054/ 9 /20
G2 MB0025 5.0 180 177 26,214 | 2054/11/20
G2 MB0205 5.5 158 159 23,602 | 2055/ 2 /20
G2 MB0260 6.0 226 230 34,114 | 2055/ 3 /20
G2 MB0308 5.5 212 213 31,529 | 2055/ 4 /20
GN 761209 4.0 67 64 9,472 | 2041/3/15
GN 782557 5.0 13 13 2,060 | 2039/1/15
GN 782696 5.0 4 5 745 | 2039/6/15
GNMA 30YR 543737 7.0 0. 53158 0. 53498 79 | 2030/12/15
GNMA 30YR 600211 5.5 1 1 263 | 2033/8/15
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FEER(ES: | GNMA 30YR 781584 7.0 0. 98963 1 151 2032/5/15
(< 4FM%) | Government National Mort 4. 65 13 13 2,011 2040/ 6 /16
RFC PRINCIPAL STRIP — 20 16 2,452 2030/4 /15

WiEthfES | 1345 Trust 5.94194 40 40 5,937 | 2030/6/15
(BbfE 1345 Trust 6. 34194 21 21 3,112 2030/ 6 /15
280 Park Avenue Mortgage 5.516 100 99 14, 693 2034/ 9 /15

A&D Mortgage Trust 5.79 97 98 14, 505 2070/ 6 /25

ADVANCED MICRO DEVICES 4.393 4 3 498 | 2052/6/ 1

AEP TEXAS INC 5.4 20 20 3,007 2033/6/1

AEP TEXAS INC 5.7 35 35 5,318 | 2034/5/15

AEP TEXAS INC 4. 15 9 6 1,017 2049/5/1

AEP TEXAS INC 3.45 19 12 1,918 | 2050/1 /15

AEP TEXAS INC 3.45 21 14 2,074 | 2051/5/15

AEP TRANSMISSION CO LLC 5. 375 5 5 755 2035/ 6 /15

ALA Trust 6. 18448 34 34 5,053 2030/ 6 /15

ALA Trust 6. 08463 55 55 8,174 | 2030/6/15

ALABAMA POWER CO 5.2 26 24 3,694 | 2041/6/1

ALABAMA POWER CO 3.7 2 1 224 | 2047/12/ 1

ALABAMA POWER CO 3.0 4 2 382 2052/ 3 /15

ALGONQUIN PWR & UTILITY 5. 365 5 5 743 2026/ 6 /15

ALTRIA GROUP INC 4.8 70 70 10,489 | 2029/2 /14

ALTRIA GROUP INC 5. 625 10 10 1,515 2035/2/6

ALTRIA GROUP INC 5.25 25 24 3,670 | 2035/8/6

ALTRIA GROUP INC 3.7 144 100 14,916 | 2051/2/4

ALTRIA GROUP INC 6.2 16 15 2,364 | 2059/2/14

AMCOR FLEXIBLES NORTH AM 2.69 3 2 400 | 2031/5/25

AMERICAN EXPRESS CO 5. 043 4 4 600 | 2028/ 7 /26

AMERICAN EXPRESS CO 4.918 40 40 5,963 2033/ 7 /20

AMERICAN TRANSMISSION SY 2.65 3 2 393 2032/1/15

AMGEN INC 3.375 7 4 723 2050/ 2 /21

AMGEN INC 4.2 5 3 578 | 2052/2/22

AMGEN INC 4. 875 7 6 899 | 2053/3/1

AMGEN INC 4.4 12 9 1,374 | 2062/2/22

AMGEN INC 5.75 13 12 1,855 2063/ 3/ 2

ANTERO RESOURCES CORP 7.625 21 21 3,178 | 2029/2/1

ANTERO RESOURCES CORP 5.375 243 244 36,119 | 2030/3/1

APA 4.25 29 27 4,124 | 2030/1/15

APOLLO DEBT SOLUTIONS BD 6. 55 5 5 764 | 2032/3/15

APPLOVIN CORP 5.125 39 39 5,870 | 2029/12/1

APPLOVIN CORP 5.375 278 285 42,190 | 2031/12/1

APPLOVIN CORP 5.95 116 113 16,819 | 2054/12/1

ARES Commercial Mortgage 5. 84194 61 61 9,029 | 2027/4/15

AT&T INC 4.75 92 80 11,936 | 2046/5/15

AT&T INC 3.5 181 123 18,215 2053/ 9 /15

AT&T INC 3.55 108 73 10,796 | 2055/9/15

AT&T INC 3.8 156 109 16, 135 2057/12/ 1

AT&T INC 3.65 29 19 2,874 | 2059/9/15
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ESEAAE S | Affirm Inc 5.08 94 94 13,991 2030/ 4 /15
(EDEBIEANES) | Angel Oak Mortgage Trust 3.353 38 36 5,377 2067/1 /25
Angel Oak Mortgage Trust 5.573 130 131 19, 423 2070/ 4 /25
Angel Oak Mortgage Trust 5. 509 183 184 27, 305 2070/ 6 /25
AutoNation Finance Trust 4.62 10 10 1,489 | 2029/11/13
BAIN CAPITAL SPECTALTY F 5.95 2 2 295 2030/ 3 /15
BALL CORP 2. 875 16 14 2,131 2030/ 8 /15
BALTIMORE GAS & ELECTRIC 3.5 23 16 2,511 2046/ 8 /15
BALTIMORE GAS & ELECTRIC 3.2 3 2 300 2049/ 9 /15
BANK OF AMERICA CORP 1.734 23 22 3,316 2027/ 7 /22
BANK OF AMERICA CORP 3.705 39 38 5,710 2028/ 4 /24
BANK OF AMERICA CORP 3. 593 199 196 29, 052 2028/ 7 /21
BANK OF AMERICA CORP 6. 204 5 5 770 2028/11/10
BANK OF AMERICA CORP 3.419 22 21 3, 191 2028/12/20
BANK OF AMERICA CORP 4. 979 64 65 9,618 2029/ 1 /24
BANK OF AMERICA CORP 5.202 49 50 7,413 2029/ 4 /25
BANK OF AMERICA CORP 2.087 75 70 10, 450 2029/ 6 /14
BANK OF AMERICA CORP 5. 819 32 33 4,936 2029/ 9 /15
BANK OF AMERICA CORP 5. 162 100 102 15,216 2031/1 /24
BANK OF AMERICA CORP 2. 687 15 13 2,002 2032/ 4 /22
BANK OF AMERICA CORP 2.572 60 53 7,877 2032/10/20
BANK OF AMERICA CORP 2.972 42 37 5,594 2033/2/4
BANK OF AMERICA CORP 4.571 40 39 5, 847 2033/ 4 /27
BANK OF AMERICA CORP 5. 288 184 188 27, 835 2034/ 4 /25
BANK OF AMERICA CORP 2.972 23 14 2,209 2052/ 7 /21
BAT CAPITAL CORP 3.215 124 122 18, 122 2026/9/6
BAT CAPITAL CORP 3. 557 130 128 18, 948 2027/8 /15
BAT CAPITAL CORP 2. 259 43 40 6, 040 2028/ 3 /25
BAT CAPITAL CORP 4.54 57 46 6, 853 2047/ 8 /15
BAT CAPITAL CORP 3.984 6 4 640 2050/ 9 /25
BAT CAPITAL CORP 5.65 164 153 22,658 2052/ 3 /16
BAT CAPITAL CORP 7.081 33 36 5, 456 2053/8/2
BAT CAPITAL CORP 6. 25 81 82 12, 177 2055/ 8 /15
BAT INTL FINANCE PLC 5.931 7 7 1, 085 2029/2/2
BECTON DICKINSON & CO 4. 693 38 38 5,677 2028/ 2 /13
BENCHMARK Mortgage Trust 3. 564 20 17 2,567 2072/12/15
BERRY GLOBAL INC 5.5 36 37 5,471 2028/ 4 /15
BERRY GLOBAL INC 5.8 4 4 625 2031/ 6 /15
BFLD Trust 5. 83404 27 27 4,113 2026/ 8 /15
BFLD Trust 5. 83444 10 10 1,488 2029/11/15
BFLD Trust 6. 18404 10 10 1, 480 2029/11/15
BFLD Trust 6.24194 50 50 7, 396 2042/ 6 /15
BHSH SYSTEM OBL GRP 3.487 15 10 1, 603 2049/ 7 /15
BLOCK INC 3.5 225 207 30, 709 2031/6/1
BLUE OWL CAPITAL CORP 5.95 8 8 1, 194 2029/ 3 /15
BLUE OWL CREDIT INCOME 6.6 6 6 916 2029/ 9 /15
BLUE OWL TECHNOLOGY FINA 6.1 4 4 597 2028/ 3 /15
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ESEAE S | BMO Mortgage Trust 5.6253 50 51 7,677 2057/12/15
(EDREEANER) | BMO Mortgage Trust 5. 6874 30 31 4, 643 2058/ 2 /15
BMO Mortgage Trust 6. 1646 16 17 2,520 2058/ 4 /15
BOEING CO 7.008 22 24 3, 628 2064/5/ 1
BP CAP MARKETS AMERICA 3.0 18 11 1,708 2050/ 2 /24
BP CAP MARKETS AMERICA 2.939 18 11 1, 660 2051/6/4
BP CAP MARKETS AMERICA 3.379 31 19 2,950 2061/2/8
BPR Trust 5.672 39 39 5, 888 2042/6/5
BRAVO Residential Fundin 6.602 68 68 10, 155 2063/ 9 /25
BRAVO Residential Fundin 5.678 137 138 20, 441 2064/11/25
BROADCOM INC 4.75 2 2 299 2029/ 4 /15
BROADCOM INC 5.05 157 160 23,791 2029/ 7 /12
BROADCOM INC 2.45 46 41 6,112 2031/ 2 /15
BROADCOM INC 5.15 106 109 16, 146 2031/11/15
BROADCOM INC 4.55 24 23 3,521 2032/ 2 /15
BROADCOM INC 5.2 106 109 16, 125 2032/ 4 /15
BROADCOM INC 3.419 9 8 1, 209 2033/ 4 /15
BROADCOM INC 3. 469 97 86 12,818 2034/ 4 /15
BROADCOM INC 4.8 113 111 16, 500 2034/10/15
BROADCOM INC 4.926 24 23 3, 447 2037/5/15
BWAY Mortgage Trust 3. 4543 121 115 17, 062 2033/ 3 /10
BX Trust 6.43194 20 20 2,964 2026/ 3 /15
BX Trust 7. 38094 10 10 1,478 2026/ 3 /15
BX Trust 5. 48577 94 94 13, 964 2030/ 3 /15
BX Trust 5. 74194 72 72 10, 657 2035/ 6 /15
BX Trust 6. 03318 93 93 13, 892 2039/ 8 /15
BX Trust 5. 63476 93 94 13,902 2039/12/15
BX Trust 5.84194 140 140 20, 729 2040/ 6/ 9
BX Trust 7.21965 15 15 2,232 2041/10/15
BX Trust 3. 662004 35 32 4, 844 2044/ 3/ 9
BX Trust 5. 8836 100 101 14, 988 2047/6 /13
Bankb 5.893 10 10 1, 550 2057/11/15
Barclays Commercial Mort 6.0 15 16 2,373 2056/ 9 /15
Barclays Commercial Mort 5.839 25 26 3,884 | 2058/3/15
Barclays Commercial Mort 5. 659 116 121 17, 909 2058/ 5 /15
Barclays Mortgage Loan T 5.903 64 65 9,632 | 2064/1/25
CAESARS ENTERTAIN INC 7.0 440 453 66, 990 2030/ 2 /15
CAESARS ENTERTAIN INC 6.5 176 179 26, 494 2032/ 2 /15
CALTFORNTA INSTITUTE OF 4.321 25 21 3, 106 2045/8/ 1
CARNIVAL CORP 5.75 17 17 2,540 2032/8/1
CART 5. 98367 20 19 2,954 2026/ 8 /15
CATERPILLAR INC 3.25 5 3 519 2049/ 9 /19
CEDR Trust 5.33034 100 98 14, 568 2039/ 2 /15
CENT Trust 5. 090927 100 100 14,915 2040/ 7 /10
CENTERPOINT ENERGY RES 5.25 6 6 909 2028/ 3/ 1
CHENIERE ENERGY INC 5. 65 423 431 63, 821 2034/ 4 /15
CHESAPEAKE ESCROW ISSUER 5.875 194 195 28, 843 2029/2/1
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ESEAAE S | CIM Trust 5. 41449 15 15 2,232 2049/ 8 /25
(EDREEANER) | CITIGROUP INC 3.07 38 37 5,508 2028/ 2 /24
CITIGROUP INC 4. 643 93 93 13, 806 2028/5/ 7
CITIGROUP INC 4. 786 104 105 15,531 2029/ 3/ 4
CITIGROUP INC 5.174 59 60 8,931 2030/ 2 /13
CITIGROUP INC 4. 542 204 204 30, 228 2030/ 9 /19
CITIGROUP INC 2. 666 75 69 10, 233 2031/1/29
CITIGROUP INC 3. 057 57 51 7,594 2033/1/25
CITIGROUP INC 3. 785 61 57 8, 469 2033/ 3 /17
CITIGROUP INC 4.91 83 83 12, 298 2033/ 5 /24
CITIGROUP INC 6. 27 109 117 17,430 2033/11/17
CLOUD SOFTWARE GRP INC 9.0 151 156 23, 085 2029/ 9 /30
CLOUD SOFTWARE GRP INC 8.25 114 121 17, 966 2032/ 6 /30
CNH Equipment Trust 4.77 47 47 7,025 2029/ 6 /15
CNX RESOURCES CORP 7.25 15 15 2,303 2032/ 3/ 1
COLT Funding LLC 5.794 96 97 14, 375 2070/ 4 /25
COMCAST CORP 3.45 11 7 1,117 2050/ 2/ 1
COMCAST CORP 2.45 22 11 1, 760 2052/ 8 /15
COMCAST CORP 5. 65 17 16 2,434 2054/6/ 1
COMCAST CORP 6. 05 25 25 3, 767 2055/ 5 /15
COMCAST CORP 2.937 25 14 2,155 2056/11/ 1
COMCAST CORP 2.65 8 4 613 2062/ 8 /15
COMCAST CORP 2. 987 56 31 4, 656 2063/11/ 1
COMCAST CORP 5.5 3 2 411 2064/ 5 /15
COMM Mortgage Trust 6. 18294 100 99 14, 737 2041/ 6 /15
COMMONSPIRIT HEALTH 2.782 9 8 1,219 2030/10/ 1
COMMONSPIRIT HEALTH 3.817 5 3 542 2049/10/ 1
CONSUMERS ENERGY CO 5. 05 41 41 6, 099 2035/ 5 /15
CROWN CASTLE INTL CORP 4. 45 18 17 2,657 2026/ 2 /15
CSX CORP 4.9 2 1 263 2055/ 3 /15
CVS HEALTH CORP 5.0 47 47 7,067 2029/1 /30
CVS HEALTH CORP 5.125 19 19 2, 869 2030/ 2 /21
CVS HEALTH CORP 5.55 37 38 5, 687 2031/6/1
CarMax Auto Owner Trust 4.92 13 13 1,934 2028/10/16
CarMax Auto Owner Trust 4. 48 86 86 12, 809 2030/ 3 /15
Chase Mortgage Finance C 5. 36671 5 5 752 | 2049/ 7 /25
Chase Mortgage Finance C 5.55001 42 42 6,261 2055/12/25
Chase Mortgage Finance C 5. 65001 37 37 5,676 | 2056/ 2 /25
Chase Mortgage Finance C 5.64262 75 74 11, 087 2056/ 6 /25
College Ave Student Loan 5. 56671 37 37 5,516 | 2051/7/25
Cross Mortgage Trust 5. 356 94 95 14,061 | 2070/ 3/25
Cross Mortgage Trust 5. 883 95 96 14,322 | 2070/5/25
D.R. HORTON INC 5.5 33 33 4,984 2035/10/15
DBGS MORTGAGE TRUST 4. 466 85 84 12,475 2051/10/15
DEVON ENERGY CORPORATION 4.5 5 4 735 2030/ 1 /15
DIAMONDBACK ENERGY INC 3.25 183 180 26,711 2026/12/ 1
DIAMONDBACK ENERGY INC 5.2 166 168 24, 885 2027/ 4 /18




JLS—=T5vyav I RKEESA—TY I¥—T7UF
] 3
m Boow | wmes R e
% TX v TX v TH

DTAMONDBACK ENERGY INC 3.5 201 192 28,519 2029/12/ 1
DIAMONDBACK ENERGY INC 5.15 332 339 50, 254 2030/ 1 /30
DTAMONDBACK ENERGY INC 3.125 219 201 29, 7192 2031/ 3 /24
DIAMONDBACK ENERGY INC 4.25 53 39 5, 898 2052/ 3 /15
DISCOVERY COMMUNICATIONS 3.95 39 37 5,561 2028/ 3 /20
DK Trust 5.84194 85 85 12, 597 2034/ 3 /15
DOMINTON ENERGY INC 7.0 32 34 5,051 2054/6/ 1
DOMINION ENERGY SOUTH 6. 25 15 16 2,402 2053/10/15
DUKE ENERGY CORP 3.95 9 6 1,012 2047/ 8 /15
DUKE ENERGY CORP 5.0 165 144 21, 375 2052/ 8 /15
DUKE ENERGY CORP 6.1 42 42 6, 345 2053/ 9 /15
DUKE ENERGY CORP 5.8 54 53 7, 836 2054/ 6 /15
DUKE ENERGY OHIO INC 5.25 102 104 15,510 2033/4/1
DUKE ENERGY OHIO INC 3.7 7 5 783 2046/ 6 /15
DUKE ENERGY OHIO INC 5.55 7 6 1,011 2054/ 3 /15
DUKE ENERGY PROGRESS LLC 5.05 10 10 1, 486 2035/ 3 /15
Dell Equipment Finance T 4. 68 100 100 14, 836 2027/ 7 /22
Dell Equipment Finance T 4.61 100 100 14,912 | 2031/2/24
EDISON INTERNATIONAL 5.25 6 6 891 2028/11/15
EDISON INTERNATIONAL 5.0 4 3 528 2099/11/12
ELEVANCE HEALTH INC 3.65 106 104 15, 492 2027/12/ 1
ELEVANCE HEALTH INC 4.55 26 21 3, 109 2052/ 5 /15
ELEVANCE HEALTH INC 6.1 18 18 2,691 2052/10/15
ELM Trust 2024 5.994232 75 75 11, 178 2027/ 6 /10
ENBRIDGE INC 6.2 3 3 475 2030/11/15
ENTERGY TEXAS INC 3.45 6 5 865 2027/12/ 1
EQT 7.5 13 13 1,957 2027/6/ 1
EQT 6.5 30 30 4,533 2027/ 7/ 1
EQT 4.5 132 130 19, 366 2029/1 /15
EQT 7.5 143 157 23,215 2030/6/ 1
EQT 4.75 444 439 64, 929 2031/1 /15
EQT CORP 3.9 421 417 61,661 2027/10/ 1
EQT CORP 5.7 247 255 37,768 2028/4 /1
EQT CORP 5.0 115 116 17, 156 2029/1 /15
EQT CORP 6. 375 254 262 38, 868 2029/4/1
EQT CORP 7.0 368 399 59, 116 2030/2/1
EQT CORP 3. 625 40 37 5, 496 2031/5/15
EQT CORP 5.75 83 85 12, 659 2034/2/1
EQUIFAX INC 5.1 3 3 453 2028/6/ 1
EQUINIX INC 3.9 15 14 2,103 2032/ 4 /15
EVERSOURCE ENERGY 5.45 8 8 1,215 2028/3/ 1
EXPAND ENERGY CORP 6. 75 28 28 4,184 2029/ 4 /15
EXPAND ENERGY CORP 4.75 9 8 1, 296 2032/2/1
EXPAND ENERGY CORP 5.7 448 454 67,211 2035/1/15
EXPEDIA GROUP INC 5.4 29 29 4, 341 2035/ 2 /15
Enterprise Fleet Financi 4. 41 53 53 7,880 | 2029/6 /20
FACTSET RESEARCH SYSTEMS 3.45 12 10 1, 624 2032/ 3/ 1
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Wil % | FIRSTENERGY CORP 3.9 446 442 65, 415 2027/ 7 /15
(&DREEANER) | FIRSTENERGY CORP 4.85 111 95 14, 064 2047/ 7 /15
FIRSTENERGY CORP 3.4 221 149 22,154 2050/3/ 1
FIRSTENERGY TRANSMISSION 4.75 70 69 10, 303 2033/ 1 /15
FLORIDA POWER & LIGHT CO 3.15 29 19 2,894 2049/10/ 1
FLORIDA POWER & LIGHT CO 5.6 33 32 4,871 2054/ 6 /15
FLORIDA POWER & LIGHT CO 5.7 13 13 1,938 2055/ 3 /15
FLORIDA POWER LIGHT CO 2.875 59 37 5, 485 2051/12/ 4
FOUNDRY JV HOLDCO LLC 6.1 200 206 30, 566 2036/ 1 /25
FRANCISCAN HEALTH SYS 3.914 10 7 1,076 2049/ 7/ 1
Flagstar Mortgage Trust 5.41671 16 15 2,327 | 2049/10/25
Ford Credit Auto Owner T 4. 86 100 102 15, 097 2037/8 /15
Ford Credit Floorplan Ma 5.24 55 56 8,400 | 2031/4/15
Foundation Finance Trust 4.95 88 89 13,225 2050/ 4 /15
GARTNER INC 4.5 414 409 60, 582 2028/7/1
GARTNER INC 3. 625 107 101 15, 066 2029/ 6 /15
GARTNER INC 3.75 9 8 1,248 2030/10/ 1
GCAT 6.0 443 448 66, 366 2055/ 5 /25
GENERAL MOTORS FINL CO 5.9 39 39 5, 840 2035/1/7
GENERAL MOTORS FINL CO 6. 15 27 27 4,098 2035/ 7 /15
GEORGIA POWER CO 4.7 46 46 6, 837 2032/ 5 /15
GEORGIA POWER CO 4.95 38 38 5,671 2033/ 5 /17
GEORGIA POWER CO 5.25 5 5 755 2034/ 3 /15
GEORGIA POWER CO 5.2 105 106 15, 756 2035/ 3 /15
GEORGIA POWER CO 5.125 24 22 3,318 2052/ 5 /15
GLOBAL PAYMENTS INC 4.95 5 5 746 2027/ 8 /15
GOLDMAN SACHS GROUP INC 2.64 36 35 5, 185 2028/ 2 /24
GOLDMAN SACHS GROUP INC 4. 937 220 222 32, 826 2028/ 4 /23
GOLDMAN SACHS GROUP INC 4. 482 118 118 17,510 2028/ 8 /23
GOLDMAN SACHS GROUP INC 4. 223 205 204 30, 237 2029/5/1
GOLDMAN SACHS GROUP INC 6. 484 56 59 8, 795 2029/10/24
GOLDMAN SACHS GROUP INC 2.6 44 40 6, 051 2030/ 2/ 7
GOLDMAN SACHS GROUP INC 5.727 10 10 1, 542 2030/ 4 /25
GOLDMAN SACHS GROUP INC 5. 049 10 10 1, 509 2030/ 7 /23
GOLDMAN SACHS GROUP INC 4. 692 15 15 2,234 2030/10/23
GOLDMAN SACHS GROUP INC 5.207 5 5 759 2031/1/28
GOLDMAN SACHS GROUP INC 5.218 195 200 29, 687 2031/ 4 /23
GOLDMAN SACHS GROUP INC 2.615 26 23 3, 446 2032/ 4 /22
GOLDMAN SACHS GROUP INC 2.65 74 65 9, 732 2032/10/21
GOLDMAN SACHS GROUP INC 3.102 138 125 18, 485 2033/ 2 /24
GOLDMAN SACHS GROUP INC 5.016 107 106 15,679 2035/10/23
GREAT AMERICA LEASING RE 5.28 20 20 2,980 2027/ 3 /15
GSAT 2025-BMF A 5.84194 100 99 14,775 2030/ 7 /15
HCA INC 5.0 81 82 12, 161 2028/ 3/ 1
HCA INC 5.5 81 83 12, 295 2033/6/ 1
HCA INC 5.75 109 112 16, 600 2035/3/1
HCA INC 5.25 4 3 524 2049/ 6 /15
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@S | HCA INC 3.5 5 3 489 2051/ 7 /15
(BDREEAER) | HCA INC 4. 625 4 3 475 2052/ 3 /15
HCA INC 5.9 4 3 571 2053/6/ 1
HCA INC 6.0 3 2 432 2054/ 4/ 1
HCA INC 5.95 3 2 430 2054/ 9 /15
HCA INC 6.2 17 17 2,524 2055/3/1
HCA INC 6.1 42 40 6, 052 2064/ 4/ 1
HESS CORP 5.8 11 11 1, 649 2047/ 4/ 1
HOAG MEMORTAL HOSPITAL 3. 803 4 3 446 2052/ 7 /15
HOMES Trust 6. 182 196 196 29, 093 2068/ 1 /25
HOMES Trust 5.425 96 96 14, 287 2070/ 2 /25
HOMES Trust 5.63 98 98 14, 582 2070/ 2 /25
HP ENTERPRISE CO 5.25 3 3 455 2028/ 7/ 1
ILPT Commercial Mortgage 5.292 170 172 25,518 2033/6 /10
INTOWN Mortgage Trust 5.692 100 99 14,779 2042/ 3 /15
INV 2024-IND Mortgage Tr 6. 08384 10 9 1,476 2041/11/15
JERSEY CENTRAL PWR & LT 5.1 15 15 2,223 2035/ 1 /15
JP MORGAN CHASE & CO 4. 203 45 44 6, 638 2029/ 7 /23
JP MORGAN CHASE & CO 1. 953 4 3 516 2032/ 2/ 4
JP Morgan Chase Commerci 5. 346784 20 20 2,981 2041/11/ 5
JP Morgan Mortgage Trust 5.41671 6 6 902 2049/10/25
JP Morgan Mortgage Trust 5. 36671 3 3 517 | 2050/2/25
JP Morgan Mortgage Trust 5. 36671 10 9 1,435 | 2050/ 2/25
JP Morgan Mortgage Trust 5.31671 0. 54608 0.54414 80 2050/ 2 /25
JP Morgan Mortgage Trust 5. 43368 1 1 168 | 2050/ 6 /25
JP Morgan Mortgage Trust 2.5 51 45 6,794 | 2051/12/25
JP Morgan Mortgage Trust 5.0 21 20 3,074 | 2052/2/25
JP Morgan Mortgage Trust 6.0 12 12 1,848 | 2054/8/25
JPMORGAN CHASE & CO 1.47 68 65 9, 741 2027/ 9 /22
JPMORGAN CHASE & CO 5.571 118 120 17, 804 2028/ 4 /22
JPMORGAN CHASE & CO 4.979 141 143 21,143 2028/ 7 /22
JPMORGAN CHASE & CO 4. 505 25 25 3,715 2028/10/22
JPMORGAN CHASE & CO 4.915 214 217 32, 144 2029/ 1 /24
JPMORGAN CHASE & CO 4. 995 173 176 26, 138 2030/ 7 /22
JPMORGAN CHASE & CO 4. 603 116 116 17, 285 2030/10/22
JPMORGAN CHASE & CO 5.14 30 30 4, 556 2031/1 /24
JPMORGAN CHASE & CO 2.522 71 65 9, 645 2031/ 4 /22
JPMORGAN CHASE & CO 5.103 239 245 36, 332 2031/ 4 /22
JPMORGAN CHASE & CO 1. 764 46 40 5,940 2031/11/19
JPMORGAN CHASE & CO 2. 963 62 55 8, 262 2033/1 /25
JPMORGAN CHASE & CO 5.294 38 38 5,724 2035/ 7 /22
JPMORGAN CHASE & CO 5.572 306 317 46, 957 2036/ 4 /22
JPMORGAN CHASE & CO 5.576 35 35 5,261 2036/ 7 /23
KINDER MORGAN INC 5.0 31 31 4, 663 2029/ 2/ 1
KINDER MORGAN INC 5.1 8 8 1,211 2029/8/1
KINDER MORGAN INC 5.95 8 7 1, 156 2054/ 8/ 1
Kubota Credit Owner Trus 4.42 112 112 16, 700 2029/ 9 /17
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AL S | LSHARRIS TECH INC 4.4 38 38 5,641 | 2028/6/15
(EDREEANER) | LBA Trust 5. 78494 50 50 7,405 2041/10/15
LOWE’S COS INC 1.7 11 10 1,511 | 2028/9/15
M&T Equipment Notes 4.7 13 13 1,930 2027/12/16
MARRTOTT INTERNATIONAL 5.35 3 3 447 | 2035/3/15
MARSH & MCLENNAN COS INC 4.9 2 1 265 2049/ 3 /15
MASS INSTITUTE OF TECH 5.618 15 15 2,283 | 2055/6/1
META PLATFORMS INC 5.6 40 39 5,891 2053/ 5 /15
META PLATFORMS INC 4.65 115 96 14,239 | 2062/8/15
META PLATFORMS INC 5.75 2 2 297 2063/ 5 /15
META PLATFORMS INC 5.55 32 31 4, 609 2064/ 8 /15
MFRA Trust 6. 775 81 82 12,125 | 2058/10/25
MFRA Trust 6.617 64 64 9, 569 2068/ 7 /25
MFRA Trust 5.675 96 96 14,307 | 2070/5 /27
MIDAMERICAN ENERGY CO 5.3 8 7 1,122 2055/2/1
MMAF Equipment Finance L 5.1 151 156 23,094 | 2049/7/13
MOODY’ S CORPORATION 4.25 2 2 296 2029/ 2/ 1
MORGAN STANLEY 3.125 29 28 4,244 | 2026/ 7 /27
MORGAN STANLEY 1. 593 91 89 13, 177 2027/5/ 4
MORGAN STANLEY 3.772 156 154 22,771 | 2029/1 /24
MORGAN STANLEY 5.123 95 96 14, 324 2029/ 2/ 1
MORGAN STANLEY 4. 994 142 144 21,351 | 2029/4/12
MORGAN STANLEY 5. 164 89 90 13,431 | 2029/4 /20
MORGAN STANLEY 5. 173 3 3 454 2030/ 1 /16
MORGAN STANLEY 4.431 114 114 16,880 | 2030/1 /23
MORGAN STANLEY 5. 656 110 114 16, 936 2030/ 4 /18
MORGAN STANLEY 4. 654 156 157 23,228 | 2030/10/18
MORGAN STANLEY 5.192 24 24 3, 646 2031/ 4 /17
MORGAN STANLEY 1.794 1 0. 8635 127 2032/2/13
MORGAN STANLEY 2.943 7 69 10, 223 2033/1 /21
MORGAN STANLEY 4.889 111 111 16,527 | 2033/7/20
MORGAN STANLEY 6. 342 122 132 19, 647 2033/10/18
MORGAN STANLEY 5.25 56 57 8,450 | 2034/4 /21
MORGAN STANLEY 5. 466 13 13 1,979 2035/ 1 /18
MORGAN STANLEY CAPITAL I 3. 049 60 58 8, 665 2049/11/15
MOTOROLA SOLUTIONS INC 5.4 87 89 13,167 | 2034/4 /15
MOUNT NITTANY MED CTR 3.799 7 5 762 | 2052/11/15
MSCI INC 5.25 65 64 9,540 | 2035/9/1
MSWF Commercial Mortgage 6.014 20 21 3,175 | 2056/12/15
Morgan Stanley Capital I 3.9 19 19 2,819 | 2032/7/20
Morgan Stanley Residenti 5.562 107 108 15, 981 2070/ 3 /25
Morgan Stanley Residenti 5. 588 134 135 19,977 2070/ 6 /25
NCMF Trust 5. 6947 60 60 8, 925 2033/ 6 /10
NCMF Trust 5. 045767 97 96 14, 320 2033/ 6 /10
NEWMONT CORP 2.6 9 8 1,184 2032/ 7 /15
NEXTERA ENERGY CAPITAL 4. 685 30 30 4,473 2027/9/ 1
NISOURCE INC 5.25 8 8 1,212 2028/ 3 /30
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A% | NORFOLK SOUTHERN CORP 3.8 5 4 735 2028/8/ 1
(EDREEAER) | NORTHROP GRUMMAN CORP 4.03 14 11 1, 650 2047/10/15
NORTHROP GRUMMAN CORP 5.25 7 6 974 2050/5/1
NORTHROP GRUMMAN CORP 4.95 21 18 2,787 2053/ 3 /15
NORTHROP GRUMMAN CORP 5.2 75 69 10, 298 2054/6/ 1
NORTHWEST FLORIDA TIMBER 4.75 110 106 15, 692 2029/ 3/ 4
NRG ENERGY INC 4. 45 118 116 17,218 2029/ 6 /15
NRG ENERGY INC 7.0 254 277 41, 001 2033/ 3 /15
NUCOR CORP 4.3 27 27 4,001 2027/5/23
NXP BV/NXP FDG/NXP USA 2.5 17 15 2,236 2031/5/11
Navient Student Loan Tru 5.51 66 66 9, 830 2060/ 4 /15
Navient Student Loan Tru 0.97 96 86 12,770 2069/12/16
Navistar Financial Deale 6.18 16 16 2, 366 2028/ 8 /25
Navistar Financial Deale 5.59 39 39 5,807 2029/ 4 /25
Nelnet Student Loan Trus — 170 170 25,183 2055/ 5 /17
Nelnet Student Loan Trus 5. 43962 95 94 13,977 2057/ 3 /15
Nelnet Student Loan Trus 1.36 56 53 7, 868 2062/ 4 /20
Nelnet Student Loan Trus 5.20513 53 52 7,825 2062/ 4 /20
OCCIDENTAL PETROLEUM COR 6. 125 2 2 307 2031/1/1
OHIO EDISON CO 4.95 5 5 752 2029/12/15
OHIO POWER COMPANY 1. 625 63 53 7,972 2031/ 1 /15
OHIO POWER COMPANY 5.65 6 6 915 2034/6/1
OHIO POWER COMPANY 4.15 12 9 1,374 2048/ 4/ 1
OHIO POWER COMPANY 4.0 8 6 898 2049/ 6/ 1
OHIO POWER COMPANY 2.9 30 18 2,697 2051/10/ 1
OLIN CORP 6. 625 14 13 2,030 2033/ 4/ 1
ONNT Commercial Mortgage 5. 56743 150 153 22,701 2039/ 7 /15
ORACLE CORP 3.85 17 14 2,202 2036/ 7 /15
ORACLE CORP 3.6 24 16 2, 456 2050/ 4/ 1
ORACLE CORP 3.95 32 23 3, 450 2051/ 3 /25
ORACLE CORP 4. 375 25 19 2,841 2055/ 5 /15
ORACLE CORP 3.85 12 8 1, 197 2060/ 4/ 1
ORACLE CORP 4.1 56 39 5,851 2061/ 3 /25
ORACLE CORP 5.5 75 67 9,913 2064/ 9 /27
OTIS WORLDWIDE CORP 5.25 7 7 1, 063 2028/ 8 /16
One New York Plaza Trust 5. 40648 65 63 9, 398 2036/ 1 /15
OneMain Financial Issuan 5. 83862 110 111 16, 493 2036/ 9 /14
OneMain Financial Issuan 4.82 165 166 24,677 2038/ 7 /14
PACIFIC GAS & ELECTRIC 6. 15 19 19 2,940 2033/1 /15
PACIFIC GAS & ELECTRIC 6.4 36 38 5,629 2033/ 6 /15
PACIFIC GAS & ELECTRIC 3.3 147 108 15, 989 2040/8/ 1
PACIFIC GAS & ELECTRIC 4.0 40 29 4, 335 2046/12/ 1
PACIFIC GAS & ELECTRIC 4.95 37 30 4, 544 2050/ 7/ 1
PACIFIC GAS & ELECTRIC 3.5 177 116 17,253 2050/ 8/ 1
PACIFIC GAS & ELECTRIC 5.25 2 1 252 2052/ 3/ 1
PACIFIC GAS & ELECTRIC 6.75 15 15 2,296 2053/ 1 /15
PACIFIC GAS & ELECTRIC 6.7 10 10 1,521 2053/ 4/ 1
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PACIFIC GAS & ELECTRIC 5.9 103 96 14, 231 2054/10/ 1
PARAMOUNT GLOBAL 2.9 11 10 1, 586 2027/1/15
PARAMOUNT GLOBAL 3.375 133 129 19, 094 2028/ 2 /15
PARAMOUNT GLOBAL 5.85 33 28 4,278 2043/9/1
PARAMOUNT GLOBAL 5.25 5 3 576 2044/ 4/ 1
PARAMOUNT GLOBAL 4.9 3 2 345 2044/ 8 /15
PARAMOUNT GLOBAL 4.6 2 1 220 2045/1 /15
PARAMOUNT GLOBAL 6. 375 10 9 1, 459 2062/ 3 /30
PATTERSON-UTT ENERGY INC 3.95 8 7 1, 149 2028/2/ 1
PECO ENERGY CO 3.9 11 8 1,277 2048/ 3/ 1
PECO ENERGY CO 3.0 60 39 5, 854 2049/ 9 /15
PECO ENERGY CO 5.25 8 7 1,123 2054/ 9 /15
PFIZER INC 4.0 19 17 2,584 2036/12/15
PFIZER INC 4.4 15 13 1,944 2044/ 5 /15
PFIZER INC 4.2 7 5 851 2048/ 9 /15
PFIZER INVESTMENT ENTER 5.3 11 10 1,530 2053/5/19
PFS Financing Corp. 4. 27 140 139 20, 697 2027/ 8 /16
PFS Financing Corp. 5.27 110 110 16, 367 2028/ 5 /15
PFS Financing Corp. 4.85 125 126 18, 729 2030/ 2 /15
PFS Financing Corp. 4.47 115 115 17,077 2030/ 5 /15
PFS Financing Corp. 4.4 115 114 16, 997 2030/ 8 /15
PG&E CORP 5.25 190 184 27, 326 2030/ 7/ 1
PG&E CORP 7.375 110 107 15, 851 2055/ 3 /15
PIEDMONT NATURAL GAS CO 3.5 29 28 4, 164 2029/6/ 1
PIEDMONT NATURAL GAS CO 2.5 12 10 1, 585 2031/ 3 /15
PINNACLE WEST CAPITAL 5.15 158 162 23,979 2030/ 5 /15
PIONEER NATURAL RESOURCE 5.1 39 39 5,793 2026/ 3 /29
PPL CAPITAL FUNDING INC 5.25 2 2 299 2034/9/1
PRIME SECURITY ONE MS IN 4. 875 13 12 1, 843 2032/ 7 /15
PRKCM Trust 6. 584 65 66 9, 765 2058/ 9 /25
PRM5 Trust 4. 620302 41 40 6, 036 2028/ 2 /10
PRP Advisors, LLC 5.802 90 90 13, 391 2069/11/25
PUB SVC NEW HAMP 3.6 2 1 219 2049/ 7/ 1
Point Broadband Funding 5. 336 45 45 6, 687 2055/ 7 /20
REALTY INCOME CORP 5.125 5 5 742 2035/ 4 /15
RPM INTERNATIONAL INC 3.75 6 5 878 2027/ 3 /15
SAN 2025-NQM2 Al 5.732 96 96 14, 318 2065/ 2 /25
SFAVE COMMERCIAL MORTGAG 4. 144 115 98 14, 586 2035/1/5
SFS Auto Receivables Sec 4.75 48 48 7,161 2030/ 7 /22
SLM Student Loan Trust 9. 20642 55 58 8,578 2041/10/15
SMB Private Education Lo 5. 35642 2 2 300 2034/ 9 /15
SMB Private Education Lo 5. 18642 75 74 11, 035 2053/1 /15
SMB Private Education Lo 1.29 28 26 3, 980 2053/ 7 /15
SMB Private Education Lo 6. 13962 83 84 12,551 2056/10/16
SOFT CONSUMER LOAN PROGR 4.8 71 72 10, 652 2034/ 2 /27
SOLVENTUM CORP 5.45 49 49 7,378 2027/ 2 /25
SOLVENTUM CORP 6.0 4 3 589 2064/ 5 /15
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5@ AAE S | SOUTHERN CAL EDISON 5.65 7 7 1, 066 2028/10/ 1
(EDREEAER) | SOUTHERN CO 4.85 121 118 17,516 2035/ 3 /15
SOUTHERN CO 4.25 8 7 1, 084 2036/ 7/ 1
SOUTHWEST GAS CORP 5.45 4 4 608 2028/ 3 /23
SOUTHWESTERN ENERGY 5.375 43 43 6, 379 2029/2/1
SOUTHWESTERN ENERGY CO 5.375 34 34 5, 065 2030/ 3 /15
STARBUCKS CORP 3.8 28 27 4,139 2025/ 8 /15
SUTTER HEALTH 5.537 55 56 8,415 2035/ 8 /15
SYNCHRONY FINANCIAL 3.95 6 5 873 2027/12/ 1
SYNCHRONY FINANCIAL 5.15 91 91 13, 546 2029/ 3 /19
SYNCHRONY FINANCIAL 5.019 30 30 4,454 2029/ 7 /29
SYNCHRONY FINANCIAL 5.935 16 16 2,441 2030/8/ 2
SYNCHRONY FINANCIAL 5.45 292 295 43, 720 2031/3/6
SYNCHRONY FINANCIAL 2. 875 28 24 3,633 2031/10/28
SYNCHRONY FINANCIAL 7.25 32 33 4,970 2033/2/ 2
Santander Drive Auto Rec 6. 02 67 67 10, 021 2028/ 9 /15
Social Professional Loan 2.84 3 3 583 2041/ 1 /25
Social Professional Loan 1.95 26 24 3,612 2046/ 2 /15
Social Professional Loan 3.34 2 2 384 2047/ 8 /25
T-MOBILE USA INC 2. 625 4 3 557 2029/ 2 /15
T-MOBILE USA INC 3.875 83 81 11,977 2030/ 4 /15
T-MOBILE USA INC 2.7 75 66 9, 808 2032/ 3 /15
T-MOBILE USA INC 5.125 83 84 12, 554 2032/ 5 /15
T-MOBILE USA INC 3.6 122 80 11,928 2060/11/15
T-MOBILE USA INC 5.8 139 136 20, 244 2062/ 9 /15
TRANE TECH FIN LTD 3.5 6 5 882 2026/ 3 /21
TRANSDIGM INC 7.125 138 143 21,180 2031/12/ 1
TRANSDIGM INC 6. 625 101 103 15, 283 2032/3/1
Toyota Auto Loan Extende 4. 65 278 282 41, 742 2038/ 5 /25
Toyota Auto Receivables 4.34 176 177 26, 191 2029/11/15
UBER TECHNOLOGIES INC 5.35 2 1 279 2054/ 9 /15
VEGAS 2024-T1 A 5.5183 40 40 5,992 2039/11/10
VERIZON COMMUNICATIONS 5.401 143 143 21,278 2037/ 7/ 2
VIPER ENERGY PARTNERS LL 4.9 30 30 4, 448 2030/ 8/ 1
VIPER ENERGY PARTNERS LL 5.7 25 24 3, 689 2035/8/1
VIRGINIA ELEC & POWER CO 5.0 12 12 1,798 2033/4/1
Verizon Master Trust 5.21 140 141 20, 858 2029/ 6 /20
Verus Securitization Tru 4.13 68 65 9, 755 2067/ 2 /25
Verus Securitization Tru 5. 623 96 96 14, 296 2070/ 5 /25
WARNERMEDTA HOLDINGS INC 3. 755 78 76 11, 323 2027/ 3 /15
WELLS FARGO & COMPANY 5. 707 177 180 26, 751 2028/ 4 /22
WELLS FARGO & COMPANY 6.303 127 134 19, 838 2029/10/23
WELLS FARGO & COMPANY 5. 244 20 20 3, 047 2031/ 1 /24
WELLS FARGO & COMPANY 3.35 50 45 6, 797 2033/3/2
WELLS FARGO & COMPANY 4. 897 5 5 741 2033/ 7 /25
WELLS FARGO & COMPANY 5. 389 142 146 21, 597 2034/ 4 /24
WELLS FARGO & COMPANY 5. 557 30 31 4,594 2034/ 7 /25




J LS5—T3vyavyREESA—TY vF—T7 K

El 3 ES
i) . s AE M % ——
R T
TAYT % T Fov Fk Bv M
W@ A% | WELLS FARGO & COMPANY 5. 605 11 11 1,684 | 2036/4 /23
(EDEEENTE) | WELLS FARGO & COMPANY 5.013 24 21 3,222 | 2051/4/4
WILLIAMS COMPANIES INC 3.5 5 4 701 | 2030/11/15
Wells Fargo Commercial M 5.92 10 10 1, 552 2057/11/15
Wells Fargo Commercial M 5. 645 25 26 3,873 2058/ 2 /15
Westlake Automobile Rece 4.58 34 34 5,060 2029/ 6 /15
Westways Funding Ltd 5. 454063 45 45 6,754 | 2030/4 /10
Woodward Capital Managem 2.5 66 54 8, 002 2051/ 3 /25
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= X ¥ = J 7 FAEREE~OREISICEFEERTEE A,

o 5 o | FRFEL, BALLCHT BASRASER02EsREns0ET. AL TREIIREC E > CERERERTD
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E E % % % % 5
2073 (20244 1 H 9 H) 10, 696 25 1.3 222.29 1.2 94. 6 28.2 4, 543
2084 (20244E 2 H 7 H) 10, 713 25 0.4 223. 20 0.4 94.7 30.8 4, 547
2094 (202443 H 7 H) 10, 920 26 2.2 228.12 2.2 94.3 31. 1 4, 635
2108 (20244£4 H 8 H) 11,074 28 1.7 232. 16 1.8 94.5 31.4 4, 700
2113 (20244E 5 H 7 H) 11,193 24 1.3 235. 33 1.4 93. 7 31.8 4, 750
2121 (202446 6 H 7 H) 11, 455 32 2.6 241.51 2.6 93. 6 31.5 4, 861
21331 (20244£ 7 H 8 H) 11, 859 30 3.8 250. 60 3.8 90. 1 34.1 5, 007
2143 (202448 H 7 H) 10, 767 29 AN9.0 227.77 AN9. 1 89.5 30.4 4, 546
2158 (202449 H 9 H) 10, 769 30 0.3 228.31 0.2 96. 6 23.8 4,529
2164 (20244E£10H 7 H) 11, 305 23 5.2 240.78 5.5 89.9 21.9 4,934
21781 (20244E11H 7 H) 11,122 28 Al 4 237.41 Al 4 93. 8 25.2 5, 067
2183 (20244E12H 9 H) 10, 713 22 A3.5 228. 88 AN3.6 95. 8 8.0 5, 867
2193 (202546 1 H 7 H) 10, 969 26 2.6 234.94 2.6 92.7 16.9 6, 988
2204 (202542 H 7 H) 10, 647 29 N2.7 228.51 N2.7 96.3 16.5 6, 783
2213 (202543 H 7 H) 10, 443 27 ALT 224.61 ALT 97.0 12. 6 6, 653
2228 (202544 H 7 H) 9, 898 28 A5.0 213.47 A5.0 96. 1 7.6 6, 306
22331 (20254E 5 H 7 H) 10, 472 22 6.0 227.11 6.4 95. 8 7.5 6, 764
2243 (20254E 6 H 9 H) 10, 674 29 2.2 231. 88 2.1 96. 3 14. 6 6, 894
2251 (20254E 7 H 7 H) 10, 761 24 1.0 234. 08 0.9 95. 6 14.9 6, 951
2264 (202548 H 7 H) 10,919 29 1.7 238. 20 1.8 96.5 14.9 7, 050
22741 (202549 H 8 H) 11, 054 30 1.5 241. 56 1.4 94. 4 15.4 7,138
228 (20254E£10H 7 H) 11, 298 29 2.5 247. 68 2.5 95.2 13.7 7,282
2293 (20254E11H 7 H) 11,279 33 0.1 247.71 0.0 94. 3 17.0 7,270
23031 (20254E12H 8 H) 11, 505 31 2.3 253. 71 2.4 95. 0 14. 1 7,416
23101 (20265 1)1 7 0) 11, 747 33 2.1 259. 81 2.1 89.9 214 7,571
2320 (20264 2 J1 9 ) 12, 243 35 15 27177 1.6 94.4 15.0 7,886
23301 (20264 3 J1 9 ) 12, 233 31 0.2 27245 0.3 93.9 17.2 7,865
2343 (20264E 4 A 7 H) 12,114 34 A0, 7 270.59 A0, 7 93. 2 21.9 7,789
2351 (202645 4 7 H) 12,479 30 3.3 279.50 3.3 96. 4 19.4 8,001
2363 (20264F 6 A 8 H) 12, 521 38 0.6 281. 66 0.8 94. 9 19. 3 8,013
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%X F~v—20 (=T N—IbNR—TF—ZA 7 UTEE BE) A7 v 27 A (HHRFE~—2R) ) X, Bloomberg AusBond Composite 0+ Yr Index (A—A T U 7]
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2025412 8 H 11,505 - 253. 71 - 95.0 14. 1

#5231 128K 11,698 L7 257.94 1.7 89. 1 23.2
€]

202641 4 7 H 11, 780 2.4 259. 81 2.4 89.9 21.4
[CIE:D)

20264 1 1 7 H 11,747 - 259. 81 - 89.9 21.4

52328 ES 12,034 2.4 266. 05 2.4 93.6 16.0
[CIES)

20264£2 1 9 H 12,278 4.5 271.77 4.6 94. 4 15.0
€ N))

20264E2 A 9 H 12, 243 - 271.77 - 94.4 15.0

#2333 2 K 12, 380 1.1 274. 67 1.1 93.4 18.5
€ 9]

202643 A 9 H 12, 264 0.2 272,45 0.3 93.9 17.2
a9 ")

20264£3 1 9 H 12,233 - 272.45 - 93.9 17.2

H323410) 3AK 12, 029 N 268. 00 AL 6 93.3 20. 1
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20264£4 1 7 H 12, 148 A0.7 270. 59 N0.7 93.2 21.9
€ N))

202644 4 7 H 12,114 - 270. 59 - 93.2 21.9

323511 FYES 12,576 3.8 281. 50 4.0 95.5 19. 1
€ 9]

202645 4 7 H 12, 509 3.3 279. 50 3.3 96. 4 19. 4
a9 ")

20264E5 1 7 H 12,479 - 279. 50 - 96. 4 19.4

323610] 5 3K 12, 659 1.4 283.78 1.5 95. 6 19.3
[CIES)

20264£6 /1 8 H 12, 559 0.6 281. 66 0.8 94.9 19.3
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2305 K 5236115
% # n® T R
Fnr Fnr TH
JhT—vya—)—gEk7 78 vF—=T77 K 2,522,697 2,455,178 7,930, 964

* - FPAER O BT AT 390 0 45T

BREGRICETHIMABEOHMBI DEE L TR RROBERECRDERAREEIZCSRIEZEL,



OB EIFEMEDERL

JLZS—3yva—Y—EMEHFT 7 FFD (EREERERER)
(20264 6 A 8 HIRTE)

; H F23611K
B A i # e %
TH %
AT —wva—)—ZNERKRT K v F—T7 K 7,930, 964 98. 6
a—)L s m— 5 FOf, 111, 492 1.4
BB REIM pERAH 8, 042, 456 100. 0

* EEHO BALAHIEI Y 5T,

* ) AT —~vya—)—FMNEHET 7 R

JEE (8,216,997 M) 12kt 5 #1397, 0% T,
Sk OMEREE PRI, SE236 IR DI % 4073 [ 0 k% RS 78 ARG O MEIZ L 0 FEHE L7 b0 TF, 1=—n1=184. 92/, 15 R/L=113. 20/,

O&E. BfE. TARUEEMEDINR

~ =T 7 v RIZBWT, 236K T DIMREME E (7,970, 934T M) OEEETEIHE

- . H23 1R #2328 K #5233 K Hi2343 K #5235 K #2361k
- 20264F 1 A 7 ABITE(20264F 2 A 9 HBIfE[20264 3 A 9 ABITE|20264F 4 A 7 HBIE[202647 5 A 7 HBITE|202645 6 A 8 RBITE

=] A =] = A =
AN &HE 7,596, 824, 738 1,913,172, 397 7,889,112, 789 7,814,758, 005 8,024, 547, 095 8,042, 456, 588
Sy RIN= T %. 3 79, 875, 930 79, 898, 812 81,534, 376 77, 070, 607 82,116, 770 79, 490, 613
;f;[ Z;f;g;ﬁgﬁj 7,491,947,191 | 7,804,671,966 | 7,780,576,761 | 7,707,085,837 | 7,913,828,661 | 7,930,964, 365
RN 4 25, 000, 000 28, 600, 000 27, 000, 000 30, 600, 000 28, 600, 000 32, 000, 000
AR 1,617 1,619 1,652 1,561 1,664 1,610
(B) &fE 25,015, 417 26,780,013 23,612,507 25,667,010 23,240, 774 28,616, 886
ARFLUL LS 5 i 21, 271, 569 22, 545, 635 19, 932, 318 21, 861, 252 19, 235, 040 24, 320, 684
FALE FEHI 3,723,547 4,211,418 3, 660, 233 3,785,123 3,984, 009 4,272,906
E DMAFLE 20, 301 22, 960 19, 956 20, 635 21,725 23,296
(C) FMiBEEMLIE(A—B) 7,571, 809, 321 7,886,392, 384 7, 865, 500, 282 7,789, 090, 995 8,001, 306, 321 8,013, 839, 702
JOAR 6, 445,930,000 | 6, 441,610,000 | 6,429,780,000 | 6,429, 780,000 | 6,411,680,000 | 6,400, 180, 000
TR 25 4 1,125, 879, 321 1,444,782,384 | 1,435,720,282 | 1,359,310,995 | 1,589, 626, 321 1,613, 659, 702

(D) SZEHEMROHK 644,5930 644,1610 642,97800 642,9780 641,1680 640,0180

1O&EYEEHLE(C/D) 11,7471 12, 243M 12,233M 12, 114H 12,479M 12,521H

2311 S AEHIL6, 445, 930, 0001, #E231~236 1 B INER E SLARBHILOM | 55231 ~2361 i — A0 e AR %1% 45, 750, 0001, 1 H
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SR PEDTEH OIRIXNCAR D D HERORE L2 it T2 A0 ET 28 M. A48, 988, 8231,
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OEHEDIKIR
#2313 #2328 #2338 #2344 #2358 #2361
I H 20254E12H 9 H~[20264E 1 A 8 H ~ [20264E 2 A 10 H ~ [20264E 3 H10H ~ |20264E 4 A 8 H~ 202645 H 8 H~
2026451 H 7 H  [20265E2 H 9H [20264E3 A 9H |20264E4 H 7 H  [20265E5H 7 H  [20264:6 H 8 A
A A A A A A

[(OESEEIE:S 4,478 53,421 46,295 48,647 49,926 53, 663
ZHFLE 41,478 53,421 46,295 48,647 19,926 53,663

(B) HfiFE#5TEELE 180, 438, 339 346, 379, 565 17,143, 454 A 50,790,924 251,313,597 55,434,307
e A 180,438, 339 346, 394, 727 17,221, 971 - 257,813,974 55,500, 354
TEEH - A 15, 162 A 78,517 A 50,790,924 A 500, 377 A 66, 047

(C) 1EFt3REN=E A 3,743,848 A 4,234,378 A 3,680,189 A 3,805,758 A 4,005,734 A 4,296,202
D) HHEHEE(A+B+C) 176, 735, 969 342,198, 608 13,509, 560 A 54,548,035 253,357,789 51,191,768
(B) mIfARRBERE 823, 420,108 978,233,112 1,295,516, 516 1,289,093, 758 1,209, 289, 806 1,440, 837,101
(F) BmEEEEES 146,994, 813 146, 896, 299 146, 626, 524 146, 626, 524 146, 213, 766 145,951,517
(Fic, 24 % AH 24 %8) (1 1,938,222,332) | ( 1,936,923,355) | ( 1,933,366,195) | ( 1,933,366,195) | ( 1,927,923, 711) | ( 1,924,465, 787
(FEEHE AR FH 2 %5) (A1,791,227,519) | (A1,790,027,056) | (A1,786,739,671) | (AL, 786,739,671) | (Al1,781,709,945) | (Al,778,514,270)
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(FEE R A %5) (A1,791,227,519) | (A1,790,027,056) | (A1,786,739,671) | (AlL,786,739,671) | (Al1,781,709,945) | (Al,778,514,270)
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M % % % % Epk]
1641 (2022466 A 7 H) 23, 347 1.5 211. 77 1.7 94. 1 43. 1 9, 167
1731 (20234 6 A 7 H) 23,725 1.6 210. 88 A 0.4 95. 2 31.0 4,323
188 (20244E 6 1 7 H) 27, 368 15. 4 241. 51 14.5 94.6 31.8 4,884
1931 (20255 6 A 9 H) 26, 450 A 3.4 231. 88 A 4.0 97. 4 14.8 6,911
203 (20264£.6 A 8 H) 32, 303 22.1 281. 66 21.5 95.9 19.5 8,010
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HEXOT By My ZEEFRFE TSN TERY . =X b7 U 7EHRTHICE W TRIT SN2 TOmMMEERMM & i g LT
WET, HfEKE, A=A N TV TEFEHORFv—27 L LTRL b TnET,

GHED) T —bN—7

OLHirh DEEMEE & THRFDHR

T % @ B[~ v F v = 7

VA NV e N N

A Tn = b i % |1 5

A H % k| s 2 W ow kM OA K |k B o ok
(A E~—2)

a5 ] % % % %

202546 H 9 A 26, 450 — 231.88 — 97.4 14.8
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Pl K A A NEReE | RERE A B B
F—=ATUT % TZ R T5 RV TH
Ef#zF% | AUSTRALIAN GOVERNMENT 3.25 600 579 65,561 | 2029/4 /21
AUSTRALIAN GOVERNMENT 4.5 700 691 78,221 | 2033/4 /21
AUSTRALIAN GOVERNMENT 3.75 500 465 52,709 | 2034/5/21
AUSTRALIAN GOVERNMENT 4.25 650 624 70,680 | 2034/ 6 /21
AUSTRALIAN GOVERNMENT 3.5 100 90 10,268 | 2034/12/21
AUSTRALIAN GOVERNMENT 4.25 1,600 1,522 172,303 | 2035/12/21
AUSTRALIAN GOVERNMENT 4.25 600 566 64,173 | 2036/10/21
AUSTRALIAN GOVERNMENT 4.75 5, 000 4,904 555,229 | 2037/10/21
AUSTRALIAN GOVERNMENT 3.25 200 165 18,711 | 2039/6 /21
AUSTRALIAN GOVERNMENT 3.0 783 552 62,559 | 2047/3/21
AUSTRALIAN GOVERNMENT 1.75 500 249 28,220 | 2051/6/21
AUSTRALIAN GOVERNMENT 4.75 1,350 1,221 138,271 | 2054/6 /21
Hi 5 1855ES% | AUST CAPITAL TERRITORY 5. 25 500 495 56,135 | 2033/10/24
HERRAE S | ASTAN DEVELOPMENT BANK 4.7 500 493 55,810 | 2031/7/16
(K< &@f%) | CPPIB CAPITAL INC 4.75 500 496 56,171 | 2031/1/15
CPPIB CAPITAL INC 5.3 500 489 55,445 | 2036/ 3/10
KEW 4.6 500 491 55,654 | 2031/6/16
NEW S WALES TREASURY CRP 3.0 800 744 84,320 | 2030/ 2/20
NEW S WALES TREASURY CRP 5.25 1, 600 1,586 179,598 | 2034/10/17
NEW S WALES TREASURY CRP 4.75 800 757 85,751 | 2035/9/20
NEW S WALES TREASURY CRP 4.75 2, 400 2, 240 253,678 | 2037/2/20
NEW S WALES TREASURY CRP 5.25 1, 300 1, 250 141,597 | 2038/ 2 /24
QUEENSLAND TREASURY CORP 1.75 200 170 19,328 | 2031/8/21
QUEENSLAND TREASURY CORP 2.0 500 401 45,500 | 2033/8/22
QUEENSLAND TREASURY CORP 4.5 2, 800 2,610 295,549 | 2035/8 /22
QUEENSLAND TREASURY CORP 5.25 1, 400 1, 369 154,983 | 2036/7 /21
SOUTH AUST GOVT FIN AUTH 4.75 500 475 53,792 | 2035/5/24
TREASURY CORP VICTORIA 2.5 5, 200 4,829 546, 658 | 2029/10/22
TREASURY CORP VICTORIA 1.5 600 502 56,883 | 2031/9/10
TREASURY CORP VICTORIA 4.25 1,200 1, 141 129,194 | 2032/12/20
TREASURY CORP VICTORIA 2.0 200 148 16,821 | 2035/9/17
TREASURY CORP VICTORIA 5. 25 200 191 21,626 | 2038/9/15
TREASURY CORP VICTORIA 5.5 1, 700 1,643 186,037 | 2039/9/15
TREASURY CORP VICTORIA 5.0 600 543 61,541 | 2040/11/20
WESTERN AUST TREAS CORP 4.5 500 487 55,152 | 2032/ 7 /21
WESTERN AUST TREAS CORP 4.75 400 380 43,061 | 2035/10/24
WESTERN AUST TREAS CORP 5.75 400 399 45,184 | 2039/10/24
L@ | AGT FINANCE PTY LTD 2.119 500 484 54,865 | 2027/6 /24
(BBHREENER) | AUSGRID FINANCE PTY LTD 1.814 500 487 55,194 | 2027/2/5
AUST & NZ BANKING GROUP 4.8 500 498 56,468 | 2027/6/18
AUST & NZ BANKING GROUP 5.1343 500 501 56,821 | 2028/2/18
AUST & NZ BANKING GROUP 4.25 500 489 55,465 | 2028/11/ 1
AUST & NZ BANKING GROUP 5. 0032 500 501 56,731 | 2029/4 /27
BANCO SANTANDER SA 5. 1742 600 600 67,933 | 2026/ 7/15
BARCLAYS PLC 5. 189 500 489 55,463 | 2031/6/18
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A=A T UT % TZ Rv T5 Rv TH

g% | BENDIGO AND ADELAIDE BK 5. 7177 500 502 56,914 | 2027/1/27
(4BBEEMES) | BPCE SA 2.2 600 583 66,017 | 2028/4 /20
CATXABANK SA 5.5159 500 502 56,873 | 2031/5/26
CNH CAPITAL AUS PTY LTD 5.4 500 499 56,521 | 2027/5/17
COMMONWEALTH BANK AUST 5. 0461 500 501 56,808 | 2027/7/22
COMMONWEALTH BANK AUST 3.9 500 485 54,986 | 2028/11/21
COMPUTERSHARE US INC 3. 147 1,000 965 109,331 | 2027/11/30
CREDIT AGRICOLE SA 4. 567 500 481 54,483 | 2030/ 8 /26
CREDIT AGRICOLE SA 5.35 500 496 56,192 | 2031/2/13
ConQuest Trust 5.4418 217 217 24,675 | 2054/ 5/15
Driver Australia 5. 6025 96 96 10,939 | 2032/2/21
Driver Australia 5. 4525 304 304 34,516 | 2032/9/21
ETSA UTILITIES FINANCE 5. 634 500 498 56,444 | 2032/12/3
FirstMac Mortgage Fundin 5. 3775 238 239 27,065 | 2056/ 2/18
GAIF BOND ISSUER P/L 4.742 500 487 55,236 | 2030/6/3
GTA FINANCE CO PTY LTD 2.2 1,000 960 108,712 | 2027/8/26
HSBC HOLDINGS PLC 5.996 500 504 57,090 | 2032/ 5/26
HSBC HOLDINGS PLC 5. 722 500 494 55,970 | 2035/3/11
Harvey Trust 4.8975 461 459 51,966 | 2053/3/16
Harvey Trust 5. 5975 189 191 21,631 | 2054/12/16
Harvey Trust 5. 1471 380 379 42,956 | 2056/10/10
ING BANK (AUSTRALIA) LTD 5.0707 500 500 56,613 | 2028/11/13
LLOYDS BANKING GROUP PLC 5. 189 500 492 55,703 | 2031/5/28
LLOYDS BANKING GROUP PLC 5. 831 500 500 56,674 | 2032/6/11
LONSDALE FINANCE PTY LTD 2. 45 1, 000 988 111,882 | 2026/11/20
La Trobe Financial Capit 5.3518 467 466 52,857 | 2057/5/15
Light Trust 5. 4746 224 225 25,507 | 2055/ 7 /20
Light Trust 5. 3675 588 589 66,732 | 2056/5/18
Lion Trust 5.4975 212 214 24,236 | 2054/5/18
MET LIFE GLOB FUNDING I 4.75 500 485 54,944 | 2030/ 5 /30
MITSUBISHI HC CAP UK PLC 5. 805 500 501 56,761 | 2026/12/ 7
MTR CORP LTD 5. 582 500 489 55,394 | 2038/1/29
NATIONAL AUSTRALIA BANK 4.1 500 488 55,306 | 2028/10/16
NATIONAL AUSTRALIA BANK 6. 4743 600 601 68,096 | 2031/11/18
NATIONAL AUSTRALIA BANK 5.0824 500 485 54,935 | 2035/11/14
NATWEST MARKETS PLC 4.8875 500 488 55,331 | 2030/6/5
NBN €O LTD 4.2 500 496 56,217 | 2027/4/14
NBN CO LTD 5.2 500 500 56,654 | 2028/ 8/25
NORFINA LTD 5. 0977 1,000 1,004 113,664 | 2028/7 /28
Panorama Auto Trust 5.5018 528 529 59, 967 2032/ 9 /15
REDS Trust 5.4975 219 220 24,931 | 2049/7/16
REGISTRY FINANCE PTY LTD 5.84 500 503 57,041 | 2032/ 5/26
SCENTRE GROUP TRST 1 6. 3673 500 511 57,930 | 2054/ 9/10
SHINHAN CARD CO LTD 5.05 500 498 56,439 | 2027/10/22
SVENSKA HANDELSBANKEN AB 5. 137 500 495 56,090 | 2031/2/17
Think Tank Residential T 5.2971 500 499 56,495 | 2058/11/10
VER FINCO PTY 2.4 500 466 52,811 | 2028/9/21
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L@ | VERTZON COMMUNTCATIONS 6.3155 500 499 56,549 | 2056/9 /19
(GBS | WESTCONNEX FINANCE €O PT 6.15 500 507 57,444 | 2030/10/ 9
WESTCONNEX FINANCE CO PT 3.15 500 443 50,176 | 2031/ 3/31
WESTPAC BANKING CORP 5. 0655 500 500 56,689 | 2029/3/5
WESTPAC BANKING CORP 5.0708 500 500 56,685 | 2029/6/4
WESTPAC BANKING CORP 5. 141 500 497 56,301 | 2031/2/12
WESTPAC BANKING CORP 6. 085 500 485 54,952 | 2041/ 2/12
WORLEY FIN SERV PTY LTD 5.95 500 502 56,890 | 2028/10/13
WSO FINANCE PTY LTD 4.5 600 597 67,617 | 2027/3/31
Westpac Securitisation T 5. 3525 219 220 25,014 | 2055/8/21

& il 7,684,216

*FBEEREL AT, WIR O 2 5 23H O A AR TR BRSO MEIC L 0 FIRE L7 b 0 T,
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OB BEAMEDHER (20264 6 B 8 HIRTE)
5 A _ e # x
7 il A e H
+M %
NG 7,684,216 93.5
a—)L - m— 5 ZFofh 532, 781 6.5
BB AE R PERRAA 8,216,997 100. 0

* RO HALAN 3T 0 $#5C,
H MRS 2 AMIEMERE (7,970,934 T 1) OREIEFEMEERAR (8,216,997 T M) 1Tk 5 HLFITIT. 0% TT,
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INHEAE GEAAE) 7,684, 216, 874 T ORI A4 1,711,908
;qu)\% 265, 736, 225 (B) ﬁﬁﬁEE#%.E*EE 1, 194, 080, 751
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AiTEL 2 8, 040, 370 TEEIR ) A 203,107, 194

s AT REATILS 48, 250, 445 © ﬁggﬁzgﬁﬁl*ﬁﬁ A ?z 222 g?i

® 5 240, 428, 659 548 A 54,154,179
b 207, 928, 659 0 REER% A 986, 022
AR & 32, 500, 000 ) MBS (A+B+C+D) 1,495,581, 729

C) MEEHRLE(A—B) 8,010, 322, 096 (F) BElsginiazss 4,298, 441, 931
A 2,479, 742, 306 @ emEEsane 34,273, 608
YRR R 5,530, 579, 790 H) muEiEnse A 297,717, 478
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20254E12 A 31 HIZHE T 32 A R

(—n)

i#
I
ST AR

TESAILE (R B BLERR %)
GRIAT T N/ L5 BRI

W E
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PRE &M

BRNAT T TN AR D SHFE.
AR I

5 | R 7
ST THR
A
szt
& il
EagPs]

FITRI, HE R 250kt
MR

A G
B HS
BEA A RER 72 BUARD HAE

SeBANAR DAL
AT LA BNAR DL

SHEDE 545 L UM E 2 B A E L S8R AR D AR
IV Y T T H NV AT T

ATV AT T RN AR DB
Y RBMER L
AT MRESR A 22 7%

S BRANAR DRI 22 2%
F 7 A BRNARLR M AR

THRDIALE

SRIAD T EHNARDREAN 2R LS
A2 TV ATy T HHN AR DR A 4

TLVy I T T 4V AT T RN AR DN RS

SHE R R SEME LN AR DA ZE A

R 22 R
BAORKRITLHME E D BB

20,944
1,838,539
25,843
61

1,885,387

195,922
65,281
19,845
22,456

1,256
12,551
79,860
19,594

7,427

6,526
20,881

1,750

6,637

459,986

1,425,401

(349,475)

(175,767)
4,530

(1,446,047)
19,725
19,780

(1,927,254)

(36,785)
294,068
425
15,371

(10,324)

(21,462)
223,347

464,640

(37,213)

NPEB/\>-3—OE 7> /KUK J772KFC/FD

1024720 FATH .

A it s
WEE R i
FC Class Units (in JPY) 7,713 216,008 1,666,034,997
FD Class Units (in JPY) 11,489 881,654  10,129,216,097
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AL PE BN
2025412 H 31 H 8ifE
(—n)
e i A ATAMEH HE IR (%)
TNR=T
E&
EUR 100,000  ALBANIA 4.7500% 14/02/35 REGS 101,249 0.16
101,249 0.16
FINR=TEf 101,249 0.16
Z—2ZFVT
RERfE S (ABS)
AUD 500,000 PANO 2025-4 A FRN 20/04/34 285,029 0.44
AUD 500,000 METR 2025-1 A FRN 15/10/31 225,948 0.35
AUD 120,000 HHCAU 2025-1 A FRN 21/07/87 67,541 0.11
578,518 0.90
FgrfE2: (CMO)
AUD 500,000 ORDE 2025-1 B FRN 11/06/56 286,332 0.44
AUD 500,000 AFG 2025-INC AIL FRN 10/07/56 273,014 0.43
559,346 0.87
EEHSFIE
EUR 300,000 COM BK AUSTRALIA FRN 26/08/37 EMTN 298,544 0.47
298,544 0.47
T iEHE (HEEHE)
EUR 325,000 TOYOTA FIN AU 2.6760% 16/01/29 EMTN 323,301 0.50
EUR 284,000 AUST & NZ BAN 2.4780% 04/06/29 EMTN 282,763 0.44
EUR 200,000 NATL AUSTRALIABK 3.1460% 05/02/31 202,771 0.32
EUR 191,000 WESTPAC BANKING 3.1310% 15/04/31 193,641 0.30
EUR 100,000  SGSP AUSTRALI 3.3750% 08/10/32 EMTN 98,470 0.15
1,100,946 1.71
A —ANZUT i 2,537,354 3.95
F—ANT
E&
EUR 269,000 REP OF AUSTRIA 2.9500% 20/02/35 266,361 0.43
EUR 144,000 REP OF AUSTRIA 2.5000% 20/10/29 144,225 0.22
EUR 144,000 REP OF AUSTRIA 1.8500% 23/05/49 102,427 0.16
EUR 78,000 REP OF AUSTRIA 2.8000% 20/09/32 77,967 0.12
EUR 50,000 REP OF AUSTRIA 0.0000% 20/02/31 43,710 0.07
EUR 15000 REP OF AUSTRIA 3.8000% 26/01/62 14,933 0.02
EUR 15,100 REP OF AUSTRIA 3.2000% 15/07/39 14,767 0.02
664,390 1.04
HiEtE (EESMIK)
EUR 200,000 ERSTE GROUP 3.0000% 20/04/32 1 200,804 0.31
200,804 0.31
A — AN TG 865,194 1.35
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Y%
EEHSFIE
EUR 100,000 ARGENTA SPBNK FRN 29/11/27 EMTN 102,489 0.16
102,489 0.16
EfE
EUR 332,000 BELGIAN GOVT 3.4500% 22/06/42 104 313,874 0.48
EUR 245,000 BELGIAN GOVT 2.6000% 22/10/30 105 244,079 0.38
EUR 241,900 BELGIAN GOVT 3.5000% 22/06/55 101 210,268 0.33
EUR 127,400  BELGIAN GOVT 1.4000% 22/06/53 95 69,121 0.11
EUR 69,000 BELGIAN GOVT 3.0000% 22/06/33 97 68,772 0.11
EUR 0.08  BELGIAN GOVT 2.8500% 22/10/34 100 0 0.00
906,114 1.41
HiEtE (EESMIK)
EUR 200,000 ING BELGIUM S 2.7500% 25/08/32 EMTN 197,092 0.31
EUR 100,000 LONZA FINANCE IN 3.8750% 25/05/33 102,246 0.16
EUR 100,000  BELFIUS BANK 2.6250% 30/09/30 EMTN 99,359 0.15
398,697 0.62
~LF—FE 1,407,300 2.19
HFF
EfE
EUR 250,000 CDP FINANCIAL 3.2500% 30/09/35 REGS 246,694 0.38
246,694 0.38
HF X E 246,694 0.38
rayFr
EfE
EUR 100,000  CROATIA 3.2500% 11/02/37 96,410 0.15
96,410 0.15
oar7FTE 96,410 0.15
Fxa
EfE
CZK 6,000,000 CZECH REPUBLIC 1.7500% 23/06/32 138 212,565 0.34
212,565 0.34
T iEHE (HEEHE)
EUR 100,000  UNICREDIT BANK C 2.6250% 03/03/30 99,063 0.15
99,063 0.15
F =gt 311,628 0.49
Yol e
EEHSFIE
EUR 200,000 DANSKE BANK A/S FRN 15/05/31 EMTN 199,564 0.31
199,564 0.31
EfE
DKK 935,670  DANISH GOVT BO 4.5000% 15/11/39 31Y 147,935 0.23
147,935 0.23
Fow—rE 347,499 0.54
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TAN=T
E&
EUR 175,000  ESTONIA REP O 3.2500% 17/01/34 EMTN 173,969 0.27
173,969 0.27
T 2AR=T 173,969 0.27
TA4TR
EEHSFIE
EUR 100,000 NORDEA BANK ABP FRN 29/05/35 EMTN 102,716 0.16
102,716 0.16
EfE
EUR 196,000  FINNISH GOV'T 3.2000% 15/04/45 20Y 183,372 0.29
EUR 105,000  FINNISH GOV'T 2.9500% 15/04/55 88,305 0.14
EUR 68,000  FINNISH GOV'T 3.0000% 15/09/35 10Y 67,192 0.10
EUR 55,000  FINNISH GOV'T 2.6250% 15/04/32 7Y 54,473 0.08
393,342 0.61
T iEHE (HEEHE)
EUR 334,000 NORDEA KIINNI 2.6250% 25/11/30 EMTN 332,106 0.52
EUR 300,000 NORDEA KIINNI 3.0000% 28/08/35 EMTN 294,325 0.46
626,431 0.98
T4 TURE 1,122,489 1.75
TR
FeERESR (ABS)
EUR 100,000 NORIA 2024-DE1 E FRN 25/02/43 81,362 0.13
81,362 0.13
EEHSFIE
GBP 500,000 BNP PARIBAS FRN 24/05/31 EMTN 567,916 0.89
EUR 400,000 BPCE FRN 25/01/35 EMTN 420,598 0.66
EUR 400,000 VEOLIA ENVRNMT FRN 20/04/70 399,565 0.62
EUR 400,000 ELEC DE FRANCE FRN 30/12/49 EMTN 395,726 0.62
EUR 400,000 BPCE FRN 13/01/42 NCS5. 394,701 0.61
USD 400,000 AXA SA FRN 17/01/47 EMTN 341,963 0.53
EUR 200,000 BANQ FED CRD MUT FRN 16/06/32 202,383 0.32
EUR 200,000 TOTALENERGIES SE FRN 06/10/69 EMTN 200,350 031
EUR 200,000 BNP PARIBAS FRN 25/07/28 EMTN 200,155 0.31
EUR 200,000 ELEC DE FRANCE FRN 31/12/72 199,000 031
EUR 200,000 ELEC DE FRANCE FRN 03/12/73 197,081 0.31
EUR 200,000 CRED AGRICOLE SA FRN 12/01/28 196,282 0.31
EUR 200,000 BNP PARIBAS FRN 19/02/28 EMTN 195,282 0.30
EUR 100,000 RCI BANQUE FRN 09/10/34 EMTN 105,320 0.16
EUR 100,000 CRED AGRICOLE SA FRN 18/03/35 EMTN 101,792 0.16
EUR 100,000 TOTALENERGIES SE FRN 17/04/70 . 98,640 0.15
EUR 100,000 BPCE FRN 14/01/28 EMTN 97,910 0.15
EUR 100,000  VEOLIA ENVRNMT FRN 15/02/71 97,312 0.15
EUR 100,000 BNP PARIBAS FRN 31/08/33 EMTN 93,900 0.15
4,505,876 7.02
EfE
EUR 1,740,000 FRANCE O.A.T. 2.7500% 25/02/29 OAT 1,752,144 2.72
EUR 1,313,684  FRANCE O.A.T. 0.7500% 25/02/28 OAT 1,271,016 1.98
EUR 603,860  FRANCE O.A.T. 3.6000% 25/05/42 OAT 572,541 0.89
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EUR 456,000  FRANCE O.A.T. 3.7500% 25/05/56 OAT 402,726 0.63
EUR 385,000 FRANCE O.A.T. 2.5000% 24/09/27 OAT 386,748 0.60
EUR 300,000  AGENCE FRANCAISE 2.7500% 30/09/30 296,491 0.46
EUR 300,000 AGENCE FRANCA 1.0000% 31/01/28 EMTN 291,005 0.45
EUR 300,000  AGENCE FRANCAISE 3.0000% 17/01/34 289,065 0.45
EUR 285,000  FRANCE O.A.T. 0.7500% 25/11/28 OAT 271,577 0.42
EUR 200,000  AGENCE FRANCAISE 0.1250% 29/09/31 167,726 0.26
EUR 149,110  FRANCE O.A.T. 2.7000% 25/02/31 OAT 148,252 0.23
EUR 310,000 FRANCE O.A.T. 0.7500% 25/05/53 OAT 131,781 0.21
EUR 116,000  FRANCE O.A.T. 3.0000% 25/06/49 OAT 94,541 0.15
EUR 76,000  FRANCE OAT 4% 25/04/60 69,710 0.11
EUR 88,000 FRANCE O.A.T. 1.7500% 25/05/66 OAT 43,546 0.07
EUR 25,000 FRANCE O.A.T. 3.2000% 25/05/35 OAT 24,503 0.04
6,213,372 9.67
IR (B2 2R )
EUR 300,000  CREDIT AGRICO 2.6250% 11/12/30 EMTN 296,363 0.46
EUR 300,000  ORANGE 3.7500% 13/05/38 EMTN 291,768 0.45
EUR 200,000  CREDIT AG HOM 3.1250% 16/08/29 EMTN 203,060 0.32
EUR 200,000  SOCIETE GENERALE 3.0000% 12/02/27 201,110 0.31
EUR 200,000  AIR LIQUIDE F 2.6250% 05/11/29 EMTN 198,778 0.31
EUR 200,000 BANQ FED CRD 3.1250% 11/03/31 EMTN 197,993 0.31
EUR 200,000  CIE FIN FONCI 3.0000% 24/02/33 EMTN 197,486 0.31
EUR 200,000  AIR LIQUIDE F 3.0000% 05/05/33 EMTN 196,394 0.31
EUR 100,000  RCI BANQUE 4.6250% 02/10/26 EMTN 101,083 0.16
EUR 100,000  RTE RESEAU DE 3.5000% 30/04/33 EMTN 100,396 0.16
EUR 100,000  AIR LIQUIDE F 3.5000% 21/03/35 EMTN 100,333 0.16
EUR 100,000  RTE RESEAU DE 3.8750% 24/11/37 EMTN 99,649 0.16
EUR 100,000  CREDIT AGRICO 1.8750% 20/12/26 EMTN 99,621 0.16
EUR 100,000  SCHNEIDER ELE 2.7500% 04/07/30 EMTN 99,301 0.15
EUR 100,000  CRED AGRICOLE 3.7500% 27/05/35 EMTN 99,244 0.15
EUR 100,000  AUTOROUTES DU 3.2500% 19/01/33 EMTN 98,845 0.15
EUR 100,000  RCI BANQUE 1.1250% 15/01/27 EMTN 98,439 0.15
EUR 100,000  AUTOROUTES DU 2.7500% 02/09/32 EMTN 96,231 0.15
EUR 100,000  VEOLIA ENVRNM 1.2500% 14/05/35 EMTN 80,138 0.12
2,856,232 445
7T AG 13,656,842 21.27
kA
EB S
EUR 200,000  DEUTSCHE BANK AG FRN 19/05/31 EMTN 200,838 0.32
EUR 200,000  NORDDEUTSCHE L/B FRN 02/10/28 EMTN 199,738 0.32
EUR 200,000  DEUTSCHE BANK AG FRN 13/08/28 EMTN 199,398 0.31
EUR 200,000  ENERGIE BADEN-W FRN 05/08/79 195,582 0.30
EUR 200,000 DEUTSCHE BANK AG FRN 19/11/30 EMTN 188,888 0.29
EUR 100,000  ENERGIE BADEN-W FRN 29/06/80 99,432 0.15
1,083,876 1.69
il
EUR 3,400,000 BUNDESSCHATZANW 2.0000% 16/12/27 3,392,555 5.28
EUR 324,000 NORDRHEIN-WES 2.6500% 15/01/30 EMTN 324,337 0.51
EUR 205,000 BUNDESSCHATZANW 2.2000% 11/03/27 205,367 0.32
EUR 105,000  DEUTSCHLAND REP 2.6000% 15/05/41 97,004 0.15
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EUR 144,000 NORDRHEIN-WES 0.6000% 04/06/41 EMTN 93,543 0.15
EUR 65,000 DEUTSCHLAND RE 2.5000% 15/08/54 30Y 53,843 0.08
EUR 21,000 LAND BADEN-WUERT 3.1250% 23/01/40 20,113 0.03
EUR 4,000 NIEDERSACHSEN 2.7500% 04/08/33 3,926 0.01
EUR 4,000 LAND BADEN-WUERT 2.6250% 12/02/35 3,842 0.01
4,194,530 6.54
T iEHE (HEEHE)
EUR 300,000 VOLKSWAGEN BA 3.1250% 10/12/29 EMTN 298,582 0.47
EUR 200,000 BAUSPARK WUES 2.8750% 30/09/33 EMTN 197,212 031
EUR 180,000 BAYERISCHE LN 2.7500% 28/05/32 EMTN 178,558 0.28
EUR 150,000 CONTINENTAL A 2.8750% 22/11/28 EMTN 150,027 0.23
EUR 147,000 LB BADEN-WUERTT 3.1250% 13/11/29 149,852 0.23
EUR 100,000 VOLKSW FIN SERVI 3.8750% 19/11/31 101,071 0.16
EUR 100,000 VOLKSWAGEN BA 3.6250% 02/10/32 EMTN 99,170 0.15
EUR 100,000  FRESENIUS SE 2.7500% 15/09/29 EMTN 99,097 0.15
EUR 100,000 FMS WERTMANAG 0.375% 29/04/30 EMTN 90,411 0.14
EUR 100,000 LEG IMMOBILIE 1.6250% 28/11/34 EMTN 81,354 0.13
EUR 124,000 NRW.BANK 0.5000% 17/06/41 EMTN 76,964 0.12
EUR 102,000 NRW.BANK 0.1000% 09/07/35 EMTN 76,269 0.12
1,598,567 2.49
KA &t 6,876,973 10.72
X%
E&
EUR 316,000 HELLENIC REPUBLI 4.3750% 18/07/38 338,518 0.53
EUR 185,000 HELLENIC REPUBLI 3.6250% 15/06/35 188,225 0.29
EUR 58,000 HELLENIC REPUBLI 4.1250% 15/06/54 56,830 0.09
583,573 0.91
XU v it 583,573 0.91
NI —
E&
HUF 70,000,000 HUNGARY GOVT 2.0000% 23/05/29 29/A 157,957 0.25
157,957 0.25
T EHE (HE &)
EUR 150,000 OTP JELZALOGB 3.1370% 31/03/31 EMTN 149,786 0.23
149,786 0.23
NI —E 307,743 0.48
TANGUR
EEHSFIE
GBP 300,000 BANK OF IRELAND FRN 06/12/32 EMTN 360,095 0.56
360,095 0.56
E&
EUR 64,000 IRISH GOVT 3.1500% 18/10/55 57,056 0.09
EUR 35,000 IRISH GOVT 3.0000% 18/10/43 32,818 0.05
89,874 0.14
T iEHE (HEEHE)
EUR 200,000 BMS IRELAND CAP 3.3630% 10/11/33 197,971 0.31
EUR 200,000 LINDE PLC 3.1250% 20/11/32 EMTN 197,748 031
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EUR 125,000 BMS IRELAND CAP 4.5810% 10/11/55 122,239 0.19
EUR 100,000 LINDE PLC 3.5000% 04/06/34 EMTN 100,070 0.16
EUR 100,000  LINDE PLC 3.7500% 20/11/38 EMTN 98,423 0.15
716,451 1.12
TANTURE 1,166,420 1.82
AZVT
EEHSFIE
EUR 400,000 INTESA SANPAOLO FRN 08/03/28 EMTN 411,094 0.64
EUR 300,000 UNICREDIT SPA FRN 11/06/28 EMTN 305,437 0.48
EUR 200,000  UNICREDIT SPA FRN 18/01/28 EMTN 196,811 0.31
EUR 100,000  ENI SPA FRN 31/12/73 NC6 98,501 0.15
EUR 100,000 ENEL SPA FRN 08/09/73 6.5Y 97,056 0.15
1,108,899 1.73
E&
EUR 663,000  BTPS 3.8500% 01/10/40 15Y 661,806 1.02
EUR 306,000  BTPS 2.7000% 01/10/30 5Y 305,411 0.48
EUR 198,000  BTPS 4.3000% 01/10/54 30Y 197,545 0.31
EUR 184,000  BTPS 4.6500% 01/10/55 30Y 192,630 0.30
EUR 145,000  BTPS 4.1000% 30/04/46 20Y 145,363 0.23
EUR 92,000  BTPS 4.0500% 30/10/37 13Y 95,781 0.15
EUR 50,000  BTPS 2.8000% 01/03/67 50Y 35,820 0.06
1,634,356 2.55
T iEHE (HEEHE)
EUR 200,000 BANCO BPM SPA 4.8750% 18/01/27 EMTN 205,058 0.32
EUR 200,000 ICCREA BANCA SPA 3.5000% 04/03/32 203,409 0.32
EUR 100,000 MONTE DEI PASCHI 0.8750% 08/10/26 98,979 0.15
507,446 0.79
A2VT & 3,250,701 5.07
BA
EEHSFIE
EUR 100,000  NIPPON LIFE INS FRN 02/09/55 . 98,941 0.15
98,941 0.15
T iEHE (HEEHE)
EUR 200,000 MIZUHO FINANC 1.6310% 08/04/27 EMTN 197,937 0.31
EUR 141,000 NTT FINANCE 2.9060% 16/03/29 REGS 141,180 0.22
EUR 125,000 NTT FINANCE 3.6780% 16/07/33 REGS 125,793 0.20
464,910 0.73
BN 563,851 0.88
FrET
E&
EUR 75,000 REP OF LATVIA 2.8750% 21/05/30 GMTN 74,532 0.12
EUR 35,000 REP OF LATVIA 3.5000% 02/10/35 GMTN 34,451 0.05
108,983 0.17
SRETEH 108,983 0.17
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VN7r=7
E&
EUR 100,000  LITHUANIA 3.5000% 13/02/34 EMTN 100,369 0.16
EUR 100,000  LITHUANIA 3.6250% 10/03/36 EMTN 98,542 0.15
EUR 100,000  LITHUANIA 4.2500% 10/09/45 EMTN 97,937 0.15
296,848 0.46
UNT =T & 296,848 0.46
Norv TG
RErfE % (ABS)
EUR 100,000  SCGC 2020-1 D FRN 14/11/34 10,213 0.02
10,213 0.02
E&
EUR 22,000 DUCHY OF LUX 2.8750% 01/03/34 21,840 0.03
EUR 23,000 DUCHY OF LUX 3.2500% 02/03/43 21,677 0.03
EUR 22,000 DUCHY OF LUX 2.9000% 17/09/35 21,639 0.03
EUR 16,000 DUCHY OF LUX 3.0000% 02/03/33 16,108 0.03
EUR 12,000 DUCHY OF LUX 2.6250% 23/10/34 11,636 0.02
EUR 10,000  EFSF 1.3750% 31/05/47 EMTN 6,529 0.01
99,429 0.15
HiEtE (EESMIE)
EUR 200,000 TRATON FIN LU 2.8750% 26/08/28 EMTN 199,269 0.31
EUR 200,000 EUROPEAN INVT 0.5000% 13/11/37 EMTN 145,966 0.23
EUR 100,000  SELP FINANCE 3.7500% 10/08/27 EMTN 101,391 0.16
EUR 100,000 TRATON FIN LU 3.7500% 27/03/27 EMTN 101,176 0.16
EUR 100,000 BECTON DICKINSON 1.2130% 12/02/36 77,876 0.12
EUR 100,000 BECTON DICKINSON 1.3360% 13/08/41 65,923 0.10
691,601 1.08
N TN EH 801,243 1.25
A3
E&
EUR 460,000  UNITED MEXICA 1.7500% 17/04/28 EMTN 446,926 0.70
EUR 225,000 UNITED MEXICAN 4.5000% 19/03/34 224,546 0.35
EUR 100,000  UNITED MEXICAN 5.1250% 19/03/38 99,390 0.15
770,862 1.20
Ax v agk 770,862 1.20
TUTRI R
E&
EUR 150,000 MONTENEGRO RE 4.8750% 01/04/32 REGS 150,849 0.24
150,849 0.24
ELF R OEF 150,849 0.24
FoF
EEHSFIE
EUR 100,000 COOPERATIEVE RAB FRN 27/01/28 GMTN 102,208 0.17
EUR 100,000 REPSOL INTL FIN FRN 22/03/70 99,215 0.15
EUR 100,000 ING GROEP NV FRN 01/02/30 91,960 0.14
293,383 0.46
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EfE
EUR 435,000 NETHERLANDS GOVT 0.0000% 15/07/30 389,272 0.61
EUR 198,000 BNG BANK NV 0.7500% 11/01/28 EMTN 191,985 0.30
EUR 181,000 BNG BANK NV 3.3750% 02/04/40 EMTN 175,284 0.27
EUR 150,000 NETHERLANDS GOVT 3.5000% 15/01/56 148,032 0.23
EUR 110,000 NETHERLANDS GOVT 2.5000% 15/07/35 106,035 0.17
EUR 113,000 BNG BANK NV 0.1250% 19/04/33 EMTN 92,023 0.14
EUR 75,000 NETHERLANDS GOVT 3.2500% 15/01/44 73,490 0.11
1,176,121 1.83
HiEtE (EESMIK)
EUR 300,000 JT INTL FIN S 4.1250% 17/06/35 EMTN 302,194 0.48
EUR 300,000 ING BANK NV 2.7500% 25/11/32 EMTN 295,455 0.47
EUR 300,000  DIGITAL INTREPID 0.6250% 15/07/31 254,875 0.40
EUR 200,000  SARTORIUS FIN 4.8750% 14/09/35 211,724 0.33
EUR 175,000 TEVA PHARM FNC 7.8750% 15/09/31 209,519 0.33
EUR 200,000 ASN BANK NV 3.6250% 21/10/31 EMTN 201,155 0.31
EUR 200,000 REWE INTL 3.5000% 03/07/32 199,117 0.31
EUR 200,000 ABN AMRO BANK NV 0.6000% 15/01/27 196,400 0.31
EUR 200,000 TENNET NET BV 2.1250% 17/11/29 EMTN 196,306 0.31
GBP 140,000 E.ON INTL FIN 6.375% 07/06/32 173,689 0.27
EUR 200,000 TENNET NET BV 0.5000% 30/11/40 EMTN 128,757 0.20
EUR 125,000 THERMO FISHER 3.6280% 01/12/35 124,668 0.19
EUR 122,000 TEVA PHARM FNC 4.1250% 01/06/31 123,703 0.19
EUR 100,000  STELLANTIS NV 4.6250% 06/06/35 EMTN 100,396 0.16
EUR 100,000 NOVO NORDISK 3.0000% 20/02/32 EMTN 99,147 0.15
EUR 100,000 NOVO NORDISK 3.6250% 27/05/37 EMTN 99,096 0.15
EUR 100,000 VOLKSWAGEN INT 1.875% 30/03/27 10Y 99,022 0.15
EUR 100,000 NOVO NORDISK 3.3750% 20/02/35 EMTN 98,889 0.15
EUR 100,000  DIGITAL DUTCH 3.8750% 15/07/34 98,344 0.15
EUR 100,000  ASN BANK NV 3.3750% 27/10/32 EMTN 98,240 0.15
EUR 100,000 TENNET NET BV 2.7500% 17/05/42 EMTN 88,654 0.14
3,399,350 5.30
FF 25 4,868,854 7.59
=a—P—FUF
T EHE (HE&HE)
EUR 170,000 ASB BANK LIMI 0.2500% 21/05/31 EMTN 146,824 0.23
146,824 0.23
—a—U—JURE 146,824 0.23
t=sr=7
E3liy
EUR 330,000 N MACEDONIA B 1.6250% 10/03/28 REGS 314,028 0.49
314,028 0.49
Jt~rR=7%F 314,028 0.49
NV z—
EEHSFIE
EUR 200,000 DNB BANK ASA FRN 19/07/28 EMTN 205,825 0.32
EUR 100,000 DNB BANK ASA FRN 18/01/28 EMTN 97,873 0.15
303,698 0.47
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HiEtE (EESMIE)
EUR 325,000  SR-BOLIGKREDI 1.6250% 15/03/28 EMTN 320,008 0.50
320,008 0.50
IV —gf 623,706 0.97
R—FK
EEHSFIE
EUR 250,000 PKO BANK POLSKI FRN 16/06/28 EMTN 251,483 0.39
251,483 0.39
E3liy
PLN 1,300,000 POLAND GOVT B 1.2500% 25/10/30 1030 265,685 0.42
EUR 100,000 REP OF POLAND 2.7500% 25/05/32 EMTN 97,485 0.15
363,170 0.57
R—F Rt 614,653 0.96
i
FeERESR (ABS)
EUR 100,000  VASCO 2 B FRN 27/10/42 77,624 0.12
77,624 0.12
E3liy
EUR 164,000 PORTUGUESE OT' 3.6250% 12/06/54 30Y 154,710 0.24
EUR 48,000 PORTUGUESE OT' 3.0000% 15/06/35 10Y 47,558 0.07
EUR 30,000 PORTUGUESE OT' 3.3750% 15/06/40 15Y 29,371 0.05
231,639 0.36
T iEHE (HEEHE)
EUR 200,000 BANCO SAN TOTTA 3.3750% 19/04/28 204,185 0.32
204,185 0.32
RIS 513,448 0.80
—==
E3liy
EUR 101,000 ROMANIA 5.3750% 22/03/31 REGS 104,906 0.17
EUR 88,000 ROMANIA 5.6250% 30/05/37 REGS 85,800 0.13
EUR 68,000 ROMANIA GOVT 6.3750% 18/09/33 REGS 72,923 0.11
EUR 53,000 ROMANIA 6.1250% 07/10/37 REGS 53,298 0.08
EUR 25,000 ROMANIA 6.5000% 07/10/45 REGS 24,860 0.04
341,787 0.53
N—==T 341,787 0.53
ARNREY
EfE
EUR 75,000  SLOVAKIA GOVT 3.6250% 04/11/37 256 73,577 0.12
EUR 60,000 SLOVAKIA GOVT 4.0000% 23/02/43 246 58,922 0.09
EUR 35,000 SLOVAKIA GOVT 1.0000% 14/05/32 239 30,911 0.05
EUR 40,000  SLOVAKIA GOVT 2.0000% 17/10/47 233 27,090 0.04
190,500 0.30
A F TR 190,500 0.30
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ARy
EfE
EUR 130,000 REP OF SLOVEN 3.0000% 10/03/34 RS93 130,075 0.21
EUR 30,000 REP OF SLOVENIA 3.5000% 14/04/55 27,554 0.04
157,629 0.25
2O R=TEf 157,629 0.25
RARA
ReBR{EH (ABS)
EUR 15,516  SANCF 2020-1 C FRN 21/03/33 2,409 0.00
2,409 0.00
EE&FIE
EUR 200,000 CAIXABANK FRN 26/05/28 EMTN 195,060 0.30
EUR 200,000 IBERDROLA FIN SA FRN 16/11/73 . 194,372 0.30
EUR 100,000 BANKINTER SA FRN 04/02/33 EMTN 100,052 0.16
489,484 0.76
EfE
EUR 431,000  SPANISH GOV'T 3.2000% 31/10/35 429,449 0.66
EUR 300,000 ADIF ALTA VEL 1.2500% 04/05/26 EMTN 299,014 0.46
EUR 293,000  SPANISH GOV'T 3.4500% 30/07/43 280,251 0.44
EUR 286,000  SPANISH GOV'T 2.5500% 31/10/32 280,147 0.44
EUR 325,000 SPANISH GOV'T 3.4500% 30/07/66 280,079 0.44
EUR 284,000  SPANISH GOV'T 3.5000% 31/01/41 277,607 0.43
EUR 195,000  SPANISH GOV'T 3.5500% 31/10/33 202,043 0.31
EUR 152,000  SPANISH GOV'T 3.1500% 30/04/35 151,357 0.24
EUR 146,000  SPANISH GOV'T 3.4500% 31/10/34 149,329 0.23
EUR 49,000  SPANISH GOV'T 3.2500% 30/04/34 49,459 0.08
EUR 58,000  SPANISH GOV'T 1.2000% 31/10/40 41,875 0.07
EUR 29,000  SPANISH GOV'T 4.9000% 30/07/40 33,129 0.05
EUR 15,000  SPANISH GOV'T 1.0000% 30/07/42 9,975 0.02
2483714 3.87
T iEHE (HEEHE)
EUR 100,000 CELLNEX FINAN 1.2500% 15/01/29 EMTN 95,169 0.15
95,169 0.15
AR E 3,070,776 478
E B R
Ef&
EUR 262,000 EUROPEAN UNION 3.3750% 12/12/35 UFA 266,188 0.42
EUR 185,000 EUROPEAN UNION 3.6250% 12/12/40 UFA 184,661 0.29
EUR 166,000 EUROPEAN UNION 3.3750% 04/11/42 UFA 159,066 0.25
EUR 165,000 EUROPEAN UNION 3.3750% 05/10/54 UFA 146,378 0.23
EUR 148,955  EUROPEAN UNIO 3.0000% 04/03/53 NGEU 124,316 0.19
EUR 68,000 EUROPEAN UNION 4.0000% 12/10/55 UFA 67,232 0.10
EUR 60,000 EUROPEAN UNION 2.5000% 04/10/52 UFA 45335 0.07
993,176 1.55
T iEHE (HEEHE)
EUR 665,000 EUROPEAN INVT 0.0000% 28/03/28 EARN 632,782 0.99
EUR 310,000 INT BK RECON&DEV 3.0000% 23/07/35 . 306,034 0.48
EUR 196,000 INTL DEVEL ASSOC 3.6250% 28/10/50 185,903 0.29
EUR 57,000 AFRICAN DEV BANK 0.5000% 21/03/29 53,493 0.08

— 100 —



NPEB/\>-3—OE 7> /KUK J772KFC/FD

W i ke FFAMAE ETEM R (%)
EUR 4,000 EUROPEAN INVT 0.2500% 15/06/40 EMTN 2,530 0.00
1,180,742 1.84
(= BB 2,173,918 3.39
ATz —F
EEHSFIE
EUR 200,000 SKANDINAV ENSKIL FRN 03/11/31 GMTN 196,161 031
196,161 031
HiEtE (EESMIE)
EUR 225,000 SWEDBANK AB 1.3000% 17/02/27 GMTN 222,245 0.34
222,245 0.34
ATz —F L E 418,406 0.65
A A
EEHSFIE
EUR 600,000 ZUERCHER KBK FRN 11/09/31 . 599,677 0.94
EUR 100,000 UBS GROUP FRN 01/03/29 110,187 0.17
709,864 1.11
E&
CHF 600,000  SWISS (GOVT) 0.0000% 26/06/34 15Y 632,296 0.98
CHF 100,000  SWISS (GOVT) 0.5000% 27/06/32 14Y 109,895 0.17
742,191 1.15
AA AE 1,452,055 226
AXYR
RERfE% (ABS)
GBP 500,000 PCLF 2023-1 A FRN 15/05/28 574,902 0.90
GBP 262,000  SATUS 2024-1 A FRN 17/01/31 65,949 0.10
640,851 1.00
FBR{EF (CMO)
GBP 112,000 TWIN 2021-1 A FRN 12/03/55 43,082 0.07
43,082 0.07
EEHSFIE
EUR 432,000 BP CAPITAL PLC FRN 22/06/70 432,005 0.66
EUR 400,000 NATIONWIDE BLDG FRN 18/03/28 EMTN 407,314 0.63
EUR 400,000 STANDARD CHART FRN 23/09/31 EMTN 395,209 0.62
EUR 375,000 NATWEST GROUP FRN 13/05/30 EMTN 377,385 0.59
EUR 300,000 HSBC HOLDINGS FRN 16/11/32 318,126 0.50
EUR 200,000 SANTANDER UK GRP FRN 25/08/28 EMTN 202,827 0.32
EUR 200,000 BRIT AMER TOBACC FRN 30/10/74 201,770 031
EUR 200,000 NATWEST GROUP FRN 14/09/32 EMTN 194,184 0.30
EUR 175,000  BRIT AMER TOBACC FRN 30/01/74 . 175,284 027
EUR 100,000 NATIONWIDE BLDG FRN 29/10/28 EMTN 103,480 0.16
EUR 100,000  HSBC HOLDINGS FRN 10/03/28 EMTN 102,559 0.16
EUR 100,000 SSE PLC FRN 31/12/73 101,230 0.16
3,011,373 4.68
E&
GBP 573,817 UK TSY GILT 4.2500% 07/12/46 583,780 0.90
GBP 370,000 UK TSY GILT 4.1250% 22/07/29 428,151 0.66
GBP 415,000 UK TSY GILT 4.2500% 07/12/55 408,373 0.64
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GBP 495,000 UK TSY GILT 1.5000% 31/07/53 260,580 0.41
GBP 370,000 UK TSY GILT 2.5000% 22/07/65 236,790 0.37
GBP 185,000 UK TSY GILT 3.7500% 07/03/27 212,383 0.33
GBP 200,000 UK TSY GILT 3.5000% 22/01/45 184,618 0.29
GBP 110,000 UK TSY GILT 4.5000% 07/12/42 118,796 0.19
GBP 60,000 UK TSY GILT 0.5000% 31/01/29 62,390 0.10
2,495,861 3.89
FOMAE%

EUR 125,000 CHANNEL LINK FRN 30/06/50 A8 124,489 0.19
124,489 0.19

HiEtE (EESMIE)
GBP 534,000 LCR FINANCE PLC 4.5% 07/12/28 REGS 621,034 0.97
EUR 305,000 ANGLO AMERICAN 4.1250% 15/03/32 314,456 0.49
EUR 300,000 NATIONWIDE BL 3.1250% 18/08/32 EMTN 295,708 0.46
EUR 200,000 RECKITT BEN T 3.5000% 10/09/34 EMTN 197,917 0.31
EUR 200,000 IMPERIAL BRAN 3.8750% 12/02/34 EMTN 196,785 0.31
EUR 125,000 YORKSHRE BLD 3.0000% 16/04/31 EMTN 125,211 0.20
EUR 125,000 INFORMA PLC 3.3750% 09/06/31 EMTN 124,840 0.19
EUR 125,000 BT FINANCE PL 3.3750% 17/11/32 EMTN 123,742 0.19
GBP 110,000 CADENT FINANC 2.1250% 22/09/28 EMTN 119,481 0.19
GBP 100,000 NAT GRD ELCT 5.7500% 16/04/32 EMTN 119,441 0.19
EUR 100,000  NATIONWIDE BLDG 2.25% 25/06/29 EMTN 98,870 0.15
EUR 100,000  SCOTTISH HYDR 3.3750% 02/11/33 EMTN 98,368 0.15
EUR 100,000 ROLLS-ROYCE P 1.6250% 09/05/28 EMTN 97,989 0.15
GBP 100,000 SOUTHERN GAS 1.2500% 02/12/31 EMTN 93,755 0.15
GBP 100,000 NATL GRID ELE 2.0000% 17/04/40 EMTN 72,828 0.11
2,700,425 421
AXYAFE 9,016,081 14.04

T AV A
EEHSFIE

EUR 450,000 MORGAN STANLEY ERN 07/11/31 GMTN 446,489 0.69
EUR 300,000 NEXTERA ENERGY FRN 15/05/56 . 298,830 0.47
EUR 300,000 BANK OF AMER CRP FRN 22/03/31 EMTN 271,000 0.42
EUR 200,000 JPMORGAN CHASE FRN 18/05/28 EMTN 197,533 0.31
EUR 100,000 JPMORGAN CHASE FRN 06/06/28 EMTN 101,564 0.16
1,315,416 2.05

HiEtE (EESMIK)
EUR 300,000 MORGAN STANLE 1.8750% 27/04/27 GMTN 297,784 0.46
EUR 200,000 WELLS FARGO C 1.0000% 02/02/27 EMTN 196,909 0.31
EUR 200,000 UNILEVER CAPI 2.8750% 31/10/32 EMTN 196,224 0.31
EUR 195,000 MASSMUTUAL GL 3.2500% 11/06/32 EMTN 192,150 0.30
USD 225,000 CHARTER COMM OPT 5.8500% 01/12/35 191,346 0.30
EUR 174,000 MASSMUTUAL GL 3.7500% 19/01/30 GMTN 177,699 0.28
EUR 175,000  ALPHABET INC 4.0000% 06/05/54 162,587 0.25
EUR 125,000 ALPHABET INC 4.3750% 06/11/64 119,530 0.19
EUR 100,000 ASTRAZENECA F 3.2780% 05/08/33 EMTN 99,997 0.16
EUR 100,000  DIGITAL EURO FIN 3.7500% 15/01/33 98,989 0.15
EUR 100,000 BOOKING HLDS INC 3.6250% 07/11/35 98,107 0.15
EUR 100,000  DIGITAL EURO FIN 4.2500% 20/11/37 97,689 0.15
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wE #Em Y zdial FEATAH B (%)
USD 97,000  ORACLE CORP 5.9500% 26/09/55 73,693 0.11
2,002,704 3.12
TAVAFE 3,318,120 5.17
BEHEEEA 62,965,459 98.11
(1) R IFEAT R THRoR
SN 2 B e L BR4
2025412 H 31 H BifE
W (HVY) W (5EY) T H AREBHE (2—1)
GBP 7,791 EUR 8,893 January 15, 2026 41
CHF 1,191 EUR 1,274 January 15, 2026 10
SEK 6,304 EUR 575 January 15, 2026 8
GBP 776 EUR 885 January 15, 2026 4
GBP 475 EUR 542 January 15, 2026 3
GBP 455 EUR 519 January 15, 2026 2
GBP 125 EUR 143 January 15, 2026 1
CHF 118 EUR 126 January 15, 2026 1
SEK 628 EUR 57 January 15, 2026 1
GBP 129 EUR 147 January 15, 2026 1
CHF 72 EUR 77 January 15, 2026 1
GBP 106 EUR 121 January 15, 2026 1
CHF 69 EUR 74 January 15, 2026 1
SEK 384 EUR 35 January 15, 2026 0
SEK 368 EUR 33 January 15, 2026 0
GBP 85 EUR 97 January 15, 2026 0
GBP 57 EUR 65 January 15, 2026 0
GBP 57 EUR 66 January 15, 2026 0
GBP 37 EUR 42 January 15, 2026 0
GBP 32 EUR 37 January 15, 2026 0
CHF 19 EUR 21 January 15, 2026 0
GBP 28 EUR 32 January 15, 2026 0
SEK 104 EUR 9 January 15, 2026 0
CHF 16 EUR 17 January 15, 2026 0
CHF 13 EUR 13 January 15, 2026 0
SEK 86 EUR 7 January 15, 2026 0
SEK 69 EUR 6 January 15, 2026 0
CHF 8 EUR 9 January 15, 2026 0
CHF 8 EUR 9 January 15, 2026 0
CHF 19 EUR 20 January 15, 2026 0
SEK 46 EUR 4 January 15, 2026 0
SEK 100 EUR 9 January 15, 2026 0
SEK 46 EUR 4 January 15, 2026 0
CHF 5 EUR 6 January 15, 2026 0
CHF 4 EUR 5 January 15, 2026 0
SEK 30 EUR 2 January 15, 2026 0
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W (HVY) Wi (GeY) Tt A AREFER (2—1)
SEK 23 EUR 2 January 15, 2026 0
CHF 4 EUR 4 January 15, 2026 0
SEK 26 EUR 2 January 15, 2026 0
CHF 0 EUR 0 January 15, 2026 0
DKK 0 EUR 0 January 15, 2026 0
DKK 13 EUR 1 January 15, 2026 0
DKK 59 EUR 7 January 15, 2026 0
DKK 26 EUR 3 January 15, 2026 0
GBP 0 EUR 0 January 15, 2026 0
DKK 210 EUR 28 January 15, 2026 0
DKK 26 EUR 3 January 15, 2026 0
DKK 39 EUR 5 January 15, 2026 0
DKK 15 EUR 2 January 15, 2026 0
DKK 17 EUR 2 January 15, 2026 0
DKK 57 EUR 7 January 15, 2026 0
DKK 49 EUR 6 January 15, 2026 0
SEK 0 EUR 0 January 15, 2026 0
DKK 357 EUR 47 January 15, 2026 0
DKK 219 EUR 29 January 15, 2026 0
DKK 3,593 EUR 481 January 15, 2026 0
EUR 69,482 DKK 518,900 January 15, 2026 (10)
JPY 9,197,074 EUR 50,555 January 15, 2026 (480)
JPY 10,828,007 EUR 59,908 January 15, 2026 (952)
JPY 11,716,203 EUR 64,822 January 15, 2026 (1,030)
EUR 83,213 SEK 911,200 January 15, 2026 (1,170)
EUR 183,980 CHF 172,000 January 15, 2026 (1,421)
EUR 1,284,189 GBP 1,125,500 January 15, 2026 (6,409)
EUR 64,490 JPY 11,656,325 January 15, 2026 1,025
EUR 6,424 JPY 1,161,236 January 15, 2026 102
EUR 3,932 JPY 710,787 January 15, 2026 63
EUR 3,770 JPY 681,490 January 15, 2026 60
EUR 1,067 JPY 193,018 January 15, 2026 17
EUR 883 JPY 159,676 January 15, 2026 14
EUR 706 JPY 127,706 January 15, 2026 11
EUR 479 JPY 86,645 January 15, 2026 8
EUR 473 JPY 85,611 January 15, 2026 8
EUR 1,039 JPY 189,740 January 15, 2026 7
EUR 310 JPY 56,121 January 15, 2026 5
EUR 270 JPY 48,815 January 15, 2026 4
EUR 238 JPY 43,068 January 15, 2026 4
EUR 4 JPY 748 January 15, 2026 0
EUR 447 DKK 3,338 January 15, 2026 0
EUR 483 DKK 3,612 January 15, 2026 0
EUR 377 DKK 2,818 January 15, 2026 0
EUR 999 CHF 932 January 15, 2026 (6)
EUR 451 SEK 4,941 January 15, 2026 (6)
EUR 534 SEK 5,856 January 15, 2026 (7)
EUR 578 SEK 6,337 January 15, 2026 ®)
EUR 1,184 CHF 1,106 January 15, 2026 ©9)
EUR 1,281 CHF 1,197 January 15, 2026 (10)
EUR 8,261 GBP 7,237 January 15, 2026 (38)
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WEE) B (F2Y) i 19 B REFAR (2—1)
EUR 8,938  GBP 7,831 January 15, 2026 @1
EUR 6,971 GBP 6,140 January 15, 2026 (69)
Y 1,753,000,550  EUR 9,697,358 January 15, 2026 (152,672)
SEK 9,670,000  EUR 876,105 January 14, 2026 19,404
GBP 2,971,000  EUR 3,391,616 January 14, 2026 15,372
EUR 680,359  USD 790,000 January 14, 2026 10,056
PLN 1,551,000  EUR 362,177 January 14, 2026 4,456
EUR 163,686  USD 190,000 January 14, 2026 2,475
NOK 1,700,000  EUR 141,098 March 18, 2026 2,240
GBP 120,000  EUR 135,763 January 14, 2026 1,846
RON 1,180,000  EUR 229,611 January 14, 2026 1,680
GBP 240,000  EUR 273,992 January 14, 2026 1,227
NZD 290,000  USD 168,441 March 18, 2026 623
EUR 85421  USD 100,000 January 14, 2026 573
GBP 30,000  EUR 34,001 January 14, 2026 401
GBP 65,000  EUR 74,179 January 14, 2026 360
CZK 3,329,000  EUR 136,816 January 14, 2026 305
GBP 20,000  EUR 22,682 January 14, 2026 252
GBP 463,000  EUR 530,735 January 14, 2026 208
EUR 17,174  USD 20,000 January 14, 2026 205
PLN 250,000  EUR 58,927 January 14, 2026 169
EUR 25,532 USD 30,000 January 14, 2026 78
DKK 340,000  EUR 45,543 January 14, 2026 (10)
USD 97,000  EUR 82,337 January 14, 2026 (34)
EUR 6,160  CAD 10,000 January 14, 2026 (45)
EUR 22,876  GBP 20,000 January 14, 2026 (59)
EUR 17,012 AUD 30,000 January 14, 2026 (78)
NOK 2,510,000  EUR 212,391 January 14, 2026 (78)
NOK 84,284  SEK 77,569 March 18, 2026 (80)
DKK 2,104,000  EUR 281,949 January 14, 2026 (181)
EUR 31,003  AUD 55,000 January 14, 2026 (239)
EUR 22,616  GBP 20,000 January 14, 2026 (319)
USD 30,000  EUR 25,939 January 14, 2026 (485)
EUR 71,275 SEK 780,000 January 14, 2026 (958)
NOK 1,450,000  SEK 1,332,680 March 18, 2026 (1,208)
USD 148,000  EUR 126,787 January 14, 2026 (1,212)
NOK 1,365,715 SEK 1,256,076 March 18, 2026 (1,217)
CHF 495000  EUR 534,814 January 14, 2026 (1,279)
EUR 142,014  NOK 1,700,000 March 18, 2026 (1,324)
USD 175390  EUR 150,000 March 18, 2026 (1,618)
NOK 2,800,000  SEK 2,571,836 March 18, 2026 (2,183)
EUR 248268  AUD 440,000 January 14, 2026 (2,386)
EUR 374,745  GBP 330,000 January 14, 2026 (3,682)
EUR 577,153  GBP 510,000 January 14, 2026 (7,688)
EUR 850,786  AUD 1,530,000 January 14, 2026 (20,806)
(148,174)

SEITUEHASNTOD, IREOMBIXErEL THRESIL T,
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¥y
/eSS
20254-12 H 31 A BifE
T \ ; FRAAR  RZEBLEUS
Wi B i F (e G
B&R g
EUR 31 FUT EURO-BOBL Mar 2026 3,603,440 (4,840)
EUR 11 FUT EURO-BTP Mar 2026 1,325,940 2,760
EUR 4 FUT EURO-BUXL 30Y BND Mar 2026 441,840 60
EUR 16 FUT EURO-OAT Mar 2026 1,934,080 (2,080)
GBP 28 FUT LONG GILT Mar 2026 2,933,128 12,365
EUR 25 FUT SHORT EURO-BTP Mar 2026 2,684,000 590
12,922,428 8,855
SRR g
EUR ) FUT EURO-BUND Mar 2026 (127,800) (360)
EUR (55) FUT EURO-SCHATZ Mar 2026 (5,874,000) 3,536
GBP ) FUT ICE 3MTH SONIA Sep 2027 (110,825,470) (86)
GBP ) FUT ICE 3MTH SONIA Jun 2027 (110,882,851) 0
GBP (1) FUT ICE 3MTH SONIA Dec 2026 (110,917,280) (115)
UsSD ®) FUT US 10YR ULTRA Mar 2026 (783,307) (1,596)
USD (1) FUT US 2YR NOTE (CBT) Mar 2026 (177,325) (153)
(339,588,033) 1,226
10,081
RAYENE S|
2025412 H 31 A BifE
. . . #H FHmAE  RFEBLELR
pi=) £ %- I 3 < 2
BE&NS g
EUR 4,490,000 SWAPTION 1Y RTR 2.07 10/06/26 CALL June 10, 2026 3,412 2,552 (860)
EUR 225,000 SWAPTION 10Y RTP 2.765 14/01/26 PUT  January 14, 2026 1,673 3,222 1,549
EUR 225,000 SWAPTION 10Y RTR 2.765 14/01/26 CAL January 14, 2026 1,672 100 (1,572)
6,757 5,874 (883)
GRS m
EUR (4,490,000) SWAPTION 1Y RTR 1.7 10/06/26 CALL June 10, 2026 (943) (379) 564
EUR (4,490,000) SWAPTION 1Y RTR 1.9 10/06/26 CALL June 10, 2026 (1,706) (962) 744
(2,649) (1,341) 1,308
4,108 4,533 425
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20254212 A 31 HBiAfE
R - N FHIET,
T ZIL—F FihL—F i et
EUR 669,000 CPTFEMU + 0 bps 1.82% December 15, 2030 (1,447)
USD 394,000 USCPIU + 0 bps 2.56% October 17, 2030 (2,698)
USD 394,000 USCPIU + 0 bps 2.56% October 17, 2030 (2,643)
USD 401,500 USCPIU + 0 bps 2.47% November 12, 2030 (1,549)
USD 401,500 USCPIU + 0 bps 2.47% November 12, 2030 (1,588)
(9,925)
0477 ¥
BRAD 7K
2025412 A 31 H BifE
. ; FORALE REBUER
yi= L 3
EUR 119,165 Pay Fixed (2.891619%) - Receive Float (EURIBOR) July 30, 2066 (242) 8,305
EUR 146,791 Pay Fixed (2.938073%) - Receive Float (EURIBOR 6M)  October 30, 2054 199 (8,553)
EUR 207,000 Pay Fixed (2.5737%) - Receive Float (EURIBOR 6M)  August 15, 2034 65 (4,124)
EUR 210,000 Pay Fixed (2.64657%) - Receive Float (EURIBOR 6M)  August 15, 2034 75 (3,005)
EUR 211,000 Pay Fixed (2.8798%) - Receive Float (EURIBOR 6M) February 15, 2035 0 (75)
GBP 170,000 Pay Fixed (4.42617%) - Receive OIS (SONIA ) December 01, 2055 85 (1,525)
GBP 620,000 Pay OIS (SONIA ) - Receive Fixed (3.63093%) December 02, 2030 139 1,348
321 (7,629)
TLPy R T T VR AT T EK)
2025412 A 31 H BifE
g faia) SR i 51 H AREBELE (2—m)
Farsia By e
EUR 935,000 CDX ITRX EUR CDSI 1.0000% 20/12/30 December 20, 2030 (21,462)
(21,462)
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b
&S 5 o %/\% fﬁ% T Jiﬂﬁﬂ;ﬁ gﬁqj%)\ttii%rtiﬁ o %%
ORI wm el ow x| ’ t

1y i % % % w51
133 (2023411 H 7 H) 10, 560 13 0.6 98.6 — 4, 383
1441 (20234E12H 7 H) 10, 801 14 2.4 98.7 — 4,483
151 (202441 H 9 H) 10, 941 15 1.4 98.3 4,542
16H1 (202442 H 7 H) 10, 955 14 0.3 98.0 — 4,544
1711 (20243 A 7 H) 11,182 15 2.2 98.1 — 4,636
183 (20244- 4 A 8 H) 11, 332 15 1.5 98.3 — 4,699
193 (20244£5 H 7 H) 11, 485 15 1.5 98.8 — 4,759
20 (2024426 H 7 H) 11, 791 16 2.8 97.8 — 4, 886
211 (202447 H 8 H) 12, 240 17 4.0 99.0 — 5, 046
221 (202448 H 7 H) 11, 093 16 N9. 2 98. 6 — 4,573
2311 (202429 H 9 H) 11, 104 15 0.2 98.2 — 4, 547
2431 (20244104 7 H) 11, 642 16 5.0 97.7 — 4,461
2531 (20244-11H 7 H) 11, 526 16 AN0.9 98.8 — 4,163
261 (20244-12H 9 H) 11,109 16 N3.5 98. 4 — 3,136
27 (202541 H 7 H) 11,377 16 2.6 97.6 — 2,325
281 (202542 H 7 H) 11, 049 16 N2. 7 98. 6 — 2,257
2941 (2025%-3 H 7 H) 10, 883 15 Al 4 97.9 — 2,224
303 (20255-4 H 7 H) 10, 328 15 A5. 0 98.3 — 2,110
313 (202555 H 7 H) 10, 939 15 6.1 98.3 — 2,235
3241 (202546 H 9 H) 11,122 15 1.8 96. 6 — 2,272
33M] (2025427 H 7 H) 11, 254 16 1.3 98.7 — 2,299
3411 (2025428 H 7 H) 11,434 16 1.7 98. 4 — 2,335
3531 (2025429 H 8 H) 11, 609 16 1.7 98.5 — 2,371
363 (20254-10H 7 H) 11, 859 17 2.3 97.8 — 2,416
37 (20254-11H 7 H) 11, 862 17 0.2 98.6 — 2,417
3841 (2025412 H 8 H) 12, 086 17 2.0 98. 4 — 2,463
39411 (202641 H 7 H) 12, 366 18 2.5 97.5 — 2,520
404 (202642 H 9 H) 12, 906 18 4.5 98.5 — 2,627
4181 (202643 H 9 H) 12, 896 19 0.1 98.3 — 2,620
428 (202644 H 7 H) 12, 815 19 YANORS) 98.3 — 2,603

(1) FEHEATER O BT LT BLAIA 2,

() H7 7 v FEBREEFEEZMANE T O T, TERMAALR] MEREMIER) TEALRZTR L TEY £7,
() EHFEDIRITHBE LR TR,
() FHITIELSBASNTNDERF =7 FT, Y77 FOY A7 Rl EREICKBRT DFEN RS- o2z, BURTIE, 477

VRO RB L) AV A REDON L Fv— 7 F LR L TEY 8 A,
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ISUO) - FUTN Y A=A SUTEHT7VRFD
OLEREAT D EE(MEE L TRFDHT

. e 5 % il | s % | ff P

i ” | A A gg@y%ﬁﬂtb?g%tt?

(€ il=p) M % % %

20254£10H 7 A 11, 859 — 97.8 —

53T H) 10 R 12,088 1.9 97.7 —
€IS

20254E11H 7 A 11, 879 0.2 98.6 —
(€ il-p)

20254E11A 7 H 11, 862 — 98.6 —

#5381 11HE 12,125 2.2 98.8 —
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[E & FEZ% AUSTRALTIAN GOVERNMENT 4.25 3,000 2, 868 299, 098 2036/ 3 /21
AUSTRALTAN GOVERNMENT 4. 25 3, 550 3,378 352, 293 2036/10/21
AUSTRALIAN GOVT 1.25 3, 400 2,787 290, 715 2032/ 5 /21
AUSTRALIAN GOVT 1.75 1, 800 1,502 156, 646 2032/11/21
AUSTRALIAN GOVT 4.5 6, 060 6,031 628, 966 2033/4 /21
AUSTRALIAN GOVT 3.75 5,400 5,049 526, 522 2034/ 5 /21
AUSTRALIAN GOVT 3.5 6, 590 5,997 625, 457 2034/12/21
AUSTRALIAN GOVT 2.75 7, 050 5,969 622,473 2035/6 /21
AUSTRALTAN GOVT 3.75 10, 000 9,039 942, 649 2037/4 /21
AUSTRALIAN GOVT 3.25 9, 690 8, 055 840, 056 2039/ 6 /21
AUSTRALIAN GOVT 2.75 1, 150 869 90, 675 2041/ 5 /21
AUSTRALIAN GOVT 3.0 5,000 3,574 372,799 2047/ 3 /21
AUSTRALIAN GOVT 1.75 6, 860 3, 466 361, 507 2051/6 /21
AUSTRALTAN GOVT 4.75 300 277 28,901 2054/ 6 /21
Hi {5 3F% | AUCKLAND COUNCIL 3.5 500 499 52,036 2026/3/9
AUCKLAND COUNCIL 2.9 1, 500 1,452 151, 420 2027/9/16
AUCKLAND COUNCIL 4.6 800 784 81, 798 2030/ 6 /28
AUST CAPITAL TERRITORY 2.25 1, 000 926 96, 609 2029/ 5 /22
AUST CAPITAL TERRITORY 5.25 900 901 93, 957 2033/10/24
AUST CAPITAL TERRITORY 5.25 500 483 50, 422 2036/10/23
BRITISH COLUMBIA PROV OF 5.2 800 773 80, 702 2036/ 5 /14
MANITOBA PROVANCE 3.5 1, 500 1, 450 151, 270 2028/ 8 /22
NEW S WALES TREAS CORP 3.0 5, 840 5,500 573,589 2030/ 2 /20
NEW S WALES TREASURY 2.0 8, 400 7,352 766,671 2031/ 3 /20
NEW S WALES TREASURY 1.5 4,900 4,031 420, 382 2032/ 2 /20
NEW S WALES TREASURY 2.0 5,300 4, 337 452, 276 2033/3/8
NEW S WALES TREASURY 1.75 4, 800 3, 698 385, 665 2034/ 3 /20
NEW S WALES TREASURY 4.75 2,300 2,215 231,023 2035/ 2 /20
NEW S WALES TREASURY 4.75 400 374 39, 085 2037/ 2 /20
NEW S WALES TREASURY CRP 4. 25 3,900 3, 54 370,612 2036/ 2 /20
NORTHERN TERRITORY TREAS 2.0 1, 000 917 95, 653 2029/ 5 /21
NORTHERN TERRITORY TREAS 3.75 4, 000 3, 606 376, 096 2033/4 /21
NORTHERN TERRITORY TREAS 4.5 500 456 47, 646 2035/ 3 /21
NORTHERN TERRITORY TREAS 5.75 600 592 61,811 2037/ 4 /21
PROVINCE OF QUEBEC 5.1 800 774 80, 721 2035/6/4
QUEENSLAND TREASURY 3.25 2,100 2,011 209, 809 2029/ 8 /21
QUEENSLAND TREASURY 1.75 3,900 3,311 345, 289 2031/ 8 /21
QUEENSLAND TREASURY 1.5 1, 750 1,436 149, 804 2032/3/2
QUEENSLAND TREASURY 1.5 2,200 1,768 184, 410 2032/ 8 /20
QUEENSLAND TREASURY 6.5 4, 200 4,571 476, 741 2033/ 3/14
QUEENSLAND TREASURY 1.75 3, 600 2,725 284, 188 2034/ 7 /20
QUEENSLAND TREASURY 4.5 4, 050 3,778 394, 050 2035/ 8 /22
QUEENSLAND TREASURY 5.0 500 482 50, 306 2036/ 3 /10
QUEENSLAND TREASURY 5.25 1, 000 979 102, 156 2036/ 7 /21
SOUTH AUST GOVT FIN 2.75 2,500 2,317 241,717 2030/ 5 /24
SOUTH AUST GOVT FIN 1.75 3,500 2,898 302, 238 2032/ 5 /24
SOUTH AUST GOVT FIN 1.75 1, 000 765 79, 785 2034/ 5 /24
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HoJ7EFE% | TASMANTAN PUBLIC FINANCE 4.0 550 500 52,242 | 2034/ 1 /20
TREASURY CORP VICTORIA 2.5 3, 500 3, 247 338,640 | 2029/10/22

TREASURY CORP VICTORIA 4.75 1, 600 1,588 165,633 | 2030/11/20

TREASURY CORP VICTORIA 1.5 3,900 3, 351 349,512 | 2030/11/20

TREASURY CORP VICTORIA 1.5 3,000 2,500 260,728 | 2031/9/10

TREASURY CORP VICTORIA 4.25 1, 400 1,338 139,586 | 2032/12/20

TREASURY CORP VICTORIA 2.25 8,100 6, 602 688,557 | 2033/9/15

TREASURY CORP VICTORIA 2.25 5, 700 4, 458 464,946 | 2034/11/20

TREASURY CORP VICTORIA 2.0 7, 800 5,778 602,604 | 2035/9/17

TREASURY CORP VICTORIA 4.75 500 469 48,947 | 2036/9/15

WESTERN AUST TREAS CORP 2.75 700 661 68,932 | 2029/7 /24

WESTERN AUST TREAS CORP 1.75 1,100 934 97,489 | 2031/10/22

WESTERN AUST TREAS CORP 4.25 2, 300 2,198 229,269 | 2033/ 7 /20

WESTERN AUST TREAS CORP 2.0 1,500 1,164 121,439 | 2034/10/24

WESTERN AUST TREAS CORP 5.0 500 480 50,054 | 2037/10/21

HEpkAfE %% | ASTAN DEVELOPMENT BANK 4.8 1, 000 980 102,264 | 2033/1 /17
(Bx< &ftf) | EUROPEAN INVESTMENT BANK 4.2 700 695 72,552 | 2028/8 /21
EUROPEAN INVESTMENT BANK 3.3 1,100 1, 057 110,275 | 2029/ 5 /25

EUROPEAN INVESTMENT BANK 4.55 1, 200 1,157 120,661 | 2033/6/2

INTL BK RECON & DEVELOP 1.1 500 419 43,727 | 2030/11/18

INTL DEVELOPMENT ASSOC 4.0 1, 000 971 101,260 | 2030/ 8 /29

INTL FINANCE CORP 3.15 1, 500 1,431 149,248 | 2029/ 6 /26

INTL FINANCE CORP 1.25 2,000 1,676 174,866 | 2031/2/6

W@ AL fE % | AGT FINANCE PTY LTD 2.119 1, 000 962 100, 358 | 2027/ 6 /24
(A0HEEENER) | AGT FINANCE PTY LTD 1. 8152 1,900 1,735 181,020 | 2028/11/23
AGI FINANCE PTY LTD 6.109 1,500 1,543 160,989 | 2030/ 6 /28
ATRSERVICES AUSTRALIA 5.4 500 508 53,058 | 2028/11/15
ATRSERVICES AUSTRALIA 2.2 1, 000 890 92,832 | 2030/5/15
ATRSERVICES AUSTRALIA 6.0 1,500 1,565 163,293 | 2032/11/15

AUCKLAND INTL AIRPORT 6. 482 500 521 54,342 | 2033/11/16

AUST & NZ BANKING FRN 6. 405 500 515 53,769 | 2034/ 9 /20

AUST & NZ BANKING GROUP 5.35 900 911 95,063 | 2027/11/4

AUST & NZ BANKING GROUP 4.95 500 502 52,373 | 2028/9/11

AUST & NZ BANKING GROUP 5.0 700 702 73,283 | 2029/6 /18

AUSTRALTAN CATHOLIC UNI 3.7 1,290 1,265 131,971 | 2027/8/3

AUSTRALIAN GAS LIGHT 2.1486 1, 900 1,782 185,840 | 2028/ 4 /28

AUSTRALIAN GAS LIGHT 2.82 2, 000 1,747 182,219 | 2031/4 /28

AUSTRALIAN GAS NETWORKS 5.533 1, 000 986 102,837 | 2033/10/ 4

BANCO SANTANDER SA 5.678 1, 300 1,315 137,214 | 2028/3/9

BANCO SANTANDER SA 5. 796 900 914 95,393 | 2029/1 /23

BANCO SANTANDER SA 6. 499 900 931 97,113 | 2031/1/23

BANK OF AMERICA CORP 5.815 500 513 53,518 | 2028/10/30

BANK OF MONTREAL 5.338 800 803 83,763 | 2029/ 6 /27

BANK OF QUEENSLAND 4.7 800 800 83,492 | 2027/1/27

BANQUE FED CRED MUTUEL 4.9912 700 683 71,268 | 2031/1/6

BENDIGO AND ADELAIDE BK 5.1 600 604 63,031 | 2028/6/16

BNG BANK NV 3.3 2,000 1,913 199,505 | 2029/ 4 /26

BNG BANK NV 1.55 1, 000 807 84,215 | 2032/2/19
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BPCE SA FRN 4.7194 600 605 63,094 | 2029/10/23
BWP PROPERTY GROUP LTD 4.55 500 484 50,475 | 2030/10/29
BWP TRUST 3.3 2, 100 2,092 218,200 | 2026/4/10
BWP TRUST 2.2 1, 250 1, 169 121,916 | 2028/ 3 /24
CHARTER HALL EXCH FIN 2.317 1, 200 1,057 110,237 | 2030/9 /25
CLIFFORD CAPITAL PTE LTD 4.753 500 502 52,350 [ 2028/ 8/31
CLP POWER HK FINANCING 5.1 1, 000 1, 004 104,793 | 2027/7/19
COMMONWEALTH BANK AU FRN 6. 86 800 824 86, 021 2032/11/9
COMMONWEALTH BANK AUST 3.25 1, 000 989 103,228 | 2026/11/17
COMMONWEALTH BANK AUST 4.4 900 897 93,594 | 2027/8/18
COMMONWEALTH BANK AUST 5.0 750 754 78,716 | 2028/1/13
CPPIB CAPITAL INC 4.4 500 498 51,934 | 2029/1/15
CPPIB CAPITAL INC 5.2 1,900 1,894 197,573 | 2034/3/4
CREDIT AGRICOLE SA 5. 3636 500 504 52,580 | 2028/6/1
CREDIT AGRICOLE SA 4. 567 500 485 50, 621 2030/ 8 /26
DEUTSCHE BAHN FIN GMBH 3.8 1, 000 983 102,602 | 2027/9/27
DEXUS FINANCE PTY LTD 4.25 2,700 2,680 279,471 2027/5/11
DEXUS FINANCE PTY LTD 2.5 1, 600 1,447 150,974 | 2029/10/17
DEXUS FINANCE PTY LTD 3.0 1, 500 1, 300 135,593 | 2032/2/3
DWPF FINANCE PTY LTD 1.9 1, 700 1, 565 163,273 | 2028/8/4
DWPF FINANCE PTY LTD 2.6 2,430 2,015 210,136 | 2032/8/4
EDITH COWAN UNIVERSITY 3.0 1, 500 1,399 145,896 | 2029/4 /11
EDITH COWAN UNIVERSITY 2. 741 600 488 50,892 | 2033/7/15
ENBW INTL FINANCE BV 5.197 750 735 76,727 | 2031/11/26
EXPORT FIN & INS 1. 465 500 416 43,448 | 2031/8/18
EXPORT FIN & INS 5.315 2,000 2,034 212,139 | 2033/11/2
FONTERRA COOPERATIVE GRO 4.0 2,500 2,464 256,978 | 2027/11/ 2
GATF BOND ISSUER P/L 2.584 3, 100 2,978 310, 571 2027/11/18
GAIF BOND ISSUER P/L 1.9 1, 600 1,463 152,623 | 2028/12/14
GENERAL PROPERTY TRUST 2.849 600 512 53,435 | 2032/2/20
GPT WHL OFFICE FD NO1 4.52 1, 950 1, 940 202,395 | 2027/2/22
GPT WHL OFFICE FD NO1 3.222 2,300 2,023 211,026 | 2031/11/5
HSBC LTD SYDNEY 5.1 500 503 52,508 | 2028/3/3
HSBC LTD/SYDNEY FRN 4.7184 500 504 52,625 | 2028/3/3
ICPF FINANCE PTY LTD 4.25 2,500 2, 465 257,073 | 2027/4 /21
ICPF FINANCE PTY LTD 2.725 2,400 2,111 220,146 | 2030/10/11
ING BANK (AUSTRALIA) LTD 4.837 500 501 52,303 | 2027/3/22
ING BANK (AUSTRALIA) LTD 4. 554 500 499 52,047 | 2027/8/20
JOHN DEERE FINANCIAL LTD 4.45 500 486 50,773 | 2030/6 /21
KEW 4.2 500 495 51,659 | 2029/2/8
KIWIBANK LTD 4. 885 500 500 52,243 | 2027/4/2
KOMMUNALBANKEN AS 2.4 1, 000 911 95,077 | 2029/11/21
LA TROBE UNIVERSITY 5.311 500 501 52,277 | 2030/8/8
LANDWIRTSCH. RENTENBANK 3.2 1, 000 955 99,654 | 2029/5/25
LLOYDS BANKING GROUP FRN 5. 687 1, 000 1,011 105,443 | 2030/3/6
LLOYDS BANKING GROUP PLC 5.802 500 506 52,835 | 2029/3/17
LLOYDS BANKING GROUP PLC 5.189 800 791 82,569 | 2031/5/28
MACQUARIE UNIVERSITY 3.5 1, 500 1,441 150,368 | 2028/9/7
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MACQUARIE UNIVERSITY 2.25 2,700 2,381 248,329 | 2030/5/22
MET LIFE GLOB FUNDIN FRN 4.725 1, 000 1, 006 104,978 | 2029/ 7 /11
METLIFE GLOB FUNDING I 4.0 3,767 3,721 388,086 | 2027/7/13
MIRVAC GROUP FINANCE LTD 2.6 1, 500 1, 368 142,686 | 2029/9/18
MITSUBISHI HC CAP UK PLC 5. 805 500 504 52,646 | 2026/12/ 7
MIZUHO FINANCIAL GRO FRN 6. 025 800 819 85,477 | 2029/8/28
MONASH UNIVERSITY 4.05 600 581 60,645 | 2029/4/6
MTR CORP CI LTD 3.3 1, 000 979 102, 163 | 2027/6 /28
NATIONAL AUSTRALIA BANK 2.9 1, 300 1,276 133, 091 2027/ 2/25
NATIONAL AUSTRALIA BANK 5.4 1, 000 1,016 105,980 | 2028/11/16
NATIONWIDE BLDG SOCIETY 5.35 1, 000 1, 006 104,980 | 2028/ 3/15
NATWEST MARKETS PLC 5.899 1, 300 1,328 138, 501 2028/ 8 /23
NBN CO LTD 2.15 500 469 48,995 | 2028/6/2
NBN CO LTD 2.2 1, 500 1,310 136,616 | 2030/12/16
NEDER WATERSCHAPSBANK 3.45 1, 000 971 101,317 | 2028/ 7 /17
NEDER WATERSCHAPSBANK 3.3 1, 500 1,432 149,372 | 2029/5/2
NESTLE CAPITAL CORP 5.25 700 696 72,596 | 2034/4/4
NEW YORK LIFE GLOBAL FDG 5.35 1, 100 1,111 115,923 | 2028/9/19
NEW YORK LIFE GLOBAL FDG 5.1 900 900 93,905 | 2029/ 7 /24
NEW YORK LIFE GLOBAL FRN 4.6137 1, 000 1, 006 104,978 | 2029/ 7 /24
NORFINA LTD 4.7 600 589 61,437 | 2030/12/2
OPTUS FINANCE PTY LTD 2.6 2,000 1,861 194, 136 | 2028/11/24
OPTUS FINANCE PTY LTD 2.5 2,000 1,764 183,998 | 2030/7/1
PACCAR FINANCIAL PTY LTD 4.1 1, 000 980 102, 281 2028/9/4
RABOBANK NEDERLAND (AUST) 5.051 1, 200 1, 205 125,699 | 2029/2/26
RABOBANK NEDERLAND (AUST) 5.09 1, 000 1, 005 104,838 | 2029/ 7 /17
REGISTRY FINANCE PTY LTD 5.472 900 902 94,135 | 2031/12/19
REGISTRY FINANCE PTY LTD 5.739 500 498 51,947 | 2034/6/19
SCENTRE GROUP TRST 1 5.9 800 801 83,568 | 2034/11/27
SCENTRE GROUP TRUST 1/2 6.5 1, 000 1,051 109,660 | 2031/5/1
SGSP AUSTRALIA ASSETS 1.843 2,700 2,482 258,836 | 2028/9/15
SPARK FINANCE LTD 4.0 2,000 1,966 205,056 | 2027/10/20
SPARK FINANCE LTD 2.6 3, 100 2,786 290,590 | 2030/3/18
STOCKLAND TRUST MGMNT 2.3 3,500 3,300 344,197 | 2028/ 3 /24
STOCKLAND TRUST MGMNT 5.45 500 504 52,557 | 2030/4 /26
STOCKLAND TRUST MGMNT 6.1 500 508 53,077 | 2034/9/12
SUMITOMO MITSUI SYD FRN 4. 3669 700 701 73,101 2030/ 9/10
SUNCORP-METWAY LTD 3.25 1, 500 1, 489 155,345 | 2026/ 8 /24
SUNCORP-METWAY LTD 4.8 900 901 93,967 | 2027/12/14
SVENSKA HANDELSBANKEN AB 5.0 500 502 52,387 | 2028/3/2
SWEDISH EXPORT CREDIT 5.4 800 817 85,197 | 2030/11/1
TELSTRA CORP LTD 4.0 1, 000 993 103,580 | 2027/4 /19
TELSTRA CORP LTD 4.9 800 803 83,754 | 2028/3/8
TELSTRA GROUP LTD 5.25 500 501 52,334 | 2031/9/6
TORONTO-DOMINION BANK 5.248 500 500 52,159 | 2029/7/23
TOYOTA FINANCE AUSTRALIA 4.65 500 493 51,512 | 2029/9/17
TRANSPOWER NEW ZEALAND L 4.977 900 904 94,370 | 2028/11/29
UBS AG AUSTRALIA 1.1 500 496 51,815 | 2026/ 2/26
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W@ AL EE % | UBS AG AUSTRALIA 5. 808 600 615 64,205 | 2028/11/24
(BLEEEARR) | UNT OF TECHNOLOGY/SYDNEY 3.75 1, 830 1, 802 187,957 | 2027/ 7 /20
UNITED ENERGY DISTRIBUTI 2.2 2, 500 2,451 255,635 | 2026/10/29
UNITED ENERGY DISTRIBUTI 5.417 500 498 51,968 | 2032/2/3
UNIVERSITY OF WOLLONGONG 3.5 2, 500 2,434 253,833 | 2027/12/8
UNIVERSITY OF WOLLONGONG 1. 746 1, 000 909 94,831 | 2028/12/15
VICINITY CENTRES 4.0 1,370 1,357 141,592 | 2027/ 4 /26
VICINITY CENTRES TRUST 4.927 1, 400 1, 399 145,977 | 2028/6/2
VICINITY CENTRES TRUST 5. 6051 500 504 52,612 | 2032/1 /22
VICINITY CENTRES TRUST 6.19 500 514 53,662 | 2034/ 4 /24
VICTORIA POWER NETWORKS 4.0 2, 500 2, 467 257,353 | 2027/8/18
VICTORIA POWER NETWORKS 5. 057 1, 100 1, 099 114,658 | 2029/ 3 /14
WESFARMERS LTD 1.941 900 837 87,289 | 2028/6/23
WESTERN SYDNEY UNI 1. 606 700 657 68,594 | 2027/12/8
WESTPAC BANKING 2.4 1, 000 977 101,981 | 2027/1 /25
WESTPAC BANKING 4.8 500 501 52,263 | 2028/2/16
WESTPAC BANKING CORP 5.0 500 502 52,409 | 2028/9 /19
WESTPAC BANKING CORP FRN 5.972 500 507 52,963 | 2034/ 7/10
WESTPAC BANKING CORP FRN 5.815 600 584 60,972 | 2040/6/4
WSO FINANCE PTY LTD 4.5 1, 000 999 104,197 | 2027/3/31
WSO FINANCE PTY LTD 4.5 2,000 1,992 207,739 | 2027/9/30
WSO FINANCE PTY LTD 2.7 1, 500 1,346 140,389 | 2030/ 6 /28
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FEHN I PE I
202545 A 31 H BIfE
(BRI K ZET)
Bl g fz2iEd A FAG 4 AE HlE PE LR (%)
ZF—ANFIT
Eafi-g
USD 200,000 EXPORT FIN & 4.6250% 26/10/27 144A 202,990 202,570 0.19
202,990 202,570 0.19
Bt A —ANT 202,990 202,570 0.19
TIFVA
Tt (e L&A &)
uUsD 24,000 TOTALENERGIES 5.4250% 10/09/64 23,782 21,788 0.02
USD 23,000 TOTALENERGIES 5.6380% 05/04/64 23,010 21,473 0.02
46,792 43,261 0.04
Bt TR 46,792 43,261 0.04
RAY
EHSFIE
UsD 202,000 DEUTSCHE BANK NY FRN 07/01/33 196,520 177,662 0.16
USsD 150,000 DEUTSCHE BANK NY FRN 09/05/31 150,000 150,072 0.14
346,520 327,734 0.30
Aty 346,520 327,734 0.30
ARGV
Eafi-g
uUsD 274,000  STATE OF ISRAEL 5.3750% 19/02/30 5Y 271,660 275,947 0.26
271,660 275,947 0.26
Gt AAxTT L 271,660 275,947 0.26
NrwoTINg
HoEtE (EE LA &)
UsD 134,000  JBS HLD/FD/LUX 7.2500% 15/11/53 146,651 147,627 0.13
USD 70,000  JBS HLD/FD/LUX 6.5000% 01/12/52 72,780 70,945 0.07
219,431 218,572 0.20
Aitvrwr TS 219,431 218,572 0.20
Axa
EE
UsD 200,000 UNITED MEXICAN 2.6590% 24/05/31 167,584 170,267 0.16
USD 200,000  UNITED MEXICAN 3.5000% 12/02/34 168,850 164,815 0.15
USD 54,000 UTD MEXICAN STATE 4.75% 8/3/44 MTN 42,236 40,894 0.04
378,670 375,976 0.35
AftiAFT 378,670 375,976 0.35
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FIH
Tt (EE &A1&
UsD 118,000 EMBRAER NL FINAN 5.9800% 11/02/35 117,956 118,896 0.11
117,956 118,896 0.11
HtATH 117,956 118,896 0.11
IV z—
HE-E (EESFIE)
UsD 150,000 AKER BP ASA 5.1250% 01/10/34 144A 135,871 140,582 0.13
UsD 59,000  EQUINOR ASA 5.1250% 03/06/35 58,977 59,046 0.05
194,848 199,628 0.18
Bt =— 194,848 199,628 0.18
RIGTTA
EfE
UsD 200,000 PARAGUAY 5.4000% 30/03/50 144A 176,512 168,000 0.16
176,512 168,000 0.16
Bt T TA 176,512 168,000 0.16
POOTIET
B (B ESFIE)
UsD 210,000 SAUDI ARAB OI 6.3750% 02/06/55 144A 206,310 205,719 0.20
UsD 200,000  SAUDI ARAB OI 4.7500% 02/06/30 144A 199,270 199,346 0.18
405,580 405,065 0.38
ARt roUTIET 405,580 405,065 0.38
SUHBR—N
B (EESFIE)
UsD 11,000  PFIZER INVSTMNT 5.3000% 19/05/53 10,800 10,068 0.01
10,800 10,068 0.01
Bt HR—L 10,800 10,068 0.01
AFYR
EHEFIE
UsD 201,000 HSBC HOLDINGS FRN 13/05/36 201,468 202,262 0.19
USD 201,000 BARCLAYS PLC FRN 25/02/36 200,749 201,024 0.19
USD 200,000 HSBC HOLDINGS FRN 03/03/29 200,000 200,267 0.18
UsD 200,000 HSBC HOLDINGS FRN 03/03/31 200,000 200,222 0.18
802,217 803,775 0.74
Tt (EE &A1&
UsD 200,000 IMPERIAL BRAN 5.8750% 01/07/34 144A 204,050 200,655 0.19
204,050 200,655 0.19
ARt AFYR 1,006,267 1,004,430 0.93
TAUA
B ERRIER
usD 453,000 GMREV 2025-1 A 4.6400% 11/12/37 452,981 455,099 0.43

— 134



LT RIIVF IR —Tr—X - T7UR T —KEESHFC/FD

Bl BT % fZ2iLEd] B Al 45 L PELLER (%)

usD 404,000  CHAIT 2024-A2 A 4.6300% 15/01/31 404,758 403,733 0.38
usD 386,000 AMXCA 2025-3 A 4.5100% 15/04/32 385,843 386,742 0.37
usD 366,000 AMXCA 2025-2 A 4.2800% 15/04/30 365,993 365,604 0.35
usD 355,000 AMXCA 2025-1 A 4.5600% 15/12/29 355,499 357,560 0.33
usD 1,879,000  NSLT 2005-1 A5 FRN 25/10/33 264,185 265,849 0.25
usD 255,000 AMXCA 2023-4 A 5.1500% 16/09/30 260,638 261,320 0.24
uUsD 235,000  VZMT 2025-4 A 4.7600% 21/03/33 234,944 235,341 0.22
usD 235,000  VZMT 2025-3 AlA 4.5100% 20/03/30 234,990 234,731 0.22
UusD 231,000  FORDF 2024-3 Al 4.3000% 15/09/29 230,979 230,131 0.21
usD 228,000  GFORT 2025-2A A 4.6400% 15/03/30 227,945 229,208 0.21
usD 213,000  SFUEL 2025-AA A3 4.4700% 20/07/28 212,965 212,758 0.20
usD 376,000  NAVSL 2022-A A 2.2300% 15/07/70 233,815 209,383 0.19
usD 205,000  FORDF 2025-1 Al 4.6300% 15/04/30 204,951 205,905 0.19
usD 191,000  NAROT 2025-A A3 4.4900% 17/12/29 190,963 191,376 0.18
uUsD 184,000 CARMX 2025-2 A3 4.4800% 15/03/30 183,973 183,065 0.17
usD 175,000  VZMT 2024-7 A 4.3500% 20/08/32 174,951 173,843 0.16
usD 172,000  MBALT 2025-A A3 4.6100% 16/04/29 171,979 172,575 0.16
USD 1,183,000  NSLT 2005-3 A5 FRN 24/12/35 155,706 157,559 0.15
usD 157,000  VZMT 2023-1 A 4.4900% 22/01/29 156,967 156,911 0.15
uUsSD 154,000  HALST 2025-B A3 4.5300% 17/04/28 153,986 154,450 0.14
UsSD 147,000  WFCIT 2024-A2 A 4.2900% 15/10/29 146,978 147,048 0.14
usD 147,000  FORDR 2022-1 A 3.8800% 15/11/34 145,346 145,319 0.13
UsSD 144,000  FORDF 2024-4 A 4.4000% 15/09/31 143,953 140,382 0.13
UsSD 320,000  NAVSL 2021-EA A 0.9700% 16/12/69 155,324 136,918 0.13
usD 136,000 GMALT 2025-2 A3 4.5800% 22/05/28 135,998 136,154 0.13
UsSD 135,000  NALT 2025-A A3 4.7500% 15/03/28 134,998 135,896 0.13
UsSD 135,000  TAOT 2025-B A3 4.3400% 15/11/29 134,992 134,548 0.12
usD 132,000  GFORT 2024-4A Al 4.7300% 15/11/29 131,964 132,502 0.12
USD 162,000 FN BWS5041 FRN 01/08/52 119,952 116,829 0.11
UsSD 115,000  HAROT 2025-2 A4 4.2800% 15/08/31 114,984 114,524 0.11
usD 112,000  VALET 2023-1 A3 5.0200% 20/06/28 111,972 112,357 0.10
UsSD 110,000  TMUST 2025-1A A 4.7400% 20/11/29 109,989 111,033 0.10
UsSD 110,000  SDART 2025-2 A3 4.6700% 15/08/29 109,986 110,044 0.10
usD 108,000  TMUST 2024-1A A 5.0500% 20/09/29 107,986 108,619 0.10
UsSD 108,000  HALST 2025-A A3 4.8300% 18/01/28 107,992 108,526 0.10
UsSD 107,000  TAOT 2023-C A3 5.1600% 17/04/28 106,976 107,530 0.10
usD 107,000  SFAST 2024-1A A3 4.9500% 21/05/29 106,993 107,317 0.10
UsSD 100,000  AESOP 2025-2A A 5.1200% 20/08/31 99,996 100,288 0.09
USD 100,000  DRVPNK 2025-1A A3 4.6200% 13/11/29 99,998 100,078 0.09
usD 100,000  TMUST 2024-2A A 4.2500% 21/05/29 99,981 99,751 0.09
UsSD 630,000  NSLT 2005-2 A5 FRN 23/03/37 92,335 93,968 0.09
USD 93,000 MBART 2025-1 A3 4.7800% 17/12/29 92,980 93,395 0.09
usD 89,000  NAROT 2025-A A4 4.5700% 15/11/30 88,988 89,362 0.08
UsSD 98,000  TAOT 2023-B A3 4.7100% 15/02/28 88,310 88,314 0.08
USD 87,000 MBART 2022-1 A4 5.2500% 15/02/29 86,979 87,611 0.08
usD 83,000 BACCT 2024-A1 A 4.9300% 15/05/29 82,995 84,066 0.08
USD 223,000 NAVSL 2021-CA A 1.0600% 15/10/69 89,965 80,287 0.07
USD 80,000  HART 2023-A A4 4.4800% 17/07/28 79,991 79,945 0.07
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usD 77,000  FORDL 2025-A A3 4.7200% 15/06/28 76,991 71,371 0.07
usD 76,000  SDART 2024-3 A3 5.6300% 16/01/29 75,992 76,492 0.07
usD 171,000  NAVSL 2021-3A AlA 1.7700% 25/08/70 86,585 76,197 0.07
usD 144,000  NAVSL 2021-GA A 1.5800% 15/04/70 83,504 74,841 0.07
usD 72,000  AMCAR 2023-2 A3 5.8100% 18/05/28 71,988 72,476 0.07
UusD 70,000  TAOT 2025-B A4 4.4900% 17/06/30 69,994 70,231 0.07
usD 150,000  NAVSL 2021-FA A 1.1100% 18/02/70 79,728 69,987 0.06
usD 70,000 GMREV 2024-2 A 4.5200% 11/03/37 69,971 69,675 0.06
usD 66,000  SFAST 2024-2A A3 5.3300% 20/11/29 65,988 66,719 0.06
usD 65,000  WFNMT 2024-B A 4.6200% 15/05/31 64,998 65,173 0.06
usD 64,000  VALET 2024-1 A3 4.6300% 20/07/29 63,994 64,426 0.06
usD 173,000  NAVSL 2019-D A2A 3.0100% 15/12/59 63,437 60,339 0.06
usD 129,000  SOFI 2021-B AFX 1.1400% 15/02/47 64,094 55,457 0.05
usD 54,000 CHAOT 2022-AA A4 3.9900% 27/03/28 53,997 53,606 0.05
usD 50,000 GMREV 2024-1 A 4.9800% 11/12/36 49,985 50,747 0.05
usD 49,000  FORDO 2024-D A3 4.6100% 15/08/29 48,998 49,252 0.05
usD 205,000  NAVSL 2018-DA A2A 4.0000% 15/12/59 51,311 48,369 0.04
USD 48,000  ALLYA 2024-2 A4 4.1400% 15/10/30 48,000 47,721 0.04
usD 47,000  TAOT 2022-D A4 5.4300% 17/04/28 46,985 47,635 0.04
uUsSD 143,000  TMUST 2022-1A A 4.9100% 22/05/28 46,286 46,313 0.04
UsSD 46,000  SBALT 2024-C A4 4.4200% 20/03/29 45,991 45,842 0.04
usD 45,000 NAROT 2022-B A4 4.4500% 15/11/29 44,999 44,966 0.04
USD 47,000  SBAT 2024-A A3 5.3200% 15/12/28 43,104 43,223 0.04
USD 43,000  ALLYA 2022-3 A4 5.0700% 16/10/28 42,999 43,158 0.04
usD 201,000  NAVSL 2019-FA A2 2.6000% 15/08/68 44,072 42,297 0.04
UsSD 42,000 HART 2023-B A3 5.4800% 17/04/28 39,102 39,315 0.04
UsSD 37,000 FORDO 2022-D A4 5.3000% 15/03/28 36,994 37,341 0.03
usD 36,000 FORDL 2024-A A4 5.0500% 15/06/27 35,996 36,193 0.03
UsSD 33,000 GMALT 2023-3 A4 5.4400% 20/08/27 32,996 33,121 0.03
USD 37,000 AMCAR 2023-1 A3 5.6200% 18/11/27 30,402 30,530 0.03
usD 24,000  WFNMT 2024-A A 5.4700% 15/02/31 23,996 24,438 0.02
UsSD 38,000 PNFED 2022-A A4 4.1800% 15/12/28 23,737 23,689 0.02
UsSD 434,000  NSLT 2004-4 A5 FRN 25/01/37 22,870 23,224 0.02
usD 20,000  SBAT 2024-A A4 5.2100% 16/04/29 19,996 20,109 0.02
uUsSD 111,000  CASL 2017-A Al FRN 26/11/46 19,400 19,492 0.02
UsSD 18,000  SFAST 2024-1A A4 4.9400% 21/01/31 17,995 18,150 0.02
usD 137,000  HART 2022-A A3 2.2200% 15/10/26 14,417 14,378 0.01
uUsD 78,000  AMCAR 2022-2 A3 4.3800% 18/04/28 13,219 13,214 0.01
10,223,023 10,141,467 9.40
T —VHIRIES
usD 8,815,000 FHR 4611 BF FRN 15/06/41 1,373,962 1,381,780 1.27
usD 1,363,000  GNR 2024-184 GC 3.5000% 20/10/51 1,187,941 1,221,342 1.12
usDb 1,324,000  GNR 2025-1 GC 3.5000% 20/10/51 1,180,023 1,209,140 1.11
uUsD 2,198,000  GNR 2021-97 QK 2.0000% 20/06/51 956,347 964,208 0.88
usD 1,540,000  FHR 5114 AD 1.5000% 25/08/47 649,055 663,786 0.60
UsD 741,000  GNR 2023-81 YJ 3.5000% 20/06/53 663,195 633,968 0.58
usD 3,195,000  GNR 2020-63 UD 1.7500% 20/04/50 600,802 615,794 0.56
usD 359,000  GNR 2024-110 JC 3.0000% 20/09/47 300,897 301,018 0.27

— 136 —



LT RIIVF IR —Tr—X - T7UR T —KEESHFC/FD

Bl BT % fZ2iLEd] B Al 45 L PELLER (%)

usD 443,000  GNR 2022-138 PT 2.5000% 20/10/51 298,404 293,056 0.26
usD 432,000  FHR 4993 KF FRN 25/07/50 263,751 267,656 0.24
usD 439,000  GNR 2021-160 NE 2.0000% 20/09/51 253,102 248,187 0.22
usD 372,000  GNR 2022-84 A 2.5000% 20/01/52 268,771 246,273 0.23
usD 260,000  GNR 2022-197 LF FRN 20/11/52 232,764 230,986 0.21
usD 379,000  GNR 2021-215 GA 2.0000% 20/12/51 224,001 221,423 0.21
usD 471,000  GNR 2021-105 P 1.7500% 20/06/51 210,037 214,601 0.20
usD 357,000  GNR 2022-5 BA 2.0000% 20/10/49 208,454 213,312 0.20
usD 338,000  GNR 2022-107 C 2.5000% 20/06/51 244,155 208,103 0.19
UsD 624,000  FNR 2019-25 PA 3.0000% 25/05/48 235,951 204,495 0.19
usD 433,000  GNR 2021-107 DB 1.7500% 20/04/51 179,387 184,293 0.17
usD 282,000  FNR 2022-3 N 2.0000% 25/10/47 170,275 169,395 0.16
usD 260,000  GNR 2022-50 CA 3.0000% 20/03/52 163,942 159,570 0.15
usD 416,000  FNR 2021-27 EC 1.5000% 25/05/51 189,162 149,441 0.14
UsD 902,000  FHR 4582 HA 3.0000% 15/09/45 132,165 133,329 0.12
UsD 799,000  FNR 2016-19 FD FRN 25/04/46 129,410 129,974 0.12
usD 141,000  FHR 5396 HF FRN 25/04/54 130,286 129,498 0.12
USD 233,000  GNR 2022-31 GH 2.5000% 20/12/49 139,352 128,709 0.12
usb 505,000  FHR 4857 JA 3.3500% 15/01/49 118,024 118,775 0.11
USD 822,000  GNR 2017-139 GA 3.0000% 20/09/47 116,944 116,148 0.11
USD 191,000  GNR 2022-66 CG 3.5000% 20/04/52 114,456 114,995 0.11
usD 302,000  FNR 2020-70 AD 1.5000% 25/10/50 115,563 109,678 0.10
USD 802,000  FNR 2012-133 JF FRN 25/12/42 106,306 107,244 0.10
USD 176,000  FHR 5220 QK 3.5000% 25/09/50 106,371 106,888 0.10
usD 139,000  FHR 5335 FB FRN 15/10/39 105,222 105,102 0.10
USD 849,000  FNR 2017-24 PG 2.6250% 25/04/47 102,290 104,611 0.10
USD 131,000  FNR 2023-37 FH FRN 25/01/50 102,473 103,014 0.10
usDh 173,000  GNR 2022-34 DN 3.5000% 20/09/41 91,686 95,466 0.09
USD 114,000  FHR 5338 FH FRN 15/04/45 89,783 90,380 0.08
USD 180,000  FHR 5202 TA 2.5000% 25/12/48 89,824 89,974 0.08
usD 635,000 FHR 4240 FA FRN 15/08/43 88,675 89,391 0.08
USD 882,000  FHS 264 30 3.0000% 15/07/42 98,292 88,004 0.08
USD 190,000  FNR 2021-78 ND 1.5000% 25/11/51 107,358 86,055 0.08
usD 458,000  FNR 2017-26 FA FRN 25/04/47 84,171 84,205 0.08
USD 124,000  GNR 2021-27 BD 5.0000% 20/02/51 85,391 83,837 0.08
USD 691,000  FHR 4742 PA 3.0000% 15/10/47 93,946 83,421 0.08
usD 143,000  VERUS 2021-7 Al 1.8290% 25/10/66 91,982 81,383 0.08
USD 376,000  FNR 2016-86 FE FRN 25/11/46 80,927 80,876 0.07
USD 104,000  FNR 2023-38 FC FRN 25/06/40 80,870 80,812 0.07
usD 109,000  FHR 5119 QF FRN 25/06/51 80,653 80,711 0.07
USD 606,000  FHR 4533 AB 3.0000% 15/06/44 77,746 77,010 0.07
USD 199,000  GNR 2021-89 LK 2.0000% 20/05/51 76,388 76,115 0.07
usD 136,000  FNR 2022-18 DL 3.2500% 25/07/46 71,835 75,765 0.07
USD 80,000  FHR 5399 FB FRN 25/04/54 75,464 74,984 0.07
USD 272,000  FHR 4854 FB FRN 15/01/49 73,381 73,291 0.07
UsD 88,000  GNR 2024-110 JL 3.0000% 20/10/49 71,466 72,891 0.07
USD 560,000  FNR 2015-8 AP 2.0000% 25/03/45 72,127 72,481 0.07
USD 402,000  FNR 2016-82 FE FRN 25/11/46 71,543 71,558 0.07
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usD 449,000  FHR 4604 FB FRN 15/08/46 71,275 71,099 0.07
usD 110,000  FHR 5178 TP 2.5000% 25/04/49 74,756 69,722 0.06
usD 105,000  FHR 5207 PA 3.0000% 25/06/51 69,728 68,705 0.06
usD 307,000  FNR 2018-36 FD FRN 25/06/48 67,949 67,933 0.06
usD 480,000  FNR 2015-26 GF FRN 25/05/45 67,080 67,159 0.06
usD 103,000  GNR 2022-205 A 2.0000% 20/09/51 70,854 66,726 0.06
usD 103,000  GNR 2021-27 CW FRN 20/02/51 66,784 65,473 0.06
usD 328,000 FNR 2016-82 FH FRN 25/11/46 65,307 65,290 0.06
usD 88,000  GNR 2016-99 TL 2.0000% 16/04/44 62,680 64,005 0.06
usD 704,000  FHR 4286 VF FRN 15/12/43 63,822 63,781 0.06
usD 111,000  FHR 5201 CA 2.5000% 25/07/48 68,083 63,554 0.06
UusD 949,000  FNR 2013-43 BP 1.7500% 25/05/43 72,542 63,414 0.06
usD 115,000  COLT 2021-4 Al FRN 25/10/66 75,001 63,014 0.06
usD 94,000  GNR 2023-196 E 3.0000% 20/09/48 59,076 61,694 0.06
uUsD 307,000  FNR 2018-38 MA 3.3000% 25/06/48 61,138 61,020 0.06
usD 105,000  FHR 5206 CD 3.5000% 25/05/49 57,705 60,791 0.06
uUsD 84,000  GNR 2016-93 AB 1.7500% 20/07/44 59,566 60,315 0.06
uUsSD 105,000  FNR 2022-4 MH 3.0000% 25/09/48 56,402 59,964 0.06
usD 165,000  FNR 2019-41 FG FRN 25/08/59 59,695 59,728 0.06
uUsD 100,000  FNR 2022-11 D 3.0000% 25/01/50 56,168 59,213 0.05
uUsSD 73,000  FNR 2022-89 AY 3.0000% 25/02/48 61,540 59,134 0.05
UsSD 101,000  FHR 5217 CD 2.5000% 25/07/49 59,916 55,735 0.05
USD 283,000  FNR 2016-88 CF FRN 25/12/46 55,016 55,002 0.05
USD 103,000  VERUS 2021-8 Al FRN 25/11/66 61,291 54,806 0.05
USDh 116,000  VERUS 2021-5 Al FRN 25/09/66 64,689 54,662 0.05
USD 612,000  FHR 4205 PA 1.7500% 15/05/43 62,641 54,626 0.05
USD 60,000  FHR 5118 CA 1.5000% 15/10/33 51,588 54,395 0.05
UsSDh 141,000  STAR 2021-4 Al FRN 25/08/56 60,847 53,874 0.05
USD 359,000  FNR 2016-64 BC 1.7500% 25/09/46 53,447 53,769 0.05
USD 348,000  FHR 4527 GA 3.0000% 15/02/44 53,832 53,215 0.05
USD 81,000  GNR 2021-27 NT 5.0000% 20/02/51 54,102 53,181 0.05
USD 284,000  GNR 2015-144 CA 2.5000% 20/10/45 53,331 52,644 0.05
USD 89,000  FNR 2021-91 AB 2.5000% 25/09/49 51,789 52,564 0.05
USD 184,000  FHR 4927 BG 3.0000% 25/11/49 51,669 52,453 0.05
USD 771,000  GNR 2013-152 HA 2.5000% 20/06/43 50,816 52,301 0.05
USD 74,000  FNR 2023-14 EJ 2.7500% 25/04/49 51,835 52,131 0.05
USD 86,000 FHR 5116 PB 2.2500% 25/02/51 51,368 52,099 0.05
USD 83,000  GNR 2022-153 KA 4.0000% 20/12/49 51,249 52,078 0.05
USD 167,000  FNR 2019-43 FC FRN 25/08/49 51,765 51,720 0.05
USD 341,000  FNR 2016-22 FA FRN 25/04/46 51,305 51,222 0.05
USD 77,000  FNR 2021-84 MA 2.0000% 25/10/51 50,428 51,123 0.05
USD 98,000  FHR 5004 FM FRN 25/08/50 50,765 51,030 0.05
USD 113,000  VERUS 2021-4 Al FRN 25/07/66 61,584 50,678 0.05
USD 256,000  FNR 2015-48 FB FRN 25/07/45 50,402 50,567 0.05
USD 121,000  FNR 2020-59 NC 3.0000% 25/08/40 50,720 50,141 0.05
USD 356,000 FHS 280 F1 FRN 15/09/42 50,181 49,971 0.05
USD 173,000  FHR 4937 MD 2.5000% 25/10/49 50,431 49,674 0.05
USD 83,000 FHR 5210 DC 3.0000% 25/09/51 47,134 49,377 0.05
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usD 480,000  FHS 272 F1 FRN 15/08/42 49,491 49,293 0.05
usD 83,000  FHR 5209 EA 3.0000% 25/08/50 47,226 49,231 0.05
usD 83,000  FHR 5209 EJ 3.0000% 25/08/50 47,226 49,231 0.05
usD 55,000 FHR 5451 FD FRN 15/01/44 49,574 49,119 0.05
usD 193,000  FNR 2017-96 FB FRN 25/12/47 48,828 48,685 0.05
usD 58,000 FHR 5452 KY 3.0000% 15/03/44 50,335 47,482 0.04
usD 435,000  FNR 2015-84 PA 1.7000% 25/08/33 48,129 46,769 0.04
usD 84,000  FHR 5092 HE 2.0000% 25/02/51 44,964 46,565 0.04
usD 72,000  GNR 2021-27 Q 5.0000% 20/02/51 48,473 46,391 0.04
usD 56,000  FHR 5410 JY 3.0000% 15/03/44 46,491 46,341 0.04
UusD 379,000  FNR 2013-15 FA FRN 25/03/43 46,081 46,110 0.04
uUsD 73,000  GNR 2010-163 NC 4.0000% 20/12/40 43,426 45,493 0.04
usD 69,000 GNR 2021-8 CY 5.0000% 20/01/51 46,340 45,213 0.04
uUsD 51,000  GNR 2018-65 DC 3.5000% 20/05/48 46,514 45,187 0.04
UsD 75,000  FHR 5182 M 2.5000% 25/05/49 48,432 44,898 0.04
usD 349,000  FNR 2016-22 FG FRN 25/04/46 44,873 44,835 0.04
UsD 78,000  FNR 2014-25 EL 3.0000% 25/05/44 45,978 44,733 0.04
USD 92,000  AOMT 2021-6 A1 FRN 25/09/66 54,120 44,638 0.04
UsSDh 68,000 FHR 5020 ET 3.5000% 25/10/50 43,632 44,257 0.04
USD 210,000  FNR 2018-55 GA 3.3750% 25/08/48 42,496 43,285 0.04
USD 420,000  VERUS 2021-R1 Al FRN 25/10/63 45,207 42,955 0.04
UsSDh 121,000  FHR 4628 KF FRN 15/01/55 42,805 42,904 0.04
USD 75,000  FHR 5202 KA 2.5000% 25/06/49 42,864 42,423 0.04
USD 416,000  STAR 2020-3 Al FRN 25/04/65 43,619 42,213 0.04
USD 318,000  FNR 2015-32 FA FRN 25/05/45 42,014 42,003 0.04
USD 75,000  FNR 2022-9 DJ 3.2500% 25/03/49 40,158 41,916 0.04
USD 162,000  FNR 2018-45 TM 3.0000% 25/06/48 43,213 41,831 0.04
USD 282,000  GNR 2017-167 BQ 2.5000% 20/08/44 45,367 41,547 0.04
USD 69,000  FNR 2021-42 AC 2.0000% 25/02/51 40,679 41,378 0.04
USD 260,000  FNR 2016-69 BF FRN 25/10/46 41,405 41,353 0.04
USD 424,000  FNR 2011-117 FA FRN 25/11/41 41,485 41,288 0.04
USD 113,000  FHR 4988 KF FRN 25/07/50 40,767 40,805 0.04
USD 112,000  VERUS 2021-3 Al FRN 25/06/66 47,740 40,633 0.04
USD 123,000 FHR 4091 BX 3.2500% 15/10/41 38,316 40,346 0.04
USD 306,000  FHS 326 F2 FRN 15/03/44 39,223 39,170 0.04
USD 239,000  FHR 4620 LF FRN 15/10/46 38,935 38,895 0.04
USD 228,000  FNR 2017-9 BF FRN 25/03/47 38,164 38,113 0.04
USD 217,000  FHR 4719 LA 3.5000% 15/09/47 38,407 38,042 0.04
USD 363,000  FNR 2018-64 A 3.0000% 25/09/48 37,610 38,019 0.04
USD 65,000  GNR 2022-9 GA 2.0000% 20/01/52 40,144 37,943 0.04
USD 281,000  FHR 4587 AF FRN 15/06/46 37,834 37,718 0.03
USD 65,000  GNR 2021-225 YC 2.0000% 20/12/51 36,494 37,498 0.03
USD 47,000  GNR 2024-45 BD 2.0000% 20/03/54 36,449 37,147 0.03
USD 131,000  FNR 2018-85 EA 3.5000% 25/12/48 37,399 36,609 0.03
USD 197,000  FNR 2017-82 FE FRN 25/10/47 36,284 36,342 0.03
USD 42,000  GNR 2014-181 L 3.0000% 20/12/44 34,802 35,844 0.03
USD 234,000  FNR 2017-23 FA FRN 25/04/47 35,847 35,797 0.03
USD 56,000  FHR 5228 TN 3.5000% 25/07/39 34,206 35,253 0.03
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usD 292,000  FHR 4446 CP 2.2500% 15/03/45 35,874 35,187 0.03
usD 82,000  GNR 2021-24 BC 1.2500% 20/02/51 36,620 34,660 0.03
usD 69,000  FHR 5202 BH 2.0000% 25/12/47 34,032 34,420 0.03
usD 354,000  GNR 2014-133 BP 2.2500% 20/09/44 34,386 34,151 0.03
usD 59,000  FHR 5058 BC 5.0000% 25/11/50 34,023 33,382 0.03
usD 213,000  FHR 4122 FP FRN 15/10/42 32,603 32,732 0.03
usD 272,000  STAR 2020-INV1 Al FRN 25/11/55 34,302 32,515 0.03
usD 189,000  FNR 2017-12 FD FRN 25/03/47 32,227 32,190 0.03
usD 184,000  FNR 2016-75 FE FRN 25/10/46 32,131 32,124 0.03
usD 173,000  FNR 2016-79 FH FRN 25/11/46 32,054 32,042 0.03
usD 41,000  GNR 2022-78 HW 2.5000% 20/04/52 33,148 31,883 0.03
usD 217,000  FHS 271 F5 FRN 15/08/42 31,597 31,479 0.03
usD 122,000  FHR 4940 AG 3.0000% 15/05/40 31,587 31,154 0.03
usD 169,000  FNR 2016-84 FB FRN 25/11/46 31,035 31,008 0.03
usD 38,000 FHR 4957 MY 3.0000% 25/02/50 29,021 30,848 0.03
usD 47,000  FNR 2022-62 KA 3.2500% 25/09/52 31,737 30,804 0.03
uUsD 83,000 FHR 4091 MX 3.2500% 15/02/42 30,609 30,787 0.03
UsD 206,000  FNR 2017-35 MC 2.6250% 25/12/44 30,589 30,763 0.03
usD 56,000  GNR 2021-135 A 2.0000% 20/08/51 31,437 30,569 0.03
UsSD 35,000  FHR 4753 BD 3.0000% 15/01/48 29,579 30,386 0.03
UsSD 116,000  FHR 4719 LM 3.0000% 15/09/47 31,142 30,096 0.03
usD 295,000  GNR 2014-149 KP 2.2500% 16/07/44 29,992 29,878 0.03
USD 132,000  FNR 2019-81 LH 3.0000% 25/12/49 30,081 29,523 0.03
USD 157,000  FNR 2016-91 AF FRN 25/12/46 29,039 28,961 0.03
usD 70,000  GNR 2016-136 A 3.0000% 20/07/44 28,337 28,837 0.03
USD 87,000 FHR 4826 KF FRN 15/09/48 28,987 28,726 0.03
UsSD 137,000  FHR 4709 FA FRN 15/08/47 28,494 28,610 0.03
usD 307,000 FHR 4160 HP 2.5000% 15/01/33 28,419 28,289 0.03
UsSD 104,000  FNR 2019-67 FB FRN 25/11/49 28,269 28,104 0.03
uUsSD 100,000  FHR 5091 AB 1.5000% 25/03/51 30,500 27,954 0.03
usD 95,000  FHR 4941 GA 2.0000% 15/12/47 27,456 27,953 0.03
UsSD 35,000 FHR 4117 HB 2.5000% 15/10/42 27,546 27,884 0.03
USD 148,000  FNR 2017-9 DF FRN 25/03/47 27,820 27,805 0.03
usD 34,000 FNR 2024-64 KY 3.0000% 25/12/43 29,607 27,792 0.03
USD 35,000 FNR 2023-38 FD FRN 25/10/39 27,633 27,624 0.03
USD 82,000 FHR 4091 EX 3.3750% 15/07/42 26,906 27,409 0.03
usD 90,000  FNR 2019-15 FA FRN 25/04/49 27,180 27,009 0.03
USD 176,000  FNR 2016-11 FG FRN 25/03/46 26,894 26,910 0.02
USD 33,000  GNR 2022-46 LY 3.0000% 20/03/52 26,164 26,534 0.02
usD 103,000  FHR 4903 NF FRN 25/08/49 25,945 26,081 0.02
USD 38,000 GNR 2025-7 EL 2.5000% 31/12/49 25,791 25915 0.02
USD 416,000  FHR 4059 FP FRN 15/06/42 25,954 25,897 0.02
uUsD 196,000  FNR 2012-47 JF FRN 25/05/42 25,684 25,541 0.02
USD 164,000  FHR 4091 FN FRN 15/08/42 25,371 25,475 0.02
USD 361,000 FHR 4303 FA FRN 15/02/44 25,370 25,354 0.02
uUsD 292,000  FNR 2014-74 FC FRN 25/11/44 25,252 25,164 0.02
USD 123,000  FNR 2019-13 PE 3.0000% 25/03/49 25,125 25,129 0.02
USD 41,000  FNR 2021-95 CP 1.5000% 25/08/51 24,698 23,998 0.02
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usD 74,000  MFRA 2021-NQM2 Al FRN 25/11/64 27,094 23,662 0.02
usD 25,000  SLST 2019-1 A2 3.5000% 25/05/29 25,611 23,595 0.02
usD 28,000  FNR 2015-72 GL 3.0000% 25/10/45 24,461 23,497 0.02
usD 227,000  FHR 3990 FG FRN 15/01/42 22,892 22,803 0.02
usD 100,000  FNR 2016-57 PC 1.7500% 25/06/46 23,822 22,278 0.02
usD 318,000  FHR 3693 FC FRN 15/07/40 21,610 21,480 0.02
usD 261,000  FNR 2011-142 EF FRN 25/01/42 21,540 21,426 0.02
usD 116,000  VERUS 2021-R3 Al FRN 25/04/64 23,001 21,325 0.02
usD 381,000 FHR 3919 FA FRN 15/09/41 20,990 20,926 0.02
uUsD 144,000  FNR 2016-78 FA FRN 25/03/44 20,613 20,575 0.02
usD 369,000  FNR 2010-107 FB FRN 25/09/40 20,202 20,139 0.02
usD 133,000  FNR 2016-11 CF FRN 25/03/46 19,981 19,945 0.02
usD 191,000  FHR 3958 AF FRN 15/11/41 19,517 19,409 0.02
usD 85,000  FNR 2018-1 FA FRN 25/02/48 19,421 19,311 0.02
usD 159,000  FNR 2011-127 FC FRN 25/12/41 19,299 19,204 0.02
usD 188,000  BHLD 2019-2 Al 2.8790% 25/07/49 19,828 19,095 0.02
usD 157,000  FNR 2012-12 FA FRN 25/02/42 19,179 19,078 0.02
USD 377,000  FNR 2013-49 AP 1.7500% 25/05/43 18,577 18,937 0.02
usD 209,000  FHR 3975 FA FRN 15/12/41 18,244 18,169 0.02
USD 226,000  FNR 2011-117 AF FRN 25/11/41 18,095 18,157 0.02
USD 100,000  STAR 2021-1 Al FRN 25/05/65 19,226 18,055 0.02
usD 137,000  FHR 4184 FN FRN 15/03/43 17,928 17,919 0.02
USD 460,000  FNR 2011-55 FH FRN 25/06/41 17,997 17,889 0.02
USD 268,000  FNR 2012-106 FA FRN 25/10/42 17,381 17,361 0.02
usD 88,000  FNR 2017-9 EF FRN 25/03/47 16,986 16,940 0.02
USD 27,000  GNR 2022-24 AH 2.5000% 20/02/52 17,148 16,867 0.02
USD 71,000  FNR 2017-113 FB FRN 25/01/48 15,617 15,562 0.01
usD 118,000  FNR 2017-11 FA FRN 25/03/47 15,490 15,439 0.01
USD 95,000  FNR 2016-61 BF FRN 25/09/46 14,669 14,647 0.01
USD 157,000  AOMT 2020-5 Al FRN 25/05/65 15,212 14,371 0.01
usD 152,000  FHR 4281 FA FRN 15/12/43 14,047 14,010 0.01
USD 46,000  FNR 2018-86 AF FRN 25/12/48 12,280 12,263 0.01
USD 1,490,000  FNR 1998-61 PL 6.0000% 25/11/28 11,945 11,006 0.01
usD 50,000  FNR 2020-48 AB 2.0000% 25/07/50 12,009 10,805 0.01
USD 22,000  FNR 2021-40 DW 2.0000% 25/06/41 10,801 10,417 0.01
USD 35,000  SCRT 2019-1 MA 3.5000% 25/07/58 10,692 10,054 0.01
usD 186,000  FHR 4427 CE 3.0000% 15/02/34 7,829 7,818 0.01
20,297,587 20,070,945 18.60
PASE T BIEEIRAE R
usD 317,000  BX 2021-VOLT A FRN 15/09/36 317,000 315,031 0.28
usD 255,000 BBCMS 2025-5C33 A4 5.8390% 15/03/58 262,646 264,837 0.24
usD 124,000  GSMS 2020-GSA2 A4 1.7210% 12/12/53 122,455 107,265 0.10
usD 106,000  SWCH 2025-DATA A FRN 15/02/42 105,735 105,072 0.10
usD 91,000 BBCMS 2022-C17 A5 4.4410% 15/09/55 88,252 87,352 0.08
usD 70,000  BBCMS 2025-5C34 A3 5.6590% 15/05/58 72,097 72,316 0.07
uUsD 68,000 BMARK 2025-V15 A3 5.8047% 15/06/58 70,040 70,591 0.07
uUsD 57,000  BMO 2025-C11 A5 5.6874% 15/02/58 58,710 58,415 0.05
usD 51,000 BMO 2025-5C10 A3 5.5784% 15/05/58 52,530 52,462 0.05

— 141 —



J LS5 TILF-Tr—Tv—X-T7UR T —REWEZHFC/FD

Bl BT % fZ2iLEd] B Al 45 L PELLER (%)
usD 49,000 BANK 2022-BNK44 A5 FRN 15/11/55 50,792 50,923 0.05
usD 75,000  MSC 2020-HR8 A3 1.7900% 15/07/53 48,512 43,249 0.04
usD 48,000 COMM 2015-LC23 A3 3.5210% 10/10/48 45,645 41,694 0.04
usD 38,000 BANK 2025-BNK49 A5 FRN 15/03/58 39,139 39,088 0.04
usD 34,000 BMO 2025-C12 A5 FRN 15/06/58 35,020 35,408 0.03
usD 24,000 MSBAM 2025-5C1 A3 5.6350% 15/03/58 24,719 24,746 0.02
usD 44,000 MSBAM 2017-C34 ASB 3.3540% 15/11/52 19,534 18,338 0.02
usD 17,000  JPMCC 2016-JP4 A3 3.3928% 15/12/49 18,456 16,675 0.02
usD 16,000  BANKS 2025-5YR13 A3 FRN 15/01/58 16,480 16,522 0.02
usD 42,000 MSC 2016-UB12 ASB 3.4360% 15/12/49 13,678 12,922 0.01
usD 336,000 IFUND 2010-1 Al 5.3140% 25/01/51 5,096 4,620 0.00
1,466,536 1,437,526 1.33
EBSFIRE
usD 285,000 BANK OF AMER CRP FRN 22/07/27 266,425 275,572 0.25
usD 240,000 GOLDMAN SACHS GP FRN 23/04/31 240,037 243,145 0.22
usD 214,000  CITIGROUP INC FRN 24/01/36 214,484 215,130 0.20
usD 208,000 MORGAN STANLEY FRN 19/04/35 211,034 213,745 0.19
usD 210,000 MORGAN STANLEY FRN 19/07/30 210,627 211,835 0.19
usD 203,000 WELLS FARGO CO FRN 23/04/29 203,000 204,424 0.19
usD 202,000 MORGAN STANLEY FRN 12/04/29 202,015 203,684 0.19
usD 197,000  MORGAN STANLEY FRN 15/01/31 197,456 199,733 0.19
usD 183,000 GOLDMAN SACHS GP FRN 28/01/31 183,000 185,350 0.17
usD 171,000  WELLS FARGO CO FRN 23/04/31 171,000 172,663 0.16
UusD 160,000  CITIGROUP INC FRN 04/03/29 160,000 160,103 0.15
usD 161,000  CITIGROUP INC FRN 27/03/36 . 161,000 158,673 0.15
usD 153,000  CAPITAL ONE FINL FRN 01/02/35 155,715 156,817 0.15
uUsD 149,000  AMERICAN EXPRESS FRN 25/04/29 149,000 149,727 0.14
usD 146,000 MORGAN STANLEY FRN 17/04/31 146,000 147,919 0.14
usD 138,000 AMERICAN EXPRESS FRN 25/04/31 138,000 139,370 0.13
UsD 140,000 GOLDMAN SACHS GP FRN 23/07/35 140,448 138,637 0.13
usD 137,000 GOLDMAN SACHS GP FRN 23/10/30 136,942 136,280 0.13
USDh 130,000  BANK OF NY MELLO FRN 11/02/31 130,000 131,179 0.12
USD 116,000 GOLDMAN SACHS BK FRN 21/05/27 116,359 116,728 0.11
USDh 110,000  CITIGROUP INC FRN 04/03/56 110,000 104,529 0.10
USDh 105,000  PNC FINANCIAL FRN 21/10/32 104,934 103,528 0.10
USD 107,000  JPMORGAN CHASE FRN 22/04/31 94,711 96,469 0.09
USD 89,000 MORGAN STANLEY FRN 20/07/29 89,367 90,927 0.08
UsSDh 72,000 SANTANDER HOLD FRN 31/05/35 73,488 73,597 0.07
USD 71,000 WELLS FARGO CO FRN 22/04/28 MTN 71,478 72,260 0.07
USD 71,000 GOLDMAN SACHS GP FRN 23/07/30 71,142 71,530 0.07
USDh 70,000 AMERICAN EXPRESS FRN 30/01/36 70,000 70,305 0.07
USD 71,000  WELLS FARGO CO FRN 25/07/33 MTN 69,635 69,804 0.06
UsSDh 70,000 JPMORGAN CHASE FRN 22/07/35 70,360 69,764 0.06
UsDh 77,000 BANK OF AMER CRP FRN 13/02/31 MTN 67,825 69,381 0.06
USD 68,000 AMERICAN EXPRESS FRN 30/01/31 68,043 68,933 0.06
UsDh 64,000 GOLDMAN SACHS GP FRN 28/01/56 64,122 62,120 0.06
UsSDh 58,000 SANTANDER HOLD FRN 20/03/31 58,000 58,541 0.05
USD 58,000  CITIGROUP INC FRN 19/09/30 57,810 57,159 0.05
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USD 55,000 WELLS FARGO CO FRN 03/12/35 53,239 53,857 0.05
USD 52,000 AMERICAN EXPRESS FRN 25/04/36 52,000 53,012 0.05
USD 50,000 CITIGROUP INC FRN 13/02/35 50,214 49,876 0.05
USD 45,000 WELLS FARGO CO FRN 23/10/29 45,376 47,168 0.04
USD 45,000 WELLS FARGO CO FRN 25/07/29 MTN 45,276 46,114 0.04
USD 45,000 CITIGROUP INC FRN 25/05/34 45,454 46,042 0.04
USD 29,000 JPMORGAN CHASE FRN 22/04/36 29,000 29,452 0.03
USD 34,000 BANK OF AMER CRP FRN 24/10/31 MTN 28,664 29,228 0.03
USD 13,000 SEMPRA FRN 01/04/55 12,948 12,166 0.01
5,035,628 5,066,476 4.69
E&
USD 367,000 FNMA PRIN STP 0% 15/11/30 311,623 290,845 0.27
311,623 290,845 0.27
ZOMOES
USD 148,000 DELTA/SKYMILE 4.7500% 20/10/28 144A 155,220 147,264 0.14
155,220 147,264 0.14
7=
USD 1,827,000 FR RA6565 2.5000% 01/01/52 1,175,059 1,157,746 1.06
USD 1,380,000 FR SB1233 2.5000% 01/10/32 1,098,379 1,112,757 1.02
USD 1,229,000 G2 MAS8200 4.0000% 20/08/52 938,367 929,856 0.85
USD 1,365,000 FN MA4387 2.0000% 01/07/41 796,489 807,486 0.75
USD 799,000 FN CC0267 6.0000% 01/04/55 812,526 805,495 0.75
USD 4,000,000 FR QA2244 3.0000% 01/07/46 805,285 793,360 0.74
USD 851,000 FR SD8420 5.5000% 01/04/54 748,505 742,428 0.69
USD 4,774,000 FN BM5598 3.0000% 01/02/43 721,120 687,621 0.64
USD 479,000 FR RJ4189 5.5000% 01/05/55 477,186 475,442 0.44
USD 493,000 FN BM7172 FRN 01/04/53 418,807 420,203 0.39
USD 1,442,000 G2 MA6756 2.5000% 20/07/50 412,228 407,636 0.38
USD 406,000 FR SD6421 6.0000% 01/09/54 395,926 387,545 0.36
USD 450,000 FR SD3627 3.0000% 01/04/47 347,052 339,654 0.31
USD 340,000 FR SD6609 6.5000% 01/09/54 336,788 333,352 0.31
USD 592,000 FN CAB8305 2.0000% 01/12/40 319,228 331,291 0.31
USD 386,000 FN BM7176 FRN 01/04/53 325,000 325,400 0.30
USD 1,623,000 FN BC9003 3.0000% 01/11/46 337,755 318,352 0.29
USD 313,000 FH 8C6045 FRN 01/06/55 308,598 310,007 0.29
USD 672,000 FN MA4093 2.0000% 01/08/40 300,899 303,695 0.28
USD 536,000 FN BF0496 3.0000% 01/07/60 359,179 297,787 0.28
USD 300,000 FN CC0430 5.5000% 01/05/55 299,809 297,652 0.28
USD 991,000 FN BM4896 3.0000% 01/02/47 260,984 259,015 0.24
USD 666,000 FN BF0284 3.0000% 01/10/52 248,147 248,482 0.23
USD 585,000 FR RB5065 2.0000% 01/07/40 237,651 244,156 0.23
USD 300,000 G2 786481 6.0000% 20/01/53 240,531 235,777 0.22
USD 1,248,000 FN MA2833 3.0000% 01/12/46 246,004 233,657 0.22
USD 449,000 FN MA4152 2.0000% 01/10/40 219,044 228,788 0.21
USD 233,000 FN FS9438 5.5000% 01/09/54 217,690 218,015 0.20
USD 393,000 FN FM8968 3.0000% 01/04/48 228,906 217,603 0.20
USD 241,000 FN MAS5296 5.5000% 01/03/54 209,079 208,882 0.19
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usD 217,000  FR SD6420 6.0000% 01/09/54 213,312 208,343 0.19
usD 281,000 FN BM7102 FRN 01/10/52 199,549 203,896 0.19
usD 289,000  FN FS1681 2.0000% 01/03/47 199,288 194,749 0.18
usD 1,503,000 FN AS4625 3.0000% 01/03/45 191,182 188,376 0.17
usD 193,000  FN CB9161 6.5000% 01/09/54 189,540 185,892 0.17
usD 359,000  FR RB5085 2.0000% 01/11/40 180,739 182,314 0.17
uUsD 200,000  FN MAS5498 6.0000% 01/10/54 184,083 181,659 0.17
usD 207,000 FN MAS5215 5.5000% 01/12/53 179,844 179,860 0.17
UusD 262,000  FR ZT2266 3.0000% 01/04/45 178,220 174,849 0.16
usDb 290,000  FR SD7545 2.5000% 01/09/51 203,156 173,442 0.16
usD 255,000 FR SD1104 4.0000% 01/03/50 165,674 170,171 0.16
usD 248,000  GN 786309 3.0000% 15/11/47 169,447 169,933 0.16
usD 202,000  FH 841563 FRN 01/05/53 166,280 168,965 0.16
usD 245,000  FN FS2709 3.0000% 01/02/47 171,408 164,176 0.15
uUsD 173,000  FR SD6656 5.5000% 01/05/54 162,325 162,568 0.15
usb 180,000 G2 MB0023 4.0000% 20/11/54 164,363 162,441 0.15
usD 167,000  FN CB9656 5.5000% 01/12/54 164,403 162,136 0.15
UsSD 168,000  FN CB9479 5.5000% 01/11/54 161,784 160,745 0.15
usD 246,000  FN FS1940 2.5000% 01/12/47 166,344 160,065 0.15
uUsSD 161,000  FN CB9318 5.5000% 01/10/54 160,069 154,714 0.14
UsSD 334,000 FN MA4128 2.0000% 01/09/40 147,948 154,589 0.14
usDb 225,000  FN FS0984 3.0000% 01/04/52 154,773 151,722 0.14
UsSD 272,000 G2 785862 3.0000% 20/10/50 164,267 150,919 0.14
UsSD 153,000  FN CB9790 5.5000% 01/01/55 149,343 149,774 0.14
usb 233,000  FN CB0288 2.0000% 01/04/46 152,744 145,810 0.14
UsSD 154,000  FN CB9148 6.0000% 01/09/54 148,530 145,516 0.13
uUsSD 334,000 FR RB5076 2.0000% 01/08/40 138,309 144,578 0.13
usb 300,000  FN BF0555 3.0000% 01/05/50 150,381 142,947 0.13
USD 251,000  FN FM4790 2.0000% 01/11/40 133,204 139,093 0.13
uUsSD 197,000  FR SD2491 3.0000% 01/04/43 138,424 137,107 0.13
usD 334,000 FR RB5064 2.0000% 01/06/40 129,174 135,103 0.13
UsSD 158,000  FH 841548 FRN 01/03/53 134,744 134,932 0.13
uUsD 334,000 FN MA4071 2.0000% 01/07/40 130,994 133,206 0.12
usb 193,000  FN FS1456 3.0000% 01/12/48 127,861 125,990 0.12
UsD 738,000 FN MA2771 3.0000% 01/10/46 124,012 121,807 0.11
UsSD 164,000  FN FS4963 3.0000% 01/02/50 115,167 120,655 0.11
usD 174,000  FR RB5157 2.5000% 01/05/42 128,692 119,742 0.11
UsSD 415,000 FN MA4017 3.0000% 01/05/40 116,871 116,960 0.11
USD 190,000  FN CB0470 2.5000% 01/05/41 114,232 116,452 0.11
usD 313,000 FN MA4264 2.0000% 01/02/31 115,486 114,858 0.11
UsSD 170,000 G2 786764 2.5000% 20/06/38 109,889 114,609 0.11
USD 197,000  FN FM7661 2.5000% 01/06/51 115,126 113,619 0.11
usDb 166,000  FN FS3098 3.0000% 01/02/44 110,987 113,375 0.11
USD 191,000  FN FM9263 2.0000% 01/10/41 111,810 113,052 0.10
USD 142,000  FR ZT2436 3.0000% 01/05/43 110,736 109,226 0.10
usD 147,000  FN FS7180 2.0000% 01/05/42 111,091 108,809 0.10
USD 111,000  FN CB9157 6.0000% 01/09/54 109,358 106,830 0.10
USD 137,000  FN FS5903 3.0000% 01/02/50 101,172 103,836 0.10
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usD 195,000  FN CA7228 2.5000% 01/10/50 120,257 103,782 0.10
usD 446,000  FN AL8076 4.0000% 01/01/46 117,909 102,670 0.10
usD 460,000 FN BM3325 3.0000% 01/10/46 105,503 100,238 0.09
usD 138,000  FN BV7895 FRN 01/07/52 102,019 99,868 0.09
usD 105,000  FN BM7647 FRN 01/01/55 99,390 99,782 0.09
usD 569,000 FN MA2806 3.0000% 01/11/46 104,714 99,684 0.09
usD 99,000  FH 841955 FRN 01/01/55 98,838 99,106 0.09
usD 116,000  FN CB7638 6.0000% 01/12/53 101,054 98,912 0.09
usD 114,000  FN FA0731 3.0000% 01/02/50 99,075 98,559 0.09
usD 149,000  FR RB5148 2.0000% 01/03/42 98,938 98,522 0.09
usD 240,000  FN BF0328 4.5000% 01/07/48 110,122 97,303 0.09
uUsD 130,000  FR SI2045 2.5000% 01/06/46 94,247 95,181 0.09
usD 122,000  FN FS8932 2.5000% 01/03/52 95,688 94,646 0.09
usD 95,000 FN DD8211 FRN 01/05/55 94,078 94,181 0.09
usD 101,000  FN FS8969 5.5000% 01/07/54 94,760 93,977 0.09
usD 93,000  FN DC9067 FRN 01/05/55 93,400 93,557 0.09
usD 127,000  FR ZT2378 3.0000% 01/08/43 94,623 91,455 0.08
USD 106,000  FN 310238 3.0000% 01/01/44 91,604 90,791 0.08
usD 447,000  FR SD0035 3.0000% 01/04/47 90,103 90,352 0.08
USD 132,000 FN MA4587 2.5000% 01/04/42 95,618 89,101 0.08
uUsSD 175,000  FN BM7019 FRN 01/03/50 81,732 86,887 0.08
usD 712,000  FR ZS4602 3.0000% 01/02/45 82,883 84,444 0.08
USD 113,000  FN BV7993 FRN 01/08/52 85,968 83,589 0.08
USD 113,000  FR SI12049 2.5000% 01/08/43 80,622 82,579 0.08
usD 126,000 FN BV7891 FRN 01/07/52 83,978 81,340 0.08
UsSD 78,000  FN CCO0133 6.5000% 01/03/55 80,271 79,372 0.07
UsSD 83,000 FN CB9499 6.0000% 01/11/54 79,136 78,949 0.07
usD 114,000  FN MA4631 2.5000% 01/06/42 83,937 78,240 0.07
USD 80,000 FN CB9801 5.5000% 01/01/55 77,819 78,127 0.07
uUsSD 79,000  FR SD6300 6.0000% 01/07/54 79,603 77,747 0.07
usD 122,000  FN BV8042 FRN 01/09/52 77,443 71,551 0.07
uUsSD 79,000  FR SD7171 5.5000% 01/12/54 78,422 77,383 0.07
UsSD 87,000  FN FA1489 3.0000% 01/01/48 76,798 77,081 0.07
usD 91,000  FN FS9491 2.5000% 01/05/37 76,126 76,884 0.07
UsSD 232,000  FR RD5045 2.0000% 01/11/30 77,226 76,787 0.07
UsSD 82,000 FN CB8856 6.0000% 01/07/54 76,427 76,676 0.07
usb 489,000  FG GO08721 3.0000% 01/09/46 76,488 76,252 0.07
USD 110,000  FN FS3324 2.5000% 01/12/40 75,253 75,978 0.07
USD 77,000  FN CB9508 6.0000% 01/11/54 76,055 75,712 0.07
usD 76,000  FR RJ3045 6.0000% 01/12/54 76,173 75,402 0.07
USD 351,000  FN FM1129 3.0000% 01/01/49 76,507 75,319 0.07
USD 75,000  FN FS9972 6.0000% 01/12/54 75,699 75,000 0.07
usD 75,000  FR RJ2634 6.0000% 01/10/54 75,398 73,607 0.07
USD 121,000  FR SB0662 2.5000% 01/04/37 71,426 71,975 0.07
USD 190,000  FN MA4285 2.0000% 01/03/31 70,941 70,555 0.07
usD 102,000  FN MA4607 2.5000% 01/05/42 76,775 69,832 0.06
uUsSD 223,000 FN AL7667 4.5000% 01/10/45 78,582 69,718 0.06
USD 850,000  FN FS2401 4.0000% 01/03/35 68,367 68,636 0.06
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usD 107,000  FN FS1450 2.5000% 01/02/42 73,425 68,360 0.06
usD 72,000  FN CB8708 6.0000% 01/06/54 68,174 68,100 0.06
usD 83,000 FR ZT2476 2.5000% 01/11/46 66,788 67,475 0.06
uUsD 64,000 FR RJ3340 6.5000% 01/01/55 66,809 66,192 0.06
usD 84,000  FN FS7174 3.0000% 01/08/48 66,915 66,031 0.06
usD 185,000  FN FM6598 2.0000% 01/02/31 65,477 65,112 0.06
usD 92,000  FN FS3752 3.0000% 01/02/50 62,273 64,791 0.06
usD 65,000  FN CB9350 6.5000% 01/10/54 66,128 64,777 0.06
usD 74,000  FR SLO0845 3.0000% 01/11/48 63,950 64,254 0.06
usD 97,000  FN FS2244 3.0000% 01/02/45 67,322 64,230 0.06
usD 378,000 FN AU3735 3.0000% 01/08/43 65,975 63,345 0.06
usD 89,000 FN BWI1302 FRN 01/11/52 60,741 62,070 0.06
usD 103,000  FN FM8460 2.5000% 01/08/41 68,541 62,066 0.06
usD 96,000  FR QD9170 2.5000% 01/03/52 72,143 62,011 0.06
usD 338,000 FH 841081 FRN 01/02/50 61,507 61,950 0.06
usb 93,000 G2 786610 2.5000% 20/12/37 58,286 60,872 0.06
UusD 89,000 G2 CM2623 3.0000% 20/06/43 61,974 60,617 0.06
USD 85,000  FN FS3338 3.0000% 01/12/43 60,981 59,631 0.06
usD 435,000  FR ZS4613 3.0000% 01/05/45 56,354 59,428 0.06
UsSD 93,000  FN FS1972 2.0000% 01/04/42 57,535 59,098 0.05
UsSD 85,000  FR SD1552 3.0000% 01/05/49 59,201 58,531 0.05
usb 67,000  FN FS7038 6.5000% 01/12/53 59,501 58,162 0.05
USD 373,000 FN AQO0225 3.0000% 01/11/42 59,928 57,304 0.05
UsSD 55,000  FR RJ3701 6.5000% 01/03/55 57,200 56,553 0.05
usD 55,000  FR RJ3571 6.5000% 01/02/55 56,461 55,973 0.05
UsSD 75,000  FN FS5236 3.0000% 01/02/50 56,124 55,591 0.05
UsSD 67,000 FH 8D0268 FRN 01/08/52 56,452 54,975 0.05
usD 163,000 FR ZT1257 3.0000% 01/01/46 54,820 54,348 0.05
USD 95,000  FR SCO112 2.0000% 01/12/40 55,308 53,961 0.05
UsSD 71,000  FN FS5412 3.0000% 01/02/50 54,171 53,161 0.05
usD 135,000  FN CAS5964 2.0000% 01/06/40 51,630 53,071 0.05
USD 64,000 FN BV7995 FRN 01/08/52 52,737 51,564 0.05
USD 65,000 FN FS7122 3.0000% 01/02/50 51,280 51,200 0.05
usD 74,000 FR QK1204 2.0000% 01/11/41 59,891 51,029 0.05
USD 215,000  FR RB5044 3.0000% 01/04/40 50,304 50,380 0.05
USD 151,000  FN BMS5175 4.0000% 01/12/48 57,521 50,057 0.05
usD 71,000  FN FS4145 3.0000% 01/09/43 50,734 49,081 0.05
USD 69,000  FN FS4606 3.0000% 01/04/52 49,979 48,994 0.05
USD 65,000  FN FS5621 3.0000% 01/08/48 48,191 48,673 0.05
usD 91,000 FN FM7089 2.5000% 01/11/50 48,781 48,119 0.04
USD 225,000 FN AB7059 2.5000% 01/11/42 46,332 46,676 0.04
USD 317,000  FN AS0039 3.0000% 01/07/43 48,556 46,618 0.04
usD 46,000  FR RJ2630 6.0000% 01/10/54 46,753 45,524 0.04
USD 167,000  FN AL5890 4.5000% 01/03/43 49,814 44,922 0.04
USD 58,000  FR SD4166 3.0000% 01/11/48 43,834 44,138 0.04
usD 72,000  FN BV4188 2.5000% 01/03/52 50,480 43,314 0.04
USD 95,000  FN FM6650 3.0000% 01/02/47 40,971 43,225 0.04
USD 77,000  FR RB5100 2.0000% 01/02/41 42,641 42,192 0.04

— 146 —



LT RIIVF IR —Tr—X - T7UR T —KEESHFC/FD

Bl BT % fZ2iLEd] B Al 45 L PELLER (%)
usD 41,000  FR RJ2635 6.5000% 01/10/54 42,757 41,903 0.04
usD 63,000  FN BF0685 3.0000% 01/07/52 42,958 41,833 0.04
usD 42,000  FR RJ2631 6.5000% 01/10/54 42,571 41,706 0.04
uUsD 42,000 FN CB9344 6.0000% 01/10/54 42,567 41,377 0.04
usD 119,000  FN BMS5178 4.5000% 01/11/48 47,190 40,038 0.04
usD 136,000  FN BF0234 3.5000% 01/06/42 39,298 39,686 0.04
usD 59,000  FN FS0225 2.0000% 01/01/47 43,510 39,436 0.04
usD 114,000  FR RD5043 2.0000% 01/12/30 39,629 39,401 0.04
usD 64,000  FN FS1204 3.0000% 01/02/48 39,392 39,222 0.04
usD 54,000  FR RBS5161 2.5000% 01/06/42 41,496 38,680 0.04
usD 59,000  FN BV3208 2.0000% 01/03/47 41,912 37,997 0.04
usD 111,000  FN MA4201 2.0000% 01/12/30 37,645 37,431 0.03
usD 70,000  FR RB5095 2.0000% 01/01/41 36,103 37,398 0.03
usD 171,000  FN AL9615 3.0000% 01/02/45 38,108 37,151 0.03
usD 166,000  FN BM6400 FRN 01/06/50 35,159 37,089 0.03
usb 200,000 G2 784667 4.5000% 20/02/49 40,773 36,104 0.03
uUsD 68,000  FN BF0513 3.0000% 01/02/55 43,898 35,570 0.03
USD 450,000  FH 840915 FRN 01/11/48 33,049 35,499 0.03
usD 56,000  FR QKI1191 2.0000% 01/11/41 40,293 34,363 0.03
USD 34,000 FH 8C1029 FRN 01/05/55 34,135 34,146 0.03
USD 292,000 FN A09747 3.0000% 01/08/42 33,563 33,432 0.03
usD 56,000  FN BT9402 2.0000% 01/11/41 30,757 32,929 0.03
USD 55,000 FN MA4311 2.0000% 01/04/41 31,419 32,106 0.03
USD 90,000  FN BKS8I111 2.0000% 01/10/30 32,210 32,031 0.03
usD 193,000  FR ZS4511 3.0000% 01/03/43 30,146 29,943 0.03
USD 44,000  FN FS3006 2.0000% 01/04/41 29,700 29,925 0.03
USD 46,000 FN BV4185 2.5000% 01/03/52 32,875 28,258 0.03
usD 41,000 FR QD3644 2.0000% 01/12/51 28,830 26,077 0.02
USD 26,000  FR RJ2827 6.5000% 01/11/54 26,129 25,872 0.02
USD 61,000 FN FM6651 3.0000% 01/09/47 24,066 25,405 0.02
usb 25,000  FN CB9357 6.5000% 01/10/54 25,301 24,768 0.02
USD 31,000  FN FS4658 4.0000% 01/03/47 23,849 22,884 0.02
USD 29,000 FN BT8269 FRN 01/08/52 23,378 22,776 0.02
usb 32,000 FN BF0597 3.5000% 01/01/44 21,914 22,057 0.02
USD 32,000 FR RB5154 2.5000% 01/04/42 23,660 22,025 0.02
USD 304,000 FN FS2836 4.0000% 01/01/27 21,589 21,459 0.02
usb 117,000  FN AL7500 4.0000% 01/09/45 22,192 19,413 0.02
USD 30,000 G2 CN9873 3.0000% 20/08/43 19,346 18,928 0.02
USD 29,000  FR QD7594 2.5000% 01/02/52 20,182 17,322 0.02
29,240,993 28,798,225 26.67
it iR (E T &H1K)
USD 291,000  BROADCOM INC 5.1500% 15/11/31 292,964 295,976 0.28
usD 267,000  CITIBANK NA 4.5760% 29/05/27 267,001 267,253 0.26
usD 250,000  CITIBANK NA 4.9140% 29/05/30 . 250,001 251,723 0.24
usD 236,000 CADENCE DESIGN 4.3000% 10/09/29 235,206 234,252 0.23
usD 236,000 ANHEUSER-BUSCH 4.7000% 01/02/36 239,150 226,542 0.21
usD 205,000 DEERE & CO 5.4500% 16/01/35 205,408 209,897 0.19
usD 200,000  ALCON FINANCE 5.3750% 06/12/32 144A 205,520 202,027 0.19
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usD 189,000  BAT CAPITAL CORP 5.6250% 15/08/35 188,803 188,876 0.17
usD 182,000  STATE STREET CRP 4.7290% 28/02/30 182,000 182,843 0.17
usD 183,000  WALMART INC 4.9000% 28/04/35 184,554 182,691 0.17
usD 201,000  FORD MOTOR CRED 2.9000% 10/02/29 166,924 179,711 0.17
usD 182,000  ACCENTURE CAPITA 4.2500% 04/10/31 181,235 178,513 0.17
usD 173,000  PHILIP MORRIS IN 4.1250% 28/04/28 172,408 171,771 0.16
usD 184,000 ENERGY TRANS 5.9500% 15/05/54 181,475 167,549 0.16
usD 164,000 BROADCOM INC 5.0500% 12/07/29 164,514 166,851 0.15
usD 167,000  ABBVIE INC 3.2000% 21/11/29 151,960 158,290 0.15
usD 160,000  ALPHABET INC 4.5000% 15/05/35 157,736 155,052 0.14
usD 159,000  BROADCOM INC 4.8000% 15/10/34 157,954 154,567 0.14
usD 155,000  PHILIP MORRIS IN 4.8750% 30/04/35 151,923 149,785 0.14
usD 179,000  CVS HEALTH CORP 5.0500% 25/03/48 147,991 148,959 0.14
usD 145,000  HCA INC 5.5000% 01/03/32 144,797 146,553 0.14
usD 171,000  GEN MOTORS FIN 2.7000% 10/06/31 144,972 146,479 0.14
usD 147,000  PHILIP MORRIS IN 4.3750% 30/04/30 145,809 145,155 0.13
usD 145,000  HYUNDAI CAP A 5.1500% 27/03/30 144A 144,716 144,689 0.13
USD 143,000  ELI LILLY & CO 4.2000% 14/08/29 142,549 142,573 0.13
usD 140,000  MICRON TECH 6.0500% 01/11/35 140,023 142,482 0.13
USD 146,000 CADENCE DESIGN 4.7000% 10/09/34 143,957 141,814 0.13
USD 149,000 DEVON ENERGY 5.2000% 15/09/34 146,073 141,140 0.13
usD 139,000  WALMART INC 4.3500% 28/04/30 138,760 139,323 0.13
USD 137,000  CATERPILLAR FINL 5.0000% 14/05/27 137,510 138,828 0.13
USD 139,000  ENERGY TRANS 5.7000% 01/04/35 140,120 138,424 0.13
usD 136,000 GLENCORE FDG 5.1860% 01/04/30 144A 136,000 137,447 0.13
USD 171,000  PACIFIC GAS&ELEC 4.9500% 01/07/50 156,246 135,801 0.13
USD 133,000  NETAPP INC 5.5000% 17/03/32 133,000 134,650 0.12
usDh 133,000  CATERPILLAR INC 5.2000% 15/05/35 132,641 133,373 0.12
USD 165,000  ABBVIE INC 4.2500% 21/11/49 WI 144,126 132,099 0.12
USD 129,000  STRYKER CORP 4.8500% 10/02/30 128,825 130,183 0.12
usD 129,000 FS KKR CAPITAL 6.1250% 15/01/30 128,910 126,814 0.12
USD 118,000 CHARTER COMM OPT 6.1000% 01/06/29 118,662 122,785 0.11
USD 125,000 META PLATFORMS 5.5500% 15/08/64 125,052 119,318 0.11
usD 118,000  VERIZON COMM INC 5.2500% 02/04/35 117,700 117,349 0.11
USD 114,000 CON EDISON CO 5.5000% 15/03/34 115,399 116,899 0.11
USD 115,000  ENERGY TRANS 5.2500% 01/07/29 115,372 116,751 0.11
usb 114,000  SYSCO CORP 5.1000% 23/09/30 113,972 115,444 0.11
USD 117,000 DIAMONDBACK ENER 5.5500% 01/04/35 116,926 115,378 0.11
USD 114,000  ABBVIE INC 4.8000% 15/03/27 114,149 115,037 0.11
uUsD 118,000  ELI LILLY & CO 4.6000% 14/08/34 117,545 114,897 0.11
USD 118,000 DOW CHEMICAL CO 5.3500% 15/03/35 117,981 114,471 0.11
USD 114,000  ABBVIE INC 5.0500% 15/03/34 114,144 114,183 0.11
uUsD 113,000  JOHN DEERE CAP 4.5000% 08/01/27 113,049 113,497 0.11
USD 116,000  UBER TECHNOLOGIE 4.8000% 15/09/34 115,402 111,787 0.10
USD 114,000 BROADCOM INC 4.5500% 15/02/32 113,227 111,564 0.10
usDh 112,000 BROADCOM INC 4.1500% 15/02/28 110,294 111,317 0.10
USD 113,000  UNITEDHEALTH GRP 5.8750% 15/02/53 116,566 108,870 0.10
USD 107,000  KENVUE INC 4.8500% 22/05/32 106,875 107,312 0.10
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usD 107,000  GLENCORE FDG 5.6730% 01/04/35 144A 107,000 107,081 0.10
usD 119,000  JBS HLD/FD/LUX 3.6250% 15/01/32 105,487 106,965 0.10
usD 106,000  ABBVIE INC 5.2000% 15/03/35 105,888 106,327 0.10
usD 105,000  APPLE INC 4.2000% 12/05/30 104,822 104,599 0.10
usD 103,000  GEN MOTORS FIN 5.4500% 15/07/30 102,893 103,010 0.10
usD 102,000  COMCAST CORP 5.3000% 15/05/35 101,631 102,104 0.09
usD 102,000  CONSUMERS ENERGY 4.5000% 15/01/31 101,970 101,220 0.09
usD 99,000 ELEVANCE HEALTH 5.1500% 15/06/29 99,521 100,777 0.09
usD 145,000  DICK'S SPORTING 4.1000% 15/01/52 108,283 99,638 0.09
usD 106,000  REGENCY CENTERS 2.9500% 15/09/29 103,473 99,340 0.09
usD 98,000  T-MOBILE USA INC 5.1250% 15/05/32 97,884 98,733 0.09
usD 98,000  SYNOPSYS INC 4.8500% 01/04/30 97,984 98,657 0.09
usD 100,000  ACCENTURE CAPITA 4.5000% 04/10/34 99,500 95,999 0.09
usD 95,000 DEERE & CO 5.7000% 19/01/55 95,400 95,599 0.09
usD 95,000  PHILIP MORRIS IN 5.0000% 17/11/25 94,873 95,173 0.09
usD 97,000  HCA INC 6.2000% 01/03/55 96,028 94,579 0.09
usD 94,000  CATERPILLAR FINL 4.4500% 16/10/26 94,046 94,223 0.09
USD 94,000  UNITEDHEALTH GRP 4.6000% 15/04/27 93,664 94,144 0.09
usD 94,000 CATERPILLAR FINL 4.3750% 16/08/29 93,858 93,928 0.09
USD 94,000 BUNGE LTD FIN CP 4.2000% 17/09/29 93,503 92,711 0.09
USD 91,000  ABBVIE INC 4.8750% 15/03/30 90,916 92,294 0.09
usD 90,000 BLUE OWL CREDIT 6.6000% 15/09/29 91,706 91,783 0.09
USD 90,000  CVS HEALTH CORP 5.5500% 01/06/31 91,885 91,763 0.09
USD 90,000  CATERPILLAR FINL 4.8500% 27/02/29 90,392 91,447 0.08
usD 91,000 REGENCY CENTERS 5.2500% 15/01/34 90,707 90,930 0.08
USD 90,000 ENTERGY ARKANSAS 5.1500% 15/01/33 89,882 90,529 0.08
USD 90,000  JOHN DEERE CAP 4.1500% 15/09/27 MTN 89,801 89,717 0.08
usD 91,000 KLA CORP 4.7000% 01/02/34 90,419 89,090 0.08
USD 90,000  ARES STRATEGI 6.2000% 21/03/32 144A 88,904 88,679 0.08
USD 88,000 TOYOTA MTR CRED 4.8000% 15/05/30 87,900 88,522 0.08
usD 90,000  ELI LILLY & CO 4.7000% 09/02/34 89,865 88,431 0.08
USD 103,000  PUBLIC SERVICE 1.9000% 15/08/31 MTN 97,702 87,868 0.08
USD 98,000 ONEOK INC 5.7000% 01/11/54 98,287 87,605 0.08
usD 90,000  EXELON CO 5.8750% 15/03/55 89,692 86,832 0.08
USD 85,000 DIAMONDBACK ENER 5.1500% 30/01/30 85,314 85,918 0.08
USD 86,000 NORTHERN ST PR-M 5.0500% 15/05/35 85,938 85,491 0.08
usD 84,000 JOHN DEERE CAP 5.1500% 08/09/26 MTN 84,217 84,882 0.08
USD 85,000 CADENCE DESIGN 4.2000% 10/09/27 84,888 84,630 0.08
USD 87,000 ORACLE CORP 6.0000% 03/08/55 87,914 84,394 0.08
uUsD 83,000 CRESTWOOD MID 6.0000% 01/02/29 144A 84,414 83,984 0.08
USD 85,000  UNITEDHEALTH GRP 5.1500% 15/07/34 84,938 83,840 0.08
USD 82,000 ELEVANCE HEALTH 4.7500% 15/02/30 81,922 82,269 0.08
usD 81,000  JOHN DEERE CAP 4.6500% 07/01/28 81,073 81,996 0.08
USD 94,000  JBS HLD/FD/LUX 3.0000% 15/05/32 78,510 80,832 0.07
USD 80,000 GOLDMAN 6.2500% 06/05/30 144A 79,926 80,610 0.07
usD 80,000 CVS HEALTH CORP 5.7000% 01/06/34 80,214 80,375 0.07
USD 81,000  UNITED PARCEL 6.0500% 14/05/65 80,613 80,050 0.07
USD 80,000  T-MOBILE USA INC 5.3000% 15/05/35 81,193 79,705 0.07
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usD 84,000 SUN COMMUNITIES 4.2000% 15/04/32 82,673 78,404 0.07
usD 113,000 CHARTER COMM OPT 3.5000% 01/03/42 93,337 78,096 0.07
usD 78,000  SYNOPSYS INC 5.0000% 01/04/32 77,810 78,091 0.07
uUsD 78,000  OAKTREE SPECIAL 6.3400% 27/02/30 77,994 76,906 0.07
usD 78,000  GENERAL DYNAMICS 4.9500% 15/08/35 717,731 76,749 0.07
usD 101,000  LOWE'S COS INC 4.2500% 01/04/52 84,991 76,642 0.07
usD 76,000  TEXAS INSTRUMENT 5.1000% 23/05/35 75,970 76,216 0.07
usD 76,000 TEXAS INSTRUMENT 4.5000% 23/05/30 75,956 76,118 0.07
usD 76,000 CONSUMERS ENERGY 5.0500% 15/05/35 75,720 75,606 0.07
usD 80,000 CON EDISON CO 5.5000% 15/03/55 79,473 75,066 0.07
usD 95,000  BAT CAPITAL CORP 4.5400% 15/08/47 72,681 74,791 0.07
usD 74,000 TRANS-ALLEGHE 5.0000% 15/01/31 144A 73,925 74,463 0.07
usD 69,000 MCDONALD'S CORP 6.3% 01/03/38  MTN 74,834 74,105 0.07
usD 79,000  BOEING CO 5.8050% 01/05/50 76,368 73,903 0.07
usD 74,000  ALPHABET INC 4.0000% 15/05/30 73,569 73,165 0.07
usD 72,000 ELEVANCE HEALTH 4.9500% 01/11/31 71,913 71,918 0.07
usD 77,000  INVITATION HOMES 4.1500% 15/04/32 76,120 71,690 0.07
USD 70,000  BALTIMORE GAS 5.4500% 01/06/35 69,810 70,358 0.07
usD 69,000 CROWN CASTLE INC 5.8000% 01/03/34 69,734 70,304 0.07
USD 69,000 CON EDISON CO 5.3750% 15/05/34 69,710 70,069 0.06
USD 69,000 HOME DEPOT INC 4.7500% 25/06/29 68,947 70,003 0.06
usD 70,000  UNITED PARCEL 5.2500% 14/05/35 69,822 69,927 0.06
USD 77,000  AMERICAN HOMES 4 3.6250% 15/04/32 74,974 69,849 0.06
USD 74,000 CVS HEALTH CORP 6.0500% 01/06/54 69,860 69,689 0.06
usD 69,000 NSTAR ELECTRIC 5.4000% 01/06/34 69,510 69,585 0.06
USD 68,000  ABBVIE INC 4.9500% 15/03/31 68,227 69,030 0.06
USD 100,000  PACIFIC GAS&ELEC 3.9500% 01/12/47 103,144 69,019 0.06
usD 70,000  FIRSTENERGY P 4.3000% 15/01/29 144A 78,594 68,808 0.06
USD 68,000 APOLLO DEBT S 6.5500% 15/03/32 144A 68,210 68,606 0.06
USD 68,000  KINDER MORGAN 5.1500% 01/06/30 67,912 68,578 0.06
usD 68,000  SYNOPSYS INC 4.6500% 01/04/28 67,951 68,348 0.06
USD 68,000  APPLE INC 4.0000% 12/05/28 67,867 67,910 0.06
USD 68,000  PUBLIC SERVICE 5.0500% 01/03/35 Q 67,889 67,739 0.06
usD 67,000 NEWMNT / NEWCRS 5.3500% 15/03/34 WI 69,676 67,589 0.06
USD 86,000  APPLE INC 3.9500% 08/08/52 77,780 66,931 0.06
USD 73,000 COMCAST CORP 5.3500% 15/05/53 67,453 66,050 0.06
usD 67,000 BAT CAPITAL CORP 6.2500% 15/08/55 66,670 66,030 0.06
USD 67,000 REALTY INCOME 4.9000% 15/07/33 65,818 65,722 0.06
USD 74,000 DUKE ENERGY CAR 2.8500% 15/03/32 73,452 65,325 0.06
usD 72,000  HCA INC 3.6250% 15/03/32 64,509 65,306 0.06
USD 65,000 DUKE ENERGY CAR 5.2500% 15/03/35 64,921 65,227 0.06
USD 70,000  AGREE LP 2.0000% 15/06/28 67,963 64,939 0.06
uUsDh 68,000  INVITATION HOMES 4.8750% 01/02/35 66,922 64,563 0.06
USD 72,000 DIAMONDBACK ENER 5.7500% 18/04/54 68,487 64,519 0.06
USD 110,000  UNIV OF TEXAS SYS- 2.4390% 15/08/49 110,000 64,351 0.06
uUsD 76,000 CROWN CASTLE INT 2.1000% 01/04/31 60,929 64,130 0.06
USD 66,000 AMGEN INC 5.6000% 02/03/43 66,609 63,879 0.06
USD 74,000 BRIXMOR OPERATIN 2.5000% 16/08/31 68,434 63,629 0.06
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usD 63,000 UNITED PARCEL 5.9500% 14/05/55 62,720 62,658 0.06
usD 63,000  ALABAMA POWER CO 5.1000% 02/04/35 62,907 62,432 0.06
usD 64,000 ONCOR ELECTRI 5.8000% 01/04/55 144A 63,962 62,148 0.06
uUsD 68,000 ARES MGMT CORP 5.6000% 11/10/54 67,275 61,962 0.06
usD 70,000 BROADCOM INC 2.4500% 15/02/31 144A 69,215 61,793 0.06
usD 63,000  ELI LILLY & CO 5.6000% 12/02/65 62,850 61,514 0.06
usD 85,000 WARNERMEDIA HLD 5.0500% 15/03/42 WI 68,890 61,337 0.06
usD 61,000 AGREE LP 5.6000% 15/06/35 60,571 61,067 0.06
usD 61,000 HOWMET AEROSPACE 4.8500% 15/10/31 60,957 60,960 0.06
usD 64,000 BROADCOM INC 4.9260% 15/05/37 144A 67,263 60,882 0.06
usD 70,000 DEVON ENERGY 5.7500% 15/09/54 65,022 60,790 0.06
usD 61,000 BAIN CAPITAL SPE 5.9500% 15/03/30 60,308 60,186 0.06
usD 60,000 REGENCY CENTERS 5.0000% 15/07/32 59,567 59,864 0.06
usD 62,000 KIMCO REALTY 4.8500% 01/03/35 61,520 59,415 0.06
usD 60,000 REALTY INCOME 5.1250% 15/04/35 59,152 59,218 0.05
usD 68,000 STORE CAPITA 2.7500% 18/11/30 67,496 59,089 0.05
usD 78,000 ORACLE CORP 4.0000% 15/07/46 56,418 58,322 0.05
USD 59,000 ENTERGY MISSISSI 5.8000% 15/04/55 59,205 56,970 0.05
usD 59,000  NETFLIX INC 5.4000% 15/08/54 59,687 56,685 0.05
USD 65,000  JERSEY CENT P 2.7500% 01/03/32 144A 64,638 56,145 0.05
USD 58,000  FIRSTENERGY P 3.2500% 15/03/28 144A 60,230 55,838 0.05
usD 57,000  ELI LILLY & CO 5.5000% 12/02/55 56,875 55,614 0.05
USD 55,000 ONCOR ELECTRI 5.3500% 01/04/35 144A 54,990 55,114 0.05
USD 57,000  ALPHABET INC 5.2500% 15/05/55 56,530 55,050 0.05
uUsD 55,000  ROLLINS INC 5.2500% 24/02/35 144A 54,144 54,543 0.05
USD 63,000 HCA INC 5.2500% 15/06/49 55,576 54,465 0.05
USD 57,000  ALPHABET INC 5.3000% 15/05/65 56,221 54,410 0.05
usDh 53,000 GLENCORE FDG 5.6340% 04/04/34 144A 52,970 53,289 0.05
USD 53,000 AMERICAN HOMES 4 4.9500% 15/06/30 52,705 52,902 0.05
USD 53,000 BROADCOM INC 3.1500% 15/11/25 53,312 52,668 0.05
usD 60,000 BALTIMORE GAS 2.2500% 15/06/31 59,390 52,547 0.05
USD 52,000 GEN MOTORS FIN 6.1500% 15/07/35 51,993 52,093 0.05
USD 53,000  JERSEY CENT P&L 5.1000% 15/01/35 52,820 51,833 0.05
usDh 51,000 MICRON TECH 5.6500% 01/11/32 50,861 51,707 0.05
USD 55,000  UNITEDHEALTH GRP 5.5000% 15/07/44 54,648 51,666 0.05
USD 58,000  UNION PAC CORP 2.8000% 14/02/32 57,109 51,542 0.05
usD 59,000 DUKE ENERGY FLA 2.4000% 15/12/31 58,396 51,429 0.05
USD 52,000 CBRE SERVICES IN 5.5000% 15/06/35 51,765 51,166 0.05
USD 54,000 CONOCOPHIL CO 5.5000% 15/01/55 49,303 49,682 0.05
usD 49,000  ELI LILLY & CO 5.1000% 12/02/35 48,989 49,279 0.05
USD 54,000 UBER TECHNOLOGIE 5.3500% 15/09/54 53,466 49,169 0.05
USD 57,000 REALTY INCOME 2.8500% 15/12/32 56,176 49,079 0.05
usD 49,000 NORTHROP GRUMMAN 4.6500% 15/07/30 48,987 49,067 0.05
USD 54,000 TEXAS INSTRUMENT 5.0000% 14/03/53 53,402 48,317 0.04
USD 52,000 DUKE ENERGY CAR 5.3500% 15/01/53 51,813 48,007 0.04
usD 48,000 GEN MOTORS FIN 5.3500% 07/01/30 48,032 47,979 0.04
USD 47,000  ELI LILLY & CO 4.9000% 12/02/32 46,931 47,715 0.04
USD 47,000  ESSEX PORTFOLIO 5.5000% 01/04/34 48,269 47,175 0.04
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usD 47,000 SAN DIEGO G & E 5.4000% 15/04/35 46,868 47,013 0.04
usD 46,000  FIRSTENERGY P 5.2000% 01/04/28 144A 46,166 46,719 0.04
usD 50,000  HP ENTERPRISE 5.6000% 15/10/54 48,797 46,601 0.04
uUsD 46,000  OHIO EDISON C 4.9500% 15/12/29 144A 45,994 46,297 0.04
usD 46,000 ANHEUSER-BUSCH 5.4500% 23/01/39 47,336 46,116 0.04
usD 47,000 T-MOBILE USA INC 5.8750% 15/11/55 46,838 45,898 0.04
UsD 46,000 STORE CAPITA 5.4000% 30/04/30 45,970 45,776 0.04
usD 49,000  UNITEDHEALTH GRP 5.6250% 15/07/54 48,373 45,697 0.04
usD 46,000 BUNGE LTD FIN CP 1.6300% 17/08/25 45,798 45,687 0.04
UsD 45,000 HOME DEPOT INC 4.8500% 25/06/31 44,980 45,678 0.04
usD 45,000 DIAMONDBACK ENER 5.2000% 18/04/27 45,144 45,434 0.04
usD 55,000 CHARTER COMM OPT 5.2500% 01/04/53 45,054 45,261 0.04
usD 45,000 NORTHROP GRUMMAN 5.2500% 15/07/35 44,876 45,070 0.04
usD 71,000  MISS POWER CO 3.1000% 30/07/51 B 69,257 44,954 0.04
usD 48,000  UNITEDHEALTH GRP 5.7500% 15/07/64 48,297 44,804 0.04
usb 46,000 CON EDISON CO 5.7000% 15/05/54 46,171 44,538 0.04
usD 67,000  AT&T INC 3.5000% 15/09/53 44,154 44,440 0.04
USD 50,000 CVS HEALTH CORP 4.7800% 25/03/38 44,508 44,347 0.04
usD 70,000  DTE ELECTRIC CO 2.9500% 01/03/50 69,185 44,343 0.04
USD 48,000 BURLINGTON NORTH 5.2000% 15/04/54 46,872 44,339 0.04
USD 67,000  AT&T INC 3.5500% 15/09/55 45,601 44,207 0.04
usD 41,000 BOEING CO/THE 6.8580% 01/05/54 WI 43,454 43,774 0.04
USD 46,000 REALTY INCOME 3.4000% 15/01/30 42,725 43,569 0.04
USD 71,000  PECO ENERGY CO 2.8500% 15/09/51 70,106 43,020 0.04
uUsD 45,000  VERIZON COMM INC 5.5000% 23/02/54 44,641 42,745 0.04
USD 42,000  PPL CAPITAL FDG 5.2500% 01/09/34 41,854 41,522 0.04
USD 46,000  GILEAD SCIENCES 4.0000% 01/09/36 40,752 41,230 0.04
uUsD 45,000 TEXAS INSTRUMENT 5.1500% 08/02/54 44,503 41,182 0.04
USD 42,000  AGREE LP 4.8000% 01/10/32 41,627 40,724 0.04
USD 59,000  AT&T INC 3.8000% 01/12/57 49,854 40,520 0.04
usD 45,000  ELI LILLY & CO 5.1000% 09/02/64 44,543 40,393 0.04
USD 43,000 REALTY INCOME 2.1000% 15/03/28 38,689 40,378 0.04
USD 47,000  ABBVIE INC 4.0500% 21/11/39 50,663 40,096 0.04
usD 42,000 COMMONSPIRIT 3.3470% 01/10/29 39,150 39,608 0.04
USD 40,000 GLENCORE FDG 6.1410% 01/04/55 144A 37,903 39,197 0.04
USD 67,000  VERIZON COMM IN 2.9870% 30/10/56 WI 40,980 39,170 0.04
usD 46,000 ENERGY TRANSFER PART 5.3% 15/04/47 46,595 39,094 0.04
USD 43,000 UNION PAC CORP 2.3750% 20/05/31 36,641 38,118 0.04
USD 42,000 INTEL CORP 5.7000% 10/02/53 39,866 37,649 0.03
uUsD 54,000 DUKE ENERGY CAR 3.5500% 15/03/52 52,708 37,485 0.03
USD 37,000 DTE ELECTRIC CO 5.2500% 15/05/35 36,940 36,940 0.03
USD 39,000 DOW CHEMICAL CO 5.9500% 15/03/55 38,908 36,132 0.03
usD 54,000 LOWE'S COS INC 3.5000% 01/04/51 38,594 35,828 0.03
USD 59,000  VIRGINIA EL&PWR 2.9500% 15/11/51 56,863 35,599 0.03
USD 40,000  ESSEX PORTFOLIO 2.5500% 15/06/31 39,522 35,060 0.03
usD 35,000 NSTAR ELECTRIC 5.2000% 01/03/35 34,848 34,581 0.03
UsSD 38,000 INTEL CORP 5.9000% 10/02/63 37,851 34,330 0.03
USD 34,000 NETAPP INC 5.7000% 17/03/35 33,964 34,217 0.03
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usD 36,000 NORTHERN ST PR-M 5.4000% 15/03/54 35,998 33,803 0.03
usD 59,000 DUKE ENERGY PROG 2.5000% 15/08/50 57,494 33,197 0.03
usD 42,000  AT&T INC 3.5000% 01/06/41 41,656 32,093 0.03
usD 45,000 SOUTHERN CAL ED 4.1250% 01/03/48 C 47,989 31,810 0.03
usD 43,000 COMCAST CORP 4.0490% 01/11/52 33,158 31,666 0.03
usD 34,000 LOCKHEED MARTIN 5.2000% 15/02/55 33,822 31,165 0.03
usD 44,000 HOME DEPOT INC 3.6250% 15/04/52 33,474 31,134 0.03
usD 31,000 AMERICAN HOMES 4 5.5000% 15/07/34 30,959 30,808 0.03
uUsD 35,000 BAT CAPITAL CORP 4.3900% 15/08/37 29,218 30,711 0.03
usD 54,000 ENTERGY ARKANSAS 2.6500% 15/06/51 52,475 30,643 0.03
usD 51,000 MIDAMERICAN ENER 2.7000% 01/08/52 49,924 30,132 0.03
usD 43,000 CENTERPOINT HOU 3.6000% 01/03/52 AH 42,291 30,075 0.03
usD 32,000 LOCKHEED MARTIN 5.2000% 15/02/64 32,212 28,680 0.03
usD 30,000 CONOCOPHIL CO 5.5500% 15/03/54 27,178 27,774 0.03
usD 42,000 CHARTER COMM OPT 3.9000% 01/06/52 28,029 27,701 0.03
usD 42,000 AT&T INC 3.6500% 15/09/59 41,109 27,555 0.03
uUsD 50,000 COMCAST CORP 2.9870% 01/11/63 29,049 27,484 0.03
UsD 36,000 AMERICAN HOMES 4 4.3000% 15/04/52 34,630 27,220 0.03
usD 28,000 APOLLO GLOBAL 5.8000% 21/05/54 28,362 26,765 0.02
UsD 38,000 MERCK & CO INC 2.3500% 24/06/40 26,419 25,957 0.02
UsSD 27,000  PUBLIC SERVICE 5.5000% 01/03/55 Q 26,814 25,869 0.02
usD 34,000 PACIFIC GAS&ELEC 4.2000% 01/06/41 33,589 25,737 0.02
UsSD 39,000 INTEL CORP 2.8000% 12/08/41 36,006 25,391 0.02
UsSD 27,000  HCA INC 5.9000% 01/06/53 26,618 25,284 0.02
usb 37,000 KLA CORP 3.3000% 01/03/50 34,850 24,991 0.02
USD 30,000  MISS POWER CO 4.2500% 15/03/42 12-A 32,008 24,762 0.02
UsSD 26,000 META PLATFORMS 5.4000% 15/08/54 25,962 24,715 0.02
usD 40,000 PUB SVC OKLAHOMA 3.1500% 15/08/51 K 39,124 24,560 0.02
uUsSD 37,000 DUKE ENERGY COR 3.5000% 15/06/51 29,211 24,359 0.02
UsSD 28,000 AMER TRANS SY 2.6500% 15/01/32 144A 27,658 24,263 0.02
usD 27,000 DUKE ENERGY CAR 2.5500% 15/04/31 26,491 23,993 0.02
USD 26,000 INTEL CORP 5.6250% 10/02/43 25,870 23,869 0.02
UsSD 24,000 GEORGIA POWER 5.2000% 15/03/35 23,955 23,869 0.02
usD 25,000 AMGEN INC 5.6500% 02/03/53 25,510 23,766 0.02
USD 24,000 ONEOK INC 5.0500% 01/11/34 23,890 22,822 0.02
USD 32,000 DTE ELECTRIC CO 3.6500% 01/03/52 B 31,335 22,817 0.02
usD 25,000 TYSON FOODS INC 5.1500% 15/08/44 23,600 22,338 0.02
USD 34,000 WARNERMEDIA HLD 5.1410% 15/03/52 WI 26,383 22,049 0.02
USD 36,000  APPLE INC 2.6500% 11/05/50 23,826 21,972 0.02
uUsD 22,000 JBS USA/FOOD/ 6.3750% 25/02/55 144A 21,951 21,905 0.02
USD 32,000  APPLE INC 2.3750% 08/02/41 31,525 21,881 0.02
USD 26,000  STORE CAPITA 2.7000% 01/12/31 25,968 21,704 0.02
usD 22,000 COCA-COLA CO/THE 5.2000% 14/01/55 22,206 20,655 0.02
USD 19,000  BAT CAPITAL CORP 7.0810% 02/08/53 20,383 20,609 0.02
USD 23,000 DIAMONDBACK ENER 5.9000% 18/04/64 22,852 20,571 0.02
usD 23,000 INTEL CORP 5.6000% 21/02/54 22,436 20,419 0.02
USD 22,000 KROGER CO 5.5000% 15/09/54 21,334 20,346 0.02
USD 24,000 CHARTER COMM OPT 5.5000% 01/04/63 19,144 19,584 0.02
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usD 20,000  SYNOPSYS INC 5.7000% 01/04/55 19,942 19,055 0.02
usD 19,000 CHEVRON USA INC 4.9800% 15/04/35 19,096 18,923 0.02
usD 19,000  ELEVANCE HEALTH 5.7000% 15/02/55 18,925 17,848 0.02
usD 28,000  PUBLIC SERVICE 2.7000% 01/05/50 MTN 25,832 16,813 0.02
UusD 27,000  APPLE INC 2.6500% 08/02/51 25,730 16,384 0.02
usD 20,000  AGREE LP 2.6000% 15/06/33 19,861 16,276 0.02
usD 17,000  ABBVIE INC 4.5500% 15/03/35 WI 16,421 16,200 0.02
UusD 23,000 CHARTER COMM OPT 3.5000% 01/06/41 21,747 16,160 0.01
UsD 18,000 ONEOK INC 5.8500% 01/11/64 18,143 16,135 0.01
usD 15,000  JOHN DEERE CAP 4.8500% 11/06/29 MTN 15,092 15,271 0.01
uUsD 21,000  UNITEDHEALTH GRP 3.0500% 15/05/41 20,589 14,935 0.01
uUsD 18,000 BURLINGTON NORTH 4.4500% 15/01/53 16,142 14,854 0.01
usD 23,000  PACIFIC GAS&ELEC 3.5000% 01/08/50 15,892 14,505 0.01
uUsD 14,000 HYUNDAI CAP A 5.4000% 29/03/32 144A 13,980 13,902 0.01
uUsD 22,000 INTEL CORP 3.2500% 15/11/49 12,804 13,423 0.01
usD 14,000 DUKE ENERGY PROG 3.7000% 15/10/46 10,840 10,254 0.01
uUsD 12,000  INVITATION HOMES 2.0000% 15/08/31 8,976 10,025 0.01
UsD 11,000  ELI LILLY & CO 5.0500% 14/08/54 10,730 10,006 0.01
USD 11,000  ORACLE CORP 5.3750% 27/09/54 10,905 9,750 0.01
USD 10,000  ABBVIE INC 5.6000% 15/03/55 9,988 9,735 0.01
USD 17,000  PUBLIC SERVICE 2.0500% 01/08/50 MTN 15,959 8,725 0.01
USD 9,000  ENERGY TRANS 6.2000% 01/04/55 8,946 8,488 0.01
USD 12,000 CON EDISON CO 3.2000% 01/12/51 8,568 7,690 0.01
USD 6,000  ABBVIE INC 4.5000% 14/05/35 5,560 5,694 0.01
23,138,887 22,299,714 20.66

TBAERE|
usD 500,000  FNCL MBS 30YR TBA 5.5000% 12/06/25 495,383 494,297 0.46
usD 200,000  G2SF MBS 30YR TBA 5.5000% 23/06/25 198,266 198,281 0.18
693,649 692,578 0.64
KRER

UsD 2,194,000 US TREASURY N/B 1.7500% 15/08/41 1,654,834 1,420,872 1.33
usD 1,910,000  US TREASURY N/B 3.0000% 15/02/48 1,452,961 1,384,675 1.28
usD 1,318,000  US TREASURY N/B 3.8750% 30/04/30 1,310,595 1,310,895 1.21
usD 1,172,000  US TREASURY N/B 5.0000% 15/05/45 1,165,052 1,181,889 1.09
usD 1,483,000 US TREASURY N/B 2.0000% 15/11/41 1,066,165 996,854 0.92
usD 962,000 US TREASURY N/B 4.2500% 15/05/35 945,118 949,223 0.88
usD 1,487,000  US TREASURY N/B 2.2500% 15/08/46 962,359 948,950 0.88
usD 1,487,000 US TREASURY N/B 1.3750% 15/11/40 933,814 925,077 0.86
usD 707,000  US TREASURY N/B 3.7500% 15/05/28 702,540 704,211 0.65
usD 1,080,000 US TREASURY N/B 1.1250% 15/08/40 632,642 647,578 0.60
usD 858,000 US TREASURY N/B 3.0000% 15/08/48 662,397 619,335 0.57
usD 758,000 US TREASURY N/B 2.3750% 15/02/42 548,598 538,713 0.50
usD 413,000 US TREASURY N/B 3.8750% 31/05/27 412,394 412,548 0.38
usD 451,000 US TREASURY N/B 4.2500% 15/08/54 422,161 402,711 0.37
usD 339,000 US TREASURY N/B 4.6250% 15/02/55 324,771 322,937 0.30
usD 444,000 US TREASURY N/B 2.5000% 15/05/46 322,701 299,180 0.28
usb 316,000 US TREASURY N/B 0.5000% 31/10/27 290,343 291,263 0.27
usD 226,000 US TREASURY N/B 4.0000% 30/04/32 223,941 223,475 0.21
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piiNss e A [ aiES AR REfiEx I PE SR (%)
UsD 227,000 US TREASURY N/B 3.1250% 15/05/48 189,119 168,060 0.16
USsD 149,000  US TREASURY N/B 4.7500% 15/02/45 148,595 145,194 0.13
UsD 115,000 US TREASURY N/B 3.7500% 30/04/27 114,727 114,560 0.11
UsD 110,000  US TREASURY N/B 1.8750% 15/02/32 94,813 95,245 0.09
UsD 110,000  US TREASURY N/B 3.0000% 15/02/49 82,639 79,093 0.07
14,663,279 14,182,538 13.14
AR T AU 105,226,425 103,127,578 95.54
BEREAT 108,604,451 106,477,725 98.65

VRIS 2T T THT,

W ERIC B DR
20254F5 A 31 A BUfE
A ERR, FCR BRI B E N2

TERD —HME 2 B e e LK

202545 A 31 HBIUE, 7 7 RIZ LA FORE S E 28 eI LS E A LT, SME 2R E I LSRN E B EFCOTAD~y
YHHITHWS,

LN HiE N\ &% FEHIE TEHIBEH i B ASEGURLE CRR V)
JPY 11,293,280,199 USD 78,158,610 202546 A30H 527,116
USD 2,796,817 IPY 400,620,000 202546 H30H 5,505
USD 1,598,979 JPY 229,040,000 202546 H30H 3,147
USD 1,133,471 IPY 162,360,000 202546 A30H 2,231
USD 1,063,100 IPY 152,280,000 202546 A30H 2,092
USD 968,016 JPY 138,660,000 202546 H30H 1,905
USD 197,847 IPY 28,340,000 202546 H30H 389
USD 160,847 JPY 23,040,000 202546 H30H 317
USD 146,745 JPY 21,020,000 202546 H30H 289
USD 140,881 IPY 20,180,000 202546 H30H 271
USD 104,718 IPY 15,000,000 202546 H30H 206
USD 86,567 JPY 12,400,000 202546 H30H 170
USD 49,845 IPY 7,140,000 202546 A30H 98
USD 6,097 IPY 880,000 202546 A30H 34)
USD 77,666 JPY 11,160,000 202546 H30H (91)

543,617
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99,321
3,389,384
273

3,488,978

408,522
57,927
35,025

69
14,977
7,170
23,181
802
11,583
16,897
1,500

577,653
2,911,325
(459,563)
631,135
(23,644)
147,928
3,143,873
(11,477)
50,953

3,183,349

6,242,602
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W AR R E FATHEZ AR O E T FE
202545 A 31 HIZHE T 9 A5HAIIR 202545 A 31 HIZHE T 9 A5HAIIR
(GBAEIL2— o) (R
U E AR 115,448,268 FCIT A
fUES S Y Es 2,911,325 WE AR 33,237
MM R A 147,928
L HETAG ZE R A 3,183,349 FEATZARFE AL 74
B RIS A (6,561)
T O AT LD PE D B 6,242,602
HIRBAT I T AR LI 26,750
ZIRRESDFAIT R4 4,176 FDZZ A
SRS O B R 34 (4,127,548)
WIE AR AEREL 1,213,113
(4,123,372)
FATZ AL 0
ZH OIS (4,108,190) HREZ AR AR (39,552)
IR FEAT B S AR RESREL 1,173,561
IR FERR AR 113,459,308
HEtiE
202545 A 31 HRTE
&S
2025 2024 2023

WRME PEREE (2 —1) 113,459,308 115,448,268 119,283,700

FCZZA (1)
AR PE AR 247,038,380 303,396,326 323,666,800
IR T 0 Y7l PR 9,235 9,128 9,149
FDZZ2(H)
AR PE R 18,281,013,991 19,330,028,469 17,469,168,180
MR D Y70 0% P AR 15,577 15,934 13,831
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Bl iR F7A TS IAFRFAIG FPAG - 4E M PELE R (%)
ZF—ANFIT
HiEtkiE (B ELFIE)
EUR 1,026,000  NATL AUSTRALI 3.2627% 13/02/26 EMTN 1,026,000 1,034,518 0.91
1,026,000 1,034,518 0.91
Bt A —ZNTUT 1,026,000 1,034,518 0.91
ZF—AN)T
P uloillisy
EUR 500,000  RAIFFEISEN BK IN FRN 20/12/32 497,400 536,502 0.47
EUR 400,000  RAIFFEISEN BK IN FRN 31/05/30 EMTN 399,668 418,606 0.37
897,068 955,108 0.84
Ef
EUR 570,000 REP OF AUSTRIA 2.9000% 20/02/33 552,757 578,225 0.51
EUR 400,000 REP OF AUSTRIA 0.9000% 20/02/32 374,843 358,738 0.32
EUR 295,000 REP OF AUSTRIA 0.5000% 20/02/29 315,636 277,754 0.24
EUR 280,000 REP OF AUSTRIA 2.4000% 23/05/34 272,527 270,877 0.24
EUR 240,000 REP OF AUSTRIA 2.9000% 20/02/34 241,511 241,841 0.21
EUR 120,000 REP OF AUSTRI 2.1000% 20/09/17 EMTN 220,320 75,162 0.07
1,977,594 1,802,597 1.59
EEtkiE (EELFH)
EUR 340,000 REP OF AUSTRI 0.7500% 20/02/28 EMTN 345,190 328,863 0.29
EUR 300,000 KOMMUNALKREDI 4.2500% 01/04/31 EMTN 298,617 303,142 0.27
643,807 632,005 0.56
Bt A —ZNT 3,518,469 3,389,710 2.99
YL —
Pl ufsogillisy
EUR 200,000 CRELAN SA FRN 23/01/32 199,520 217,917 0.19
199,520 217,917 0.19
E %
EUR 290,000 BELGIAN GOVT 0.8000% 22/06/27 81 315,230 283,630 0.25
EUR 324,793  EUROPEAN UNION 0.4500% 04/07/41 UFA 329,788 205,200 0.18
EUR 186,348  BELGIAN GOVT 1.7000% 22/06/50 88 206,203 124,427 0.11
EUR 170,000  BELGIAN GOVT 0.6500% 22/06/71 93 156,687 56,271 0.05
1,007,908 669,528 0.59
EEtkiE (EELFH)
EUR 700,000 KBC BANK NV 3.1250% 22/02/27 EMTN 699,328 711,445 0.63
EUR 700,000 BARRY CALLE SVCS 4.2500% 19/08/31 696,150 704,840 0.62
1,395,478 1,416,285 1.25
Bt — 2,602,906 2,303,730 2.03
NIa—F
EiEtkiE (EELF )
EUR 276,000 ATHORA HOLDING L 5.8750% 10/09/34 274,366 289,023 0.25
274,366 289,023 0.25
Bt a—4 274,366 289,023 0.25
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rarFT
]
EUR 100,000  CROATIA 4.0000% 14/06/35 99,560 107,838 0.10
99,560 107,838 0.10
aitoaTrFT 99,560 107,838 0.10
Fz=
HiEtkiE (B ELFIE)
EUR 335,000 CEZ AS 4.2500% 11/06/32 EMTN 334,330 343,703 0.30
334,330 343,703 0.30
Atz 334,330 343,703 0.30
Foe—r
EH&FIE
EUR 500,000 NYKREDIT FRN 29/12/32 524,775 524,777 0.46
EUR 100,000 DANSKE BANK A/S FRN 12/01/27 100,898 100,930 0.09
625,673 625,707 0.55
Ef
DKK 5,000,000 DANISH GOVT BOND 2.2500% 15/11/33 G 624,158 667,391 0.59
624,158 667,391 0.59
TiEtkiE (B ELFIE)
EUR 349,000 CARLSBERG BRE 3.5000% 28/02/35 EMTN 347,580 345,294 0.30
EUR 264,000 CARLSBERG BRE 3.5000% 26/11/26 EMTN 263,952 268,213 0.24
611,532 613,507 0.54
Gt Trv~—2 1,861,363 1,906,605 1.68
T4 TR
P ufsogillisy
EUR 250,000 SAMPO OYJ FRN 03/09/52 EMTN 229,825 225,895 0.20
229,825 225,895 0.20
Ef
EUR 1,206,000  FINNISH GOV'T 3.0000% 15/09/35 10Y 1,204,433 1,209,502 1.06
EUR 1,230,000  FINNISH GOV'T 0.5000% 15/09/28 10Y 1,064,565 1,168,661 1.03
EUR 756,000  FINNISH GOV'T 1.1250% 15/04/34 16Y 653,169 655,228 0.58
EUR 200,000  FINNISH GOV'T 0.1250% 15/09/31 10Y 160,056 172,330 0.15
EUR 200,000  FINNISH GOV'T 0.1250% 15/04/52 31Y 92,776 86,264 0.08
EUR 46,000  FINNISH GOV'T 3.0000% 15/09/34 10Y 46,809 46,502 0.04
3,221,808 3,338,487 2.94
Bt TUR 3,451,633 3,564,382 3.14
TIFVA
EH&FIE
EUR 361,000 TOTALENERGIES SE FRN 19/11/73 361,000 356,708 0.31
EUR 300,000 BPCE FRN 20/01/34 EMTN 299,817 305,352 0.27
EUR 200,000 BPCE FRN 16/07/35 EMTN 199,582 203,960 0.18
860,399 866,020 0.76
E %
EUR 3,130,000  FRANCE O.A.T. 3.0000% 25/11/34 OAT 3,154,270 3,099,783 2.73
EUR 791,768  FRANCE O.A.T. 3.7500% 25/05/56 OAT 781,920 761,158 0.67
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EUR 508,263  FRANCE O.A.T. 3.0000% 25/05/54 OAT 454,638 428,191 0.38
4,390,828 4,289,132 3.78
TiEtkiE (B ESFIE)
EUR 700,000  CSSE REFIN L'HAB 0.0100% 08/10/29 704,424 628,337 0.55
EUR 500,000 ARKEA HL 3.0000% 30/03/27 EMTN 499,050 507,225 0.45
EUR 400,000  SOCIETE GENERALE 1.3750% 05/05/28 399,452 389,156 0.34
EUR 400,000 BPCE SFH 1.7500% 27/05/32 395,984 371,039 0.33
EUR 300,000 ELEC DE FRANC 4.3750% 17/06/36 EMTN 302,880 312,038 0.28
EUR 300,000 BPCE SFH 3.2500% 12/04/28 299,565 308,002 0.27
EUR 300,000 ICADE 4.3750% 22/05/35 EMTN 295,926 300,557 0.26
EUR 300,000 VEOLIA ENVRNM 2.9740% 10/01/31 EMTN 300,000 298,462 0.26
EUR 200,000 CRED AGRICOLE 4.3750% 27/11/33 EMTN 205,229 211,344 0.19
EUR 200,000 ELEC DE FRANC 4.7500% 17/06/44 EMTN 210,884 200,616 0.18
3,613,394 3,526,776 3.11
Gt 7T 8,864,621 8,681,928 7.65
RAY
EH&FIE
EUR 200,000 COMMERZBANK AG FRN 16/07/32 EMTN 201,196 204,508 0.18
201,196 204,508 0.18
E %
EUR 3,055,000 BUNDESSCHATZANW 2.2000% 11/03/27 3,084,022 3,077,051 272
EUR 2,310,000 DEUTSCHLAND RE 2.5000% 15/08/54 30Y 2,074,081 2,087,288 1.84
EUR 753,000 NORDRHEIN-WES 2.0000% 15/06/32 EMTN 752,255 719,869 0.63
EUR 730,000 NORDRHEIN-WES 0.5000% 25/11/39 EMTN 722,831 500,406 0.44
EUR 650,000 NORDRHEIN-WES 0.0000% 12/10/35 15YR 632,123 477,844 0.42
EUR 460,000 DEUTSCHLAND RE 2.6000% 15/08/34 10Y 473,805 464,534 0.41
EUR 520,000 DEUTSCHLAND REP 0.0000% 15/05/36 398,112 390,750 0.34
EUR 300,000 BUNDESOBL-190 2.5000% 11/10/29 190 304,890 305,760 0.27
EUR 212,000 LAND BERLIN 0.1000% 18/01/41 530 199,238 129,118 0.11
8,641,357 8,152,620 7.18
EEtkiE (EELFH)
EUR 1,396,000  KFW 3.1250% 07/06/30 EMTN 1,389,286 1,445,068 1.28
EUR 1,010,000  KFW 2.0000% 15/11/29 956,480 997,776 0.88
EUR 857,000  UNICREDIT 0.0100% 19/11/27 EMTN 853,169 811,754 0.72
EUR 700,000  VOLKSW FIN SERVI 3.2500% 19/05/27 698,460 707,474 0.62
EUR 600,000 AAREAL BANK A 5.8750% 29/05/26 EMTN 599,172 616,407 0.54
EUR 500,000 HAMBURG COM B 4.5000% 24/07/28 EMTN 498,640 516,998 0.46
EUR 400,000 AMPRION GMBH 3.1250% 27/08/30 EMTN 394,544 400,711 0.35
EUR 349,000 KFW 1.3750% 07/06/32 346,749 321,807 0.28
EUR 300,000 AMPRION GMBH 4.1250% 07/09/34 EMTN 294,864 311,222 0.27
EUR 199,000 KFW 2.7500% 14/02/33 EMTN 197,324 200,265 0.18
EUR 177,000  METRO 4.0000% 05/03/30 EMTN 176,646 179,038 0.16
EUR 134,000 DEUTSCH BAHN 1.3750% 16/04/40 EMTN 133,118 100,696 0.09
6,538,452 6,609,216 5.83
Aty 15,381,005 14,966,344 13.19
XUy
P ufsogillisy
EUR 563,000 EUROBANK ERGASIA FRN 30/04/35 EMTN 561,500 556,737 0.49
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EUR 450,000 ALPHA BANK FRN 13/09/34 EMTN 456,981 477,248 0.42
EUR 237,000 PIRAEUS BANK FRN 17/07/29 EMTN 237,000 247,397 0.22
1,255,481 1,281,382 1.13
Ef
EUR 218,000 HELLENIC REPUBLI 3.6250% 15/06/35 217,811 224,855 0.20
EUR 164,000 HELLENIC REPUBLI 3.3750% 15/06/34 162,573 167,127 0.15
EUR 70,000  HELLENIC REPUBLI 4.1250% 15/06/54 70,009 70,415 0.06
450,393 462,397 0.41
AR FITY 1,705,874 1,743,779 1.54
NHY—
]
HUF 155,000,000 HUNGARY GOVT 2.0000% 23/05/29 29/A 323,474 325,144 0.29
EUR 217,000 HUNGARY 5.3750% 12/09/33 10Y 214,598 229,491 0.20
EUR 154,000 HUNGARY 4.0000% 25/07/29 6Y 151,995 158,371 0.14
690,067 713,006 0.63
Bt HY— 690,067 713,006 0.63
TANGUR
P ufsogillisy
EUR 516,000 PERM TSB GRP FRN 30/06/29 541,476 567,067 0.50
EUR 393,000 PERM TSB GRP FRN 10/07/30 EMTN 391,652 405,530 0.36
EUR 146,000 BANK OF IRELAND FRN 19/05/32 EMTN 145,946 147,244 0.13
1,079,074 1,119,841 0.99
Ef
EUR 2,070,000  IRISH GOVT 2.6000% 18/10/34 2,027,979 2,035,555 1.79
EUR 340,000  IRISH GOVT 0.0000% 18/10/31 279,847 291,188 0.26
EUR 280,000  IRISH GOVT 1.7000% 15/05/37 242,200 243,849 0.21
EUR 65,000 IRISH GOVT 3.0000% 18/10/43 64,171 62,934 0.06
2,614,197 2,633,526 232
TiEtkiE (B ELFIE)
GBP 564,000 CA AUTO BANK 6.0000% 06/12/26 EMTN 650,044 679,583 0.59
EUR 381,000 CA AUTO BANK 4.7500% 25/01/27 EMTN 380,741 393,981 0.35
EUR 180,000 HAMMERSON IRLND 1.7500% 03/06/27 150,964 176,570 0.16
1,181,749 1,250,134 1.10
A TANTUR 4,875,020 5,003,501 4.41
AFIT
E %
EUR 1,710,000  BTPS 3.4500% 15/07/27 3Y 1,762,413 1,760,791 1.55
EUR 1,470,000  BTPS 3.6500% 01/08/35 10Y 1,467,640 1,492,362 1.32
EUR 1,270,000  BTPS 4.3000% 01/10/54 30Y 1,271,106 1,266,698 1.12
EUR 1,160,000  BTPS 3.8500% 01/02/35 11Y 1,197,897 1,202,326 1.06
EUR 589,000  BTPS 1.1000% 01/04/27 5Y 573,992 580,272 0.51
EUR 150,000  BTPS 2.8000% 01/03/67 50Y 109,583 107,567 0.09
EUR 105,000  BTPS 0.9500% 01/03/37 16Y 71,661 78,551 0.07
6,454,292 6,488,567 5.72
EEtkiE (EELFH)
EUR 690,000 BANCO BPM SPA 0.7500% 15/03/27 EMTN 689,089 671,517 0.60
EUR 476,000 LEASYS SPA 4.6250% 16/02/27 EMTN 474,453 491,075 0.43

— 162 —



I LT INTFRE—Dr—RX TR T —FRMNEZRFC/FD

BES e A E A AR P 448 W EELEER (%)
EUR 400,000  CREDIT AGRICO 3.5000% 15/07/33 EMTN 398,916 411,206 0.36
1,562,458 1,573,798 139
At A2 8,016,750 8,062,365 7.11
Tr—T—
HiEtkiE (B ELFIE)
GBP 400,000 AA BOND CO LT 3.2500% 31/07/28 EMTN 429,497 437,432 0.38
EUR 271,000 HEATHROW FNDG 1.5000% 12/10/25 269,463 270,096 0.24
698,960 707,528 0.62
Bt Vr—T— 698,960 707,528 0.62
Va2
EiEtkiE (EELF )
EUR 900,000 EUROPEAN INVT BK 0.0100% 15/11/35 909,009 664,587 0.58
EUR 508,000 TYCO ELECTRONICS 3.2500% 31/01/33 503,611 504,921 0.45
EUR 445,000  SIG COMBIBLOC PU 3.7500% 19/03/30 444,902 451,383 0.40
EUR 411,000  P3 GROUP SARL 4.6250% 13/02/30 EMTN 409,212 425,967 0.38
EUR 396,000 LOGICOR FIN 4.6250% 25/07/28 EMTN 395,236 411,625 0.36
EUR 324,000 ARCELORMITTAL 3.1250% 13/12/28 EMTN 322,432 325,273 0.29
EUR 207,000  SELP FINANCE 3.7500% 16/01/32 EMTN 205,963 208,109 0.18
EUR 200,000 LOGICOR FIN 0.8750% 14/01/31 EMTN 198,710 171,460 0.15
EUR 100,000  LOGICOR FIN 1.6250% 17/01/30 EMTN 74,738 91,585 0.08
3,463,813 3,254,910 2.87
BAitvrw TG 3,463,813 3,254,910 2.87
FIH
EH&FIE
EUR 401,000 ATHORA NL FRN 31/08/32 401,000 412,659 0.36
EUR 100,000 IBERDROLA INTL FRN 28/04/70 NC5 100,000 98,922 0.09
501,000 511,581 0.45
E %
EUR 1,290,000 NETHERLANDS GOVT 2.5000% 15/07/35 1,263,685 1,264,199 1.11
EUR 480,000 NETHERLANDS GOVT 2.0000% 15/01/54 405,669 380,220 0.34
EUR 80,000 NETHERLANDS GOVT 0.5000% 15/01/40 82,000 56,702 0.05
1,751,354 1,701,121 1.50
RFOTT T | Fo AR
EUR 445,000 ENEL FIN INTL 0.2500% 28/05/26 EMTN 443,674 435,891 0.38
443,674 435,891 0.38
TiEtkiE (B ELFIE)
EUR 800,000 MERCEDES-BENZ 3.2500% 15/09/27 EMTN 798,672 815,003 0.73
EUR 467,000 KONINKLIKE P 3.2500% 23/05/30 EMTN 466,342 469,515 0.41
EUR 400,000 NN BANK NV 3.2500% 28/05/27 EMTN 398,576 408,471 0.36
EUR 371,000  AYVENS BANK N 0.2500% 23/02/26 EMTN 369,568 365,235 0.32
EUR 300,000 ASN BANK NV 3.6250% 21/10/31 EMTN 299,691 303,419 0.27
EUR 216,000 DSV FINANCE B 3.3750% 06/11/32 EMTN 215,464 216,621 0.19
EUR 216,000 TENNET NET BV 2.7500% 17/05/42 EMTN 212,226 196,892 0.17
EUR 173,000  ENEXIS HOLDIN 0.7500% 02/07/31 EMTN 172,251 152,156 0.13
2,932,790 2,927,312 2.58
At ATH 5,628,818 5,575,905 491
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IV z—
]
NOK 16,264,000 NORWEGIAN GOV' 3.7500% 12/06/35 489 1,359,878 1,382,677 1.22
NOK 4,300,000 NORWEGIAN GOV' 1.3750% 19/08/30 482 326,388 330,287 0.29
1,686,266 1,712,964 1.51
BE T =— 1,686,266 1,712,964 1.51
R—FUF
E %
PLN 2,300,000 POLAND GOVT B 1.2500% 25/10/30 1030 411,715 450,608 0.40
411,715 450,608 0.40
Gt AR—=FoF 411,715 450,608 0.40
RV IV
Pl ufsogillisy
EUR 600,000 BANCO COM PORTUG FRN 20/03/37 EMTN 599,124 611,262 0.54
EUR 500,000 NOVO BANCO FRN 09/03/29 EMTN 499,395 507,320 0.45
1,098,519 1,118,582 0.99
E %
EUR 1,600,000 PORTUGUESE OT' 2.1250% 17/10/28 11Y 1,575,520 1,606,820 1.41
EUR 140,000 PORTUGUESE OT' 2.8750% 20/10/34 11Y 140,060 139,595 0.12
1,715,580 1,746,415 1.53
EEtkiE (EELFH)
EUR 500,000 BANCO SAN TOTTA 3.2500% 15/02/31 496,925 515,319 0.46
EUR 400,000 NOVO BANCO 3.2500% 01/03/27 EMTN 398,528 406,714 0.36
EUR 200,000 EDP SA 3.8750% 26/06/28 EMTN 199,464 207,101 0.18
1,094,917 1,129,134 1.00
BRI L 3,909,016 3,994,131 3.52
—<=7
]
RON 1,910,000 ROMANIA GOVT 7.2000% 30/10/33 10Y 398,198 371,525 0.32
EUR 311,000 ROMANIA 5.2500% 30/05/32 REGS 309,492 301,668 0.27
EUR 300,000 ROMANIA 5.3750% 22/03/31 REGS 299,637 296,699 0.26
1,007,327 969,892 0.85
Gt L—~=T 1,007,327 969,892 0.85
ARNAFT
E %
EUR 200,000 SLOVAKIA GOVT 1.0000% 14/05/32 239 198,744 175,267 0.15
EUR 140,000  SLOVAKIA GOVT 3.7500% 23/02/35 245 138,880 143,798 0.13
337,624 319,065 0.28
BEt i zEART 337,624 319,065 0.28
A=
]
EUR 200,000 REP OF SLOVEN 3.0000% 10/03/34 RS93 201,620 201,127 0.18
201,620 201,127 0.18
=y 201,620 201,127 0.18
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ANV
P ufsogillisy
EUR 600,000 KUTXABANK FRN 14/10/27 598,026 583,001 0.52
EUR 300,000 CAIXABANK FRN 05/03/37 EMTN 299,640 297,518 0.26
EUR 300,000 BANCO SABADELL FRN 18/02/33 EMTN 297,963 296,696 0.26
1,195,629 1,177,215 1.04
Ef
EUR 1,650,000  SPANISH GOV'T 4.0000% 31/10/54 1,732,542 1,657,410 1.47
EUR 1,601,000  SPANISH GOV'T 3.2000% 31/10/35 1,596,309 1,604,730 1.42
EUR 1,102,000  SPANISH GOV'T 3.1500% 30/04/35 1,099,932 1,105,210 0.97
EUR 850,000  SPANISH GOV'T 1.4000% 30/07/28 799,859 831,254 0.73
EUR 412,000  SPANISH GOV'T 3.4500% 31/10/34 411,242 424,944 0.37
EUR 390,000  SPANISH GOV'T 1.9000% 31/10/52 258,562 260,288 0.23
EUR 127,000  SPANISH GOV'T 0.8500% 30/07/37 87,393 95,377 0.08
EUR 100,000  SPANISH GOV'T 3.4500% 30/07/66 136,149 88,629 0.08
EUR 55,000  SPANISH GOV'T 1.0000% 30/07/42 38,306 36,549 0.03
6,160,294 6,104,391 538
TiEtkiE (B ELFIE)
EUR 400,000 CELLNEX FINAN 3.6250% 24/01/29 EMTN 396,580 409,621 0.36
EUR 300,000 CELLNEX FINAN 3.5000% 22/05/32 EMTN 296,919 300,395 0.26
EUR 200,000 AMADEUS IT GR 3.3750% 25/03/30 EMTN 199,774 203,084 0.18
EUR 100,000  INMOBILIARIA  3.2500% 22/01/30 EMTN 99,267 100,408 0.09
992,540 1,013,508 0.89
Bt A 8,348,463 8,295,114 7.31
Es ]85 3|
]
EUR 812,328  EUROPEAN UNIO 3.3750% 12/12/35 NGEU 809,680 834,371 0.73
EUR 816,000 EUROPEAN UNION 2.6250% 04/07/28 UFA 815,992 827,710 0.73
EUR 795,000  EUROPEAN UNIO 0.0000% 04/07/29 SURE 793,776 724,579 0.64
EUR 402,000 EUROPEAN UNIO 3.1250% 04/12/30 NGEU 399,684 415,342 0.37
EUR 360,000 EUROPEAN UNIO 3.3750% 04/11/42 NGEU 332,968 352,674 0.31
EUR 567,000 EUROPEAN UNIO 0.1000% 04/10/40 SURE 563,541 343,722 0.30
EUR 286,086  EUROPEAN UNION 3.3750% 05/10/54 UFA 278,265 264,459 0.23
EUR 207,213  EUROPEAN UNION 2.8750% 05/10/29 UFA 206,467 211,888 0.19
EUR 137,000  ESM 3.0000% 23/08/33 136,452 139,504 0.12
EUR 240,000 EUROPEAN UNION 0.7000% 06/07/51 UFA 237,938 122,798 0.11
EUR 30,435  EUROPEAN UNION 3.3750% 04/10/39 UFA 30,963 30,327 0.03
4,605,726 4267374 3.76
TiEtkiE (B ELFIE)
EUR 949,003  EUROPEAN UNION 3.2500% 04/07/34 UFA 971,278 975,043 0.86
EUR 390,000 EUROPEAN INVT 2.2500% 15/03/30 EARN 372,138 388,617 0.34
EUR 500,000 EUROPEAN UNIO 0.4000% 04/02/37 NGEU 496,095 367,887 0.32
EUR 448,000 EUROPEAN UNIO 1.2500% 04/02/43 NGEU 438,010 315,180 0.28
EUR 88,000 INT BK RECON& 3.4500% 13/09/38 EMTN 87,624 89,803 0.08
2,365,145 2,136,530 1.88
Bt EEERER 6,970,871 6,403,904 5.64
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AYz—F
]
SEK 10,800,000  SWEDISH GOVRN 0.1250% 12/05/31 1062 824,927 885,606 0.78
824,927 885,606 0.78
EEtkiE (EELFH)
EUR 587,000 STADSHYPOTEK 3.1250% 04/04/28 EMTN 586,864 601,303 0.53
EUR 150,000  ASSA ABLOY AB 3.8750% 13/09/30 EMTN 149,432 156,582 0.14
736,296 757,885 0.67
Bt AT =—F 1,561,223 1,643,491 1.45
AR
]
CHF 1,650,000  SWISS (GOVT) 0.2500% 23/06/35 14Y 1,731,257 1,764,727 1.56
1,731,257 1,764,727 1.56
EEtkiE (EELFH)
EUR 741,000 UBS AG LONDON 0.0100% 31/03/26 EMTN 740,296 727,925 0.64
740,296 727,925 0.64
Bt AR 2,471,553 2,492,652 2.20
AFYR
EH&FIE
EUR 847,000 HSBC HOLDINGS FRN 20/05/29 847,000 867,472 0.77
GBP 410,000 NATIONWIDE BLDG FRN 19/08/31 EMTN 445,455 474,027 0.42
EUR 190,000  VIRGIN MONEY FRN 29/10/28 GMTN 189,365 198,458 0.17
EUR 120,000 BARCLAYS PLC FRN 12/05/32 103,291 105,104 0.09
1,585,111 1,645,061 1.45
E %
GBP 2,120,000 UK TSY GILT 4.3750% 31/07/54 2,081,174 2,147,919 1.90
GBP 1,703,000 UK TSY GILT 4.2500% 07/12/49 1,902,268 1,723,510 1.52
GBP 1,360,000 UK TREASURY 4.75% 07/12/30 1,666,470 1,667,988 1.47
GBP 1,150,000 UK TSY GILT 6.0000% 07/12/28 1,456,025 1,462,184 1.29
GBP 850,000 UK TSY GILT 4.0000% 22/10/63 906,507 791,323 0.70
GBP 1,200,000 UK TSY GILT 1.5000% 22/07/47 820,540 728,951 0.64
GBP 578,000 UK TSY GILT 3.7500% 07/03/27 667,250 683,983 0.60
GBP 757,000 UK TSY GILT 0.8750% 31/01/46 447,345 407,935 0.36
GBP 370,000 UK TSY GILT 3.2500% 31/01/33 414,758 406,582 0.36
GBP 600,000 UK TSY GILT 1.5000% 31/07/53 356,557 317,915 0.28
GBP 240,000 UK TSY GILT 4.3750% 31/01/40 255,387 265,594 0.23
GBP 140,000 UK TSY GILT 4.2500% 07/12/40 167,213 151,785 0.13
11,141,494 10,755,669 9.48
TiEtkiE (B ELFIE)
EUR 703,000 NATIONWIDE BLDG 3.6250% 15/03/28 702,178 728,672 0.65
GBP 461,000 NIE FINANCE 2.5000% 27/10/25 518,344 542,445 0.48
GBP 370,000 PREMIER FOODS 3.5000% 15/10/26 391,648 435,494 0.38
GBP 360,000 LLOYDS BANK P 4.8750% 30/03/27 EMTN 411,760 431,470 0.38
GBP 349,000 NATWEST MARKE 6.3750% 08/11/27 EMTN 405,744 428,168 0.38
GBP 370,000  BRITISH TELEC 5.7500% 13/02/41 EMTN 434,015 416,714 0.37
GBP 340,000 NATWEST MARKE 6.6250% 22/06/26 EMTN 396,657 411,879 0.36
GBP 310,000 NAT GRD ELCT 5.7500% 16/04/32 EMTN 376,903 375,192 0.33
EUR 316,000 IMPERIAL BRAN 3.8750% 12/02/34 EMTN 314,657 310,988 0.27
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EUR 291,000 NAT GRD ELCT 3.5300% 20/09/28 EMTN 291,000 298,071 0.26
EUR 284,000 DS SMITH PLC 4.3750% 27/07/27 EMTN 283,287 293,513 0.26
EUR 283,000 COMPASS GROUP 3.2500% 06/02/31 EMTN 282,547 286,959 0.25
EUR 300,000 LLOYDS BANK P 0.1250% 23/09/29 EMTN 296,448 270,706 0.24
EUR 100,000  ITV PLC 4.2500% 19/06/32 EMTN 99,611 101,242 0.09
5,204,799 5,331,513 4.70
BREAFYR 17,931,404 17,732,243 15.63

TAUA
Pl ufsogillisy
EUR 330,000 BANK OF AMER CRP FRN 27/04/33 EMTN 317,556 317,830 0.28
317,556 317,830 0.28
TiEtkiE (B ELFIE)

EUR 462,000 KRAFT HEINZ FOOD 3.2500% 15/03/33 457,232 453,151 0.40
EUR 452,000 GEN MOTORS FI 3.7000% 14/07/31 EMTN 451,512 451,403 0.40
EUR 318,000 WP CAREY INC 3.7000% 19/11/34 314,438 308,017 0.27
EUR 259,000 IHG FINANCE L 4.3750% 28/11/29 EMTN 258,746 270,809 0.24
EUR 190,000  PROLOGIS EURO 4.6250% 23/05/33 201,556 204,727 0.18
EUR 177,000  AMERICAN TOWER 0.4000% 15/02/27 175,954 170,764 0.15
EUR 159,000  JOHNSON&JOHNSON 3.7000% 26/02/55 158,828 150,789 0.13
EUR 79,000  GOLDMAN SACHS 0.2500% 26/01/28 EMTN 77,001 74,542 0.07
2,095,267 2,084,202 1.84
Bt T AU 2,412,823 2,402,032 2.12
HMAREAF 109,743,460 108,265,998 95.42

VBRI (2T Tl CEr

BRI AR
20254E5 A 31 H BIfE
A BHE, TEHIEHE, 2RI 5 I C )

TERL 1 -AE 2 e L3
20254E5 A 31 HBUE, 7 7 NIZLL T DR FESME 2B e T LK 2 A LT S E 2R e LR KT R E H I LFCO T 2D
~yYHITHOWSI,

LNl LN JEAE LS TEEIBA T A RFEBRE (=2—m)
EUR 30,244 CHF 28,200 2025476 A30H 5
GBP 156 EUR 185 20254E630H 0
GBP 37 EUR 44 202546 A30H 0
SEK 192 EUR 17 20254E6 5300 0
SEK 46 EUR 4 202546300 0
CHF 5 EUR 6 2025426 A30H 0
CHF 24 EUR 26 202546300 0
EUR 20,290 SEK 220,900 2025426 A30H @7
EUR 212,519 GBP 179300 2025426 430H (234)
EUR 1,326 IPY 215,407 2025476 A30H 5
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i AR N FEHLEE FEHNEHA A REHIEL (2—n)
EUR 317 JPY 51,556 202546 H30H 1
JPY 237,568,075 EUR 1,462,753 2025426 430H (5,770)
PLN 2,264,000 EUR 526,072 20254E7 H 11 H 4910
EUR 1,381,759 NOK 15,928,000 202547 H11H 3,669
SEK 7,246,000 EUR 663,330 202547 H 11 H 3,092
CZK 15,381,000 EUR 614,227 202547 H11H 1,551
RON 307,000 EUR 59,335 202547 H11H 912
NOK 270,000 EUR 22854  20254E7HI11H 506
DKK 1,349,000 EUR 180,863 202547 H11H 39
CHF 528,000 EUR 568,028 202547 H 11 H (1,442)
EUR 2,761,248 GBP 2,332,000 2025427 H8H (4,364)

2,853
2,853
BRI TLASH TS, TRBOMAIZErE L CRRENTND,
ERL2- e ERAY
202545 A 31 HBIE, 77V RITLL FORRBE LN/ L T,
— - . ; PEAT<4E HRIEHIAL
B %K $oi4 T A () (2ern)
BUFbazT e
EUR 264 FUT EURO-BOBL 202546 1 31,442,400 163,312
EUR 21 FUT EURO-BTP 202546 H 2,542,260 28,406
EUR 14 FUT EURO-OAT 20254E6 H 1,759,520 2,380
EUR 35 FUT EURO-SCHATZ 202546 H 3,756,900 3,970
GBP 21 FUT LONG GILT 2025429 H 2,287,503 4,363
41,788,583 202,431
FEVFFBR g
EUR (107) FUT EURO-BUND 2025456 A (14,033,050) (171,724)
EUR (25) FUT EURO-BUXL 30Y BND 2025456 (3,035,000) (14,591)
(17,068,050) (186,315)
16,116
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BIIP & gl = tEiTArthur F. Bell, Jr. & Associates, L.L.C. (17— —«~bit ))& DMSZUZARE A NITEMLEL, 77— ¥ — -~ L 4ETCohen &
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LS INF - IP—Tr—RX - T7UR T —KE/NA - 4—ILE RV RFC/FD

MEEHESE
202651 A31HIRTE
GBEAIZ KR LZET)

B

PG A M AE SR R 625,139,885

(A :629,308,546 2K /L)

Bl TR 17,767,783
S E 2B e M U ST AR D FRAT 222 2,376,690
IV Ve T T 4V AT T BN ARD AN 2248 1,900,638
T U NRT 4TV ARD AL AL 88,827
FATITARD AR 4 2,029,441
Ta—H—NHDORIE: 58,965
ENIEE 11,132,304
BB L ORISR OHIE 43,269
BrEAR 660,537,802
Alg

1 Rk 4,074,940
SN AR HEM 2R 89,212
Ta— R —~DKRhE 4,742,314
ARALTE 937,275
AfEAF 9,843,741
T PERRRE 650,694,061
ZASAESR— 470

11 Y70 AT FATHEZ Ak AESHL T PERREE

FC/ZA (M) 8,345 1,548,134 12,919,262,373
FDZZ A (H) 15,096 5,779,695 87,248,592,501
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BRHES
202641 A31BIZ#R T3 5 H:8IHARS
GBEAIZ KR LZET)

&

SRAT 0 RIS 663,509

T2 R 2 (TRR ORI R 1% ) 37,999,865

2 U 2 A5 (R PERR ) 163,822

Z O LR 3

e i 38,827,199

# M

A R 2,669,675

S BT R 237,167

RE T 237,579

SRAT D EESCHLFILE 50,458

B 5 [ $R1 T REN 69,346

SRAT FHCE 21,420

SRR 118,654

TSI 10,031

HES B Fe Tkt 322

SEREE 61,868

B S 31,440

Met A 93,960

EHAH 3,601,920

S Si=Ea 35,225,279

B B AMRES7E BUCAR DA AR (2,149,551)
R CIE S I YaE ko 256,602

HIMENE 1536 J O ME 20 0 I L KIS AR DA A (4,960,094)
IL Dy T T I AT TERNAR DR (434,481)
SR EsscThuIEiSEaS (7,287,524)
PEE AT MRS MR S O HEI 9,201,494

U v S I YA iipaezi= ks (40,651)
LTy he T T4V AT T BN AR DR 2R 494,019

S E ARSI USRI AR D AT HE 25 0D HE Ik 1,830,704

S} i Ea 11,485,566

1B DR RAT L DRI PE D JRER 39,423,321
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Y el FEAA

LESSETisEn

2 FE B 2
AR 2 4

A ORE AT L DM FE D HE I

SRS D AT T HL 4
ZASFESROH RN

SN NP &Ny

IR A PERER

LS INF - IP—Tr—RX - T7UR T —KE/NA - 4—ILE RV RFC/FD

MEELTHHEE
202641 B31HIZ#R T3 BEHRIHAR
(BHEITAN L FE7)

— 172 —

527,107,001

35,225,279
(7,287,524)
11,485,566

39,423,321

176,469,625
(53,920,259)

122,549,366

(38,385,627)

650,694,061




FC/FA
e ARFES AL

FEAT 5 ARSI
TR AR

WA R T H AT A
FD/7%
W1 SRS

FEAT 5 ARSI
TR AR

WA ST R 2 ASRE S

AN FEREE CRI L)
FCZZ2(H)

R AL PERER
IR 1 17 2 70 ol PE Al A

FDZZ2(H)

R A PEAR AR
IR 1 172 70 U PE Al

LS INF - IP—Tr—RX - T7UR T —KE/NA - 4—ILE RV RFC/FD

RITEZRIIEFRDOEHR
202641 B31HIZ# 79 5 5HRIHAR

CREA)

CIENEE

202641 A31 AR

CREA)

— 173 —

2026

650,694,061

12,919,262,373
8,345

87,248,592,501
15,096

1,583,010

208,229
(243,105)

1,548,134

4,501,836

1,694,231
(416,372)

5,779,695

2025

527,107,001

13,243,144,979
8,366

68,252,924,367
15,161

2024

461,814,830

13,849,825,224
8,221

54,247,103,582
14,235



I LT INTF A= r—RT7UR T —KE/\Af—)LK 7RV KFC/FD

A E M
2026%F1 A31 A&
(BHLH I 77)
- S
i A i L 7 e
F—RRSUT
ZoftE%
USD 50,000  VIRGIN AU HLD 0.0000% 15/11/24 144A @ 50,000 233 0.00
50,000 233 0.00
EEHE (R
USD 860,000 MINERAL RESOU 9.2500% 01/10/28 144A 875,525 903,101 0.15
USD 650,000 MINERAL RESOU 7.0000% 01/04/31 144A 652,162 682,903 0.10
USD 470,000 MINERAL RESOU 8.5000% 01/05/30 144A 469,420 486,807 0.07
USD 350,000 ALUMINA PTY L 6.3750% 15/09/32 144A 355,370 363,797 0.06
USD 345,000 MINERAL RESOU 8.0000% 01/11/27 144A 343,025 352,338 0.05
uUsD 280,000 CORONADO FINA 9.2500% 01/10/29 144A 271,519 264,472 0.04
uUsD 200,000 ALUMINA PTY L 6.1250% 15/03/30 144A 200,000 206,485 0.03
USD 125,000 FORTESCUE TRE 5.8750% 15/04/30 144A 118,839 128,550 0.02
uUsD 98,000 FORTESCUE TRE 4.3750% 01/04/31 144A 98,000 94,656 0.01
uUsD 50,000 FORTESCUE TRE 6.1250% 15/04/32 144A 50,000 52,080 0.01
3,433,860 3,535,189 0.54
Bl A—ANUT 3,483,860 3,535,422 0.54
RIS
BEHE (EE SR
USD 787,000 NCL CORP 7.7500% 15/02/29 144A 815,212 840,550 0.14
USD 670,000 NCL CORP 6.7500% 01/02/32 144A 674,367 686,089 0.11
USD 615,000  VIKING OCEAN  5.6250% 15/02/29 144A 591,731 614,863 0.09
USD 520,000 SEADRILL FINA 8.3750% 01/08/30 144A 509,086 543,973 0.08
UsD 525,000 VOC ESCROW LT 5.0000% 15/02/28 144A 484,500 524,423 0.08
USD 475,000 NCLFIN LTD 6.1250% 15/03/28 144A 445,190 488,006 0.07
UsD 425,000 WEATHERFORD I 6.7500% 15/10/33 144A 425,438 439,919 0.07
uUsD 400,000  VALARIS 8.3750% 30/04/30 144A 403,981 417,582 0.06
USD 400,000  VIK CRUISES L 7.0000% 15/02/29 144A 358,676 401,234 0.06
usD 200,000  VIK CRUISES L9.1250% 15/07/31 144A 200,000 213,419 0.03
USD 165,000 NCL CORP 6.2500% 01/03/30 144A 164,719 168,524 0.03
USD 125,000 TRANSOCEAN LT 7.8750% 15/10/32 144A 125,000 131,704 0.02
USD 100,000  VIK CRUISES L 5.8750% 15/10/33 144A 100,000 101,446 0.02
USD 95,000 NCL CORP 6.2500% 15/09/33 144A 95,000 95,519 0.01
USD 11,340  DIGICEL GROUP 0% 31/12/30 1B14 ® 8,102 567 0.00
USD 35,275  DIGICEL GROUP 0% 31/12/30 3B14 @ 25,202 353 0.00
5,426,204 5,668,171 0.87
S AN g o 5,426,204 5,668,171 0.87
EETT—UUHE
BEE (EE SR
USD 995,000  SK INVICTUS I5.0000% 30/10/29 144A 924,144 980,451 0.15
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USD 200,000  STUDIO CITY F 5.0000% 15/01/29 144A 200,000 193,621 0.03

1,124,144 1,174,072 0.18
AR REY VU 1,124,144 1,174,072 0.18
Vabar s

EHEFE
USD 475,000 ROGERS COMMUNIC FRN 15/04/55 NC5 489,597 492,377 0.07
USsD 310,000 ROGERS COMMUNIC FRN 15/04/55 318,698 325,584 0.05
USD 275,000 ALTAGAS LTD FRN 15/10/54 144A 276,541 286,518 0.04
USD 275,000 TELUS CORP FRN 15/10/55 283,225 281,244 0.04
USD 225,000 SOUTH BOW CANADI FRN 01/03/55 228,448 234,244 0.04
USD 225,000 BELL CANADA FRN 15/09/55 234,281 232,606 0.04

1,830,790 1,852,573 0.28
TEE (EEEME)
USD 2,073,000 1261229 BC L 10.0000% 15/04/32 144A 2,079,657 2,125,129 0.32
USD 2,225,000 1011778 BC UL 4.0000% 15/10/30 144A 2,090,837 2,118,233 0.32
USD 1,175,000  OPEN TEXT INC 4.1250% 15/02/30 144A 1,190,560 1,089,842 0.17
USD 1,025,000  FIRST QUANTUM 9.3750% 01/03/29 144A 1,069,718 1,075,338 0.17
USD 1,005,000 FIRST QUANTUM 7.2500% 15/02/34 144A 1,008,500 1,057,869 0.16
USD 1,050,000 BOMBARDIER IN 6.0000% 15/02/28 144A 1,046,986 1,051,371 0.16
USD 1,075,000 MATTAMY GROUP 4.6250% 01/03/30 144A 1,039,906 1,045,783 0.16
USD 915,000 NOVA CHEMICAL 7.0000% 01/12/31 144A 950,350 975,631 0.15
USD 965,000 BROOKFIELD RE 6.2500% 15/09/27 144A 988,373 965,579 0.15
USD 850,000 NOVA CHEMICAL 9.0000% 15/02/30 144A 869,919 906,019 0.14
USD 900,000 HUDBAY MINERA 4.5000% 01/04/26 144A 896,830 899,272 0.14
USD 880,000 ELDORADO CORP 6.2500% 01/09/29 144A 825,346 884,688 0.14
USD 727,000 TAMGOLD CORP 5.7500% 15/10/28 144A 547,380 729,628 0.11
USD 715,000 BCULC 3.8750% 15/01/28 144A 690,910 704,555 0.11
USD 675,000 RB GLOBAL HLD 7.7500% 15/03/31 144A 687,933 702,410 0.11
USD 635,000 BOMBARDIER IN 8.7500% 15/11/30 144A 650,990 680,403 0.10
USD 902,000 BAUSCH HEALTH 5.2500% 30/01/30 144A 893,580 646,481 0.10
USD 600,000 BAUSCH LOMB 8.3750% 01/10/28 144A 600,338 624,822 0.10
USD 590,000 BOMBARDIER IN 6.7500% 15/06/33 144A 604,000 620,207 0.10
USD 600,000 1011778 BC UL 4.3750% 15/01/28 144A 573,429 596,025 0.09
USD 775,000 BAUSCH HEALTH 5.0000% 15/02/29 144A 763,921 590,938 0.09
USD 585,000 MATTAMY GROUP 6.0000% 15/12/33 144A 584,606 575,443 0.09
USD 560,000 HUDBAY MINERA 6.1250% 01/04/29 144A 550,041 565,994 0.09
USD 525,000 PRECISION DRI 6.8750% 15/01/29 144A 508,489 530,959 0.08
USD 470,000 NEW GOLD INC 6.8750% 01/04/32 144A 482,534 499,678 0.08
USD 486,000 GFL ENVIRON 14.3750% 15/08/29 144A 449,293 476,289 0.07
USD 475,000 TRANSALTA CORP 5.8750% 01/02/34 474,125 474,183 0.07
USD 450,000 EMPIRE COMMUN 9.7500% 01/05/29 144A 451,875 465,056 0.07
USD 447,000 BAUSCH HEALT 11.0000% 30/09/28 144A 456,037 463,763 0.07
USD 450,000 NOVA CHEMICALS CORP 5.25% 01/06/27 427,813 451,895 0.07
USD 420,000 GFL ENVIRON I 6.7500% 15/01/31 144A 428,330 438,890 0.07
USD 405,000 FIRST QUANTUM 8.0000% 01/03/33 144A 407,348 434,832 0.07
USD 410,000 BOMBARDIER IN 7.5000% 01/02/29 144A 404,615 425,776 0.07
USD 400,000 FIRST QUANTUM 8.6250% 01/06/31 144A 410,250 419,990 0.06

— 175 —



I LT INTF A= r—RT7UR T —KE/\Af—)LK 7RV KFC/FD

ETN=N IR R
15 . B4 L
USD 400,000 GARDA SECURIT 6.0000% 01/06/29 144A 390,688 393,590 0.06
USD 405,000 GOEASY LTD 6.8750% 15/02/31 144A 399,938 380,772 0.06
USDh 350,000 TASEKO MINES 8.2500% 01/05/30 144A 368,357 371,499 0.06
USD 360,000 1011778 BC UL 6.1250% 15/06/29 144A 361,800 369,013 0.06
USD 375,000 OPEN TEXT COR 3.8750% 15/02/28 144A 313,828 363,104 0.06
USD 335,000 NOVA CHEMICAL 8.5000% 15/11/28 144A 341,758 349,803 0.05
USD 350,000 BROOKFIELD RE 4.8750% 15/02/30 144A 302,659 326,712 0.05
USD 325,000 GOEASY LTD 6.8750% 15/05/30 144A 323,500 309,925 0.05
USD 290,000 BOMBARDIER IN 7.2500% 01/07/31 144A 295,424 307,612 0.05
USD 325,000 BAUSCH HEALTH 4.8750% 01/06/28 144A 247,000 300,749 0.05
USD 325,000 OPEN TEXT INC 4.1250% 01/12/31 144A 296,473 291,798 0.04
USD 295,000 GOEASY LTD 7.3750% 01/10/30 144A 293,000 284,785 0.04
USD 275,000 GOEASY LTD 7.6250% 01/07/29 144A 276,932 272,201 0.04
USD 250,000 TEINE ENERGY 6.8750% 15/04/29 144A 249,391 250,343 0.04
USD 255,000 SUPERIOR PLUS 4.5000% 15/03/29 144A 249,649 249,086 0.04
USD 225,000 CHAMPION IRON 7.8750% 15/07/32 144A 225,547 240,940 0.04
USD 240,000 GFL ENVIRON 14.0000% 01/08/28 144A 233,431 236,118 0.04
USD 200,000 BOMBARDIER IN 7.4500% 01/05/34 144A 218,375 223,297 0.03
USD 255,000 BAUSCH HEALTH 5.0000% 30/01/28 144A 235,000 218,025 0.03
USD 315,000 BAUSCH HEALTH 5.2500% 15/02/31 144A 306,900 206,325 0.03
USD 225,000 BAFFINLAND IR 8.7500% 15/07/26 144A 214,071 196,023 0.03
USD 200,000 NOVA CHEMICAL 4.2500% 15/05/29 144A 193,750 195,499 0.03
USD 210,000 IRIS HOLDING 10.0000% 15/12/28 144A 173,513 190,087 0.03
USD 400,000 TELESAT CANAD 6.5000% 15/10/27 144A 393,316 178,000 0.03
USD 160,000 CAPSTONE COPP 6.7500% 31/03/33 144A 159,988 165,803 0.03
USD 200,000 BAUSCH HEALTH 7.2500% 30/05/29 144A 133,000 158,997 0.02
USD 150,000 NORTHRIVER MI 6.7500% 15/07/32 144A 150,688 152,417 0.02
USD 175,000 BAUSCH HEALTH 6.2500% 15/02/29 144A 175,000 138,451 0.02
USD 150,000 BAUSCH HEALTH 7.0000% 15/01/28 144A 135,563 135,271 0.02
USD 125,000 BOMBARDIER IN 7.0000% 01/06/32 144A 125,000 131,100 0.02
USD 125,000 VERMILION ENE 6.8750% 01/05/30 144A 124,051 124,789 0.02
USD 125,000 BAUSCH HLTH A 8.5000% 31/01/27 144A 129,219 124,059 0.02
USD 140,000 TELESAT CANAD 5.6250% 06/12/26 144A 124,400 110,250 0.02
USD 105,000 GFL ENVIRON 14.7500% 15/06/29 144A 99,844 104,244 0.02
USD 100,000 1011778 BC UL 3.5000% 15/02/29 144A 85,699 96,380 0.01
USD 80,000 GOEASY LTD 9.2500% 01/12/28 144A 80,000 82,444 0.01
USD 75,000 GARDA SECURIT 8.2500% 01/08/32 144A 75,000 76,657 0.01
USD 75,000 GARDA SECURIT 7.7500% 15/02/28 144A 75,000 76,532 0.01
USD 75,000 OPEN TEXT COR 3.8750% 01/12/29 144A 72,427 69,685 0.01
USD 50,000 GARDA SECURIT 6.5000% 15/01/31 144A 50,000 51,215 0.01
USD 25,000 VERMILION ENE 7.2500% 15/02/33 144A 22,750 24,263 0.00
USD 100,000 NORTHWEST/DOM 7.1250% 01/11/22 144A @ 99,722 0 0.00
USDh 275,000 LIGHTSTREAM 8.6250% 01/02/20 144A @ 273,625 0 0.00
35,200,095 34,840,834 5.36

GEt & 37,030,885 36,693,407 5.64
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TARVES
BEBRIS
USD 1,000,000 BOBA 2020-1A AIRR FRN 20/10/35 1,003,500 1,002,386 0.15
USsD 1,000,000 SCUL 28A AR FRN 20/01/35 1,000,000 1,000,035 0.15
USD 1,000,000 JEFFM 2015-1A ARR FRN 20/10/31 177,082 177,227 0.03
2,180,582 2,179,648 0.33
EEEFIE
USD 14,400  VORTEX OPCO FRN 30/04/30 SR 144A 33,616 14,400 0.00
33,616 14,400 0.00
ZTDES
USD 1,080,000 TRANSOCEAN LT 8.7500% 15/02/30 144A 822,849 844,933 0.13
USD 300,000 TRANSOCEAN TI 8.3750% 01/02/28 144A 245,138 247,653 0.04
USD 62,700  VORTEX OPCO 8.0000% 30/04/30 144A 56,634 157 0.00
1,124,621 1,092,743 0.17
TEMLE(EEEFUR)
USD 865,000 TRANSOCEAN LT 8.2500% 15/05/29 144A 838,928 883,407 0.14
USD 719,000 DIAMOND FRGN/ 8.5000% 01/10/30 144A 727,652 764,842 0.12
USD 625,000 GGAM FINANCE 8.0000% 15/02/27 144A 642,424 634,690 0.10
USD 420,000 AZORRA FINANC 7.7500% 15/04/30 144A 421,062 441,921 0.07
USD 450,000 TRANSOCEAN LTD 6.8000% 15/03/38 336,449 404,779 0.06
USD 400,000 SABLE INTL FI 7.1250% 15/10/32 144A 396,200 404,276 0.06
USsD 365,000 TRANSOCEAN LT 8.5000% 15/05/31 144A 347,349 371,455 0.06
USsD 275,000 GGAM FINANCE 8.0000% 15/06/28 144A 290,594 290,054 0.04
USD 275,000 AZORRA FINANC 7.2500% 15/01/31 144A 275,000 288,078 0.04
USD 275,000 TRANSOCEAN LTD 7.5000% 15/04/31 215,188 270,848 0.04
USD 230,000 GGAM FINANCE 5.8750% 15/03/30 144A 230,000 232,903 0.04
USD 225,000 WYNN MACAU LT 6.7500% 15/02/34 144A 225,000 227,795 0.04
USD 200,000 MELCO RESORTS 7.6250% 17/04/32 144A 200,000 209,469 0.03
USD 200,000 C&W SENIOR FI 9.0000% 15/01/33 144A 200,000 208,237 0.03
USD 200,000 WYNN MACAU LT 5.6250% 26/08/28 144A 199,700 199,607 0.03
USD 200,000 MELCO RESORTS 6.5000% 24/09/33 144A 200,000 199,423 0.03
USD 200,000 WYNN MACAU LT 5.1250% 15/12/29 144A 156,667 198,587 0.03
USD 175,000 CHC GROUP LL 11.7500% 01/09/30 144A 170,750 167,936 0.03
USD 50,000 GGAM FINANCE 6.8750% 15/04/29 144A 50,000 51,698 0.01
6,122,963 6,450,005 1.00
AR A~ 9,461,782 9,736,796 1.50
F)
TEMLE(EESFUR)
USD 125,000 LATAM AIR 7.8750% 15/04/30 144A 125,000 130,796 0.02
125,000 130,796 0.02
i) 125,000 130,796 0.02
TFov—Y
TEMLE(EEEFUR)
UsD 575,000 GENMAB/GENMAB 6.2500% 15/12/32 144A 576,000 589,834 0.10
UsD 400,000 GENMAB/GENMAB 7.2500% 15/12/33 144A 400,000 422,555 0.06
976,000 1,012,389 0.16
B TFre—2 976,000 1,012,389 0.16
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USD 200,000 ELEC DE FRANCE FRN 31/12/72 144A 229,287 236,060 0.04
229,287 236,060 0.04
iEb
- 3,620 ALTICE FRANCE SA 0 69,646 0.01
0 69,646 0.01
HEAE (EE SRR
USD 940,000 ILIAD HLDG SA 7.0000% 15/10/28 144A 956,404 952,282 0.14
USDh 400,000 ILTAD HLDG SA 8.5000% 15/04/31 144A 414,032 429,014 0.07
USD 400,000 ILIAD HLDG SA 7.0000% 15/04/32 144A 400,000 410,127 0.06
USD 350,000 VALLOUREC SAC 7.5000% 15/04/32 144A 356,596 371,980 0.06
USD 200,000 FORVIA SE 6.7500% 15/09/33 144A 200,000 205,172 0.03
USD 200,000 SNF GROUP SAC 3.3750% 15/03/30 144A 200,000 187,999 0.03
USD 74,231 ALTICE FRANCE 6.5000% 15/10/31 144A 71,262 72,389 0.01
USD 49,486 ALTICE FRANCE 6.8750% 15/10/30 144A 48,558 48,662 0.01
2,646,852 2,677,625 0.41
Fa S A S 2,876,139 2,983,331 0.46
Ay
RA A2 H4A42R (PIK) &
USD 775,000 IHO VERWALTUNGS PIK 15/11/30 144A 777,938 815,163 0.13
USD 510,000 THO VERWALTUNGS PIK 15/11/32 144A 504,812 543,438 0.08
USD 200,000 IHO VERWALTUNGS PIK 15/05/29 144A 192,656 202,316 0.03
1,475,406 1,560,917 0.24
B Ry 1,475,406 1,560,917 0.24
FTAILSUK
HE
- 74 MALLINCKRODT PLC 63,946 7,641 0.00
63,946 7,641 0.00
HEAE (EE SRR
USD 970,000 JAZZ SECURITI 4.3750% 15/01/29 144A 951,456 954,352 0.16
USD 613,000 JAMES HARDIE 5.0000% 15/01/28 144A 648,657 611,887 0.10
USD 791,000 LCPR SR SECUR 6.7500% 15/10/27 144A 748,550 549,745 0.08
USD 575,000 MOTION BONDCO 6.6250% 15/11/27 144A 587,000 546,763 0.08
USD 500,000  VIRGIN MEDIA 5.0000% 15/07/28 144A 487,375 500,000 0.08
USD 490,000 VIRGIN MEDIA 8.5000% 15/03/33 144A 490,000 488,020 0.07
USD 400,000 PERRIGO FINANC 6.1250% 30/09/32 USD 402,419 393,194 0.06
USD 360,000 LCPR SR SECUR 5.1250% 15/07/29 144A 325,816 239,400 0.04
USD 200,000 FLUTTER TREAS 5.8750% 04/06/31 144A 203,500 202,828 0.03
USD 200,000 PERRIGO FINANCE 4.9000% 15/06/30 192,250 193,278 0.03
USD 150,000 TRUENOORD DAC 8.7500% 01/03/30 144A 151,937 158,371 0.02
USD 25,000 PHOENIX AVIAT 9.2500% 15/07/30 144A 26,250 26,259 0.00
5,215,210 4,864,097 0.75
BEHTANTUR 5,279,156 4,871,738 0.75
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EHEFE
USD 400,000 INTESA SANPAOLO FRN 01/06/32 332,698 383,573 0.06
USD 200,000 UNICREDIT SPA FRN 30/06/35 144A 163,648 204,024 0.03
496,346 587,597 0.09
LEE(EEEFE)
USD 200,000 EFESTO BIDCO 7.5000% 15/02/32 XR 200,847 203,722 0.03
200,847 203,722 0.03
BEEAXIT 697,193 791,319 0.12
T¥IM4h
LEHE(EEEFE)
USD 685,000  DIG INTL/DIFL 8.6250% 01/08/32 144A 685,000 711,334 0.11
685,000 711,334 0.11
BE Vv~ AD 685,000 711,334 0.11
BA
LTEHE (EESFNR)
USD 740,000 NISSAN MOTOR  7.7500% 17/07/32 144A 751,584 782,149 0.13
USD 255,000 NISSAN MOTOR  7.5000% 17/07/30 144A 255,000 267,711 0.04
USD 200,000 RAKUTEN GROUP 9.7500% 15/04/29 144A 199,024 223,910 0.03
USD 200,000 NISSAN MOTOR  8.1250% 17/07/35 144A 200,000 213,659 0.03
USD 200,000 RAKUTEN GROU 11.2500% 15/02/27 144A 195,660 213,049 0.03
USD 200,000 KIOXIA HOLDIN 6.6250% 24/07/33 144A 200,000 208,797 0.03
USD 200,000 KIOXIA HOLDIN 6.2500% 24/07/30 144A 200,000 206,761 0.03
USD 200,000 NISSAN MOTOR  4.8100% 17/09/30 144A 192,284 188,805 0.03
2,193,552 2,304,841 0.35
AFt AR 2,193,552 2,304,841 0.35
Tr—T—
LEE(EEEFE)
USD 225,000  ADIENT GLOBAL 7.0000% 15/04/28 144A 227,187 230,008 0.04
USD 210,000 ADIENT GLOBAL 7.5000% 15/02/33 144A 210,000 218,203 0.03
USD 200,000 TOUCAN FINCO/ 9.5000% 15/05/30 144A 200,000 192,885 0.03
USD 380,000 OT MIDCO INC 10.0000% 15/02/30 144A 344,912 177,197 0.03
USD 150,000 ADIENT GLOBAL 8.2500% 15/04/31 144A 152,864 157,133 0.02
1,134,963 975,426 0.15
At Ur—U— 1,134,963 975,426 0.15
YRy
LEHE(EEEFE)
USD 300,000 ROYAL CARIBBE 5.6250% 30/09/31 144A 299,695 308,197 0.05
USD 275,000 ROYAL CARIBBE 5.5000% 01/04/28 144A 276,058 280,510 0.04
USD 125,000 ROYAL CARIBBE 6.0000% 01/02/33 144A 125,179 128,734 0.02
USD 75,000 ROYAL CARIBBE 6.2500% 15/03/32 144A 75,000 77,735 0.01
775,932 795,176 0.12
ARt UUT 775,932 795,176 0.12
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TaEkk=
- 12,144  ALTICE LUXCO 3 SHARES 0 222,815 0.03
- 17,679 YEOMAN CAPITAL SA 144A 817,857 132,593 0.02
817,857 355,408 0.05
ZDMES
USD 400,000 ARDAGH GROUP SA PIK 01/12/30 144A 375,500 376,000 0.06
375,500 376,000 0.06
RA A2 AR (PIK) &
USD 205,000 LUNA 1.5 SARL PIK 01/07/32 144A 205,000 216,319 0.03
USD 172,455  TRIN LUX/TRIN 7.6250% 03/05/29 144A 146,500 4311 0.00
USD 2 ARD FINANCE S 6.5000% 30/06/27 144A 0 0 0.00
351,500 220,630 0.03
4
- 2,141  SES CONTINGENT VALUE RTS 152,372 33,453 0.01
152,372 33,453 0.01
LEE (EESFR)
USD 1,061,107  ALTICE FRANCE 6.8750% 15/07/32 144A 1,155,533 1,035,915 0.17
USD 1,200,000  ALTICE FINANC 9.6250% 15/07/27 144A 1,148,703 931,500 0.15
USD 676,309  ALTICE FRANCE 6.5000% 15/04/32 144A 755,479 660,575 0.10
USD 500,000 STENA INTERNA 7.6250% 15/02/31 144A 502,350 517,686 0.08
USD 415,000 CONNECT FINCO 9.0000% 15/09/29 144A 407,715 440,015 0.07
USD 450,000  OPTICS BIDCO 6.0000% 30/09/34 144A 441,000 436,910 0.07
USD 395,000 STENA INTERNA 7.2500% 15/01/31 144A 395,500 406,549 0.06
USD 400,000 MOTION FINCO 8.3750% 15/02/32 144A 400,000 342,689 0.05
USD 300,843 ARDAGH GROUP 9.5000% 01/12/30 144A 293,975 325,125 0.05
USD 250,000 BREAKWATER EN 9.2500% 15/11/30 144A 250,000 261,992 0.04
USD 251,413  ALTICE FRANCE 9.5000% 01/11/29 144A 280,745 257,796 0.04
USD 300,000  ALTICE FINANC 5.7500% 15/08/29 144A 252,000 216,111 0.03
USD 200,000 ALBION FINANC 7.0000% 21/05/30 144A 200,000 208,464 0.03
USD 200,000 CONTOURGLOB P 6.7500% 28/02/30 144A 200,000 205,257 0.03
USD 150,000 CONS ENERGY F 6.5000% 15/05/26 144A 145,313 148,169 0.02
USD 200,000  ALTICE FINANC 5.0000% 15/01/28 144A 156,500 145,045 0.02
USD 140,000  ALTICE FR LX 10.0000% 15/01/33 144A 740,391 134,813 0.02
EUR 585  ALTICE HOLDINGS 144A 0% 31/12/49 0 9,424 0.00
7,725,204 6,684,035 1.03
BT T 9,422,433 7,669,526 1.18
EI% ]
TEMLE(EEEFUR)
USD 730,000  VISTAJET MALT 7.8750% 01/05/27 144A 672,049 733,604 0.11
USD 750,000  VISTAJET MALT 6.3750% 01/02/30 144A 694,172 708,635 0.11
USD 495,000 VISTAJET MALT 9.5000% 01/06/28 144A 461,457 511,089 0.08
1,827,678 1,953,328 0.30
HEt ey 1,827,678 1,953,328 0.30
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LEHE (EESFR)
USD 660,000 SEASPAN CORP 5.5000% 01/08/29 144A 594,983 626,923 0.10
594,983 626,923 0.10
Bty =LA 594,983 626,923 0.10
*S5o4
RA A2 HA2F (PIK &
USD 161,461  EAGLE INT/RUYI PIK 31/03/26 144A 150,000 72,657 0.01
150,000 72,657 0.01
LEHE (EESFR)
USD 600,000 VZ SECURED FI 5.0000% 15/01/32 144A 558,029 541,738 0.08
USD 425,000 ALCOA NEDERLA 7.1250% 15/03/31 144A 428,101 449,344 0.07
USD 400,000 SUNRISE FINCO 4.8750% 15/07/31 144A 387,067 383,692 0.06
USD 371,000 SENSATATECH 4.0000% 15/04/29 144A 368,527 362,240 0.06
USD 305,000 SENSATATECH 5.8750% 01/09/30 144A 302,738 309,398 0.05
USD 200,000 TRIVIUM PACK 12.2500% 15/01/31 144A 212,122 218,473 0.03
USD 225,000 ZIGGO BV 4.8750% 15/01/30 144A 213,188 212,504 0.03
USD 200,000 OI EUROPEAN G 4.7500% 15/02/30 144A 189,052 193,414 0.03
USD 180,000 TRIVIUM PACK  8.2500% 15/07/30 144A 186,602 191,885 0.03
2,845,426 2,862,688 0.44
HEtATLH 2,995,426 2,935,345 0.45
INFR
LEHE (EELFR)
USD 1,375,000 CARNIVAL CORP 5.7500% 01/08/32 144A 1,374,999 1,411,738 0.21
USD 575,000 CARNIVAL CORP 6.1250% 15/02/33 144A 582,943 591,701 0.09
USD 300,000 CARNIVAL CORP 5.7500% 15/03/30 144A 295,625 308,661 0.05
USD 200,000 CARNIVAL CORP 5.8750% 15/06/31 144A 200,000 206,632 0.03
USD 200,000 CARNIVAL CORP 4.0000% 01/08/28 144A 186,160 197,780 0.03
USD 100,000 CARNIVAL CORP 5.1250% 01/05/29 144A 100,000 100,944 0.02
2,739,727 2,817,456 0.43
R A Y 2,739,727 2,817,456 0.43

SUAR—IL
LTEHE (EESFNR)

USD 200,000  AVATION GROUP 8.5000% 15/05/31 144A 200,000 196,771 0.03
USD 150,000 SEAGATE DATA 5.8750% 15/07/30 144A 150,000 154,437 0.02
USD 100,000 SEAGATE DATA 8.5000% 15/07/31 144A 106,250 105,789 0.02
USD 75,000 SEAGATE DATA 4.0910% 01/06/29 144A 72,750 73,543 0.01
529,000 530,540 0.08
BE AR 529,000 530,540 0.08

AALR

ZTOMES

USD 250,000 TRANSOCEAN AQUIL 8.0000% 30/09/28 179,864 185,695 0.03
179,864 185,695 0.03
ARl AR 179,864 185,695 0.03
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FEDNS
EBLFIE
USD 200,000 VODAFONE GROUP FRN 04/04/79 219,955 210,877 0.03
219,955 210,877 0.03
iEb
- 114 VENATOR MATERIAL 514,946 5,187 0.00
514,946 5,187 0.00
HEAE (EE SRR
USD 800,000 VMED 02 UK FI 6.7500% 15/01/33 144A 796,000 781,313 0.13
USD 675,000 VIRGIN MEDIA 5.5000% 15/05/29 144A 635,330 667,375 0.11
USD 625,000 BELRON UK FIN 5.7500% 15/10/29 144A 627,225 636,877 0.10
USD 450,000 ZEGONA FINANC 8.6250% 15/07/29 144A 456,288 476,009 0.07
USD 400,000 VMED 02 UK FI 4.7500% 15/07/31 144A 366,996 365,935 0.06
USD 400,000 VIRGIN MEDIA 5.0000% 15/07/30 144A 365,450 349,182 0.05
EUR 267,000 BELLIS ACQUIS 8.0000% 01/07/31 REGS 313,529 301,345 0.05
USD 200,000 EG GLOBAL 12.0000% 30/11/28 144A 215,630 216,709 0.03
USD 215,000 BRIGHTSTAR/BR 5.7500% 15/01/33 144A 215,000 213,668 0.03
USD 200,000 GLOBAL AUTO/A 8.3750% 15/01/29 144A 166,838 199,000 0.03
USD 200,000 GLOBAL AUTO/A 8.7500% 15/01/32 144A 172,614 193,443 0.03
USD 200,000 VMED O2 UK FI14.2500% 31/01/31 144A 200,000 181,754 0.03
USD 150,000 CA BUYER/ATLA 6.3750% 15/02/32 144A 150,000 149,612 0.02
USD 120,000 MACQUARIE AIR 6.5000% 26/03/31 144A 120,825 128,276 0.02
USD 30,000 MACQUARIE AIR 6.4000% 26/03/29 144A 29,996 31,482 0.00
4,831,721 4,891,980 0.76
R AFXIA 5,566,622 5,108,044 0.79
FA)AH
Nooa—y
USD 2,574,718 RADIATE HOLDCO FRN 25/09/29 TL 2,263,639 2,207,820 0.34
USD 1,340,514 GREAT OUTDOORS G FRN 16/01/32 TB303 1,338,219 1,341,908 0.21
USD 891,945 LUMEN TECHNO FRN 16/04/29 TB1 868,775 889,046 0.14
USD 800,000 CAMELOT US ACQUI FRN 31/01/31 TB 796,000 758,000 0.12
USD 562,276 U ALTICE FRANCE SA FRN 31/05/31 TL 555,248 569,771 0.09
USD 545,875 TPC GP INITIAL FRN 16/12/31 TL 524,164 484,464 0.07
USD 470,000 DIGICEL IN FRN 31/08/32 1ST LIEN TL 465,300 470,503 0.07
USD 420,193 ACRISURE FRN 06/11/30 TB6 419,574 418,617 0.06
USD 409,080 TENNECO FRN 17/11/28 TAO1 372,923 403,774 0.06
USD 396,867 ARCHER BUYER INIT FRN 06/12/27 TL 391,720 395,577 0.06
USD 399,000 C AND S WHOLESALE I FRN 20/09/30 TL 388,028 393,015 0.06
USD 378,980 LUMEN TECHNO FRN 15/04/30 TB2 371,153 377,748 0.06
USD 369,380 ENDO FINANCE REF FRN 23/04/31 TL 366,425 368,918 0.06
USD 368,150 CLOUD SOFT INIT FRN 07/08/32 TB 368,150 358,600 0.06
USD 340,197 DIRECTYV 2024 FINAN FRN 02/08/29 TB1 332,890 341,048 0.05
USD 340,000 ASURION N FRN 14/01/29 2ND LIEN TB4 335,288 339,636 0.05
USD 299,250 CLARIOS GB FRN 28/01/32 1ST LIEN TL 298,876 299,439 0.05
USD 289,183 TENNECO FRN 17/11/28 1ST LIEN TB02 264,628 285,991 0.04
USD 370,296 ALTICE FIN FRN 31/10/27 TL 318,446 284,069 0.04
USD 272,715 CLARIOS GL FRN 06/05/30 1ST LIEN TL 269,803 272,546 0.04
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USD 345,360 REALTRUCK GP INC FRN 31/01/28 TL 337,716 267,871 0.04
USD 299,204 U CSC HLDGS LLC FRN 15/04/27 TL 261,056 263,955 0.04
USD 332,573 REAL TRUCK GP INIT FRN 31/01/28 TL 295,639 258,901 0.04
USD 296,505 MCAFEE CORP FRN 01/03/29 TB1 296,134 257,464 0.04
USD 245,625 CHROMALLOQY CORP FRN 21/03/31 TL 243,169 246,087 0.04
USD 250,000 B&G FOODS FRN 10/10/29 TB5 241,875 238,125 0.04
USD 269,699 U RADIATE HOLDCO FRN 25/09/29 TL 209,941 231,267 0.04
USD 258,900 AMERICAN R FRN 09/06/28 1ST LIEN TL 246,279 218,771 0.03
USD 220,804 BINGO HOLDINGS I L FRN 30/06/32 TB 215,679 216,986 0.03
USD 207,569 JAZZ PHARM FRN 05/05/28 TB1 207,050 208,117 0.03
USD 201,364  CONNECT FIN FRN 13/09/29 TL 197,337 201,112 0.03
USD 200,000 TALEN NRG 1 INCR FRN 25/11/32 TB 199,000 200,126 0.03
USD 200,000 ARETEC GP FRN 09/08/30 1ST LIEN TB4 199,750 199,542 0.03
USD 200,000 COMPOSECURE HDLG IN FRN 14/01/33 TL 199,750 199,500 0.03
USD 200,000 U ACRISURE LLC FRN 06/11/30 TL 199,000 199,250 0.03
USD 200,000 OSAIC HD INIT FRN 19/07/32 TL 199,500 198,666 0.03
USD 198,496 LIFEPOINT FRN 17/05/31 1ST LIEN TB 196,263 198,298 0.03
USD 199,471 BLOCK COMMUNICATION FRN 25/02/27 TL 195,232 195,669 0.03
USD 198,496 OLYMPUS WATER US FRN 20/06/31 TL 197,504 195,519 0.03
USD 497,500 NEW FORTRESS ENERGY FRN 27/10/28 TL 400,239 194,025 0.03
USD 199,000 BAUSCH HEALTH INIT FRN 25/09/30 TL 194,025 193,912 0.03
USD 291,533 SKILLSOFT FIN II IN FRN 31/07/28 TL 286,985 187,051 0.03
USD 180,123 TK ELEVATOR MIDCO FRN 30/04/30 TB02 180,123 180,554 0.03
USD 174,563 ALLIED UNIVERSAL IN FRN 20/08/32 TL 174,344 174,819 0.03
USD 167,258 TK ELEVATOR MIDCO FRN 30/04/30 TBO1 167,258 167,658 0.03
USD 150,000 ORION MIDC FRN 20/05/32 1ST LIEN TL 149,250 150,329 0.02
USD 150,000 LEVEL 3 FINANCING FRN 27/03/32 147,750 150,300 0.02
USD 150,000 COLUMBUS MCKINNON I FRN 21/01/33 TL 148,500 149,063 0.02
USD 149,250 CLOVER HD INIT FRN 01/11/31 TL 147,758 144,399 0.02
USD 139,613 CP ATLAS FRN 01/07/30 TB 134,028 136,843 0.02
USD 133,653 CLOUD SOFT GC $ FRN 21/03/31 TB 133,653 130,271 0.02
USD 125,442 TRANSMONTAIGNE OP FRN 17/11/28 TBO1 125,442 125,462 0.02
USD 124,375 ACRISURE FRN 04/06/32 TB 122,820 124,167 0.02
USD 124,063 QUIKRETE FRN 10/02/32 1ST LIEN TB3 123,752 124,082 0.02
USDh 125,000 U TENNECO INC FRN 17/11/28 TL 124,219 123,620 0.02
USD 115,574 MPH ACQUISITION LLC FRN 31/12/30 TL 119,877 115,381 0.02
USD 109,794 IRISHD FRN 28/06/28 1ST LIEN TL02 102,463 106,135 0.02
USD 104,246 GRAFTECH GLOBAL ENT FRN 31/12/29 TL 100,247 105,766 0.02
USD 119,365 CSC HOLDINGS LLC FRN 15/04/27 TL 117,127 105,303 0.02
USD 99,250 HILTON NRG I INIT FRN 28/02/30 TL 99,002 99,250 0.02
USD 102,658 IRIS HD FRN 28/06/28 1ST LIEN TLO1 95,803 99,236 0.02
USD 98,495 ASURION FRN 19/09/30 1ST LIEN TB12 97,818 98,723 0.02
USD 100,000  WW INTL FRN 25/06/30 TL 92,000 88,156 0.01
USD 79,545 U GRAFTECH GLOBAL E FRN 21/12/29 TL 81,136 80,705 0.01
USD 78,270 SCHWEITZER MAUDUIT FRN 09/02/28 TB 77,878 77,585 0.01
USD 77,000 U LEVEL 3 FINANC IN FRN 27/03/32 TL 77,289 77,154 0.01
USD 75,966  ALTICE FRANCE S FRN 31/05/31 TB1402 89,520 76,979 0.01
USD 74,241 VIASAT INIT FRN 30/05/30 TL 67,002 73,939 0.01
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USD 52,459 GLATFELTER CORP FRN 03/03/30 TL 51,935 51,984 0.01
USD 57,484 WW INTERNATIONAL FRN 24/06/30 TL0O2 113,351 50,676 0.01
USD 45,455 U GRAFTECH GLOBAL E FRN 21/12/29 TL 46,364 46,117 0.01
USD 149,115 DIAMOND SP FRN 03/01/28 1ST LIEN TL 123,274 41,305 0.01
USD 28,571 BINCO HDGS I LLC FRN 30/06/32 TB02 27,960 28,077 0.00
USD 27,400 VISTA MGMT INIT FRN 30/04/31 TL0O2 27,195 27,503 0.00
USD 29,412 VENATOR MAT FIRST O FRN 16/07/26 TB 23,842 23,530 0.00
USD 29,072  VENATOR MAT INIT 1 FRN 16/07/26 TL 22,239 23,257 0.00
USD 22,500 RADIATE HOLDCO DD FRN 26/06/29 TC 22,500 22,472 0.00
USD 22,500 RADIATE HOLDCO FRN 26/06/29 TL 22,050 22,472 0.00
USD 16,819 SORENSON HDGS SB FA FRN 01/04/30 TL @ 0 12,614 0.00
USD 6,850  VISTA MGMT INIT FRN 30/04/31 TLO1 6,799 6,876 0.00
USD 4,020 GRAY MEDIA FRN 04/06/29 TF03 3,819 4,017 0.00
USD 41,467 VENATOR MAT FRN 12/10/28 TL 33,536 3,317 0.00
USD 4,398 SORENSON HDGS SA FA FRN 01/04/30 TL @ 0 3,298 0.00
USDh 925 CLOUD SOFT INIT FRN 07/08/32 TB02 925 901 0.00
USD 817 TENNECO IN FRN 17/11/28 1ST LIEN TB 747 808 0.00
USD 625 CHROMALLOY CORP FRN 21/03/31 TL 619 626 0.00
USD 336 CLOUD SOFT GC $ FRN 21/03/31 TB2 336 327 0.00
USD 414,096  FIRST BRAN FRN 30/03/28 2ND LIEN TL 378,331 306 0.00

20,530,253 19,487,066 2.99

55k E% (CMBS)
USD 420,000 BX 2019-OC11 E FRN 09/12/41 380,891 389,252 0.06
380,891 389,252 0.06

SR
USD 500,000 CABLE ONE INC CV 0% 15/03/26 396,875 492,250 0.07
USD 475,000 CABLE ONE INC CV 1.1250% 15/03/28 370,442 360,507 0.06
USD 90,000 GUARDANT HEALTH CV 0% 15/11/27 90,000 98,907 0.02
USD 25,000  UNITI GROUP INC CV 7.5000% 01/12/27 28,669 27,962 0.00

885,986 979,626 0.15

EBLFIE
USD 1,115,000 VISTRA CORP FRN 31/12/70 144A 1,109,742 1,130,058 0.18
USD 1,025,000  VISTRA CORP FRN 15/04/70 144A 1,042,686 1,044,595 0.17
USD 475,000 PG&E CORP FRN 15/03/55 469,288 490,122 0.08
USDh 275,000 CVS HEALTH CORP FRN 10/03/55 280,280 287,879 0.04
USD 200,000 NRG ENERGY INC FRN 31/12/72 144A 210,363 219,687 0.03
USD 195,000 BREAD FINANCIAL FRN 15/06/35 144A 191,729 200,214 0.03
USD 200,000 ENERGY TRANS FRN 15/02/56 200,000 199,882 0.03
USD 150,000 EDISON INTL FRN 15/06/54 146,813 156,259 0.02
USD 125,000  CITIGROUP INC FRN 15/05/74 125,000 127,393 0.02
USD 125,000 ENERGY TRANS FRN 15/02/56 125,000 125,807 0.02
USD 100,000 ENERGY TRANS FRN 01/10/54 100,000 103,331 0.02
USD 75,000 AMER ELEC PWR FRN 15/12/54 75,000 78,492 0.01
USD 75,000 AES CORP/THE FRN 15/01/55 75,000 76,161 0.01
USD 50,000 AMER ELEC PWR FRN 15/12/54 50,000 53,577 0.01
USD 50,000 CVS HEALTH CORP FRN 10/12/54 50,000 52,013 0.01
USD 25,000 EDISON INTL FRN 15/06/53 23,391 25,924 0.00
USD 25,000 CITIGROUP INC FRN 15/11/74 GG 25,594 25,553 0.00
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USD 25,000 TXNM ENERGY INC FRN 31/07/56 144A 25,000 25,203 0.00
USD 25,000 AES CORP/THE FRN 15/07/55 24,996 24,442 0.00

4,349,882 4,446,592 0.68

ST RS b F—SuT

- 273 FERRELLGAS PAR-B 72,000 49413 0.01
72,000 49,413 0.01

HiE
- 93,971 DHL CLASS A 2,737,803 1,715,017 0.26
- 15,563 TPC GROUP SHARE REORG DUMMY @ 356,335 365,730 0.06
- 3,513 MALLINCKRODT PVE NPV 0 362,717 0.06
- 29,120 CARNELIAN POINT HLDSG LP CLASS A 1B @ 532,928 309,546 0.05
- 4,457 CORNERSTONE CHEM CO @ 169,738 22,285 0.00
- 1,373 CURO GROUP HLDG 50,188 11,671 0.00
- 20,097 DGS TOPCO INC 2,037,785 10,049 0.00
- 168 CARNELIAN POINT HLDSG LP COMMON UNI @ 3,075 1,786 0.00
- 88 ENVISION PARENTS INC COM 0 1,364 0.00
- 14 INCLUSIVE LANGUAGE SERVICES LLC CLB @ 0 703 0.00
- 280 NEW HARDWOOD HOLDINGS BANKRUPTCY 19,087 420 0.00
- 1,185 SPIRIT AIRLINES, INC. 1,527 379 0.00
- 1,844  BLUESTEM GROUP INC 37,360 25 0.00
- 19,325 ENDO GUC TCLA-1® 208,584 0 0.00
- 150 CLOUD PEAK ENERG @ 0 0 0.00
- 160,066,332 MALLINCKRODT PVE NPV PFD 0 0 0.00
- 10,714 MOOD MEDIA CORPORATION R/B/R DUMMY @ 8,571 0 0.00
- 2 PHYSIOTHERAPY PAH TR DUMMY @ 0 0 0.00
- 25,612  UCI HOLDINGS INC COMMON STOCK 165,910 0 0.00

6,328,891 2,801,692 043

ZOiiES
USD 1,272,000 AMERICAN AIRL 5.7500% 20/04/29 144A 1,303,899 1,286,306 0.20
USD 350,000 APLD COMPUT 9.2500% 15/12/30 144A 341,785 363,090 0.06
USD 300,000 BORR IHC/BOR 10.3750% 15/11/30 144A 283,401 277,380 0.04
USD 330,000 AMERICAN AIRL 5.5000% 20/04/26 144A 27,499 27,507 0.00

1,956,584 1,954,283 0.30

Rep A DA (PIK) 1
USDh 1,600,264 CARVANA CO PIK 01/06/31 144A 1,692,934 1,764,008 0.26
USD 1,492,472 ECHOSTAR CORP PIK 30/11/30 1,362,450 1,519,593 0.23
USD 1,289,000 CARVANA CO PIK 01/06/30 144A 1,346,281 1,343,900 0.21
USD 632,429 BEACH ACQUISITIO PIK 15/07/33 144A 607,000 694,680 0.11
USD 599,074  ZAYO GROUP HOLDI PIK 09/03/30 144A 565,252 582,599 0.09
USD 494,507 MPH ACQUISITION PIK 31/12/30 144A 471,077 521,280 0.08
USD 461,887 CHOBANI HOLDCO PIK 01/10/29 144A 432,094 492,662 0.08
USD 467,500 CALDERYS FIN II PIK 01/06/28 144A 440,485 485,116 0.07
USD 382,050 MUVICO LLC PIK 19/02/29 144A 402,969 381,062 0.06
USD 421,584 RADIATE HOLDCO L PIK 25/03/30 144A 329,674 298,271 0.05
USD 218,000 FREEDOM FUNDING PIK 01/10/32 218,000 233,362 0.04
USD 357,854 GPD COS INC PIK 31/12/29 144A 575,720 186,748 0.03
USD 140,625 RRD INTERMEDIATE PIK 01/12/30 144A 118,750 145,668 0.02
USD 105,753 PL DEVELOPME 12.0000% 15/05/29 144A 85,305 107,542 0.02
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USD 188,575 FXI HOLDINGS PIK 15/11/29 144A 130,509 107,016 0.02
USD 105,645 CORNERSTONE CHEM 10.0000% 07/05/29 @ 70,581 89,798 0.01
USD 63,000 TOPS HLDNG II ESC PIK 15/06/18 @ 62,370 0 0.00

8,911,451 8,953,305 1.38

RFUTFT/E AR

USD 725,000 CELANESE US HLDS 7.7000% 15/11/33 755,450 768,070 0.12
755,450 768,070 0.12

HEAE (EE SRR
USD 2,185,000 TRANSDIGM INC 6.3750% 31/05/33 144A 2,172,163 2,226,765 0.35
USD 2,410,000 CCO HOLDINGS 4.5000% 01/05/32 W1 2,093,501 2,142,294 0.34
USD 2,100,000  VISTRA OPERAT 4.3750% 01/05/29 144A 1,993,691 2,075,003 0.33
USD 1,860,000 ECHOSTAR CORP 10.7500% 30/11/29 . 1,959,024 2,037,452 0.32
USD 1,955,000 FRONTIER COMM 5.0000% 01/05/28 144A 1,866,627 1,952,250 0.31
USD 2,085,000 DAVITA INC 3.7500% 15/02/31 144A 1,921,508 1,910,414 0.30
USD 1,875,000 CCO HOLDINGS 5.0000% 01/02/28 144A 1,787,793 1,863,535 0.30
USD 1,805,000 ROCKET COS IN 6.1250% 01/08/30 144A 1,827,218 1,836,825 0.29
USD 1,825,000 CCO HDG LLC/CAP 5.125% 01/05/27 144 1,838,842 1,825,859 0.29
USD 1,860,000 DISH DBS CORP 7.75% 01/07/26 1,878,420 1,821,735 0.29
USD 1,830,000 BOYD GAMING C 4.7500% 15/06/31 144A 1,750,619 1,782,240 0.27
USD 1,725,000 TENET HEALTHCARE 4.2500% 01/06/29 1,665,643 1,694,480 0.26
USD 1,640,000 TRANSDIGM INC 6.3750% 01/03/29 144A 1,641,710 1,685,520 0.26
USD 1,650,000 TENNECO INC 8.0000% 17/11/28 144A 1,512,324 1,659,313 0.26
USD 1,650,000 HILTON DOMESTIC 4.8750% 15/01/30 W1 1,719,530 1,653,119 0.25
USD 1,580,000 WINDST SERVI/ 8.2500% 01/10/31 144A 1,630,994 1,649,691 0.25
USD 1,850,000 CSC HOLDINGS 5.5% 15/04/27 144A 1,616,499 1,635,710 0.25
USD 1,570,000 QUIKRETE HOLD 6.3750% 01/03/32 144A 1,573,600 1,626,425 0.25
USD 1,750,000 ORGANON & CO/ 5.1250% 30/04/31 144A 1,492,900 1,584,598 0.24
USD 1,550,000 SS&C TECH INC 5.5000% 30/09/27 144A 1,592,120 1,548,706 0.24
USD 1,500,000 CHURCHILL DOW 5.5000% 01/04/27 144A 1,555,858 1,499,923 0.23
USD 1,500,000  VISTRA OPERAT 5.0000% 31/07/27 144A 1,501,972 1,499,744 0.23
USD 1,475,000 CONSTL ENRGY 5.0000% 01/02/31 144A 1,440,562 1,496,139 0.23
USD 1,550,000 CAESARS ENT 4.6250% 15/10/29 144A 1,426,676 1,488,433 0.23
USD 1,530,000 UNITI/ CSL 6.5000% 15/02/29 144A 1,423,863 1,484,078 0.23
USD 1,365,000 VENTURE GLOBA 9.5000% 01/02/29 144A 1,404,372 1,453,201 0.22
USD 1,525,000 SERVICE CORP 4.0000% 15/05/31 1,458,081 1,449,205 0.22
USD 1,360,000 VOYAGER PAREN 9.2500% 01/07/32 144A 1,392,068 1,445,423 0.22
USD 1,325,000 TALEN ENERGY 8.6250% 01/06/30 144A 1,369,176 1,397,100 0.21
USD 1,450,000 DAVITA INC 4.6250% 01/06/30 144A 1,360,969 1,395,479 0.21
USD 1,400,000 CLD SFTWR GRP 6.5000% 31/03/29 144A 1,342,947 1,389,677 0.21
USD 1,375,000 VERTICAL US N 5.2500% 15/07/27 144A 1,438,457 1,376,506 0.21
USD 1,415,000 STAR LEASING 7.6250% 15/02/30 144A 1,375,353 1,360,775 0.21
USD 1,415,000 ONEMAIN FINANCE 4.0000% 15/09/30 1,285,841 1,325,572 0.20
USD 1,375,000 SCOTTS MIRACLE 4.0000% 01/04/31 1,291,428 1,293,870 0.20
USD 1,315,000 TENET HEALTHCARE 4.3750% 15/01/30 1,192,584 1,292,393 0.20
USD 1,200,000 LIGHTNING POW 7.2500% 15/08/32 144A 1,236,157 1,276,552 0.20
USD 1,260,000 ASURION LLC/C 8.3750% 01/02/34 144A 1,265,890 1,270,619 0.20
USD 1,225,000 VENTURE GLOBA 6.5000% 15/01/34 144A 1,229,062 1,269,254 0.20
USD 1,240,000 LEVEL 3 FINI8.5000% 15/01/36 144A 1,252,487 1,265,889 0.19

— 186 —



I LT INTF A= r—RT7UR T —KE/\Af—)LK 7RV KFC/FD

ETN=N IR R
i i . B4 L
USD 1,210,000 JB POINDEXTER 8.7500% 15/12/31 144A 1,224,436 1,257,754 0.19
USD 1,235,000 JANE STREET G 6.1250% 01/11/32 144A 1,234,624 1,257,095 0.19
USD 1,250,000 KFC HLD/PIZZA 4.7500% 01/06/27 144A 1,315,624 1,251,401 0.19
USD 1,230,000 TRANSDIGM INC 6.7500% 15/08/28 144A 1,236,474 1,250,337 0.19
USD 1,250,000 MURPHY OIL USA 5.6250% 01/05/27 1,241,392 1,249,473 0.19
USD 1,175,000 GN BONDCO LLC 9.5000% 15/10/31 144A 1,161,328 1,243,915 0.19
USD 1,279,000 LIFEPOINT HEA 5.3750% 15/01/29 144A 1,173,825 1,241,097 0.19
USD 1,249,625 INNOPHOS HLD 11.5000% 15/06/29 144A 1,234,182 1,235,161 0.19
USD 1,185,000 ACRISURE LLC 8.2500% 01/02/29 144A 1,204,435 1,226,390 0.19
USD 1,211,000 BIG RVR STL/F 6.6250% 31/01/29 144A 1,266,740 1,222,297 0.19
USD 1,245,000 CCO HOLDINGS 4.7500% 01/03/30 144A 1,253,393 1,188,076 0.18
USD 1,175,000 NAVIENT CORP 6.7500% 15/06/26 1,193,611 1,179,899 0.18
USD 1,115,000 ALLIED UNIVER 7.8750% 15/02/31 144A 1,127,299 1,172,986 0.18
USD 1,190,000 LCM INVESTMEN 4.8750% 01/05/29 144A 1,154,036 1,172,162 0.18
USD 1,145,000 BEAZER HOMES USA 7.2500% 15/10/29 1,236,187 1,159,498 0.18
USD 1,105,000 NOBLE FINANCE 8.0000% 15/04/30 144A 1,127,733 1,151,218 0.18
USD 1,150,000 SHEA HOMES 4.7500% 15/02/28 1,139,706 1,147,447 0.18
USD 1,165,000 ORGANON & CO/ 4.1250% 30/04/28 144A 1,164,796 1,142,251 0.18
USD 1,177,000 PENNYMAC FIN 4.2500% 15/02/29 144A 1,103,720 1,141,295 0.18
USD 1,130,000 NRG ENERGY IN 6.0000% 15/01/36 144A 1,131,290 1,137,400 0.17
USD 1,100,000 CAESARS ENT 7.0000% 15/02/30 144A 1,106,459 1,136,090 0.17
USD 1,280,000 DISH DBS CORP 5.1250% 01/06/29 955,793 1,134,647 0.17
USD 1,075,000 WATCO COS LLC 7.1250% 01/08/32 144A 1,090,314 1,126,419 0.17
USD 1,100,000 TENET HEALTHCARE 6.1250% 15/06/30 1,087,180 1,122,431 0.17
USD 1,125,000 PTC INC 4.0000% 15/02/28 144A 1,154,312 1,109,293 0.17
USD 1,010,000 UNIVISION COM 9.3750% 01/08/32 144A 1,015,461 1,087,847 0.17
USD 1,050,000 SS&C TECH INC 6.5000% 01/06/32 144A 1,071,258 1,082,493 0.17
USD 1,225,000 CLAR SCIHLD 4.8750% 01/07/29 144A 1,162,781 1,070,617 0.16
USD 1,080,000 ALLIED UNIVER 6.0000% 01/06/29 144A 940,027 1,068,574 0.16
USD 1,025,000 LEVEL 3 FIN I 7.0000% 31/03/34 144A 1,025,549 1,060,651 0.16
USD 995,000 IQVIA INC 6.2500% 01/06/32 144A 1,004,286 1,034,191 0.16
USD 1,033,000 METIS MERGER 6.5000% 15/05/29 144A 972,449 1,030,331 0.16
USD 1,280,000 MCAFEE CORP 7.3750% 15/02/30 144A 1,153,388 1,024,718 0.16
USD 1,005,000 TRIDENT TPI 12.7500% 31/12/28 144A 1,049,930 1,006,911 0.15
USD 1,000,000 FRONTIER COMM 6.7500% 01/05/29 144A 927,343 1,003,590 0.15
USD 1,000,000  VISTRA OPERAT 5.6250% 15/02/27 144A 992,939 1,000,239 0.15
USD 1,000,000 CCO HLDGS LLC/CAP 5.5% 01/05/26 144 1,032,249 1,000,004 0.15
USD 1,050,000 QUICKEN LOANS 3.8750% 01/03/31 144A 936,648 993,267 0.15
USD 940,000 NABORS INDS19.1250% 31/01/30 144A 930,164 990,892 0.15
USD 940,000 ASURION LLC/C 8.0000% 31/12/32 144A 944,488 981,813 0.15
USD 975,000 UKG INC 6.8750% 01/02/31 144A 995,064 973,206 0.15
USD 960,000 VOLTAGRID L 7.3750% 01/11/30 144A 963,642 972,076 0.15
USD 1,125,506  MPH ACQUISITI 5.7500% 31/12/30 144A 968,081 962,353 0.15
USD 995,000 STANDRD INDS 4.3750% 15/07/30 144A 1,011,940 959,755 0.15
USD 951,000 MGM RESORTS 5.5000% 15/04/27 993,726 957,513 0.15
USD 892,000 NCR ATLEOS LL 9.5000% 01/04/29 144A 901,437 956,145 0.15
USD 895,000 TALOS PRODUCT 9.3750% 01/02/31 144A 909,975 947,203 0.15
USD 905,000 SINCLAIR TELE 8.1250% 15/02/33 144A 914,081 936,078 0.14
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USD 955,000 SUNOCO LP 4.5000% 01/10/29 144A 851,546 935,248 0.14
USD 1,000,000 PRESTIGE BRAN 3.7500% 01/04/31 144A 962,495 934,809 0.14
USD 1,000,000 WOLVERINE WOR 4.0000% 15/08/29 144A 883,247 934,405 0.14
USDh 1,000,000 UNITED RENTAL NA 3.7500% 15/01/32 876,831 933,891 0.14
USD 978,000 AMN HEALTHCAR 4.0000% 15/04/29 144A 908,611 933,224 0.14
USD 910,000 MILLROSE PROP 6.3750% 01/08/30 144A 910,375 930,915 0.14
USD 905,000 MGM RESORTS 6.5000% 15/04/32 907,638 926,578 0.14
USD 975,000 SCOTTS MIRACLE 4.3750% 01/02/32 810,115 923,041 0.14
USD 875,000 JANE STREET G 7.1250% 30/04/31 144A 881,881 919,363 0.14
USD 950,000 UNITED RENTAL NA 4.0000% 15/07/30 931,959 916,147 0.14
USD 910,000 NRG ENERGY IN 5.7500% 15/01/34 144A 910,281 915,700 0.14
USD 875,000 TRANSDIGM INC 6.6250% 01/03/32 144A 879,346 903,957 0.14
USD 890,000 TALEN ENERGY 6.2500% 01/02/34 144A 894,219 903,447 0.14
USD 875,000 FORESTAR GROU 6.5000% 15/03/33 144A 865,794 894,838 0.14
USD 894,000 CALPINE LLC 5.1250% 15/03/28 144A 905,243 893,849 0.14
USD 835,000 MAXIM CRANE 11.5000% 01/09/28 144A 838,838 889,654 0.14
USD 880,000 CCO HOLDINGS 7.0000% 01/02/33 144A 881,750 884,337 0.14
USD 875,000 HILCORP ENERG 6.2500% 01/11/28 144A 858,700 883,903 0.14
USD 825,000 EXCELERATE EN 8.0000% 15/05/30 144A 841,624 882,006 0.14
USD 880,000 ANTERO MIDSTR 5.7500% 15/01/28 144A 883,594 880,414 0.14
USD 900,000 SUNOCO LP 4.6250% 01/05/30 144A 862,942 878,680 0.14
USD 875,000 BOYD GAMING CORP 4.7500% 01/12/27 880,944 874,263 0.13
USD 900,000 ADAPTHEALTH L 4.6250% 01/08/29 144A 829,126 870,599 0.13
USD 925,000 NRG ENERGY IN 3.6250% 15/02/31 144A 802,528 865,882 0.13
USD 860,000 PG&E CORP 5.0000% 01/07/28 854,135 858,578 0.13
USD 780,000 LIFEPOINT HE 11.0000% 15/10/30 144A 810,082 850,394 0.13
USD 835,000 RIVERS BOR/FI 6.6250% 01/02/33 144A 832,906 849,811 0.13
USD 830,000 HILCORP ENERG 5.7500% 01/02/29 144A 831,362 830,586 0.13
USD 840,000 NESCO HOLDING 5.5000% 15/04/29 144A 787,450 828,007 0.13
USD 825,000 HOWARD HUGHES 5.3750% 01/08/28 144A 808,623 824,491 0.13
USD 1,100,000 CSC HOLDINGS 5.3750% 01/02/28 144A 999,375 824,490 0.13
USDh 800,000 DIRECTV FIN/ 10.0000% 15/02/31 144A 787,071 824,004 0.13
USD 795,000 CIPHER COMPUT 7.1250% 15/11/30 144A 804,027 818,764 0.13
USD 800,000 BEAZER HOMES 7.5000% 15/03/31 144A 801,719 813,636 0.13
USD 825,000 ATLAS LUXCO 4 4.6250% 01/06/28 144A 808,750 813,582 0.13
USD 1,217,000 DISCOVERY HLDG 5.1410% 15/03/52 763,809 809,786 0.12
USD 775,000 ADAMS HOMES 19.2500% 15/10/28 144A 789,531 808,168 0.12
USD 850,000 POST HOLDINGS 4.5000% 15/09/31 144A 772,620 803,891 0.12
USD 870,000 LBM ACQUISITI 6.2500% 15/01/29 144A 796,405 803,709 0.12
USD 770,000 QUIKRETE HOLD 6.7500% 01/03/33 144A 773,466 799,435 0.12
USD 775,000 SNAP INC 6.8750% 01/03/33 144A 781,146 795,571 0.12
USD 820,000 NOVELIS CORP 4.7500% 30/01/30 144A 779,734 795,177 0.12
USD 765,000 EMRLD BOR /E 6.6250% 15/12/30 144A 767,573 791,843 0.12
USD 780,000 TALLGRASS NRG 6.0000% 31/12/30 144A 787,590 791,388 0.12
USD 800,000 MPT OP PTNR/FINL 5.0000% 15/10/27 720,675 781,468 0.12
USD 760,000 ROCKIES EXPRE 6.8750% 15/04/40 144A 796,932 778,501 0.12
USD 725,000  MPT OP PTNR/F 8.5000% 15/02/32 144A 731,685 776,211 0.12
USD 800,000 HOWARD HUGHES 4.1250% 01/02/29 144A 780,941 773,949 0.12
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USD 775,000 KB HOME 4.8000% 15/11/29 705,056 770,946 0.12
USD 750,000 BELLRING DIST 7.0000% 15/03/30 144A 760,694 770,901 0.12
USD 725,000 VENTURE GLOBA 9.8750% 01/02/32 144A 740,939 765,588 0.12
USD 760,000 BRISTOW GROUP 6.8750% 01/03/28 144A 750,571 760,834 0.12
USD 750,000 CLEAR CHANNEL 7.7500% 15/04/28 144A 704,335 750,476 0.12
USD 725,000 BUILDERS FIRS 6.3750% 01/03/34 144A 741,149 750,421 0.12
USD 735,000 CLD SFTWR GRP 9.0000% 30/09/29 144A 745,631 741,468 0.11
USD 725,000 ZF NA CAPITAL 7.5000% 24/03/31 144A 725,000 740,419 0.11
USD 725,000 TRANSDIGM INC 6.0000% 15/01/33 144A 724,563 738,584 0.11
USD 750,000  WHIRLPOOL CORP 6.5000% 15/06/33 744,031 737,961 0.11
USD 755,000 COMSTOCK RE I 5.8750% 15/01/30 144A 728,301 736,902 0.11
USD 690,000 STONEX GROUP 7.8750% 01/03/31 144A 701,862 734,070 0.11
USD 730,000 COMSTOCK RE16.7500% 01/03/29 144A 723,258 732,297 0.11
USD 741,000 AMSTED INDS 4.6250% 15/05/30 144A 696,434 732,246 0.11
USD 725,000 NRG ENERGY IN 5.2500% 15/06/29 144A 713,554 727,894 0.11
USD 710,000 TALEN ENERGY 6.5000% 01/02/36 144A 712,344 727,761 0.11
USD 755,000 SIMMONS FOODS 4.6250% 01/03/29 144A 728,488 727,223 0.11
USD 720,000 LIVE NATION E 6.5000% 15/05/27 144A 770,238 724,838 0.11
USD 700,000 BLOCK INC 6.5000% 15/05/32 716,181 724,672 0.11
USD 725,000 MGIC INVT CORP 5.2500% 15/08/28 766,656 724,495 0.11
USD 703,000 VENTURE GLOBA 6.1250% 15/12/30 144A 704,488 723,389 0.11
USD 745,000 REWORLD HOLDI 4.8750% 01/12/29 144A 676,033 720,947 0.11
USD 775,000 ACCO BRANDS C 4.2500% 15/03/29 144A 710,464 717,637 0.11
USD 685,000 VENTURE GLOBA 6.7500% 15/01/36 144A 687,375 716,848 0.11
USD 725,000 INGRAM MICRO 4.7500% 15/05/29 144A 696,813 711,867 0.11
USD 685,000 CENTURY ALUMI 6.8750% 01/08/32 144A 690,100 710,365 0.11
USD 750,000 YUM! BRANDS INC 3.6250% 15/03/31 741,750 708,468 0.11
USD 725,000 HUNT COS INC 5.2500% 15/04/29 144A 688,410 706,837 0.11
USD 675,000 CELANESE US HLDS 7.3790% 15/07/32 695,214 706,647 0.11
USD 1,810,000 CSC HOLDINGS 5.7500% 15/01/30 144A 1,706,955 705,324 0.11
USD 700,000 CDI ESCROW IS 5.7500% 01/04/30 144A 690,688 703,968 0.11
USDh 715,000 COREWEAVE INC 9.2500% 01/06/30 144A 706,612 703,160 0.11
USD 675,000 TALOS PRODUCT 9.0000% 01/02/29 144A 682,344 702,913 0.11
USD 675,000 TALLGRASS NRG 7.3750% 15/02/29 144A 678,359 699,334 0.11
USDh 700,000  WILLIAMS SCOT 4.6250% 15/08/28 144A 713,956 697,510 0.11
USD 700,000 HOLOGIC INC 3.2500% 15/02/29 144A 692,000 697,032 0.11
USD 675,000 WASTE PRO USA 7.0000% 01/02/33 144A 680,470 694,120 0.11
USDh 685,000 YUM! BRANDS INC 5.3750% 01/04/32 668,156 693,419 0.11
USD 675,000 ONEMAIN FINANCE 6.7500% 15/03/32 673,177 690,036 0.11
USD 695,000 JACOBS ENTERT 6.7500% 15/02/29 144A 676,582 688,460 0.11
USDh 665,000 UNITI SERV LL 7.5000% 15/10/33 144A 679,688 682,396 0.10
USD 680,000 ALBERTSONS CO 5.6250% 31/03/32 144A 679,969 679,004 0.10
USD 700,000 MINERVA MERGE 6.5000% 15/02/30 144A 653,723 678,272 0.10
USD 645,000 TRANSDIGM INC 7.1250% 01/12/31 144A 662,944 675,836 0.10
USD 675,000 FREEDOM MORTG 6.6250% 15/01/27 144A 655,694 675,237 0.10
USD 675,000 CONSTL ENRGY 4.6250% 01/02/29 144A 628,656 675,058 0.10
USD 640,000 AMENTUM HOLDI 7.2500% 01/08/32 144A 655,552 674,520 0.10
USD 660,000 VENTURE GLOBA 8.3750% 01/06/31 144A 657,706 674,447 0.10
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USDh 662,000 COMMERCIAL ME 5.7500% 15/11/33 144A 663,031 673,495 0.10
USD 685,000 ALBERTSONS CO 5.7500% 31/03/34 144A 682,702 672,258 0.10
USD 650,000 SM ENERGY CO 8.3750% 01/07/28 144A 660,339 671,424 0.10
USDh 725,000 HILTON DOMEST 3.6250% 15/02/32 144A 653,562 671,296 0.10
USD 700,000 NRG ENERGY IN 3.3750% 15/02/29 144A 654,323 670,467 0.10
USD 675,000 TGNR INTERMED 5.5000% 15/10/29 144A 650,056 667,763 0.10
USD 675,000 ALLIED UNIVER 4.6250% 01/06/28 144A 663,798 666,392 0.10
USD 675,000 ROLLER BEARIN 4.3750% 15/10/29 144A 632,473 664,774 0.10
USDh 670,000 TELEFLEX INC 4.2500% 01/06/28 144A 689,507 660,381 0.10
USD 660,000 GO DADDY OP/F 5.2500% 01/12/27 144A 657,881 659,230 0.10
USD 695,000 CLAR SCIHLD 3.8750% 01/07/28 144A 667,938 656,437 0.10
USD 650,000 WEEKLEY HM LL 6.7500% 15/01/34 144A 650,475 653,027 0.10
USD 650,000 PERFORMANCE F 5.5000% 15/10/27 144A 647,425 649,773 0.10
USD 700,000 LEVEL 3 FIN 1 3.7500% 15/07/29 144A 446,044 645,750 0.10
USD 650,000 NCR VOYIX COR 5.1250% 15/04/29 144A 627,011 644,071 0.10
USD 625,000 BLOCK INC 6.0000% 15/08/33 144A 629,031 638,481 0.10
USD 650,000 SUNOCO LP/FIN 4.5000% 30/04/30 630,244 634,893 0.10
USD 650,000 OUTFRONT MEDI 4.2500% 15/01/29 144A 616,054 634,314 0.10
USD 615,000 TRINITY IND 7.7500% 15/07/28 144A 619,048 634,058 0.10
USD 650,000 CONNECT HOLD 10.5000% 03/04/31 144A 629,161 633,986 0.10
USD 620,000 BLOCK INC 5.6250% 15/08/30 144A 620,313 631,135 0.10
USD 890,000 DISCOVERY HLDG 5.0500% 15/03/42 671,415 627,655 0.10
USD 625,000 ENTEGRIS ESCR 4.7500% 15/04/29 144A 613,494 624,681 0.10
USD 565,000 ARSENAL AIC 11.5000% 01/10/31 144A 622,513 622,787 0.10
USD 625,000 UNITI / CSL 4.7500% 15/04/28 144A 588,616 622,389 0.10
USD 625,000 TRANSDIGM INC 4.6250% 15/01/29 W1 615,736 620,626 0.10
USD 615,000 PENNYMAC FIN 6.7500% 15/02/34 144A 615,000 620,459 0.10
USD 590,000 NEWELL BRANDS 8.5000% 01/06/28 144A 598,989 618,846 0.10
uUSDh 600,000 LAND O LAKES CAP 7.4500% 15/03/28 697,700 617,987 0.09
USD 625,000 ICAHN ENTER/FIN 5.2500% 15/05/27 W1 585,000 617,347 0.09
USD 625,000 IRON MOUNTAIN 5.6250% 15/07/32 144A 587,047 617,205 0.09
USDh 600,000 PENNYMAC FIN 6.8750% 15/05/32 144A 596,132 616,958 0.09
USD 687,000 CHS/COMMUNITY 4.7500% 15/02/31 144A 612,673 616,180 0.09
USD 625,000 RHP HOTEL PPT 4.5000% 15/02/29 144A 604,013 616,046 0.09
USDh 610,000 POST HOLDINGS 6.3750% 01/03/33 144A 607,438 615,013 0.09
USD 625,000 MIDWEST GMNG 4.8750% 01/05/29 144A 610,688 613,270 0.09
USD 615,000 COMPOSECURE H 5.6250% 01/02/33 144A 615,125 613,260 0.09
USDh 585,000 CLARIOS GLOBA 6.7500% 15/02/30 144A 591,959 612,510 0.09
USD 645,000 B&G FOODS INC 8.0000% 15/09/28 144A 628,634 611,769 0.09
USD 595,000 VERSANT MEDIA 7.2500% 30/01/31 144A 603,946 610,177 0.09
USDh 605,000 LITHIA MOTORS 5.5000% 01/10/30 144A 604,750 606,764 0.09
USD 565,000 BLACKSTONE MT 7.7500% 01/12/29 144A 587,437 606,030 0.09
USD 610,000 KEN GARFF AUT 4.8750% 15/09/28 144A 614,111 605,578 0.09
USD 624,000 ACRISURE LLC 4.2500% 15/02/29 144A 612,723 605,200 0.09
USD 755,000 MAJORDRIVE HO 6.3750% 01/06/29 144A 671,829 602,995 0.09
USD 605,000 CRESCENT ENRG 7.8750% 15/04/32 144A 587,823 602,032 0.09
USD 600,000 PERIMETER HOL 6.2500% 15/01/34 144A 600,000 601,912 0.09
USD 600,000 WYNN RESORTS 5.1250% 01/10/29 144A 580,109 601,625 0.09
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USD 600,000 UNITED AIRLIN 4.3750% 15/04/26 144A 578,880 599,672 0.09
USD 570,000 STL HOLDING C 8.7500% 15/02/29 144A 581,768 599,623 0.09
USD 600,000 TRANSDIGM INC 4.8750% 01/05/29 WI 593,060 598,867 0.09
USDh 600,000 UNITI/ CSL 8.6250% 15/06/32 144A 603,516 598,636 0.09
USD 600,000 PENN NATL GAM 5.6250% 15/01/27 144A 613,125 598,435 0.09
USD 625,000 COINBASE GLOB 3.3750% 01/10/28 144A 536,534 596,520 0.09
USD 600,000 CABLEVISION L 3.8750% 15/09/27 144A 572,000 596,390 0.09
USD 600,000 CLEAR CHANNEL 7.5000% 01/06/29 144A 507,219 593,265 0.09
USD 600,000 RANGE RESOURC 4.7500% 15/02/30 144A 575,110 592,736 0.09
USD 600,000 ASBURY AUTO GRP 4.7500% 01/03/30 W1 565,703 590,389 0.09
USD 600,000 OLYMPUS WTR H 6.2500% 01/10/29 144A 554,000 589,611 0.09
USD 565,000 PRIME HEALTHC 9.3750% 01/09/29 144A 559,906 589,583 0.09
USD 473,000 ASCENT RESOUR 9.0000% 01/11/27 144A 552,041 587,196 0.09
USD 625,000 CCO HOLDINGS 4.5000% 15/08/30 144A 635,417 585,019 0.09
USD 800,000 CSC HOLDINGS 11.7500% 31/01/29 144A 766,938 584,196 0.09
USD 535,000 GEO GROUP INC/T 10.2500% 15/04/31 548,611 583,664 0.09
USD 575,000 HARVEST MIDST 7.5000% 01/09/28 144A 592,243 582,533 0.09
USD 550,000 ENDO FINANCE 8.5000% 15/04/31 144A 552,967 581,934 0.09
USD 580,000 UNITED RENTAL 5.3750% 15/11/33 144A 579,750 579,321 0.09
USD 580,000 OLYMPUS WTR H 7.2500% 15/02/33 144 579,500 578,556 0.09
USD 540,000 SMYRNA READY 8.8750% 15/11/31 144A 558,000 576,566 0.09
USD 615,000 NRG ENERGY IN 3.8750% 15/02/32 144A 486,572 575,255 0.09
USD 575,000 LIVE NATION E 4.7500% 15/10/27 144A 559,938 574,467 0.09
USD 550,000 WULF COMPUTE 7.7500% 15/10/30 144A 563,054 573,230 0.09
USD 555,000 UNIVISION COM 8.0000% 15/08/28 144A 558,264 573,135 0.09
USD 575,000 ENCOMPASS HLTH 4.7500% 01/02/30 585,220 572,117 0.09
USD 565,000 SESI LLC 7.8750% 30/09/30 144A 562,307 571,000 0.09
USD 550,000 ALPHA GENERAT 6.7500% 15/10/32 144A 559,680 570,016 0.09
USDh 560,000 DCLI BIDCO LL 7.7500% 15/11/29 144A 561,996 569,421 0.09
USD 565,000 TALLGRASS NRG 6.0000% 01/09/31 144A 510,886 569,236 0.09
USD 540,000 AET UNI/AET F 7.5000% 01/10/29 144A 549,956 568,567 0.09
USDh 550,000 QXO BLDG PROD 6.7500% 30/04/32 144A 555,231 566,368 0.09
USD 575,000 WEEKLEY HM LL 4.8750% 15/09/28 144A 586,875 566,280 0.09
USD 565,000 CLYDESDALE AC 8.7500% 15/04/30 144A 554,763 562,826 0.09
USDh 615,000 PM GENERAL PU 9.5000% 01/10/28 144A 635,851 562,725 0.09
USD 615,000 CCO HOLDINGS 4.2500% 01/02/31 144A 616,006 560,871 0.09
USD 530,000 SM ENERGY CO 8.6250% 01/11/30 144A 537,215 560,269 0.09
USD 565,000 CCO HOLDINGS 5.3750% 01/06/29 144A 535,841 557,913 0.09
USD 555,000 UNITED NATURA 6.7500% 15/10/28 144A 576,666 555,982 0.09
USD 600,000 DISCOVERY COMMUN 3.6250% 15/05/30 535,000 553,687 0.09
USD 525,000 JEFFERSON CAP 8.2500% 15/05/30 144A 535,934 553,125 0.09
USD 625,000 COINBASE GLOB 3.6250% 01/10/31 144A 486,090 552,598 0.08
USD 540,000 MATADOR RESOU 6.5000% 15/04/32 144A 538,838 550,124 0.08
USD 550,000 UNITED AIRLIN 4.6250% 15/04/29 144A 529,940 549,027 0.08
USD 545,000 POST HOLDINGS 6.5000% 15/03/36 144A 545,000 545,072 0.08
USD 550,000 NEWELL BRANDS I 6.3750% 15/05/30 539,231 544,688 0.08
USD 535,000 VAREX IMAGING 7.8750% 15/10/27 144A 535,694 544,206 0.08
USD 515,000 CLEVELAND-CLI 7.5000% 15/09/31 144A 500,313 543,891 0.08
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USD 525,000 DISH NETWORK 11.7500% 15/11/27 144A 531,281 542,987 0.08
USD 520,000 CACI INTL INC 6.3750% 15/06/33 144A 523,144 539,932 0.08
USD 525,000 AMER AXLE & M 7.7500% 15/10/33 144A 525,406 539,892 0.08
USD 500,000 TIDEWATER INC 9.1250% 15/07/30 144A 512,325 539,843 0.08
USD 550,000 PRIMO/TRTON W 4.3750% 30/04/29 144A 486,063 537,089 0.08
USD 550,000 MOSS CREEK RE 8.2500% 01/09/31 144A 533,317 536,002 0.08
USD 525,000 NRG ENERGY IN 6.0000% 01/02/33 144A 524,340 535,134 0.08
USD 550,000 B&G FOODS INC 5.2500% 15/09/27 545,543 532,585 0.08
USDh 520,000 VENTURE GLOBA 8.1250% 01/06/28 144A 523,133 532,043 0.08
USD 525,000 IRON MOUNTAIN 6.2500% 15/01/33 144A 526,094 530,550 0.08
USD 550,000 LEVEL 3 FIN 14.2500% 01/07/28 144A 535,138 528,000 0.08
USD 525,000 CLYDESDALE AC 6.7500% 15/04/32 144A 526,250 527,786 0.08
USD 550,000 ALBERTSONS CO 3.5000% 15/03/29 144A 514,125 527,665 0.08
USD 545,000 CRESCENT ENRG 7.3750% 15/01/33 144A 509,358 527,196 0.08
USD 505,000 HUB INTL LTD 7.2500% 15/06/30 144A 516,732 526,574 0.08
USD 540,000 COREWEAVE INC 9.0000% 01/02/31 144A 530,921 526,334 0.08
USD 525,000 MEDLINE BORRO 5.2500% 01/10/29 144A 487,881 525,318 0.08
USD 525,000 CLEARWAY ENER 4.7500% 15/03/28 144A 541,654 524,501 0.08
USD 515,000 MILLROSE PROP 6.2500% 15/09/32 144A 515,125 521,892 0.08
USD 500,000 ALLY FINANCIAL 6.7000% 14/02/33 499,835 521,297 0.08
USD 550,000 FERTITTA ENT 6.7500% 15/01/30 144A 498,729 521,263 0.08
USD 525,000 AVANTOR FUNDI 4.6250% 15/07/28 144A 515,250 520,830 0.08
USD 510,000 TAYLOR MORRIS 5.7500% 15/01/28 144A 566,738 519,224 0.08
USD 510,000 RIVERS ENT BO 6.2500% 15/10/30 144A 511,525 517,764 0.08
USD 700,000 MPT OP PTNR/FINL 3.5000% 15/03/31 479,250 515,563 0.08
USD 500,000 GULFPORT ENER 6.7500% 01/09/29 144A 504,054 515,101 0.08
USD 525,000 SIRIUS XM RAD 4.0000% 15/07/28 144A 503,817 513,102 0.08
USD 500,000 AECOM TECHNOL 6.0000% 01/08/33 144A 500,300 512,275 0.08
USD 475,000 LIFEPOINT HEA 9.8750% 15/08/30 144A 505,125 509,294 0.08
USD 485,000 HERC HOLDINGS 7.0000% 15/06/30 144A 487,453 508,464 0.08
USD 505,000 VENTURE GLOBA 7.0000% 15/01/30 144A 505,797 507,244 0.08
USD 490,000 AXON ENTERPRI 6.2500% 15/03/33 144A 495,508 507,176 0.08
USD 510,000 CRESCENT ENRG 7.6250% 01/04/32 144A 506,981 506,778 0.08
USD 500,000 DARLING INGRE 6.0000% 15/06/30 144A 497,453 506,533 0.08
USD 575,000 DISCOVERY HLDG 4.2790% 15/03/32 528,842 506,351 0.08
USD 500,000 JETBLUE AIRW/ 9.8750% 20/09/31 144A 510,680 503,819 0.08
USD 485,000 ROCKET COS IN 6.3750% 01/08/33 144A 490,132 503,204 0.08
USD 675,000 GRAY MEDIA 5.3750% 15/11/31 144A 495,954 500,678 0.08
USD 500,000 HILTON WORLDWIDE 4.8750% 01/04/27 520,625 500,179 0.08
USD 525,000 BUILDERS FIRS 4.2500% 01/02/32 144A 502,725 499,776 0.08
USD 495,000 TENET HEALTHC 5.5000% 15/11/32 144A 495,000 499,711 0.08
USD 500,000 IQVIA INC 5.0000% 15/10/26 144A 518,000 499,640 0.08
USD 475,000 SM ENERGY CO 8.7500% 01/07/31 144A 473,920 499,239 0.08
USD 490,000 TALLGRASS NRG 6.7500% 15/03/34 144A 490,000 498,447 0.08
USD 500,000 CQP HOLDCO LP/BI 5.5000% 15/06/31 500,000 497,013 0.08
USD 500,000  JEFFERIES FIN 6.6250% 15/10/31 144A 491,750 495,809 0.08
USD 500,000 CHEMOURS CO 5.7500% 15/11/28 144A 449,421 495,228 0.08
USD 475,000 CHART INDUSTR 7.5000% 01/01/30 144A 474,219 494,411 0.08
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USD 475,000 CRC INSURANCE 7.1250% 01/06/31 144A 478,250 488,967 0.08
USD 445,000 VENTURE GLOBA 7.5000% 01/05/33 144A 454,031 487,975 0.07
USD 525,000 PENN NATL GAM 4.1250% 01/07/29 144A 474,415 487,568 0.07
USD 489,134  PARK RIVER HO 8.7500% 31/12/30 144A 428,003 486,816 0.07
USD 500,000 NEWS CORP 3.8750% 15/05/29 144A 507,867 486,668 0.07
USD 500,000 ADAPTHEALTH L 5.1250% 01/03/30 144A 459,565 484,708 0.07
USD 480,000 FRONTIER COMM 6.0000% 15/01/30 144A 479,975 484,687 0.07
USD 480,000 SM ENERGY CO 6.7500% 01/08/29 144A 476,956 484,672 0.07
USD 750,000 CSC HOLDINGS 6.5000% 01/02/29 144A 625,343 480,339 0.07
USD 455,000 LIFEPOINT HE 10.0000% 01/06/32 144A 449,593 480,112 0.07
USD 500,000 MSCIINC 3.8750% 15/02/31 144A 514,500 479,646 0.07
USD 460,000 PHINIA INC 6.6250% 15/10/32 144A 460,613 478,297 0.07
USD 525,000 CCO HOLDINGS 4.7500% 01/02/32 144A 478,023 477,372 0.07
USD 460,000 CLEVELAND-CLI 6.8750% 01/11/29 144A 455,967 477,271 0.07
USD 470,000 LIGHT & WONDE 6.2500% 01/10/33 144A 469,563 476,608 0.07
USD 765,000 MERCER INTL INC 5.1250% 01/02/29 WI 724,059 475,763 0.07
USD 440,000 WYNN RESORTS 7.1250% 15/02/31 144A 454,898 474,353 0.07
USD 475,000 IRON MOUNTAIN 5.2500% 15/03/28 144A 468,081 474,297 0.07
USD 463,000 COMMERCIAL ME 6.0000% 15/12/35 144A 463,000 472,756 0.07
USD 500,000 CENTRAL GARDE 4.1250% 30/04/31 144A 500,000 472,473 0.07
USD 475,000 STARWOOD PROP 4.3750% 15/01/27 144A 468,375 471,790 0.07
USD 555,000 ITHEARTCOMMUNI 7.7500% 15/08/30 144A 440,069 470,529 0.07
USD 465,000 ASHTON WOODS 6.8750% 01/08/33 144A 464,969 470,486 0.07
USD 470,000 LAMAR MEDIA CORP 4.8750% 15/01/29 451,378 469,945 0.07
USD 455,000 ROCKET COS IN 6.5000% 01/08/29 144A 457,438 468,290 0.07
USD 425,000 FREEDOM MORT 12.2500% 01/10/30 144A 442,438 468,268 0.07
USD 461,732 FRONTIER COMMUN 5.8750% 01/11/29 451,692 466,628 0.07
USD 450,000 RHP HOTEL PPT 6.5000% 01/04/32 144A 453,583 465,291 0.07
USD 450,000 LEVEL 3 FINT 6.8750% 30/06/33 144A 450,000 463,774 0.07
USD 445,000 PRAIRIE ACQUI 9.0000% 01/08/29 144A 445,819 460,906 0.07
USD 435,000 FREE MTGE HOL 9.1250% 15/05/31 144A 444,033 459,933 0.07
USD 455,000 UNITED AIRLINES 5.3750% 01/03/31 455,584 459,543 0.07
USD 475,000 DISH DBS CORP 5.7500% 01/12/28 144A 441,938 458,850 0.07
USD 460,000 NISSAN MOTOR  6.1250% 30/09/30 144A 460,000 458,377 0.07
USD 455,000 TITAN INTL INC 7.0000% 30/04/28 WI 456,775 456,733 0.07
USD 435,000 PERMIAN RESR 7.0000% 15/01/32 144A 439,913 455,810 0.07
USD 450,000 BRISTOW GROUP 6.7500% 01/02/33 144A 452,063 455,697 0.07
USD 453,000 SMYRNA READY 6.0000% 01/11/28 144A 466,712 455,334 0.07
USD 440,000 GRAY MEDIA 9.6250% 15/07/32 144A 443,404 452,754 0.07
USD 450,000 SOLSTICE ADVA 5.6250% 30/09/33 144A 451,193 452,121 0.07
USD 462,000 PILGRIM'S PRIDE 4.2500% 15/04/31 398,475 450,024 0.07
USD 450,000 FTAI AVIATION 5.5000% 01/05/28 144A 436,800 449,801 0.07
USD 450,000 MGM RESORTS 4.7500% 15/10/28 426,233 449,093 0.07
USD 443,000 ONEMAIN FINANCE 6.7500% 15/09/33 443,094 448,258 0.07
USD 435,000 AXON ENTERPRI 6.1250% 15/03/30 144A 436,688 448,050 0.07
USD 450,000 NAVIENT CORP 5.0000% 15/03/27 444,713 447,827 0.07
USD 425,000 BUILDERS FIRS 6.7500% 15/05/35 144A 426,625 446,880 0.07
USD 425,000 VISTRA OPERAT 6.8750% 15/04/32 144A 425,000 446,735 0.07
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USD 500,000 DIVERSIFIED HLTH 4.3750% 01/03/31 368,877 445217 0.07
USD 430,000 KODIAK GAS SE 6.5000% 01/10/33 144A 432,850 440,920 0.07
USD 435,000 WESCO DISTRIB 7.2500% 15/06/28 144A 462,696 440,243 0.07
USD 415,000 BLUE RACER MI 7.2500% 15/07/32 144A 428,125 439,621 0.07
USD 475,000 ROCKET MTGE L 4.0000% 15/10/33 144A 383,763 436,842 0.07
USD 445,000 NEWELL BRANDS 1 6.6250% 15/05/32 438,713 435,987 0.07
USD 425,000 RITHM CPTL CO 8.0000% 15/07/30 144A 428,643 435,905 0.07
USD 425,000 NEPTUNE BIDCO 9.2900% 15/04/29 144A 416,460 435,543 0.07
USD 410,000 LCM INVESTMEN 8.2500% 01/08/31 144A 424,550 432,145 0.07
USD 430,000 COLUMBUS MCKI 7.1250% 01/02/33 144A 431,338 432,124 0.07
USD 450,000 UNIVISION COM 4.5000% 01/05/29 144A 439,002 429,912 0.07
USD 420,000 STANDARD BUIL 6.2500% 01/08/33 144A 420,625 429,146 0.07
USD 410,000 ACRISURE LLC 8.5000% 15/06/29 144A 417,212 428,692 0.07
USD 450,000 UNITED RENTAL NA 3.8750% 15/02/31 418,250 428,612 0.07
USD 415,000 ZEBRA TECH CO 6.5000% 01/06/32 144A 416,656 428,439 0.07
USD 415,000 GLOBAL MEDICA 7.3750% 01/10/32 144A 422,971 428,292 0.07
USD 420,000 MAUSER PACKAG 7.8750% 15/04/30 144A 415,728 428,219 0.07
USD 425,000 TAYLOR MORRIS 5.1250% 01/08/30 144A 413,288 427,286 0.07
USD 410,000 CHS/COMMUNITY 9.7500% 15/01/34 144A 412,029 426,450 0.07
USD 435,000 ENCOMPASS HLTH 4.6250% 01/04/31 411,673 425,420 0.07
USD 410,000 PENNYMAC FIN 7.1250% 15/11/30 144A 408,669 425,020 0.07
USD 425,000 M/T HOMES INC 4.9500% 01/02/28 431,720 423,304 0.07
USD 425,000 STANDRD INDS 4.7500% 15/01/28 144A 429,345 422,737 0.06
USD 400,000 VISTRA OPERAT 7.7500% 15/10/31 144A 409,469 422,278 0.06
USD 405,000 KNIFE RIVER C 7.7500% 01/05/31 144A 410,659 421,706 0.06
USD 400,000 FTAI AVIATION 7.0000% 15/06/32 144A 407,849 420,742 0.06
USD 400,000 XPLR INFRAST 8.3750% 15/01/31 144A 410,047 420,104 0.06
USD 400,000 KEHE DIS/FIN/ 9.0000% 15/02/29 144A 407,667 420,039 0.06
USD 425,000 ANY GRP RE/RE 5.7500% 15/01/29 144A 383,550 419,865 0.06
USD 425,000 AMWINS GROUP 4.8750% 30/06/29 144A 402,581 418,377 0.06
USD 405,000 STONEX ESCROW 6.8750% 15/07/32 144A 406,375 418,285 0.06
USD 385,000 LIFEPOINT HEA 8.3750% 15/02/32 144A 389,969 417,508 0.06
USD 410,000 QNITY ELECTRO 5.7500% 15/08/32 144A 410,000 417,417 0.06
USD 400,000 ROCKET COS IN 7.1250% 01/02/32 144A 397,429 417,238 0.06
USD 400,000 BUCKEYE PARTN 6.8750% 01/07/29 144A 400,431 416,384 0.06
USD 405,000 CLEVELAND-CLI 6.7500% 15/04/30 144A 397,613 415,078 0.06
USD 425,000 TRIMAS CORP 4.1250% 15/04/29 144A 412,270 414,220 0.06
USD 425,000 CAESARS ENT 6.0000% 15/10/32 144A 420,607 413,776 0.06
USD 450,000 COGENT COMMUN 6.5000% 01/07/32 144A 429,681 413,219 0.06
USD 395,000 CLEVELAND-CLI 7.3750% 01/05/33 144A 391,527 412,941 0.06
USD 425,000 LITHIA MOTORS 3.8750% 01/06/29 144A 410,204 411,625 0.06
USD 400,000 GENESEE & WYO 6.2500% 15/04/32 144A 403,419 411,231 0.06
USD 400,000 PERFORMANCE F 6.1250% 15/09/32 144A 401,206 410,756 0.06
USD 410,000 SUNOCO LP 5.8750% 15/07/27 144A 421914 410,700 0.06
USD 400,000 RITHM CPTL CO 8.0000% 01/04/29 144A 393,528 410,050 0.06
USD 400,000 HILTON DOMEST 5.8750% 15/03/33 144A 400,000 409,724 0.06
USD 400,000 MGM RESORTS 6.1250% 15/09/29 406,850 409,086 0.06
USD 410,000 II-VIINC 5.0000% 15/12/29 144A 399,147 408,210 0.06
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USD 400,000 OWENS-BROCKWA 7.3750% 01/06/32 144A 399,770 407,670 0.06
USD 425,000 ASHTON WOODS 4.6250% 01/08/29 144A 399,125 407,018 0.06
USD 420,000 HILCORP ENERG 6.0000% 01/02/31 144A 396,525 405,237 0.06
USD 420,000 ITT HOLDINGS 6.5000% 01/08/29 144A 369,566 405,170 0.06
USD 390,000 OSAIC HOLDING 6.7500% 01/08/32 144A 392,475 404,661 0.06
USD 405,000 CABLEVISION L 5.6250% 15/09/28 144A 393,000 404,382 0.06
USD 405,000 MURPHY OIL CORP 6.0000% 01/10/32 395,281 404,024 0.06
USD 400,000 TRI POINTE GROUP 5.2500% 01/06/27 414,460 401,184 0.06
USD 475,000 NEWELL RUBBERMAI 7.5000% 01/04/46 433,250 401,015 0.06
USD 395,000 RYAN SPECIALT 5.8750% 01/08/32 144A 394,025 401,011 0.06
USD 400,000 ADVANCED DRALI 5.0000% 30/09/27 144A 420,375 399,746 0.06
USD 400,000 HOLOGIC INC 4.6250% 01/02/28 144A 398,750 399,499 0.06
USD 400,000 TEREX CORP 5.0000% 15/05/29 144A 369,996 398,978 0.06
USD 385,000 BALDWIN INS/F 7.1250% 15/05/31 144A 390,156 397,385 0.06
USD 380,000 WESCO DISTRIB 6.6250% 15/03/32 144A 380,450 396,479 0.06
USD 380,000 STARWOOD PROP 6.5000% 15/10/30 144A 383,375 396,118 0.06
USD 375,000 BRINKER INTL 8.2500% 15/07/30 144A 382,475 396,057 0.06
USD 395,000 WINNEBAGO IND 6.2500% 15/07/28 144A 400,682 394,837 0.06
USD 390,000 DIRECTYV FINAN 8.8750% 01/02/30 144A 378,300 394,389 0.06
USD 388,600 ANYWHERE RE/C 7.0000% 15/04/30 144A 396,281 393,558 0.06
USD 325,000 SPRINT CAPITAL CORP 8.75% 15/03/32 484,965 392,438 0.06
USD 450,000 ARKO CORP 5.1250% 15/11/29 144A 373,108 391,919 0.06
USD 390,000 ARCHROCK SVC/6.0000% 01/02/34 144A 390,375 390,984 0.06
USD 374,000 VENTURE GLOBA 6.5000% 15/06/34 144A 374,400 387,696 0.06
USD 370,000 LIGHT & WONDE 7.5000% 01/09/31 144A 378,316 387,110 0.06
USD 375,000 SPRINGLEAF FIN 6.6250% 15/01/28 385,899 384,975 0.06
USD 370,000 TRANSMONTAIGN 8.5000% 15/06/30 144A 373,177 383,341 0.06
USD 403,000 HOWARD HUGHES 4.3750% 01/02/31 144A 358,122 382,665 0.06
USD 513,000 GRAFTECH FINA 4.6250% 23/12/29 144A 400,750 382,479 0.06
USD 400,000 HILTON DOMEST 4.0000% 01/05/31 144A 402,875 381,804 0.06
USD 340,000 VENTURE GLOBA 7.7500% 01/05/35 144A 354,219 379,382 0.06
uUSDh 406,600 COMPASS GRP L 5.2500% 15/04/29 144A 379,877 379,136 0.06
USD 375,000 GEN DIGITAL I 6.7500% 30/09/27 144A 378,842 378,724 0.06
USD 378,000 CRESCENT ENRG 7.7500% 31/07/29 144A 347,458 378,000 0.06
USD 400,000 LAMAR MEDIA CORP 3.6250% 15/01/31 390,862 377,602 0.06
USD 385,000 VELOCITY VEHI 8.0000% 01/06/29 144A 382,057 376,849 0.06
USD 375,000 ALBERTSONS CO 5.5000% 31/03/31 144A 375,156 376,319 0.06
USDh 375,000 CALPINE CORP 4.5000% 15/02/28 144A 356,781 374,753 0.06
USD 365,000 FORTRESS INTE 7.5000% 01/06/31 144A 374,250 374,110 0.06
USD 360,000 OSAIC HOLDINGS 6.7500% 01/08/32 JAN 372,925 373,918 0.06
USD 375,000 BATH & BODY WORKS 6.7500% 01/07/36 380,338 373,675 0.06
USD 375,000 KORN/FERRY IN 4.6250% 15/12/27 144A 388,594 373,655 0.06
USD 375,000 SCIH SALT HOL 6.6250% 01/05/29 144A 334,654 373,229 0.06
USD 390,000 PAPA JOHN'S 1 3.8750% 15/09/29 144A 335,891 372,055 0.06
USD 360,000 WILLIAMS SCOT 6.6250% 15/06/29 144A 362,770 371,943 0.06
USD 375,000 PATRICK INDS 4.7500% 01/05/29 144A 375,208 371,329 0.06
USD 365,000 NABORS INDS I8.8750% 15/08/31 144A 359,191 371,035 0.06
USD 350,000 ASHLAND INC 6.8750% 15/05/43 360,397 369,658 0.06
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USD 355,000 FREE MTGE HOL 9.2500% 01/02/29 144A 357,563 369,485 0.06
USD 350,000 ONEMAIN FINANCE 7.8750% 15/03/30 354,931 369,360 0.06
USD 375,000 ROCKET MTGE L 2.8750% 15/10/26 144A 361,875 369,142 0.06
USD 400,000 VALVOLINE INC 3.6250% 15/06/31 144A 373,780 368,218 0.06
USD 355,000 HERC HOLDINGS 6.6250% 15/06/29 144A 360,509 367,597 0.06
USD 360,000 AMKOR TECH IN 5.8750% 01/10/33 144A 362,247 367,005 0.06
USDh 365,000 GRAHAM HOLDIN 5.6250% 01/12/33 144A 365,388 366,438 0.06
USD 340,000 ARETEC GROUP 10.0000% 15/08/30 144A 355,384 366,161 0.06
USD 350,000 GEO GROUP INC/T 8.6250% 15/04/29 359,617 365,961 0.06
USD 375,000 AMER AXLE & MFG 5.0000% 01/10/29 347,739 365,817 0.06
USD 385,000 MAGNERA CORP 7.2500% 15/11/31 144A 374,855 365,750 0.06
USD 350,000 DELEK LOG PT/ 8.6250% 15/03/29 144A 354,761 365,729 0.06
USD 350,000 GENESIS ENERGY 8.0000% 15/05/33 349,750 365,232 0.06
USD 339,000 CHS/COMMUNIT 10.8750% 15/01/32 144A 345,429 364,814 0.06
USD 375,000 BRANDYWINE OPER 6.1250% 15/01/31 375,355 363,726 0.06
USD 363,000 SUNOCO LP/FIN 6.0000% 15/04/27 W1 363,714 363,338 0.06
USD 350,000 CLARIOS GLOBA 6.7500% 15/09/32 144A 350,844 362,478 0.06
USD 355,000 HILTON DOMEST 5.7500% 15/09/33 144A 355,000 362,199 0.06
USD 375,000 FERRELLGAS LP 5.8750% 01/04/29 144A 361,313 360,877 0.06
USD 375,000 ENERGIZER HLD 6.0000% 15/09/33 144A 359,517 360,187 0.06
USD 350,000 DAVITA INC 6.8750% 01/09/32 144A 353,000 359,662 0.06
USD 350,000 NRG ENERGY IN 6.2500% 01/11/34 144A 350,710 359,036 0.06
USD 350,000 NORTONLIFELOC 7.1250% 30/09/30 144A 354,594 358,664 0.06
USD 340,000 ARCOSA INC 6.8750% 15/08/32 144A 344,411 357,427 0.05
USD 375,000 LAMB WESTON H 4.3750% 31/01/32 144A 342,438 357,185 0.05
USD 350,000 APH/APH2/APH3 7.8750% 01/11/29 144A 350,000 354918 0.05
USD 335,000 COMPASS MIN I 8.0000% 01/07/30 144A 335,156 354,665 0.05
USD 375,000 CHS/COMMUNITY 5.2500% 15/05/30 144A 352,768 353,428 0.05
USD 350,000 MATADOR RESOU 6.2500% 15/04/33 144A 348,185 353,330 0.05
USD 385,000 ASHLAND LLC 3.3750% 01/09/31 144A 327,954 353,104 0.05
USD 340,000 ASCENT RESOUR 6.6250% 15/10/32 144A 340,000 352,224 0.05
USD 340,000  PHINIA INC 6.7500% 15/04/29 144A 343,632 351,385 0.05
USD 350,000 PRESTIGE BRAN 5.1250% 15/01/28 144A 335,465 349,971 0.05
USD 350,000 SIX FLAGS ENTE 6.5000% 01/10/28 W1 347,938 349,612 0.05
USD 350,000 RAVEN ACQUISI 6.8750% 15/11/31 144A 350,000 349,468 0.05
USD 375,000 GAP INC/THE 3.8750% 01/10/31 144A 351,990 347,553 0.05
USD 335,000 ACRISURE LLC 7.5000% 06/11/30 144A 335,571 346,360 0.05
USD 375,000 VENTURE GLOBA 4.1250% 15/08/31 144A 349,525 346,337 0.05
USD 330,000 CLEAR CHANNEL 7.1250% 15/02/31 144A 336,956 343,986 0.05
USD 325,000 CELANESE US HLDS 7.5500% 15/11/30 341,406 343,676 0.05
USD 340,000 ANTERO MIDSTR 5.7500% 15/10/33 144A 339,656 343,144 0.05
USD 350,000 AVIS BUDGET C 4.7500% 01/04/28 144A 347,355 342,652 0.05
USD 325,000 WINDSOR HOLDI 8.5000% 15/06/30 144A 333,123 342,628 0.05
USD 325,000 CHART INDUSTR 9.5000% 01/01/31 144A 332,033 342,116 0.05
USD 375,000 SIRIUS XM RAD 3.8750% 01/09/31 144A 314,760 341,895 0.05
USD 325,000 ALLIANCE RES 8.6250% 15/06/29 144A 333,986 341,835 0.05
USD 375,000 SC GAMES HLD/ 6.6250% 01/03/30 144A 364,485 341,427 0.05
USD 340,000 NISSAN MOTOR 5.6250% 29/09/28 144A 340,000 340,861 0.05
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USDh 325,000 CP ATLAS BUYE 9.7500% 15/07/30 144A 328,344 338,641 0.05
USD 350,000 QUICKEN LOANS 3.6250% 01/03/29 144A 288,142 337,278 0.05
USD 325,000 JANE STREET G 6.7500% 01/05/33 144A 327,438 337,244 0.05
USD 315,000  VERITIV OPER 10.5000% 30/11/30 144A 337,522 336,832 0.05
USD 325,000 AMSTED INDS 6.3750% 15/03/33 144A 326,583 336,547 0.05
USD 335,000 COMSTOCK RE16.7500% 01/03/29 144A 316,050 335,318 0.05
USD 350,000 ALTA EQUIPMEN 9.0000% 01/06/29 144A 337,740 335,094 0.05
USD 320,000 XPO INC 7.1250% 01/02/32 326,614 334,671 0.05
USD 325,000 LIFE TIME INC 6.0000% 15/11/31 144A 325,000 333,018 0.05
USD 320,000  FIVE POINT OP 8.0000% 01/10/30 144A 325,762 332,991 0.05
USD 325,000 SHIFT4 PAYMEN 6.7500% 15/08/32 144A 327,625 332,050 0.05
USD 325,000 FAIR ISAAC CO 6.0000% 15/05/33 144A 324,930 330,773 0.05
USD 330,000 RHP HOTEL PPTY 4.7500% 15/10/27 308,769 329,691 0.05
USD 300,000 YUM! BRANDS INC 6.8750% 15/11/37 367,500 329,563 0.05
USD 370,000 DORNOCH DEBT 6.6250% 15/10/29 144A 316,916 328,759 0.05
USD 320,000 AVIENT CORP 6.2500% 01/11/31 144A 322,019 328,602 0.05
USD 325,000 NEWELL BRANDS 1 6.3750% 15/09/27 328,750 327,785 0.05
USD 545,000 AFFINITY INTE 6.8750% 15/12/27 144A 555,350 327,000 0.05
USD 310,000 STARWOOD PROP 7.2500% 01/04/29 144A 312,362 326,704 0.05
USD 330,000 BOYNE USA 4.7500% 15/05/29 144A 300,059 326,395 0.05
USD 325,000 ALLEGHENY TECH 5.1250% 01/10/31 290,500 326,258 0.05
USD 315,000 STANDARD BUIL 6.5000% 15/08/32 144A 316,972 324,999 0.05
USD 325,000 GRIFFON CORP 5.7500% 01/03/28 W1 333,850 324,992 0.05
USD 315,000 PARK INTERMED 7.0000% 01/02/30 144A 317,969 324,674 0.05
USD 335,000 LAMAR MEDIA CORP 4.0000% 15/02/30 300,555 323,639 0.05
USD 350,000  PILGRIM'S PRIDE 3.5000% 01/03/32 296,319 323,223 0.05
USD 315,000 VENTURE GLOBA 6.2500% 15/01/30 144A 315,750 322,712 0.05
USD 315,000 WYNN RESORTS 6.2500% 15/03/33 144A 315,000 321,149 0.05
USD 300,000 REGAL REXNORD 6.4000% 15/04/33 307,912 320,787 0.05
USD 300,000 EQUIPMENTSHAR 8.6250% 15/05/32 144A 305,000 320,660 0.05
USD 400,000 CSC HOLDINGS 11.2500% 15/05/28 144A 394,348 320,310 0.05
USD 325,000 ADT SEC CORP 4.1250% 01/08/29 144A 307,750 316,754 0.05
USD 300,000 GLOB PART/GLP 8.2500% 15/01/32 144A 308,144 316,417 0.05
USD 315,000 MURPHY OIL CORP 6.5000% 15/02/34 315,000 315,177 0.05
USD 325,000 DISCOVERY COMMUN 4.1250% 15/05/29 303,906 314,860 0.05
USD 300,000 EMRLD BOR / E 6.7500% 15/07/31 144A 302,870 313,973 0.05
USD 305,000 SUNOCO LP 6.2500% 01/07/33 144A 304,179 312,929 0.05
USD 295,000 GARRETT MOT/S 7.7500% 31/05/32 144A 297,477 312,293 0.05
USD 300,000 NGL EN OP/FIN 8.1250% 15/02/29 144A 299,100 311,495 0.05
USD 325,000 IRON MTN INFO 5.0000% 15/07/32 144A 298,938 310,735 0.05
USD 325,000 KROGER CO 5.5000% 15/09/54 303,775 310,563 0.05
USD 300,000 HESS MIDSTREA 6.5000% 01/06/29 144A 305,255 310,356 0.05
USD 325,000 KENNEDY-WILSON 4.7500% 01/02/30 297,734 310,338 0.05
USD 325,000 WR GRACE HOLD 5.6250% 15/08/29 144A 279,640 310,231 0.05
USD 325,000 KROGER CO 5.6500% 15/09/64 303,407 310,015 0.05
USD 325,000 GRAPHIC PACKA 3.5000% 01/03/29 144A 296,097 309,867 0.05
USD 300,000 XPLR INFRAST 7.2500% 15/01/29 144A 303,390 309,409 0.05
USD 325,000 RLJLDGING TR 4.0000% 15/09/29 144A 301,363 308,773 0.05
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USD 300,000 HOWARD MIDSTR 6.6250% 15/01/34 144A 300,563 308,173 0.05
USD 280,000 SM ENERGY CO 9.6250% 15/06/33 144A 282,489 306,539 0.05
USD 300,000 MATADOR RESOU 6.8750% 15/04/28 144A 300,690 306,345 0.05
USD 300,000 NEPTUNE BIDCO 9.5000% 15/02/33 144A 300,000 304,840 0.05
USD 395,000 TRONOX INC 4.6250% 15/03/29 144A 327,084 304,150 0.05
USD 300,000 DREAM FINDERS 6.8750% 15/09/30 144A 300,188 303,762 0.05
USD 300,000 STARWOOD PROP 5.7500% 15/01/31 144A 300,625 303,730 0.05
USD 305,000 NCR VOYIX COR 5.0000% 01/10/28 144A 301,415 302,724 0.05
USD 295,000 CLEVELAND-CLI 7.0000% 15/03/32 144A 290,731 302,345 0.05
USD 290,000 CHOBANI LLC/F 7.6250% 01/07/29 144A 291,840 301,611 0.05
USD 300,000 LFS TOPCO LLC 8.7500% 15/07/30 144A 296,967 301,554 0.05
USD 290,000 SALLY HLD/SAL CA 6.7500% 01/04/32 291,037 301,462 0.05
USD 300,000 CNX RESOURCES 6.0000% 15/01/29 144A 293,012 301,427 0.05
USD 295,000 NABORS INDS17.6250% 15/11/32 144A 295,000 300,506 0.05
USD 300,000 MATTEL INC 5.8750% 15/12/27 144A 300,633 300,119 0.05
USD 300,000 EDGEWELL PERS 5.5000% 01/06/28 144A 286,735 299,889 0.05
USD 300,000 STANDARD BUIL 5.8750% 15/03/34 144A 300,031 299,686 0.05
USD 300,000 ARETEC GROUP 7.5000% 01/04/29 144A 258,878 299,685 0.05
USD 300,000 SM ENERGY CO 5.0000% 15/10/26 144A 286,750 299,527 0.05
USD 300,000 IRON MOUNTAIN 5.0000% 15/07/28 144A 308,940 299,060 0.05
USD 300,000 VERTIV GROUP 4.1250% 15/11/28 144A 272,433 298,484 0.05
USD 295,000 ANTERO MIDSTR 5.7500% 01/07/34 144A 295,000 297,633 0.05
USD 500,000 CSC HOLDINGS 3.3750% 15/02/31 144A 356,875 297,619 0.05
USD 280,000 PBF HOLDING C 9.8750% 15/03/30 144A 288,257 296,745 0.05
USD 286,000 QNITY ELECTRO 6.2500% 15/08/33 144A 286,594 295,172 0.05
USD 285,000 PARK RIVER HO 8.0000% 15/03/31 144A 285,000 294,055 0.05
USD 295,000 JACOBS ENTE 6.7500% 15/02/29 FI1144A 270,010 290,501 0.04
USD 315,400 FXI HOLDINGS 11.0000% 15/11/30 144A 329,272 290,168 0.04
USD 275,000 ENACT HOLDINGS 6.2500% 28/05/29 276,467 288,113 0.04
USD 275,000 HARVEST MIDST 7.5000% 15/05/32 144A 276,875 287,109 0.04
USD 250,000 HCA INC 7.5000% 06/11/33 334,419 286,385 0.04
USD 275,000 MRT MID PART 11.5000% 15/02/28 144A 290,406 286,000 0.04
USD 275,000 STONEBRIAR AB 8.1250% 15/12/30 144A 275,502 285,280 0.04
USD 275,000 USA PART/USA 7.1250% 15/03/29 144A 278,938 284,998 0.04
USD 300,000 IHEARTCOMMUNI 9.1250% 01/05/29 144A 262,594 283,863 0.04
USD 275,000 KB HOME 7.2500% 15/07/30 270,500 282,981 0.04
USD 275,000 AVIENT CORP 7.1250% 01/08/30 144A 274,615 282,588 0.04
USD 280,000 HERC HOLDINGS 5.7500% 15/03/31 144A 281,125 282,417 0.04
USD 280,000 BRUNDAGE-BONE 7.5000% 01/02/32 144A 283,078 281,412 0.04
USD 300,000 SERVICE CORP 3.3750% 15/08/30 268,611 280,705 0.04
USD 300,000 LUMEN TECH IN 4.5000% 15/01/29 144A 264,281 280,333 0.04
USD 280,000 TENET HEALTHCARE 6.1250% 01/10/28 270,541 280,299 0.04
USD 270,000  ALLIED UNIVER 6.8750% 15/06/30 144A 273,825 280,276 0.04
USD 300,000 HILTON GRAND 4.8750% 01/07/31 144A 273,920 279,755 0.04
USD 265,000 ROCKIES EXPRE 6.7500% 15/03/33 144A 269,424 279,635 0.04
USD 275,000 CLD SFTWR GRP 8.2500% 30/06/32 144A 276,108 279,616 0.04
USD 275,000 VAIL RESORTS 5.6250% 15/07/30 144A 275,325 279,297 0.04
USD 275,000 NORTHERN OIL 7.8750% 15/10/33 144A 271,500 277,867 0.04
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USDh 275,000 HESS MIDSTREA 5.5000% 15/10/30 144A 270,580 277,534 0.04
USD 275,000 ENCORE CAPITA 6.6250% 15/04/31 144A 271,719 277,035 0.04
USD 275,000 ICAHN ENTER/ 10.0000% 15/11/29 144A 274,200 276,940 0.04
USD 275,000 AMERIGAS PART/FIN 5.75% 20/05/27 272,260 276,621 0.04
USD 285,000 MIWD HLD/MIWD 5.5000% 01/02/30 144A 264,244 276,563 0.04
USD 363,853 ASP UNIFRAX 11.1750% 30/09/29 144A 335,283 276,528 0.04
USD 270,000 AMERICAN AIRL 7.2500% 15/02/28 144A 272,256 274,785 0.04
USD 265,000 ASCENT RESOUR 6.6250% 15/07/33 144A 265,094 274,022 0.04
USD 275,000 ASBURY AUTO GRP 4.5000% 01/03/28 WI 273,134 273,904 0.04
USD 260,000 PENNYMAC FIN 7.8750% 15/12/29 144A 265,327 273,530 0.04
USD 279,000 GLOBAL MARINE 7.0000% 01/06/28 258,380 273,197 0.04
USD 275,000 ENTEGRIS INC 4.3750% 15/04/28 144A 265,936 273,079 0.04
USD 250,000 TENET HEALTHCARE 6.8750% 15/11/31 263,575 273,071 0.04
USD 275,000 UNITED WHOLES 5.5000% 15/04/29 144A 244,553 271,742 0.04
USD 275,000 SHEA HOMES 4.7500% 01/04/29 257,875 271,402 0.04
USD 275,000 ROCKIES EXPRE 4.8000% 15/05/30 144A 256,625 271,013 0.04
USD 265,000 ONEMAIN FINANCE 6.1250% 15/05/30 266,813 270,431 0.04
USD 275,000 ARCHES BUYER 4.2500% 01/06/28 144A 264,313 270,328 0.04
USD 255,000 ARSENAL AIC P 8.0000% 01/10/30 144A 262,422 270,081 0.04
USD 260,000 WILLIAMS SCOT 6.6250% 15/04/30 144A 260,938 269,436 0.04
USD 270,000 BUILDERS FIRS 5.0000% 01/03/30 144A 273,709 269,006 0.04
USD 275,000 PERFORMANCE F 4.2500% 01/08/29 144A 263,969 268,782 0.04
USD 265,000 WILDFIRE INTE 7.5000% 15/10/29 144A 265,125 268,405 0.04
USD 555,000 KRONOS ACQUI 10.7500% 30/06/32 144A 523,211 267,788 0.04
USD 275,000 ONEMAIN FINANCE 3.8750% 15/09/28 255,296 267,583 0.04
USD 270,000 GREAT LAKES D 5.2500% 01/06/29 144A 265,314 265,267 0.04
USD 265,000 FLASH COMPUTE 7.2500% 31/12/30 144A 265,078 265,194 0.04
USD 260,000 VORNADO RLTY LP 5.7500% 01/02/33 261,267 262,894 0.04
uUSDh 250,000 PROV FUND ASS 9.7500% 15/09/29 144A 261,194 262,164 0.04
USD 250,000 NUSTAR LOGISTICS 6.3750% 01/10/30 246,875 261,903 0.04
USD 275,000 GOODYEAR TIRE 5.2500% 15/07/31 264,566 261,747 0.04
USD 250,000 LINDBLAD EXPE 7.0000% 15/09/30 144A 250,219 261,013 0.04
USD 250,000 WILLIAMS SCOT 7.3750% 01/10/31 144A 256,285 260,975 0.04
USD 275,000 KONTOOR BRAND 4.1250% 15/11/29 144A 264,077 260,619 0.04
USD 250,000 PETSMART LLC/PE 10.0000% 15/09/33 250,000 260,058 0.04
USD 275,000 TRINET GROUP 3.5000% 01/03/29 144A 253,000 259,815 0.04
USD 250,000 GATES CORP/DE 6.8750% 01/07/29 144A 254,621 259,599 0.04
USD 250,000 WESCO DISTRIB 6.3750% 15/03/29 144A 251,125 257,607 0.04
USD 250,000 RHP HOTEL PPT 7.2500% 15/07/28 144A 252,403 257,370 0.04
USD 250,000 PHH ESCROW IS 9.8750% 01/11/29 144A 246,528 257,203 0.04
USD 245,000 FRONTIER COMM 8.6250% 15/03/31 144A 262,181 256,366 0.04
USD 250,000 CENTURY COMMU 6.6250% 15/09/33 144A 251,188 252,925 0.04
USD 275,000 PRA GROUP INC 5.0000% 01/10/29 144A 252,272 251,344 0.04
USD 250,000 ONEMAIN FINANCE 6.5000% 15/03/33 250,438 251,254 0.04
USD 250,000 INSTALLED BUI 5.6250% 01/02/34 144A 250,219 250,786 0.04
USD 275,000 IHEARTCOMMUNI 4.7500% 15/01/28 144A 243,031 250,252 0.04
USD 250,000 NEW ENTERPRIS 5.2500% 15/07/28 144A 228,438 250,086 0.04
USD 250,000 TENET HEALTHCARE 5.1250% 01/11/27 261,200 249,987 0.04
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USDh 250,000 PARK INTERMED 5.8750% 01/10/28 144A 247,718 249,985 0.04
USD 250,000 OUTFRONT MEDI 5.0000% 15/08/27 144A 238,975 249,896 0.04
USDh 250,000 UNITI/ CSL 8.6250% 15/06/32 FEB 250,625 249,375 0.04
USD 250,000 CINEMARK USA 5.2500% 15/07/28 144A 242,730 249,358 0.04
USD 250,000 ZF NA CAPITAL 6.8750% 23/04/32 144A 247,677 249,168 0.04
USD 500,000 REAL HERO MER 6.2500% 01/02/29 144A 492,625 248,035 0.04
USD 252,000 SUNOCO LP/FIN 4.5000% 15/05/29 249,438 247,937 0.04
USD 250,000 MICHAELS COS 5.2500% 01/05/28 144A 202,753 247,661 0.04
USD 240,000 CHURCHILL DOW 6.7500% 01/05/31 144A 238,215 247,172 0.04
USDh 300,000 ITHEARTCOMMUN 10.8750% 01/05/30 144A 192,993 246,840 0.04
USD 250,000 ALBERTSONS CO 4.8750% 15/02/30 144A 245,793 246,788 0.04
USD 240,000 CHORD ENERGY 6.0000% 01/10/30 144A 240,125 243915 0.04
USD 225,000 FORD MOTOR CO 7.4000% 01/11/46 311,063 243,662 0.04
USD 250,000 HEALTHEQUITY 4.5000% 01/10/29 144A 238,977 243,539 0.04
USD 335,000 MERCER INTL 12.8750% 01/10/28 144A 338,685 242,608 0.04
USD 250,000 TERRAFORM POW 4.7500% 15/01/30 144A 221,000 242,363 0.04
USD 300,000 SPECTRUM BRAN 3.8750% 15/03/31 144A 239,967 242,100 0.04
USD 235,000 GLOB PART/GLP 7.1250% 01/07/33 144A 235,375 241,060 0.04
USD 235,000 WEX INC 6.5000% 15/03/33 144A 232,750 240,101 0.04
USD 240,000 CARS.COM INC 6.3750% 01/11/28 144A 239,026 239,536 0.04
USD 250,000 GO DADDY OP/F 3.5000% 01/03/29 144A 230,448 237,674 0.04
USD 250,000 TOPBUILD CORP 4.1250% 15/02/32 144A 231,091 237,608 0.04
USD 235,000 TRI POINTE GROUP 5.7000% 15/06/28 232,750 237,508 0.04
USD 250,000 LD HOLDINGS G 6.1250% 01/04/28 144A 172,068 237,276 0.04
USD 250,000 ASHTON WOODS 4.6250% 01/04/30 144A 238,481 236,695 0.04
USD 250,000 UNITI/UNITI/C 6.0000% 15/01/30 144A 211,250 236,325 0.04
USD 225,000 NGL EN OP/FIN 8.3750% 15/02/32 144A 228,025 235,221 0.04
USD 586,880 SWF HOLDINGS I C 6.5000% 06/10/29 672,344 234,752 0.04
USDh 225,000 SUNOCO LP 7.0000% 01/05/29 144A 226,880 234,000 0.04
USD 225,000 FERRELLGAS LP 9.2500% 15/01/31 144A 225,094 232,747 0.04
USD 225,000 AAR ESCROW 6.7500% 15/03/29 144A 229,500 232,704 0.04
USD 225,000 AMERIGAS PART 9.3750% 01/06/28 144A 232,594 232,547 0.04
USD 275,000 CCO HOLDINGS 4.2500% 15/01/34 144A 223,616 232,087 0.04
USD 225,000 BUILDERS FIRS 6.3750% 15/06/32 144A 220,813 232,070 0.04
USD 225,000 METHANEX US O 6.2500% 15/03/32 144A 223,667 231,981 0.04
USD 230,000 PRA GROUP INC 8.8750% 31/01/30 144A 233,028 231,143 0.04
USD 240,000 SUBURBAN PROP 5.0000% 01/06/31 144A 216,568 230,938 0.04
USD 225,000 ADVANCED DRAI 6.3750% 15/06/30 144A 225,044 229,054 0.04
USD 250,000 CHS/COMMUNITY 6.8750% 15/04/29 144A 245,906 228,768 0.04
USD 215,000 SYNCHRONY FINANC 7.2500% 02/02/33 214,483 228,478 0.04
USDh 225,000 PRA GROUP INC 8.3750% 01/02/28 144A 227,750 228,400 0.04
USD 226,000 GEN DIGITAL 1 6.2500% 01/04/33 144A 226,000 227,334 0.03
USD 225,000 CCO HOLDINGS 6.3750% 01/09/29 144A 225,000 226,538 0.03
USD 220,000 TRINET GROUP 7.1250% 15/08/31 144A 229,350 226,221 0.03
USD 225,000 ARES CAPITAL COR 5.5000% 01/09/30 223,590 226,187 0.03
USD 225,000 US ACUTE CARE 9.7500% 15/05/29 144A 224,544 226,083 0.03
USD 225,000 PBF HOLDING C 7.8750% 15/09/30 144A 223,543 225,704 0.03
USD 225,000 KRAKEN OIL&GA 7.6250% 15/08/29 144A 225,266 224,974 0.03
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USD 225,000 NRG ENERGY IN 5.7500% 15/07/29 144A 207,675 224,746 0.03
USD 225,000 FORESTAR GROU 5.0000% 01/03/28 144A 217,450 224411 0.03
USD 215,000 BLUE RACER MI 7.0000% 15/07/29 144A 219,340 224,023 0.03
USD 225,000 BROADSTREET P 5.8750% 15/04/29 144A 214,359 223,814 0.03
USD 225,000 TEGNA INC 4.6250% 15/03/28 218,703 223,305 0.03
USD 222,000 DIRECTV FIN/D 5.8750% 15/08/27 144A 220,971 223,172 0.03
USD 225,000 PENNYMAC FIN 5.7500% 15/09/31 144A 195,969 221,856 0.03
USD 220,000 HERC HOLDINGS 6.0000% 15/03/34 144A 220,524 220,968 0.03
USD 225,000 OLIN CORP 6.6250% 01/04/33 144A 221,563 220,271 0.03
USD 225,000 YUM! BRANDS INC 4.6250% 31/01/32 219,938 220,032 0.03
USD 225,000 DISH DBS CORP 5.2500% 01/12/26 144A 219,147 218,972 0.03
USD 210,000 PLANET FINAN 10.5000% 15/12/29 144A 212,663 218,417 0.03
USD 250,000 CCO HOLDINGS 4.5000% 01/06/33 144A 229,226 217,430 0.03
USD 225,000 HILCORP ENERG 6.2500% 15/04/32 144A 220,500 215,671 0.03
USD 200,000 ENCORE CAPITA 8.5000% 15/05/30 144A 200,000 214,543 0.03
USD 475,000 CORNERSTONE 6.1250% 15/01/29 144A 443,240 213,328 0.03
USD 198,000 GRAY MEDIA 10.5000% 15/07/29 144A 201,769 212,685 0.03
USD 225,000 SIRIUS XM RAD 4.1250% 01/07/30 144A 192,375 212,526 0.03
USD 210,000 VICI PROPERTI 5.7500% 01/02/27 144A 213,812 212,225 0.03
USD 219,000 KAISER ALUMIN 4.5000% 01/06/31 144A 176,295 211,321 0.03
USD 257,522 STAPLES INC 12.7500% 15/01/30 144A 289,556 210,665 0.03
USD 200,000 CALIFORNIA RE 8.2500% 15/06/29 144A 198,389 210,267 0.03
USD 205,000 CAESARS ENT 6.5000% 15/02/32 144A 205,219 209,817 0.03
USD 200,000 ENCORE CAPITA 9.2500% 01/04/29 144A 210,250 209,741 0.03
USD 200,000 AMER SPORTS C 6.7500% 16/02/31 144A 198,662 208,487 0.03
USD 200,000 RISEWELL HOME 8.5000% 01/11/30 144A 201,688 208,372 0.03
USD 200,000 CALDERYS FIN 11.2500% 01/06/28 144A 204,200 208,191 0.03
USD 200,000 INSULET CORP 6.5000% 01/04/33 144A 202,775 208,142 0.03
USDh 200,000 OSAIC HOLDING 8.0000% 01/08/33 144A 200,000 207,678 0.03
USD 200,000 REGAL REXNORD 6.0500% 15/04/28 198,420 207,067 0.03
USD 200,000 ZF NA CAPITAL 6.8750% 14/04/28 144A 199,782 206,364 0.03
USD 225,000 LGI HOMES INC 4.0000% 15/07/29 144A 186,750 206,305 0.03
USD 205,000 HILTON DOMEST 5.5000% 31/03/34 144A 205,125 205,988 0.03
USD 200,000 ARDAGH METAL 6.2500% 30/01/31 144A 201,750 205,897 0.03
uUSD 200,000 DELEK LOG PT/ 7.3750% 30/06/33 144A 200,000 205,755 0.03
USD 200,000 FORD MOTOR CRED 5.8000% 08/03/29 199,900 205,527 0.03
USD 205,000 GFL ENVIRON H 5.5000% 01/02/34 144A 205,000 205,492 0.03
USD 200,000 AVIS BUDGET C 8.3750% 15/06/32 144A 202,813 205,372 0.03
USD 205,000 NRG ENERGY INC 5.7500% 15/01/28 W1 208,521 205,298 0.03
USD 200,000 STARWOOD PROP 6.0000% 15/04/30 144A 199,313 205,283 0.03
USD 200,000 OLYMPUS WTR H 7.2500% 15/06/31 144A 200,000 204,812 0.03
USD 195,000 RISEWELL HOME 9.2500% 01/10/29 144A 195,000 204,649 0.03
USD 199,000 CRESCENT ENRG 9.2500% 15/02/28 144A 195,224 204,556 0.03
USD 200,000 CLEAN HARBORS 5.7500% 15/10/33 144A 200,000 204,201 0.03
USD 210,000 HILCORP ENERG 7.2500% 15/02/35 144A 210,000 203,165 0.03
USD 225,000 MOLINA HEALTH 3.8750% 15/05/32 144A 213,009 202,705 0.03
USD 195,000 ANTERO MIDSTR 6.6250% 01/02/32 144A 199,421 202,349 0.03
USD 200,000 SUNOCO LP 5.6250% 15/03/31 144A 200,000 201,381 0.03
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USDh 200,000 RFNALP 7.8750% 15/02/30 144A 200,000 201,332 0.03
USD 200,000 HERTZ CORP/T 12.6250% 15/07/29 144A 195,375 201,248 0.03
USD 200,000 ICAHN ENTER/FIN 9.7500% 15/01/29 197,000 201,174 0.03
USDh 200,000 CLEARWAY ENER 5.7500% 15/01/34 144A 200,000 200,892 0.03
USD 200,000 HECLA MINING CO 7.2500% 15/02/28 207,060 200,707 0.03
USD 200,000 SM ENERGY CO 7.0000% 01/08/32 144A 198,500 200,662 0.03
USD 200,000 PERMIAN RESR 5.8750% 01/07/29 144A 198,894 200,563 0.03
USD 200,000 ARCHROCK LP/F 6.2500% 01/04/28 144A 200,494 200,504 0.03
USD 200,000 MIDCAP FINL ISSR 6.5000% 01/05/28 195,146 200,492 0.03
USD 200,000 LINDBLAD EXPE 6.7500% 15/02/27 144A 198,563 200,431 0.03
USD 200,000 ANTERO MIDSTR 5.3750% 15/06/29 144A 186,280 200,304 0.03
USD 200,000 BIOMARIN PHAR 5.5000% 15/02/34 144A 200,000 200,250 0.03
USDh 200,000 NEXSTAR ESCRO 5.6250% 15/07/27 144A 199,750 200,015 0.03
USD 200,000 WHIRLPOOL CORP 6.1250% 15/06/30 200,188 199,981 0.03
USD 200,000 CENTRAL GARDEN 5.1250% 01/02/28 211,500 199,847 0.03
USD 200,000 UNITED RENTAL NA 4.8750% 15/01/28 212,250 199,814 0.03
USD 200,000  LITHIA MOTORS 4.6250% 15/12/27 144A 198,125 199,459 0.03
USD 200,000 ROCKIES EXPRE 4.9500% 15/07/29 144A 189,500 199,309 0.03
USD 200,000 UWM HOLDINGS 6.2500% 15/03/31 144A 200,000 199,285 0.03
USD 195,000 UNDER ARMOUR  7.2500% 15/07/30 144A 195,593 199,244 0.03
USD 200,000 US FOODS INC 4.7500% 15/02/29 144A 183,000 198,694 0.03
USD 200,000 FIRSTCASH INC 4.6250% 01/09/28 144A 197,500 198,493 0.03
USD 200,000 EMPIRE RESORT 7.7500% 01/11/26 144A 196,500 198,386 0.03
USD 200,000 OLYMPUS WTR H 6.7500% 01/08/32 144A 200,000 198,125 0.03
USD 175,000 BOEING CO/THE 6.8580% 01/05/54 W1 183,221 197,496 0.03
USD 200,000 EVERFORTH INC 4.6250% 15/05/28 144A 194,682 197,032 0.03
USD 200,000 ARCOSA INC 4.3750% 15/04/29 144A 190,270 196,164 0.03
USD 225,000 PLAYTIKA HOLD 4.2500% 15/03/29 144A 195,063 196,125 0.03
USD 195,000 SM ENERGY CO 6.75% 15/09/26 193,875 195,303 0.03
USD 200,000 ORGANON & CO/ 6.7500% 15/05/34 144A 177,750 195,126 0.03
USD 200,000 POST HOLDINGS 4.6250% 15/04/30 144A 184,219 194,823 0.03
USD 200,000 OLYMPUS WTR H 4.2500% 01/10/28 144A 190,998 194,447 0.03
USD 190,000 GRAY MEDIA 7.2500% 15/08/33 144A 190,000 194,120 0.03
USD 200,000 SENIOR HOUSING 4.7500% 15/02/28 199,267 193,827 0.03
USD 200,000  JEFFERIES FIN LL 5.0000% 15/08/28 188,750 193,767 0.03
USD 190,000 EXPAND ENRGY 5.3750% 15/03/30 185,838 193,227 0.03
USD 200,000 M/I HOMES INC 3.9500% 15/02/30 184,720 192,444 0.03
USD 200,000 ARDAGH METAL 3.2500% 01/09/28 144A 190,750 192,064 0.03
USD 185,000 NOVELIS CORP 6.8750% 30/01/30 144A 185,063 192,027 0.03
USD 225,000 GRAFTECH GLOB 9.8750% 23/12/29 144A 213,404 191,633 0.03
USD 200,000 EDGEWELL PERS 4.1250% 01/04/29 144A 176,560 191,130 0.03
USD 180,000 HERC HOLDINGS 7.2500% 15/06/33 144A 182,125 190,436 0.03
USD 200,000 CENTURY COMMU 3.8750% 15/08/29 144A 200,194 190,226 0.03
USD 190,000 LSF12 HELIX P 7.1250% 01/02/33 144A 190,000 189,960 0.03
USD 200,000 ARDAGH METAL 4.0000% 01/09/29 144A 185,500 189,921 0.03
USD 200,000 INGLES MKTS I4.0000% 15/06/31 144A 184,058 189,133 0.03
USD 185,000 AMER AXLE & M 6.3750% 15/10/32 144A 185,000 188,656 0.03
USD 205,000 NOVELIS CORP 3.8750% 15/08/31 144A 180,977 187,546 0.03
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USD 175,000 ONESKY FLIGHT 8.8750% 15/12/29 144A 175,840 187,181 0.03
USD 180,000 OSAIC HOLDINGS 8.0000% 01/08/33 JAN 185,250 186,696 0.03
USDh 200,000 MOLINA HEALTH 3.8750% 15/11/30 144A 182,788 184,770 0.03
USD 175,000 HOWARD MIDSTR 7.3750% 15/07/32 144A 175,000 184,693 0.03
USD 175,000 LBM ACQUISITI 9.5000% 15/06/31 144A 175,000 184,076 0.03
USD 180,000 MOLINA HEALTH 6.5000% 15/02/31 144A 180,000 184,060 0.03
USD 175,000 CLEAR CHANNEL 7.8750% 01/04/30 144A 177,594 183,855 0.03
USD 175,000 AMERICAN AIRL 8.5000% 15/05/29 144A 175,000 182,695 0.03
USD 175,000 STARWOOD PROP 6.5000% 01/07/30 144A 175,000 182,137 0.03
USD 185,000 HILCORP ENERG 6.0000% 15/04/30 144A 184,725 181,860 0.03
USD 175,000 MAGNOLIA OIL 6.8750% 01/12/32 144A 175,000 181,632 0.03
USD 250,000 CABLE ONE INC 4.0000% 15/11/30 144A 184,313 180,927 0.03
USD 200,000 FULL HOUSE RE 8.2500% 15/02/28 144A 191,906 180,500 0.03
USD 180,000 REGAL REXNORD 6.0500% 15/02/26 179,906 180,050 0.03
USD 180,000 COGENT COMMUN 7.0000% 15/06/27 144A 180,116 179,335 0.03
USD 175,000 HESS MIDSTREA 5.8750% 01/03/28 144A 175,000 178,275 0.03
USD 175,000 SIX FLAGS ENT 8.6250% 15/01/32 144A 176,772 178,241 0.03
USD 170,000 CLEVELAND-CLI 7.6250% 15/01/34 144A 171,230 178,111 0.03
USD 170,000 ATI INC 7.2500% 15/08/30 170,991 178,020 0.03
USD 175,000  FTAI AVIATION 5.8750% 15/04/33 144A 174,125 177,890 0.03
USD 175,000 OCEANEERING INTL 6.0000% 01/02/28 160,125 177,885 0.03
USD 173,000 MITR BRDN /M 6.7500% 01/04/32 144A 173,000 177,812 0.03
USD 175,000 ADVANCE AUTO 7.3750% 01/08/33 144A 177,160 177,606 0.03
USD 175,000 AMN HEALTHCAR 6.5000% 15/01/31 144A 175,000 177,578 0.03
USD 180,000 VIASAT INC 6.5000% 15/07/28 144A 175,050 177,530 0.03
USD 200,000 ONEOK INC 5.0500% 01/04/45 132,500 177,402 0.03
USD 175,000 CROSSCOUNTRY 6.7500% 01/12/32 144A 175,188 176,820 0.03
USD 200,000 FMC CORP 5.6500% 18/05/33 180,887 176,605 0.03
USD 175,000 MCGRAW-HILL E 8.0000% 01/08/29 144A 175,000 176,312 0.03
USD 175,000 APOLLO DEBT SOL 5.8750% 30/08/30 WI 174,888 176,183 0.03
USD 175,000 SPIRIT AEROSYSTE 4.6000% 15/06/28 150,594 176,042 0.03
USD 175,000 NEW ENTERPRIS 9.7500% 15/07/28 144A 187,104 175,875 0.03
USD 175,000 SURGERY CENTE 7.2500% 15/04/32 144A 175,750 175,869 0.03
USD 225,000 CAMELOT RETUR 8.7500% 01/08/28 144A 203,163 175,565 0.03
USD 200,000 ION PLATFORM 7.8750% 30/09/32 144A 198,686 175,430 0.03
USD 175,000 ROCKET SOFTWA 9.0000% 28/11/28 144A 175,000 175,297 0.03
USD 175,000 TARGA RESOURCES 6.1250% 15/05/55 170,258 175,185 0.03
USD 175,000  VICI PROPERTI 4.6250% 01/12/29 144A 182,438 175,015 0.03
USD 175,000 STATION CAS 4.5000% 15/02/28 144A 171,500 174,158 0.03
USD 175,000 RLJLDGING TR 3.7500% 01/07/26 144A 172,963 173,913 0.03
USD 175,000 STAPLES INC 10.7500% 01/09/29 144A 173,357 172,103 0.03
USD 175,000 PARK INTERMED 4.8750% 15/05/29 144A 170,107 171,201 0.03
USD 165,000 ENERSYS 6.6250% 15/01/32 144A 165,350 170,801 0.03
USD 165,000 PARK-OHIO IND 8.5000% 01/08/30 144A 163,688 170,152 0.03
USD 175,000 HILTON GRAND 5.0000% 01/06/29 144A 175,000 169,931 0.03
USD 450,000 CSC HOLDINGS 4.6250% 01/12/30 144A 349,063 169,696 0.03
USD 175,000 CROCS INC 4.2500% 15/03/29 144A 151,813 169,236 0.03
USD 175,000 ENERGIZER HLD 4.3750% 31/03/29 144A 156,103 167,835 0.03
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USDh 175,000 BRAND INDUST 10.3750% 01/08/30 144A 178,330 167,823 0.03
USD 200,000 MERLIN ENTERT 7.3750% 15/02/31 144A 200,000 167,725 0.03
USD 175,000 MARRIOTT OWNE 6.5000% 01/10/33 144A 175,188 166,781 0.03
USD 165,000 TOPBUILD CORP 5.6250% 31/01/34 144A 165,000 166,478 0.03
USD 175,000 VENTURE GLOBA 3.8750% 15/08/29 144A 177,344 166,194 0.03
USD 166,000 WR GRACE HOLD 4.8750% 15/06/27 144A 158,323 166,000 0.03
USD 175,000 SENSATA TECHN 3.7500% 15/02/31 144A 154,906 163,829 0.03
USD 165,000 FREE MTGE HOL 6.8750% 01/05/31 144A 165,075 163,413 0.03
USD 160,000 XPLR INFRAST 7.7500% 15/04/34 144A 160,000 163,203 0.03
USD 170,000 ACADIA HEALTH 5.0000% 15/04/29 144A 158,185 162,976 0.03
USD 150,000 NAVIENT CORP 9.3750% 25/07/30 149,900 161,607 0.02
USD 175,000 STANDRD INDS 3.3750% 15/01/31 144A 154,425 161,373 0.02
USD 160,000 POST HOLDINGS 6.2500% 15/10/34 144A 160,000 161,343 0.02
USD 170,000 ION PLAT US/S 5.0000% 01/05/28 144A 161,500 161,139 0.02
USD 161,000 AVIS BUDGET C 5.7500% 15/07/27 144A 148,120 160,961 0.02
USD 150,000 NEOGEN FOOD 8.6250% 20/07/30 144A 155,008 160,027 0.02
USD 155,000 PATRICK INDS 6.3750% 01/11/32 144A 155,000 158,596 0.02
USD 150,000 STONEPEAK NIL 7.2500% 15/03/32 144A 155,451 158,440 0.02
USD 175,000 MAGNERA CORP 4.7500% 15/11/29 144A 133,753 158,004 0.02
USD 150,000 GENESIS ENERGY 8.8750% 15/04/30 150,151 157,949 0.02
USD 150,000 HELIX ENERGY 9.7500% 01/03/29 144A 149,289 157,326 0.02
USD 150,000 ONEMAIN FINANCE 7.5000% 15/05/31 150,000 157,321 0.02
USD 150,000 BUCKEYE PARTN 6.7500% 01/02/30 144A 150,000 156,956 0.02
USD 150,000 BRINK'S CO/TH 6.7500% 15/06/32 144A 150,000 156,117 0.02
USD 150,000 FIRSTCASH INC 6.8750% 01/03/32 144A 150,000 155,996 0.02
USD 150,000 TRANSDIGM INC 6.7500% 31/01/34 144A 151,594 155,337 0.02
USD 160,000 ASBURY AUTO G 5.0000% 15/02/32 144A 160,000 155,256 0.02
USD 150,000 ALLIANT HOLDI 7.3750% 01/10/32 144A 154,454 155,175 0.02
USD 150,000 TEREX CORP 6.2500% 15/10/32 144A 150,556 153,848 0.02
USD 150,000 INSIGHT ENTER 6.6250% 15/05/32 144A 149,439 153,606 0.02
USD 150,000 JH NORTH AMER 6.1250% 31/07/32 144A 150,656 152,828 0.02
USD 150,000 WARRIOR MET C 7.8750% 01/12/28 144A 148,735 152,625 0.02
USD 150,000 OWENS-BROCKWA 7.2500% 15/05/31 144A 151,594 152,580 0.02
USD 150,000 ALBERTSONS CO 6.5000% 15/02/28 144A 150,000 152,380 0.02
uUSD 150,000 SERVICE CORP 5.7500% 15/10/32 150,000 152,341 0.02
USD 150,000 ADT SEC CORP 5.8750% 15/10/33 144A 150,000 152,054 0.02
USD 150,000 GLOB PART/GLP FI 6.8750% 15/01/29 150,299 151,878 0.02
USD 150,000 NUSTAR LOGISTICS 5.625% 28/04/27 148,688 151,414 0.02
USD 150,000 EARTHSTONE NR 8.0000% 15/04/27 144A 154,500 151,280 0.02
USD 150,000 WYNN LAS VEGAS 5.25% 15/05/27 144A 148,688 150,862 0.02
USD 140,000 NEW FLYER 9.2500% 01/07/30 144A 142,275 150,701 0.02
USD 150,000 CHEMOURS CO 8.0000% 15/01/33 144A 146,094 150,682 0.02
USD 150,000 WYNDHAM INC 6.6250% 31/07/26 144A 151,860 150,575 0.02
USD 150,000 ZF NA CAPITAL 6.7500% 23/04/30 144A 150,000 150,453 0.02
USD 140,000 AMERIGAS PART 9.5000% 01/06/30 144A 140,600 150,280 0.02
USD 150,000 SIX FLAGS ENTE 5.3750% 15/04/27 150,000 150,019 0.02
USD 150,000 BOEING CO 2.1960% 04/02/26 146,381 149,974 0.02
USD 150,000 SIRIUS XM RAD 5.0000% 01/08/27 144A 148,725 149,915 0.02
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USD 150,000 SPRINGLEAF FIN 5.3750% 15/11/29 146,531 149,799 0.02
USD 150,000 SCIH SALT HOL 4.8750% 01/05/28 144A 138,565 149,320 0.02
USDh 150,000 MURPHY OIL USA 4.7500% 15/09/29 137,063 149,274 0.02
USD 150,000 ENCOMPASS HLTH 4.5000% 01/02/28 138,188 149,135 0.02
USD 150,000 ENERSYS 4.3750% 15/12/27 144A 137,295 148,934 0.02
USD 150,000 PG&E CORP 5.2500% 01/07/30 145,134 148,920 0.02
USD 150,000 SCOTTS MIRACLE 4.5000% 15/10/29 124,500 147,627 0.02
USD 145,000 CRESCENT ENRG 8.3750% 15/01/34 144A 145,000 147,031 0.02
USD 150,000 ON SEMICONDUC 3.8750% 01/09/28 144A 144,104 146,832 0.02
USD 150,000 OUTFRONT MEDI 4.6250% 15/03/30 144A 124,750 146,634 0.02
USD 150,000 GOODYEAR TIRE 5.0000% 15/07/29 145,946 146,587 0.02
USD 140,000 CNX RESOURCES 7.2500% 01/03/32 144A 140,125 146,541 0.02
USD 140,000 TRANSDIGM INC 6.8750% 15/12/30 144A 140,000 145,825 0.02
USD 150,000 DISCOVERY HLDG 4.0540% 15/03/29 139,625 145,778 0.02
USD 175,000 CHS/COMMUNITY 6.1250% 01/04/30 144A 159,507 145,213 0.02
USD 150,000 LAMB WESTON H 4.1250% 31/01/30 144A 141,743 144,940 0.02
USD 150,000 CENTRAL GARDEN 4.1250% 15/10/30 138,746 143,582 0.02
USD 175,000 MACYS RETAIL HLD 5.1250% 15/01/42 122,315 143,243 0.02
USD 150,000 BCPE FLAVOR 9.5000% 01/07/32 144A 150,469 142,896 0.02
USD 150,000 NASSAU COMPAN 7.8750% 15/07/30 144A 148,813 142,866 0.02
USD 150,000 GAP INC/THE 3.6250% 01/10/29 144A 133,179 142,667 0.02
USD 150,000 C&S GROUP 5.0000% 15/12/28 144A 134,813 140,806 0.02
USD 150,000 LUMEN TECH IN 5.3750% 15/06/29 144A 139,875 140,620 0.02
USD 230,000 CSC HOLDINGS 4.1250% 01/12/30 144A 230,288 140,436 0.02
USD 175,000 FORD MOTOR CO 4.7500% 15/01/43 179,696 140,387 0.02
USD 135,000 ENPRO INC 6.1250% 01/06/33 144A 135,000 138,763 0.02
USD 150,000 BALL CORP 3.1250% 15/09/31 121,125 137,784 0.02
USD 150,000 ARBOR REALTY 7.8750% 15/07/30 144A 150,000 137,665 0.02
uUSDh 125,000 SOTERA HEALTH 7.3750% 01/06/31 144A 125,000 131,501 0.02
USD 125,000 OUTFRONT MEDI 7.3750% 15/02/31 144A 125,000 131,481 0.02
USD 125,000 JEFFERSON CAP 9.5000% 15/02/29 144A 125,000 131,383 0.02
uUSDh 185,000 BOEING CO 3.3750% 15/06/46 158,576 131,090 0.02
USD 125,000 CONCENTRA HEA 6.8750% 15/07/32 144A 127,175 130,881 0.02
USD 125,000 AMC NETWORKS 10.2500% 15/01/29 144A 130,125 130,400 0.02
uUSDh 125,000 GENESIS ENERGY 7.8750% 15/05/32 125,000 130,331 0.02
USD 125,000 SYNERGY INFRA 7.8750% 01/12/30 144A 125,844 130,236 0.02
USD 125,000 CITGO PETROLE 8.3750% 15/01/29 144A 125,000 129,991 0.02
USD 125,000 ARCHROCK LP/F 6.6250% 01/09/32 144A 127,750 129,643 0.02
USD 125,000 ONEMAIN FINANCE 7.1250% 15/11/31 125,000 129,607 0.02
USD 385,000 NFE FINANCIN 12.0000% 15/11/29 144A 113,561 128,975 0.02
USD 125,000 DIVERSIFIED H 7.2500% 15/10/30 144A 125,000 128,754 0.02
USD 125,000 IRON MOUNTAIN 7.0000% 15/02/29 144A 125,000 128,426 0.02
USD 125,000 CROSSCOUNTRY 6.5000% 01/10/30 144A 125,531 127,041 0.02
USD 125,000 ALLISON TRANS 5.8750% 01/12/33 144A 125,281 126,831 0.02
USD 125,000 CARPENTER TEC 5.6250% 01/03/34 144A 125,000 126,757 0.02
USD 125,000 PENNYMAC FIN 6.8750% 15/02/33 144A 124,048 126,581 0.02
USD 125,000 UNIVISION COM 7.3750% 30/06/30 144A 126,429 126,544 0.02
USD 125,000 KINETIK HLDIN 5.8750% 15/06/30 144A 124,485 126,526 0.02

— 205 —



I LT INTF A= r—RT7UR T —KE/\Af—)LK 7RV KFC/FD

ETN=N IR R
i i . B4 L
USD 125,000 USAPART/USA 6.2500% 01/10/33 144A 124,969 126,451 0.02
USD 125,000 SEALED AIR CO 5.0000% 15/04/29 144A 124,137 125,822 0.02
USD 125,000 LUMEN TECH IN 4.1250% 15/04/29 144A 122,031 125,000 0.02
USD 125,000 SPECIALTY BUI 7.7500% 15/10/29 144A 125,000 124,565 0.02
USD 125,000 CHS/COMMUNITY 6.0000% 15/01/29 144A 120,688 124,375 0.02
USD 125,000 BEAZER HOMES USA 5.8750% 15/10/27 115,462 124,249 0.02
USD 125,000 STARWOOD PROP 3.6250% 15/07/26 144A 121,019 124,166 0.02
USD 125,000  VIKING BAKED 8.6250% 01/11/31 144A 125,000 123,942 0.02
USD 125,000 SLM CORP 3.1250% 02/11/26 123,125 123,350 0.02
USD 125,000  WHIRLPOOL CORP 4.7500% 26/02/29 123,521 123,265 0.02
USD 125,000 SONIC AUTOMOT 4.6250% 15/11/29 144A 121,641 122,681 0.02
USD 125,000 MILLENN ESCRO 6.6250% 01/08/26 144A 121,406 122,106 0.02
USD 120,000 HAWAIIAN ELEC 6.0000% 01/10/33 144A 120,000 121,796 0.02
USD 121,000 COVISTA 5.5000% 01/03/28 144A 117,254 120,482 0.02
USD 125,000 HILCORP ENERG 6.8750% 15/05/34 144A 118,813 120,399 0.02
USD 125,000 CLEVELAND-CLI 4.8750% 01/03/31 144A 125,000 119,938 0.02
USD 125,000 CLD SFTWR GRP 6.6250% 15/08/33 144A 125,000 119,452 0.02
USD 125,000 SBA COMMUNICATI 3.1250% 01/02/29 W1 110,000 119,406 0.02
USD 115,000 WILLIAM CARTE 7.3750% 15/02/31 144A 115,000 118,859 0.02
USD 125,000 ONEOK INC 5.6000% 01/04/44 104,438 118,757 0.02
USD 115,000 BREAD FINANCI 6.7500% 15/05/31 144A 115,000 118,338 0.02
USD 115,000 SNAP INC 6.8750% 15/03/34 144A 115,000 117,821 0.02
USD 125,000  ALLISON TRANS 3.7500% 30/01/31 144A 115,781 117,775 0.02
USD 125,000 CHEMOURS CO 4.6250% 15/11/29 144A 112,406 116,769 0.02
USD 110,000 PERMIAN RESR  6.2500% 01/02/33 144A 110,000 113,437 0.02
USD 110,000 TAYLOR MORRIS 5.7500% 15/11/32 144A 110,000 112,803 0.02
USD 125,000 FMC CORP 3.4500% 01/10/29 111,290 112,127 0.02
USD 150,000 PREMIER ENTER 5.6250% 01/09/29 144A 148,803 110,764 0.02
USD 100,000 BOEING CO/THE 6.5280% 01/05/34 W1 105,007 110,709 0.02
USD 100,000 NRG ENERGY IN 7.0000% 15/03/33 144A 98,749 109,994 0.02
USD 125,000 HOSPITALITY PROP 4.9500% 01/10/29 103,625 109,841 0.02
USD 100,000 ANY GRP RE/RE 9.7500% 15/04/30 144A 100,000 109,154 0.02
USD 100,000 NAVIENT CORP 11.5000% 15/03/31 99,810 108,835 0.02
USD 105,000 SUNOCO LP 6.6250% 15/08/32 144A 104,813 108,311 0.02
USD 106,000 FORTREA HOLDI 7.5000% 01/07/30 144A 103,769 107,942 0.02
USD 100,000 AMC GLOBAL M 10.5000% 15/07/32 144A 100,000 107,812 0.02
USD 100,000 WESTERN MIDST 7.2500% 01/04/30 144A 100,563 106,420 0.02
USD 100,000 NEPTUNE BIDC 10.3750% 15/05/31 144A 100,000 105,518 0.02
USD 100,000 EQUIPMENTSHAR 8.0000% 15/03/33 144A 100,000 105,440 0.02
USD 100,000  FTAI AVIATION 7.0000% 01/05/31 144A 100,000 105,225 0.02
USD 100,000 FREE MTGE HOL 8.3750% 01/04/32 144A 100,000 105,188 0.02
USD 100,000 HUB INTL LTD 7.3750% 31/01/32 144A 100,000 104,787 0.02
USD 425,000 NINE ENERG SRVC 13.0000% 01/02/28 403,623 104,563 0.02
USD 100,000  UNIVISION COM 8.5000% 31/07/31 144A 100,000 104,229 0.02
USD 100,000 LGI HOMES INC 8.7500% 15/12/28 144A 100,000 104,195 0.02
USD 100,000  XPO INC 7.1250% 01/06/31 144A 100,000 103,886 0.02
USD 100,000 TENET HEALTHC 6.7500% 15/05/31 144A 100,000 103,818 0.02
USD 230,000 LABLINC 5.8750% 01/11/28 144A 168,879 103,719 0.02
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USD 100,000 ONEMAIN FINANCE 7.1250% 15/09/32 100,000 103,686 0.02
USD 100,000 ENERFLEX INC 6.8750% 15/01/31 144A 100,000 103,354 0.02
USDh 100,000 CALUMET SPECI 9.7500% 15/02/31 144A 101,062 103,236 0.02
USD 100,000 BRINK'S CO/TH 6.5000% 15/06/29 144A 100,000 103,151 0.02
USD 110,000 ION PLAT US/S 4.6250% 01/05/28 144A 103,538 103,123 0.02
USD 100,000 LIGHT & WONDE 7.2500% 15/11/29 144A 101,711 102,616 0.02
USD 100,000 FREE MTGE HOL 7.8750% 01/04/33 144A 100,000 102,556 0.02
USD 100,000 RR DONNELLEY 10.8750% 01/08/29 144A 98,000 102,450 0.02
USD 100,000 CELANESE US HLDS 7.0000% 15/02/31 100,000 102,301 0.02
USD 100,000 PEBBLEBR HTL/ 6.3750% 15/10/29 144A 100,313 102,212 0.02
USD 100,000  ALLIANT HOLDI 6.7500% 15/04/28 144A 101,658 101,629 0.02
USD 100,000 JH NORTH AMER 5.8750% 31/01/31 144A 100,156 101,541 0.02
USD 225,000 LABLINC 9.5000% 01/11/28 144A 173,813 101,247 0.02
USD 100,000 TRAVEL + LEIS 6.1250% 01/09/33 144A 100,000 100,872 0.02
USD 100,000 ALPHA GENERAT 6.2500% 15/01/34 144A 99,336 100,860 0.02
USD 100,000 ACUSHNET 5.6250% 01/12/33 144A 100,250 100,818 0.02
USD 100,000 KAISER ALUMIN 5.8750% 01/03/34 144A 100,000 100,699 0.02
USD 100,000 DELEK LOG PT/ 7.1250% 01/06/28 144A 100,000 100,668 0.02
USD 125,000 ARTERA SERVIC 8.5000% 15/02/31 144A 125,233 100,456 0.02
USD 100,000 ADAPTHEALTH L 6.1250% 01/08/28 144A 95,063 100,281 0.02
USD 100,000 SUNOCO LP 5.8750% 15/03/34 144A 100,000 100,255 0.02
USD 100,000 ABBVIE INC 5.6000% 15/03/55 100,190 100,147 0.02
USD 100,000  ALBERTSONS CO 4.6250% 15/01/27 144A 101,000 99,953 0.02
USD 100,000 DEALER TIRE L 8.0000% 01/02/28 144A 99,025 99,601 0.02
USD 100,000 JANE STREET G 4.5000% 15/11/29 144A 96,987 98,269 0.02
USD 150,000 PREMIER ENTER 5.8750% 01/09/31 144A 148,598 98,096 0.02
USD 100,000 DISH DBS CORP 7.3750% 01/07/28 100,000 96,546 0.01
USD 95,000 VT TOPCO INC 8.5000% 15/08/30 144A 95,688 96,358 0.01
USD 110,000 AMC GLOBAL MEDIA 4.2500% 15/02/29 90,275 96,243 0.01
USD 100,000 AVANTOR FUNDI 3.8750% 01/11/29 144A 95,353 95,976 0.01
USD 130,000 BOEING CO 3.7500% 01/02/50 114,256 95,654 0.01
USD 125,000 CORNERSTONE B 9.5000% 15/08/29 144A 112,219 95,027 0.01
USD 100,000 CHARLES RIVER 4.0000% 15/03/31 144A 91,596 94,712 0.01
USD 100,000 KB HOME 4.0000% 15/06/31 100,000 94,338 0.01
USD 100,000  WHIRLPOOL CORP 5.5000% 01/03/33 91,688 93,356 0.01
USD 100,000 WILSONART LL 11.0000% 15/08/32 144A 100,000 91,496 0.01
USD 90,000 BALL CORP 5.5000% 15/09/33 90,000 91,491 0.01
USD 90,000 UWM HOLDINGS 6.6250% 01/02/30 144A 89,836 90,845 0.01
USD 85,000 WESCO DISTRIB 6.3750% 15/03/33 144A 85,000 88,498 0.01
USD 85,000 ONEMAIN FINANCE 6.6250% 15/05/29 85,000 87,637 0.01
USD 100,000 HOSPITALITY PROP 4.3750% 15/02/30 80,000 86,332 0.01
USD 115,000 BOEING CO 3.9000% 01/05/49 107,228 86,256 0.01
USD 175,000  GPS HOSPITALI 7.0000% 15/08/28 144A 175,000 85,220 0.01
USD 85,000 EXPAND ENRGY 5.8750% 01/02/29 144A 85,548 85,004 0.01
USD 125,000 AT&T INC 3.5500% 15/09/55 85,816 83,095 0.01
USD 80,000 HILCORP ENERG 8.3750% 01/11/33 144A 80,563 82,998 0.01
USD 75,000 HLF FIN SARL 12.2500% 15/04/29 144A 81,375 80,615 0.01
USD 100,000 THEARTCOMMUNI 7.0000% 15/01/31 144A 125,000 80,500 0.01

— 207 —



I LT INTF A= r—RT7UR T —KE/\Af—)LK 7RV KFC/FD

ETN=N IR R
i i . B4 L
USDh 80,000 COEUR MINING 5.1250% 15/02/29 144A 79,413 79,885 0.01
USD 75,000 CRESCENT ENRG 9.7500% 15/10/30 144A 71,934 79,709 0.01
USD 75,000 LADDER CAP FI 7.0000% 15/07/31 144A 75,000 79,549 0.01
USDh 80,000 UNITED RENTAL NA 3.8750% 15/11/27 79,000 79,303 0.01
USD 75,000 HIGHTOWER HOL 9.1250% 31/01/30 144A 75,000 79,000 0.01
USD 75,000 AMNEAL PHARMA 6.8750% 01/08/32 144A 75,313 78,917 0.01
USD 110,000 BOEING CO 3.6250% 01/03/48 96,724 78,877 0.01
USD 175,000 LABL INC 8.6250% 01/10/31 144A 175,000 78,860 0.01
USD 75,000 RADIOLOGY PAR 8.5000% 15/07/32 144A 75,000 78,749 0.01
USD 75,000 BEACON MOBILI 7.2500% 01/08/30 144A 75,000 78,460 0.01
USD 75,000 WHITE CAP SUP 7.3750% 15/11/30 144A 75,000 78,156 0.01
USD 75,000 RR DONNELLEY 9.5000% 01/08/29 144A 75,000 77911 0.01
USD 75,000 UNITED RENTAL 6.1250% 15/03/34 144A 76,353 77,908 0.01
USD 75,000 NORTHERN OIL 8.7500% 15/06/31 144A 73,926 77,555 0.01
USD 75,000 CINEMARK USA 7.0000% 01/08/32 144A 75,000 77,515 0.01
USD 75,000 TRANSDIGM INC 6.2500% 31/01/34 144A 75,000 77,500 0.01
USD 75,000 SUNOCO LP/FIN 7.0000% 15/09/28 144A 75,000 77,445 0.01
USD 75,000 FRONTIER COMM 8.7500% 15/05/30 144A 79,781 77,344 0.01
USD 75,000 MEDLINE BOR/C 6.2500% 01/04/29 144A 74,938 77,330 0.01
USD 75,000 DREAM FINDERS 8.2500% 15/08/28 144A 75,000 77,180 0.01
USD 75,000 POST HOLDINGS 6.2500% 15/02/32 144A 75,000 77,006 0.01
USD 75,000 GOAT HOLDCO L 6.7500% 01/02/32 144A 75,000 76,995 0.01
USD 75,000 DAVITA INC 6.7500% 15/07/33 144A 76,000 76,959 0.01
USD 75,000 WALKER & DUNL 6.6250% 01/04/33 144A 75,000 76,796 0.01
USD 75,000 K HOVNANIAN E 8.3750% 01/10/33 144A 75,000 76,662 0.01
USD 75,000 ALBERTSONS CO 6.2500% 15/03/33 144A 75,781 76,591 0.01
USD 75,000 CELANESE US HLDS 7.3750% 15/02/34 75,000 76,514 0.01
USD 75,000 ADVANCE AUTO 7.0000% 01/08/30 144A 75,000 76,267 0.01
USD 75,000  VELOCITY COM 9.3750% 15/02/31 144A 75,000 76,031 0.01
USD 75,000 FIESTA PURCHA 9.6250% 15/09/32 144A 75,000 76,022 0.01
USD 75,000 DIRECTYV FINAN 8.8750% 01/02/30 144A 75,000 75,973 0.01
USD 75,000 MOLINA HEALTH 6.2500% 15/01/33 144A 75,000 75,484 0.01
USD 75,000 OLIN CORP 5.6250% 01/08/29 75,000 75,235 0.01
USD 75,000 LAMAR MEDIA C 5.3750% 01/11/33 144A 75,000 74,866 0.01
USD 75,000 TENET HEALTHCARE 4.6250% 15/06/28 75,000 74,827 0.01
USD 75,000 TRONOX INC 9.1250% 30/09/30 144A 72,875 74,357 0.01
USD 75,000 ONEMAIN FINANCE 3.5000% 15/01/27 73,688 73,982 0.01
USD 75,000 TMS INTERNATI 6.2500% 15/04/29 144A 70,313 73,594 0.01
USD 75,000 API GROUP DE 4.7500% 15/10/29 144A 73,594 73,506 0.01
USD 75,000 ARBOR REALTY 8.5000% 15/12/28 144A 75,000 73,069 0.01
USD 75,000 RYAN SPECIALT 4.3750% 01/02/30 144A 71,438 73,038 0.01
USD 75,000 SELECT MEDICA 6.2500% 01/12/32 144A 75,000 72,901 0.01
USD 75,000 CHAMPIONS FIN 8.7500% 15/02/29 144A 75,000 72,739 0.01
USD 75,000 NEWELL RUBBERMALI 7.3750% 01/04/36 71,055 72,436 0.01
USD 70,000 KODIAK GAS SE 6.7500% 01/10/35 144A 70,000 72,275 0.01
USD 75,000 PROLOGIS LP 5.2500% 15/03/54 73,197 71,393 0.01
USD 75,000 ATKORE INC 4.2500% 01/06/31 144A 71,986 71,391 0.01
USD 75,000 HLF FIN SARL 4.8750% 01/06/29 144A 70,781 71,127 0.01
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USDh 75,000 MIDCONTINENT 8.0000% 15/08/32 144A 75,000 70,885 0.01
USD 70,000 EQT CORP 4.5000% 15/01/29 70,000 70,277 0.01
USD 72,000 HERTZ CORP/TH 4.6250% 01/12/26 144A 67,700 68,332 0.01
USD 75,000 PARADIGM PRNT 8.7500% 17/04/32 144A 70,875 66,819 0.01
USD 68,000 MICHAELS COS 7.8750% 01/05/29 144A 59,096 66,165 0.01
USD 75,000 ICAHN ENTER/FIN 4.3750% 01/02/29 75,000 66,159 0.01
USDh 65,000 STARWOOD PROP 5.2500% 15/10/28 144A 65,000 65,394 0.01
USD 65,000 AVIS BUDGET C 5.7500% 15/07/27 144A 68,413 64,952 0.01
USD 150,000 ALLEN MEDIA 10.5000% 15/02/28 144A 150,000 61,125 0.01
USD 75,000 SABRE GLBL 1 11.1250% 15/07/30 144A 75,000 60,188 0.01
USD 75,000 CENTRAL PAR/C 7.2500% 15/06/29 144A 66,313 60,034 0.01
USD 55,000 WRANGLER HOLD 6.6250% 01/04/32 144A 55,309 57,231 0.01
USD 75,000 FMC CORP 6.3750% 18/05/53 59,463 56,642 0.01
USD 55,000 ICAHN ENTER/FIN 6.2500% 15/05/26 W1 55,970 54,974 0.01
USD 50,000 BRANDYWINE OPER 8.8750% 12/04/29 54,813 53,674 0.01
USD 50,000 LONG RIDGE EN 8.7500% 15/02/32 144A 50,000 52,978 0.01
USD 50,000 DIEBOLD NIXDO 7.7500% 31/03/30 144A 50,000 52,925 0.01
USD 50,000 GREYSTAR REAL 7.7500% 01/09/30 144A 50,000 52,762 0.01
USD 50,000 MCGRAW-HILL E 7.3750% 01/09/31 144A 50,000 52,758 0.01
USD 50,000 US FOODS INC 7.2500% 15/01/32 144A 50,000 52,420 0.01
USD 50,000 GENESIS ENERGY 8.2500% 15/01/29 49,481 52,143 0.01
USD 50,000 SEALED AIR/US 7.2500% 15/02/31 144A 50,000 52,059 0.01
USD 50,000 CVR ENERGY IN 8.5000% 15/01/29 144A 51,563 51,947 0.01
USD 50,000 SEALED AIR CO 6.5000% 15/07/32 144A 50,000 51,876 0.01
USD 50,000 RHP HOTEL PPT 6.5000% 15/06/33 144A 50,000 51,851 0.01
USD 50,000 XHR LP 6.6250% 15/05/30 144A 50,000 51,630 0.01
USD 50,000 KINETIK HOLDI 6.6250% 15/12/28 144A 50,625 51,506 0.01
USD 50,000 TENET HEALTHC 6.0000% 15/11/33 144A 50,000 51,450 0.01
USD 79,000 K HOVNANIAN E 5.0000% 01/02/40 144A 52,239 51,350 0.01
USD 50,000 K HOVNANIAN E 8.0000% 01/04/31 144A 50,000 51,268 0.01
USD 50,000 RXO INC 7.5000% 15/11/27 144A 50,324 50,971 0.01
USD 50,000 US FOODS INC 5.7500% 15/04/33 144A 50,000 50,811 0.01
USD 50,000 SEALED AIR/US 6.1250% 01/02/28 144A 50,000 50,750 0.01
USD 50,000 WBI OPERATING 6.2500% 15/10/30 144A 50,000 50,627 0.01
USD 50,000 AMYNTA BOR/WN 7.5000% 15/07/33 144A 50,000 50,623 0.01
USD 50,000 TEAM HEALTH H 8.3750% 30/06/28 144A 50,000 50,373 0.01
USD 50,000 MATIV HOLDING 8.0000% 01/10/29 144A 50,000 50,356 0.01
USD 50,000 CLYDESDALE AC 6.8750% 15/01/30 144A 50,375 50,330 0.01
USD 50,000 CHEMOURS CO 5.3750% 15/05/27 48,165 50,314 0.01
USD 50,000 CENTURY TEL ENTP 6.8750% 15/01/28 G 49,156 50,212 0.01
USD 50,000 PETCO HEALTH 8.2500% 01/02/31 144A 50,000 50,182 0.01
USD 50,000 WR GRACE HOLD 7.0000% 01/08/33 144A 50,000 50,115 0.01
USD 50,000 UNITED WHOLES 5.7500% 15/06/27 144A 50,000 49,990 0.01
USD 50,000 NEWS CORP 5.1250% 15/02/32 144A 50,000 49,714 0.01
USD 50,000 EW SCRIPPS 9.8750% 15/08/30 144A 50,313 49,685 0.01
USD 50,000 COGENT COMMUN 7.0000% 15/06/27 144A 49,250 49,684 0.01
USD 50,000 SERVICE PROP 5.5000% 15/12/27 50,000 49,607 0.01
USD 50,000 LADDER CAP F14.7500% 15/06/29 144A 50,000 49,585 0.01
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USD 50,000 ENERGIZER HLD 4.7500% 15/06/28 144A 51,144 49,453 0.01
USDh 50,000 DISCOVERY COMMUN 3.9500% 20/03/28 47,813 49,183 0.01
uUSDh 50,000 BLOCK COMMUNI 4.8750% 01/03/28 144A 48,000 49,026 0.01
USDh 50,000 LGI HOMES INC 7.0000% 15/11/32 144A 50,000 48,837 0.01
USDh 50,000 AVIS BUDGET C 5.3750% 01/03/29 144A 48,000 48,792 0.01
USDh 75,000 JELDWEN 7.0000% 01/09/32 144A 75,000 46,878 0.01
USDh 50,000 SCRIPPS ESCRO 3.8750% 15/01/29 144A 44,375 46,142 0.01
USDh 50,000 SINCLAIR TELE 5.5000% 01/03/30 144A 50,000 44,000 0.01
USD 50,000 WHIRLPOOL CORP 5.1500% 01/03/43 MTN 38,500 40,830 0.01
USD 40,000 EXPAND ENRGY 6.7500% 15/04/29 144A 42,227 40,190 0.01
USD 50,000 CNT PAR/CDK G 8.0000% 15/06/29 144A 44,391 39411 0.01
USD 50,000 DISCOVERY COMMUN 5.0000% 20/09/37 37,875 38,598 0.01
USD 36,000 HOSPITALITY PROP 4.9500% 15/02/27 35,460 35,714 0.01
USD 595,000 LABL INC 10.5000% 15/07/27 144A 562,292 34,213 0.01
USD 75,000 XEROX HOLDING 5.5000% 15/08/28 144A 53,500 33,050 0.01
USD 50,000 HERTZ CORP/TH 5.0000% 01/12/29 144A 34,000 32,999 0.01
USD 436,013 ASP UNIFRAX H 7.1000% 30/09/29 144A 390,421 32,701 0.01
USD 130,000 CASTLE US HO 10.0000% 30/06/31 144A 142,683 31,688 0.00
USD 33,000 ANY GRP RE/RE 5.2500% 15/04/30 144A 31,063 31,464 0.00
USD 25,000 FTAI AVIATION 7.8750% 01/12/30 144A 24,833 26,496 0.00
USD 25,000 XPLR INFRAST 8.6250% 15/03/33 144A 25,000 26,189 0.00
USD 25,000 EQUIPMENTSHAR 9.0000% 15/05/28 144A 24,438 26,127 0.00
USD 25,000 MEN'S WEARHOU 9.0000% 01/02/31 144A 25,000 25,928 0.00
USD 25,000 SLM CORP 6.5000% 31/01/30 24,944 25,773 0.00
USD 25,000 ACRISURE LLC 6.7500% 01/07/32 144A 25,000 25,663 0.00
USD 25,000 CROWN AMERICA 5.8750% 01/06/33 144A 25,469 25,564 0.00
USD 25,000 ASCENT RESOUR 5.8750% 30/06/29 144A 24,844 25,144 0.00
USD 25,000 SUNOCO LP/FIN 5.8750% 15/03/28 W1 24,600 25,006 0.00
USD 25,000 LD HOLDINGS G 8.7500% 01/11/27 144A 24,625 24,935 0.00
USD 25,000 IRON MOUNTAIN 5.2500% 15/07/30 144A 24,969 24,738 0.00
USD 25,000 SIX FLAGS ENT 7.2500% 15/05/31 144A 24,563 24,676 0.00
USD 25,000 RIVIAN HLD L 10.0000% 15/01/31 144A 24,688 23,567 0.00
USD 25,000 DISCOVERY HLDG 4.0540% 15/03/29 21,938 23,500 0.00
USD 25,000  WHIRLPOOL CORP 4.7000% 14/05/32 22,813 22,735 0.00
USD 25,000 SERVICE PROP 0% 30/09/27 144A 21,546 22,636 0.00
USD 25,000 JELD-WEN INC 4.8750% 15/12/27 144A 22,125 22,075 0.00
USD 25,000 DISCOVERY COMMUN 6.3500% 01/06/40 20,000 20,563 0.00
USD 25,000 GRAY MEDIA 4.7500% 15/10/30 144A 19,031 19,313 0.00
USD 25,000 MOBIUS MERGER 9.0000% 01/06/30 144A 21,063 14,750 0.00
USD 10,000 BOEING CO 3.8500% 01/11/48 9,107 7,442 0.00
USD 75,000 NEW FORTRESS 6.5000% 30/09/26 144A 72,375 6,569 0.00
USD 107,851 SGUS LLC 11.0000% 15/12/29 144A ® 133,552 3,236 0.00
USD 300,000 CLOUD PEAK NRIJ ESC 0.0000% 15/03/24 @ 172,125 3,000 0.00
USD 245,850 SAKS GLOBAL 11.0000% 15/12/29 144A @ 212,188 615 0.00
USD 50,000 BASIC ENERGY S 0.0000% 15/10/23 ESC 49,521 500 0.00
USDh 400,000 SANCHEZ ENERGY ESC 0.0000% 15/01/23 321,876 40 0.00
USDh 200,000 SANCHEZ ENERGY ESC 0.0000% 15/06/21 165,944 20 0.00
uUSDh 250,000 GENON ENERGY INC E 0.0000% 15/10/18 @ 0 0 0.00
464,929,074 466,878,927 71.75
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- 7,371  DIGICEL HDGS PFD 12.0000% 31/12/49 64,031 162,162 0.02
- 712 MICROSTRATEGY PFD 10.0000% 30/09/73 60,682 51,495 0.01
124,713 213,657 0.03

KEE
USD 6,315,000 US TREASURY N/B 3.3750% 30/11/27 6,302,162 6,296,006 0.96
USD 3,850,000 US TREASURY N/B 4.6250% 15/02/35 3,884,974 3,974,674 0.61
USD 3,080,000 US TREASURY N/B 3.3750% 31/12/27 3,071,906 3,070,255 0.47
USD 2,055,000 US TREASURY N/B 3.8750% 30/11/27 ® 2,064,392 2,066,640 0.32
USD 1,750,000  US TREASURY N/B 3.5000% 31/10/27 1,750,205 1,748,633 0.27
USD 1,740,000  US TREASURY N/B 4.8750% 31/05/26 ® 1,750,026 1,746,253 0.27
USD 1,500,000 US TREASURY N/B 3.5000% 30/09/27 1,500,176 1,498,945 0.23
USD 1,350,000 US TREASURY N/B 3.8750% 31/05/27 1,351,688 1,355,695 0.21
USD 1,250,000 US TREASURY N/B 3.6250% 31/08/27 1,251,612 1,251,416 0.19
USD 430,000 US TREASURY N/B 3.7500% 30/06/27 430,437 431,243 0.07
23,357,578 23,439,760 3.60

ISuk
- 50 CHPPR HOLDINGS INC 1145 DOT 124,844 6,250 0.00
- 37,587 DSG TOPCO INC WARRANT @ 0 0 0.00
- 2,400 CURO GROUP HLDG WTS @ 0 0 0.00
- 278  CHPPR HLDS INC TR1 WARRANT @ 0 0 0.00
- 132 CHPPR HLDS INC TR2 WARRANT @ 0 0 0.00
124,844 6,250 0.00
BFt T AU 532,707,597 530,367,893 81.50
HABESST 629,308,546 625,139,885 96.07

(1) FAM S 3 FAT B S TR

(@) EBAEAT /S MR AT I FE 2

(3) FHHNT VAT A7 OHLELEL THELANDIVTNDIES
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Bl £ WA S A SR i ﬁ%fﬁ
JPY 12,822,847,883 USD 81,094,795 20264E2 H27H 2,389,275
USD 195,888 EUR 165,060 20264E3 H 3 H (1,367)
USD 943 JPY 148,750 202642 H27H (25)
USD 3,790 JPY 597,725 202642 H27H (101)
USD 4316 JPY 680,000 202642 H27H (110)
USD 53,501 JPY 8,437,075 202642 H27H (1,429)
USD 187,692 JPY 29,599,000 202642 H27H (5,014)
USD 259,307 JPY 40,880,000 202642 H27H (6,845)
JPY 15,140,000 USD 96,264 202642 H27H 2,306
2,376,690
SRR
20264F1H 31 A BITE, 77 RIZBL T ORRF IR E AL T,
\ . ‘ BT RE IR
Hi % & A i o
i 8K S, i oy )
VB>
USD (3) FUT US ULTRA BOND CBT 202643 A (352,125) 7,391
(352,125) 7,391
BB g
USD 47 FUT US 10YR NOTE (CBT) 202643 H 5,255,188 (53,530)
USD 77 FUT US 5YR NOTE (CBT) 202643 A 8,384,577 (43,073)
13,639,765 (96,603)
(89,212)
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TaFsial DR g
USD 22,825,000 CDX NA HY 45 5.0000% 20/12/30 2030412 H20H 1,900,638
1,900,638
1,900,638
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Nomura Multi Managers Fund IV — European High Yield Bond
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WA PERE R E A R
202545 A 31 H BITE 202545 A 31 HIZHE T 9 A5HAIIM
(BHAId =2 —rZor) (BHG=2—a )
HPE &
B A RE SR AT 47,311,559 SRAT O EFIE. 24,157
(RFFEM 47,557,518 —12) ) B (R B4 1) 2,565,164
Bl % 2,462,951 F OIS 1,399
Ta—H—PbOFRI 4 424,526 -
AL 716205 flrErTosd 2,590,720
BHEATF 50,915,241
#
£l 5 5 g 7 304,641
S A DEL A (55 AP0 logs LRSI 50,896
Fr— i —~DFG: 764,723 RERA 15,533
A 116,864 ﬁéjﬂwi&w 6,147
— SRAT TR 15,418
U 901,271 i 10,186
TS 810
SRR 10,176
FE PER AR 50,013,970 RRER L 22,260
RS — 1SR REE 436,067
LSBT A WO PERR A
fuESadlrEn 2,154,653
FCZ7 (M) 8,371 12,724 106,516,017
FDZZA (M) 13,716 587,697  8,060,830,252 BB AT RES T B R DL 414,148
HAERRE F KOV E 2B e L AN AR D IR AR (32,640)
B SR UE S Ea 381,508
PG A RS R AR A% 0 Bk 1,270,557
S E AR e U AR D AR A o0 13 6,757
YR =R A 1,277,314
T O AT LD PE D B 3,813,475
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WA LB E FATHE L IR DL =
20254F-5 A 31 HIZHE T 323 HAIARH] 202545 A 31 HITHE T 3 2HAIEAR]
(EHIT 2 —aZr) (R
H eI pE AR 51,004,678 FC/TA
LR EN 2,154,653 I S A A 15,736
A SR A A 381,508
IR A AR 1,277,314 FEATZARFE AL 163
HRZ AR (3,175)
T OOE FA T LM PE O M RAE 3,813,475
WIRFAT IR AR AESREL 12,724
ZARAEFRDOFATFERAE 24,776
Z SRS D B RS (1,318,455) FDZ5 A
(1,293,679) WIE AR AR 601,351
S HE D IAL B4 (3,510,504) FATZ AL AR 194
B RZAS R (13,848)
SR A pE AR 50,013,970 HWRFATIH AR 587,697

HatiE
20254E5 A 31 H BIfE
(REE)

2025 2024 2023
BRI e (2 —n) 50,013,970 51,004,678 51,673,396

FCZZ (M)
A PERNAR 106,516,017 131,530,536 137,948,586
BIR1 0SB R 8,371 8,359 8,230
FDZZ % (1)
AL PERRRHE 8,060,830,252 8,542,454,123  7,569,862,300
BR1 0SB E R 13,716 14,205 12,173
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HEA 5 PEDTH
20254F5 H 31 A BUE
(EAHT2—rZT)

Bl S/ A R bR IAFRFAI AP AR S PE LR (%)
NL¥F—
EENEFE
EUR 100,000  SYENSQO SA FRN 02/03/70 99,376 98,750 0.20
99,376 98,750 0.20
ZDiefES
EUR 150,000  SARENS FINANCE 5.7500% 21/02/27 66,008 66,030 0.13
66,008 66,030 0.13
TEHE(EESFIE)
EUR 100,000  ONTEX GROUP 5.2500% 15/04/30 100,000 103,492 0.21
EUR 100,000  AZELIS FINAN 5.7500% 15/03/28 REGS 100,000 103,233 0.21
EUR 100,000  AZELIS FINAN 4.7500% 25/09/29 REGS 100,000 103,107 0.20
300,000 309,832 0.62
BE ¥ — 465,384 474,612 0.95
TARVHEE
TEtEEESFIE)
EUR 100,000  UPCB FINANCE 3.6250% 15/06/29 REGS 95,875 98,500 0.20
95,875 98,500 0.20
A R e 95,875 98,500 0.20
TIUR
EENEFIE
EUR 200,000 ELEC DE FRANCE FRN 29/12/49 EMTN 200,000 206,724 0.42
EUR 200,000 ELEC DE FRANCE FRN 31/12/72 198,566 196,488 0.39
EUR 200,000  BPCE FRN 13/01/42 NC5 199,716 194,508 0.39
GBP 100,000 CRED AGRICOLE SA FRN 23/06/70 REGS 139,782 119,949 0.24
GBP 100,000 ELEC DE FRANCE FRN 22/07/69 EMTN 115,037 115,907 0.23
EUR 100,000  VEOLIA ENVRNMT FRN 22/02/72 100,000 106,765 0.21
EUR 100,000  RCI BANQUE FRN 09/10/34 EMTN 102,190 105,024 0.21
EUR 100,000  RCI BANQUE FRN 24/03/37 EMTN 99,872 100,190 0.20
EUR 100,000  AIR FRANCE-KLM FRN 21/05/74 99,479 99,188 0.20
EUR 100,000  VEOLIA ENVRNMT FRN 20/04/70 100,000 98,930 0.20
1,354,642 1,343,673 2.69
Z D itufES
EUR 325,000 LOXAM SAS 6.3750% 31/05/29 REGS 333,656 339,625 0.68
EUR 300,000  PAPREC HOLDIN 7.2500% 17/11/29 REGS 304,350 315,750 0.63
EUR 275,000  QUATRIM PIK 15/01/27 119,870 121,022 0.24
757.876 776,397 1.55
RA A2 HALUR (PIK)
EUR 222,030 LA FIN ATALIAN PIK 30/06/28 277,335 91,669 0.18
277,335 91,669 0.18
RATVITTYTIEANE
EUR 262,000  ATOS SE STUP 18/12/29 REGS 270,460 293,149 0.58
EUR 100,000  ATOS SE STUP 18/12/30 REGS 62,398 83,531 0.17
EUR 56,000  ATOS SE STUP 18/12/32 REGS 20,180 22,632 0.05
353,038 399,312 0.80
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BT Hk /A wAT RS Si4: AR ST A 448 S E LR (%)
LB (EE£FIE)
EUR 458,000  FORVIA SE 2.7500% 15/02/27 442,838 448,885 0.90
EUR 301,000  ALTICE FRANCE 4.1250% 15/01/29 REGS 265,792 256,241 0.51
EUR 200,000 HOLDING D'INFRAS 4.8750% 24/10/29 202,700 207,080 0.41
EUR 200,000  SECHE ENVIRONNEM 4.5000% 25/03/30 200,000 204,283 0.41
EUR 200,000 MAYA SAS/FRAN 5.3750% 15/04/30 REGS 200,000 204,250 0.41
EUR 200,000  ILIAD 4.2500% 15/12/29 204,000 202,625 0.41
EUR 200,000  VALEO SE 5.1250% 20/05/31 EMTN 198,742 200,241 0.40
EUR 200,000  CONSTELLIUM S 3.1250% 15/07/29 REGS 189,625 192,612 0.39
EUR 200,000  ALTICE FRANCE 3.3750% 15/01/28 REGS 181,000 169,590 0.34
EUR 150,000  SNF GROUP SAC 4.5000% 15/03/32 REGS 150,000 153,750 0.31
EUR 100,000  MAYA SAS/FRAN 6.8750% 15/04/31 REGS 100,000 106,417 0.21
EUR 100,000  ILIAD 5.6250% 15/02/30 99,296 106,250 0.21
EUR 100,000  ILIAD 5.3750% 15/02/29 99,973 104,875 0.21
EUR 100,000  REXEL SA 5.2500% 15/09/30 100,000 104,871 0.21
EUR 100,000  ILIAD 5.3750% 14/06/27 100,000 104,146 0.21
EUR 100,000 CROWN EUROPEA 4.7500% 15/03/29 REGS 101,800 104,145 0.21
EUR 100,000 CROWN EUROPEA 4.5000% 15/01/30 REGS 100,000 103,288 0.21
EUR 100,000  ELIOR GROUP SA 5.6250% 15/03/30 101,875 102,813 0.21
EUR 100,000 MAYA SAS/FRAN 5.6250% 15/10/28 REGS 99,250 101,762 0.20
EUR 100,000  TEREOS FIN GR 5.8750% 30/04/30 REGS 102,500 101,500 0.20
EUR 100,000 LOXAM SAS 4.2500% 15/02/30 REGS 100,000 100,879 0.20
EUR 100,000  CONSTELLIUM S 5.3750% 15/08/32 REGS 100,000 100,814 0.20
EUR 100,000  TEREOS FIN GR 5.7500% 30/04/31 REGS 100,000 100,638 0.20
EUR 100,000  SPIE SA 3.7500% 28/05/30 100,000 100,596 0.20
EUR 100,000  FORVIA SE 5.5000% 15/06/31 99,125 99,500 0.20
EUR 100,000  PAPREC HOLDIN 3.5000% 01/07/28 REGS 101,215 99,329 0.20
EUR 100,000  VALEO SE 4.5000% 11/04/30 EMTN 98,590 99,209 0.20
EUR 100,000  SECHE ENVIRONNEM 2.2500% 15/11/28 100,313 95,775 0.19
EUR 100,000  ALTICE FRANCE 4.0000% 15/07/29 REGS 71,750 85,000 0.17
EUR 100,000  CERBA HEALTHC 3.5000% 31/05/28 REGS 85,250 77,000 0.15
EUR 100,000  ALTICE FRANCE 4.0000% 15/02/28 REGS 55,125 35,985 0.07
4,250,759 4,274,349 8.55
Bt 7T 6,993,650 6,885,400 13.77
RAy

EENEFIE
EUR 200,000 DEUTSCHE BANK AG FRN 24/06/32 EMTN 182,760 202,052 0.41
EUR 200,000 COMMERZBANK AG FRN 05/12/30 EMTN 204,961 200,542 0.40
EUR 200,000 BAYER AG FRN 25/03/82 N5.5 189,979 199,183 0.40
EUR 200,000 DEUTSCHE BANK AG FRN 30/04/73 200,040 199,000 0.40
EUR 200,000 COMMERZBANK AG FRN 29/12/31 EMTN 182,141 194,610 0.39
EUR 100,000 COMMERZBANK AG FRN 06/12/32 EMTN 99,778 107,000 0.21
EUR 100,000 BAYER AG FRN 25/09/83 NC5 104,125 105,134 0.21
EUR 100,000  AAREAL BANK AG FRN 12/12/34 EMTN 99,913 100,383 0.20
EUR 100,000  BAYER AG FRN 12/11/79 88,125 96,626 0.19
1,351,822 1,404,530 2.81

ZDiefES
EUR 100,000  TK ELEV HOLDC 6.6250% 15/07/28 REGS 90,180 90,225 0.18
90,180 90,225 0.18
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Bk B/ B fES SALES Al RRERE] A EELE R (%)

RA A2 HAVF (PIK)

EUR 365,000 IHO VERWALTUNGS PIK 15/05/28 REGS 366,944 382,182 0.76
366,944 382,182 0.76
TEHE(EESFIE)
EUR 300,000  TUI AG 5.8750% 15/03/29 REGS 299,605 311,774 0.62
EUR 300,000  FRESSNAPF HOLD 5.2500% 31/10/31 303,375 305,910 0.61
EUR 300,000  NOVELIS SHEET 3.3750% 15/04/29 REGS 292,325 290,880 0.58
EUR 225,000 DYNAMO NEWCO 6.2500% 15/10/31 REGS 226,389 230,079 0.46
EUR 225,000 PEACH PROPERT 4.3750% 15/11/25 REGS 210,315 218,531 0.44
EUR 200,000 MOTEL ONE GMB 7.7500% 02/04/31 REGS 206,075 214,200 0.43
EUR 200,000  CT INVESTMENT 6.3750% 15/04/30 REGS 200,500 206,500 0.41
EUR 200,000  NIDDA HEALTHC 5.3750% 23/10/30 REGS 200,000 203,965 0.41
EUR 200,000  ZF FINANCE GM 5.7500% 03/08/26 EMTN 204,250 202,857 0.41
EUR 200,000  ADLER REAL EST 3.0000% 27/04/26 178,825 197,076 0.39
EUR 150,000  APCOA HOLDING 6.0000% 15/04/31 REGS 150,000 151,800 0.30
EUR 112,000 TECHEM VERWAL 5.3750% 15/07/29 REGS 112,000 114,576 0.23
EUR 100,000  TAKKO FASHIO 10.2500% 15/04/30 REGS 102,313 105,725 0.21
EUR 100,000  GRUENENTHAL G 6.7500% 15/05/30 REGS 105,325 105,519 0.21
EUR 100,000  HT TROPLAST A 9.3750% 15/07/28 REGS 100,000 104,800 0.21
EUR 100,000  WEPA HYGIENEP 5.6250% 15/01/31 REGS 99,288 104,633 0.21
EUR 100,000  TUI CRUISES G 6.2500% 15/04/29 REGS 102,975 104,375 0.21
EUR 100,000  SCHAEFFLER 5.3750% 01/04/31 100,000 101,500 0.20
EUR 100,000  GRUENENTHAL G 4.6250% 15/11/31 REGS 100,000 100,643 0.20
EUR 100,000 GRUENENTHAL G 4.1250% 15/05/28 REGS 97,950 100,514 0.20
EUR 100,000  SCHAEFFLER 4.2500% 01/04/28 100,000 100,404 0.20
EUR 100,000  ZF FINANCE 3.0000% 21/09/25 EMTN 99,430 99,750 0.20
EUR 100,000  CHEPLAPHARM A 4.3750% 15/01/28 REGS 100,000 98,409 0.20
EUR 100,000  ALSTRIA OFFICE 5.5000% 20/03/31 98,761 98,229 0.20
EUR 100,000  SCHAEFFLER AG 3.3750% 12/10/28 EMTN 90,850 97,890 0.20
EUR 100,000  ADLER PELZER 9.5000% 01/04/27 REGS 96,778 95,238 0.19
EUR 100,000 MAHLE GMBH 2.3750% 14/05/28 EMTN 85,250 93,100 0.19
EUR 100,000  ZF FINANCE GM 2.2500% 03/05/28 EMTN 86,250 92,250 0.18
EUR 200,000  STANDARD PROF 6.2500% 30/04/26 REGS 108,500 89,000 0.18
EUR 125,000  SENVION HLDG 3.875% 25/10/22 REGS 101,048 313 0.00
4,358,377 4,340,440 8.68
4 6,167,323 6,217,377 12.43
STINEIL
TEtE(EESFIE)
GBP 300,000 888 ACQUISITIONS 10.7500% 15/05/30 358,410 360,203 0.72
EUR 100,000 888 ACQUISITI 7.5580% 15/07/27 REGS 90,986 100,000 0.20
449,396 460,203 0.92
Bt T 449,396 460,203 0.92
Fix
EEEFIE
EUR 100,000  NATL BK GREECE FRN 03/01/34 GMTN 100,057 112,521 0.23
EUR 100,000  PIRAEUS FRN 18/09/35 EMTN 100,008 103,826 0.21
200,065 216,347 0.44
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BT Hohk/FEm g Si4: AR ST A 448 S E LR (%)
LB (EE£FIE)
EUR 100,000  PUBLIC PWR CORP 4.6250% 31/10/31 100,250 102,125 0.20
100,250 102,125 0.20
At ¥y 300,315 318,472 0.64
FAILSUR
ZDifESH
EUR 132,000  EIRCOM FINANCE 3.5000% 15/05/26 95,730 95,463 0.19
95,730 95,463 0.19
TEHE(EESFIE)
EUR 150,000  MOTION BONDCO 4.5000% 15/11/27 REGS 147,749 142,461 0.29
EUR 125,000  PERRIGO FINANC 5.3750% 30/09/32 EUR 128,125 129,050 0.26
GBP 100,000  VIRGIN MEDIA 7.8750% 15/03/32 REGS 121,313 121,441 0.24
EUR 100,000  FLUTTER TREAS 5.0000% 29/04/29 REGS 100,000 103,500 0.21
EUR 100,000  EIRCOM FINANCE 5.0000% 30/04/31 100,000 100,514 0.20
EUR 100,000  JAMES HARDIE 3.6250% 01/10/26 REGS 99,625 99,987 0.20
EUR 100,000  ARDAGH PKG FI 2.1250% 15/08/26 REGS 89,550 92,000 0.18
786,362 788,953 1.58
B TANTUR 882,092 884,416 1.77
ARSIV
TEtEEESFIE)
EUR 250,000 TEVA PHARM FNC 4.3750% 09/05/30 251,312 256,145 0.52
EUR 240,000 TEVA PHARM FNC 3.7500% 09/05/27 225,946 241,816 0.48
477,258 497,961 1.00
Bt AATTL 477,258 497,961 1.00
A3)7
EENSFE
EUR 200,000 BANCO BPM SPA FRN 19/01/32 EMTN 194,750 199,383 0.40
EUR 200,000  UNICREDIT SPA FRN 15/01/32 173,000 197,890 0.39
EUR 111,000  ENEL SPA FRN 27/05/72 110,394 113,914 0.23
478,144 511,187 1.02
Z D itufES
EUR 100,000  INTER MEDIA C 6.7500% 09/02/27 REGS 97,602 99,566 0.20
97,602 99,566 0.20
RA A2 HALUR (PIK)
EUR 100,000  FIBER MIDCO SPA PIK 15/06/29 REGS 100,000 94,740 0.19
100,000 94,740 0.19
TEHE(EESFIE)
EUR 325,000 REKEEP SPA 9.0000% 15/09/29 REGS 322,362 321,034 0.65
EUR 300,000 LOTTOMATICA G 5.3750% 01/06/30 REGS 301,499 311,276 0.62
EUR 250,000  INTESA SANPAO 2.9250% 14/10/30 EMTN 218,520 241,598 0.48
EUR 200,000 NEOPHARMED GE 7.1250% 08/04/30 REGS 202,500 209,185 0.42
EUR 150,000 DOBANK SPA 7.0000% 28/02/30 REGS 152,250 158,541 0.32
EUR 144,000  OPTICS BIDCO 6.8750% 15/02/28 144,500 154,980 0.31
EUR 106,000  OPTICS BIDCO 7.8750% 31/07/28 105,996 117,925 0.24
EUR 116,000  FIS GROUP 5.6250% 01/08/27 REGS 116,000 116,753 0.23
EUR 100,000  TELECOM ITALIA 7.8750% 31/07/28 112,125 112,658 0.23
EUR 102,000  TELECOM ITALIA 6.8750% 15/02/28 102,355 110,952 0.22

— 220 —



I LT RWTF - RR—Tv—RX - T7URN —ERM /A - A —)LK -/ R FFC/FD

BT Hk /A wAT RS Si4: AR ST A 448 S E LR (%)
EUR 100,000  ITALMATCH CH 10.0000% 06/02/28 REGS 100,000 105,394 0.21
EUR 100,000  ALMAVIVA 5.0000% 30/10/30 REGS 100,000 102,640 0.21
EUR 100,000 LOTTOMATICA G 4.8750% 31/01/31 REGS 100,000 102,394 0.20
EUR 100,000  UNIPOL ASSICU 3.8750% 01/03/28 EMTN 110,000 101,960 0.20
EUR 100,000  ITELYUM REGE 5.7500% 15/04/30 REGS 99,125 100,125 0.20
EUR 100,000  X3G MERGECO S 7.0000% 15/05/30 REGS 92,000 96,500 0.19
EUR 100,000  INFRASTRUTTUR 1.6250% 21/10/28 GMTN 95,600 96,203 0.19
EUR 400,000  WASTE ITALIA 10.5% 15/11/19  REGS 346,351 40 0.00

2,821,183 2,560,158 5.12
Gt A2YT 3,496,929 3,265,651 6.53
BA
TEE (EE£FIE)
EUR 150,000  SOFTBANK GRP COR 3.3750% 06/07/29 116,700 140,625 0.28
EUR 124,000  SOFTBANK GRP COR 5.3750% 08/01/29 124,000 125,721 0.25
240,700 266,346 0.53
AR HA 240,700 266,346 0.53
Tv—o—
RA A2 h4 2R (PIK)
EUR 352,036 LINX CAP LTD PIK 30/12/25 REGS 235,784 326,555 0.65
235,784 326,555 0.65
TEHE(EESFIE)
GBP 225,000 KANE BIDCO LT 6.5000% 15/02/27 REGS 268,712 267,063 0.54
GBP 200,000  ASTON MARTIN 10.3750% 31/03/29 REGS 238,853 223,492 0.45
EUR 200,000  KANE BIDCO LT 5.0000% 15/02/27 REGS 200,000 200,956 0.40
GBP 100,000  GALAXY BIDCO 8.1250% 19/12/29 REGS 120,761 120,036 0.24
EUR 100,000  AVIS BUDGET F 7.0000% 28/02/29 REGS 99,100 101,250 0.20
EUR 100,000  AVIS BUDGET F 7.2500% 31/07/30 REGS 100,125 101,196 0.20
EUR 100,000  TOUCAN FINCO/ 8.2500% 15/05/30 REGS 98,200 98,975 0.20
1,125,751 1,112,968 2.23
Bt Vr—T— 1,361,535 1,439,523 2.88
oty IT LY
EEEFIE
EUR 200,000 GRAND CITY PROP FRN 09/06/71 EMTN 98,500 191,518 0.38
EUR 100,000  EUROFINS SCIEN FRN 31/12/72 100,375 106,094 0.21
EUR 100,000  AROUNDTOWN FIN FRN 16/04/73 92,375 102,930 0.21
EUR 100,000  EUROFINS SCIEN FRN 04/04/74 100,000 102,785 0.21
EUR 100,000  ARENA LUX FIN FRN 01/05/30 REGS 100,000 100,980 0.20
EUR 100,000  CPI PROPERTY GRO FRN 16/10/72 83,750 97,500 0.19
EUR 100,000  AROUNDTOWN FIN FRN 16/07/72 86,375 88,496 0.18
661,375 790,303 1.58
Ttk
- 27,941  ADLER GROUP REG SHS 0 0 0.00
0 0 0.00
ZDiufES
EUR 200,000  CIRSA FINANC 10.3750% 30/11/27 REGS 177,891 189,881 0.38
EUR 100,000  MATTERHORN TE 3.1250% 15/09/26 REGS 99,450 99,879 0.20
EUR 100,000  ADLER FINANCING PIK 31/12/28 1L 87,325 89,888 0.18
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BT Hk /A wAT RS Si4: AR ST A 448 S E LR (%)
EUR 100,000  GALAPAGOS SA 5.3750% 15/06/21 REGS 9,925 50 0.00
374,591 379,698 0.76
RA A2 AL (PIK)
EUR 303,748 VIVION PIK 31/08/28 EMTN 279,407 297,673 0.59
EUR 200,000 LHMC FINCO 2 PIK 15/05/30 REGS 200,000 208,484 0.42
EUR 125,938 VIVION PIK 28/02/29 EMTN 122,438 121,845 0.24
EUR 357,900  TITANIUM 2L BOND PIK 14/01/31 136,500 105,312 0.21
EUR 18,243  CODERE FIN 2 PIK 31/12/28 REGS 2,572 18,813 0.04
740,917 752,127 1.50
TEtE(EESFIE
EUR 300,000  CPI PROPERTY 6.0000% 27/01/32 EMTN 287,756 303,173 0.60
GBP 200,000 B&M EUROPEAN 8.1250% 15/11/30 240,983 252,071 0.49
EUR 300,000  CPI PROPERTY 1.5000% 27/01/31 EMTN 209,825 241,754 0.48
EUR 200,000  ROSSINI SARL 6.7500% 31/12/29 REGS 205,000 211,149 0.42
EUR 200,000  CIRSA FINANCE 6.5000% 15/03/29 REGS 203,375 209,750 0.42
EUR 200,000 MATTERHORN TELE 4.5000% 30/01/30 201,750 204,000 0.41
EUR 200,000  ALBION FINANC 5.3750% 21/05/30 REGS 200,000 202,783 0.41
EUR 202,000  INPOST SA 2.2500% 15/07/27 REGS 190,784 198,025 0.40
EUR 200,000 ARAMARK INTL 4.3750% 15/04/33 REGS 197,750 195,614 0.39
EUR 150,000 CONTOURGLOB P 5.0000% 28/02/30 REGS 150,000 151,098 0.30
EUR 100,000  EPHIOS SUBCO 7.8750% 31/01/31 REGS 100,000 107,559 0.22
EUR 100,000  CIRSA FINANCE 7.8750% 31/07/28 REGS 100,000 104,750 0.21
EUR 100,000  ESSENDI SA 6.3750% 15/10/29 REGS 105,125 104,651 0.21
EUR 100,000  SANIJIKOS 7.2500% 31/07/30 REGS 100,000 103,395 0.21
EUR 100,000  PLT VII FINAN 6.0000% 15/06/31 REGS 103,250 103,370 0.21
EUR 100,000  LOARRE INVEST 6.5000% 15/05/29 REGS 96,605 102,999 0.21
EUR 100,000  FOUR FINANCE SA 10.7500% 26/10/26 95,500 100,200 0.20
EUR 100,000  CPI PROPERTY GRO STUP 23/04/27 EMTN 87,420 98,875 0.20
EUR 100,000 SUMMER BC HOL 5.8750% 15/02/30 REGS 100,000 98,673 0.20
EUR 100,000 CONTOURGLOB P 3.1250% 01/01/28 REGS 86,838 97,692 0.20
EUR 100,000  KLEOPATRA FIN 4.2500% 01/03/26 REGS 87,950 91,491 0.18
EUR 100,000  ALTICE FINANC 4.2500% 15/08/29 REGS 83,375 77,269 0.15
EUR 100,000  ALTICE FINANC 3.0000% 15/01/28 REGS 88,500 77,250 0.15
EUR 100,000  HERENS MIDCO 5.2500% 15/05/29 REGS 73,563 75,550 0.15
EUR 200,000  SIGNA 5.5000% 23/07/26 REGS 185,785 28,290 0.06
3,581,134 3,541,431 7.08
BitvrwLTNT 5,358,017 5,463,559 10.92
A¥0
TEE (EE£FIE)
EUR 200,000  PETROLEOS MEX 2.7500% 21/04/27 EMTN 154,550 188,928 0.38
EUR 100,000  PETROLEOS MEX 4.8750% 21/02/28 EMTN 77,863 96,846 0.19
EUR 100,000  PETROLEOS MEX 4.7500% 26/02/29 10.7 76,075 94,950 0.19
EUR 100,000  CREDITO REAL 5.0000% 01/02/27 REGS 104,375 11,000 0.02
412,863 391,724 0.78
Gt AFT2 412,863 391,724 0.78
r5o4
EEEFIE
EUR 200,000  TELEFONICA EUROP FRN 15/04/72 199,999 206,250 0.41
EUR 200,000 TENNET HLD BV FRN 21/06/72 199,228 204,000 0.40
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EUR 200,000 COOPERATIEVE RAB FRN 29/12/69 221,750 198,198 0.40
EUR 100,000 TELEFONICA EUROP FRN 07/09/72 100,000 109,118 0.22
EUR 100,000 TELEFONICA EUROP FRN 03/05/71 108,008 106,054 0.21
EUR 100,000 KONINKLIJKE KPN FRN 18/09/72 99,682 103,060 0.21
EUR 100,000 TELEFONICA EUROP FRN 31/12/70 102,579 100,250 0.20
EUR 100,000 TENNET HLD BV FRN 22/10/72 97,440 99,500 0.20
EUR 100,000 REPSOL INTL FIN FRN 22/03/70 99,563 98,137 0.20
EUR 100,000 TRIODOS BANK FRN 05/02/32 99,497 95,000 0.19

1,327,746 1,319,567 2.64
EiEk=
- 21,851 SELECTA CLASS A2 (SELCA2DUM) 4,080 765 0.00
- 10,926 SELECTA CLASS Al (SELCA1DUM 2,040 382 0.00
6,120 1,147 0.00
ZDiufES
EUR 89,420 SELECTA GROUP BV PIK 01/07/26 REGS 56,075 4,918 0.01
56,075 4,918 0.01
TEHE(EESFIE)
EUR 250,000 TEVA PHARM FNC 7.8750% 15/09/31 294,374 301,202 0.60
GBP 200,000 BOOST NEWCO 8.5000% 15/01/31 REGS 248,832 254,411 0.51
EUR 225,000 TMNL HOLDING 3.7500% 15/01/29 REGS 213,469 222,188 0.44
EUR 200,000 IGT LOTTERY H 4.2500% 15/03/30 REGS 200,000 203,372 0.41
EUR 200,000 DUFRY ONE BV 4.5000% 23/05/32 200,000 201,810 0.40
EUR 200,000 ZF EUROPE FIN 6.1250% 13/03/29 EMTN 204,978 199,217 0.40
EUR 150,000 UNITED GROUP 4.6250% 15/08/28 REGS 127,688 149,510 0.30
EUR 120,000 ASHLAND SERVI 2.0000% 30/01/28 REGS 114,287 115,145 0.23
EUR 100,000 UNITED GROUP 6.7500% 15/02/31 REGS 100,000 103,766 0.21
EUR 100,000 BOELS TOPHOLD 5.7500% 15/05/30 REGS 102,494 103,623 0.21
EUR 100,000 BE SEMICONDUC 4.5000% 15/07/31 REGS 100,000 103,508 0.21
EUR 100,000 Q-PARK HOLDIN 5.1250% 15/02/30 REGS 100,000 102,990 0.21
EUR 100,000 DUFRY ONE BV 4.7500% 18/04/31 100,500 102,500 0.20
EUR 100,000 IPD 3 BV 5.5000% 15/06/31 REGS 100,000 101,385 0.20
EUR 100,000 DUFRY ONE BV 3.3750% 15/04/28 100,000 99,550 0.20
EUR 100,000 ZF EUROPE 2.0000% 23/02/26 94,350 98,683 0.20
EUR 100,000 VERSUNI GROUP 3.1250% 15/06/28 REGS 100,000 96,854 0.19
EUR 100,000 TEVA PHARM FNC 1.6250% 15/10/28 77,758 94,270 0.19
EUR 100,000 ZIGGO BV 2.8750% 15/01/30 REGS 87,250 92,388 0.18
EUR 100,000 VZ SECURED FI 3.5000% 15/01/32 REGS 100,000 91,125 0.18
EUR 100,000 VZ VENDOR 2.8750% 15/01/29 REGS 89,750 90,500 0.18
EUR 100,000 ZF EUROPE 3.0000% 23/10/29 88,250 88,210 0.18
2,943,980 3,016,207 6.03
Bt ATH 4,333,921 4,341,839 8.68
INFT
TEtEEESFIE)
EUR 325,000 CARNIVAL CORP 5.7500% 15/01/30 REGS 330,848 348,964 0.70
330,848 348,964 0.70
iR AvYad 330,848 348,964 0.70
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R—SUK
TEtEEESFIE)
EUR 200,000  CANPACK SA 2.3750% 01/11/27 REGS 187,000 195,010 0.39
187,000 195,010 0.39
Gt AR—=FoF 187,000 195,010 0.39
RILEAHIL
EENSFIE
EUR 100,000  EDP SA FRN 23/04/83 EMTN 100,000 105,751 0.22
EUR 100,000  EDP SA FRN 29/05/54 EMTN 99,363 101,900 0.20
EUR 100,000  EDP SA FRN 16/09/54 99,341 100,800 0.20
EUR 100,000 BANCO COM PORTUG FRN 17/05/32 DMTN 95,125 100,250 0.20
EUR 100,000  EDP SA FRN 27/05/55 EMTN 99,307 99,264 0.20
EUR 100,000  EDP SA FRN 14/03/82 NC5. 99,481 96,875 0.19
EUR 100,000  EDP SA FRN 14/03/82 NC8 83,125 91,251 0.18
675,742 696,091 139
LB (EE£FIE)
EUR 100,000  TAP SA 5.1250% 15/11/29 REGS 101,438 100,629 0.21
EUR 200,000  BANCO ESPIRITO 4% 21/01/19 EMTN 202,125 42,000 0.08
EUR 200,000 BANCO ESPIRITO 2.625% 08/05/17 193,500 42,000 0.08
497,063 184,629 0.37
B AL L 1,172,805 880,720 1.76
ARAY
EENEFIE
EUR 100,000 BANCO CRED SOC C FRN 27/11/31 EMTN 98,585 101,534 0.20
EUR 100,000 BANCO SABADELL FRN 15/04/31 EMTN 94,075 99,552 0.20
EUR 100,000 BANCO CRED SOC C FRN 09/03/28 EMTN 95,170 98,096 0.20
287,830 299,182 0.60
Z D itufES
EUR 138,000 OHL OPERACIONES PIK 31/12/29 REGS 79,707 103,825 0.21
79,707 103,825 0.21
TEHE(EESFIE)
EUR 345,000 LORCA TELECOM 4.0000% 18/09/27 REGS 343,875 344,435 0.68
EUR 300,000  GRIFOLS SA 7.5000% 01/05/30 REGS 317,975 315,473 0.63
EUR 175,000  EROSKI S COO 10.6250% 30/04/29 REGS 191,756 189,434 0.38
EUR 176,000  GRIFOLS SA 7.1250% 01/05/30 REGS 181,940 183,023 0.37
EUR 200,000 GRUPO ANTOLI 10.3750% 30/01/30 REGS 174,000 144,850 0.29
EUR 200,000  GRUPO ANTOLIN 3.5000% 30/04/28 REGS 152,625 138,850 0.28
EUR 100,000  LORCA TELECOM 5.7500% 30/04/29 REGS 104,125 104,379 0.21
EUR 100,000  NEINOR HOMES 5.8750% 15/02/30 REGS 100,000 103,508 0.21
EUR 100,000  KAIXO BONDCO 5.1250% 30/09/29 REGS 100,000 101,492 0.20
EUR 100,000  GRIFOLS SA 3.8750% 15/10/28 REGS 100,000 95,694 0.19
1,766,296 1,721,138 3.44
Bt A 2,133,833 2,124,145 425
RAII—TY
EEEFIE
EUR 450,000  HEIMSTADEN BOSTA FRN 01/05/70 374,712 420,982 0.84
EUR 100,000  HEIMSTADEN 6.7500% 31/12/70 25,000 74,952 0.15
399,712 495,934 0.99
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Z D itufES
EUR 325,000  ASMODEE GROUP 5.7500% 15/12/29 REGS 177,783 181,766 0.37
EUR 200,000  VERISURE HOLD 9.2500% 15/10/27 REGS 165,200 167,400 0.33
342,983 349,166 0.70
TEHE(EESFIE)
EUR 300,000  HEIMSTADEN 8.3750% 29/01/30 EMTN 299,999 307,649 0.61
EUR 300,000  VERISURE MIDH 5.2500% 15/02/29 REGS 297,875 302,250 0.60
EUR 200,000  HEIMSTADEN 4.3750% 06/03/27 182,720 192,029 0.38
EUR 125,000  SAMHALLSBYG H 5.0000% 20/10/29 107,813 107,626 0.22
EUR 100,000  VERISURE HOLD 5.5000% 15/05/30 REGS 100,000 104,009 0.21
EUR 100,000  HEIMSTADEN BO 3.8750% 05/11/29 EMTN 99,240 100,022 0.20
EUR 100,000  INTRUM AB 9.2500% 15/03/28 REGS 62,000 88,250 0.18
1,149,647 1,201,835 2.40
Gt AT z—F 1,892,342 2,046,935 4.09
AFYR
EEEFIE
GBP 200,000 BARCLAYS PLC FRN 15/03/70 264,044 237,642 0.47
GBP 200,000  HSBC HOLDINGS FRN 28/03/70 264,249 235,589 0.47
EUR 191,000  VODAFONE GROUP FRN 30/08/84 EMTN 189,883 207,895 0.42
EUR 125,000 MILLER HOMES G FRN 15/10/30 REGS 125,000 126,561 0.25
GBP 100,000  BARCLAYS PLC FRN 14/11/32 EMTN 113,987 125,995 0.25
GBP 100,000  CO-OP BANK HOLD FRN 06/04/27 117,872 119,775 0.24
GBP 100,000  VODAFONE GROUP FRN 03/10/78 127,487 118,582 0.24
EUR 100,000  VODAFONE GROUP FRN 03/10/78 113,550 101,477 0.20
EUR 100,000  BP CAPITAL PLC FRN 22/06/70 100,000 99,848 0.20
EUR 100,000  VODAFONE GROUP FRN 27/08/80 NC6 103,450 99,403 0.20
EUR 100,000  VODAFONE GROUP FRN 27/08/80 81,300 94,078 0.19
1,600,822 1,566,845 3.13
Z D itufES
EUR 200,000  ALLWYN ENTERT 7.2500% 30/04/30 REGS 202,125 212,579 0.43
GBP 113,000 NEWDAY BONDC 13.2500% 15/12/26 REGS 115,788 127,504 0.25
317,913 340,083 0.68
RA A2 h4 2R (PIK)
GBP 100,000 BRACKEN MIDCO PIK 01/11/27 REGS 117,130 116,998 0.23
GBP 37,595  TALKTALK TELECOM PIK 01/03/28 REGS 15,667 5,363 0.01
132,797 122,361 0.24
RATVITTYTIE I ANE
GBP 100,000  CO-OPERATIVE GP STUP 6.25% 08/07/26 140,981 120,112 0.24
EUR 100,000  EC FINANCE 3.2500% 15/10/26 REGS 100,000 98,750 0.20
240,981 218,862 0.44
TEtE(EESFIE)
EUR 384,000 PINNACLE BIDC 8.2500% 11/10/28 REGS 396,999 405,119 0.80
EUR 250,000  INTL PERSONAL FI 10.7500% 14/12/29 264,680 274,558 0.55
GBP 200,000  EDGE FINCO PL 8.1250% 15/08/31 REGS 240,172 249,359 0.50
EUR 240,000  ATLANTICA SUS 5.6250% 15/02/32 REGS 242,375 246,458 0.49
GBP 200,000  JERROLD FINCO 7.8750% 15/04/30 REGS 233,007 242,551 0.48
GBP 200,000  VIRGIN MEDIA 5.2500% 15/05/29 REGS 231,004 229,585 0.46
EUR 218,000  INEOS QUATTRO 6.7500% 15/04/30 REGS 212,500 207,531 0.41
EUR 200,000 BELRON UK FIN 4.6250% 15/10/29 REGS 201,313 204,103 0.41
EUR 175,000  ALEXANDRITE 10.5000% 15/05/29 REGS 195,125 192,628 0.39
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EUR 175,000 VMED 02 UK FI 5.6250% 15/04/32 REGS 173,051 180,450 0.36
GBP 150,000 WOLSELEY GROU 9.7500% 31/01/31 REGS 178,307 177,701 0.36
EUR 163,000 INEOS FINANCE 6.3750% 15/04/29 REGS 163,000 164,875 0.33
GBP 131,000 BELLIS ACQUIS 8.1250% 14/05/30 REGS 153,351 145,223 0.29
GBP 121,000 PUNCH FINANCE 7.8750% 30/12/30 REGS 143,440 145,217 0.29
EUR 143,000 VMED 02 UK FI 3.2500% 31/01/31 REGS 143,000 135,736 0.27
EUR 130,000 INEOS QUATTRO 8.5000% 15/03/29 REGS 124,800 131,660 0.26
GBP 107,000 CD&R FIREFLY 8.6250% 30/04/29 REGS 124,768 131,600 0.26
GBP 100,000 SHERWOOD FINA 9.6250% 15/12/29 REGS 120,007 120,929 0.24
EUR 115,000 AMBER FINCO P 6.6250% 15/07/29 REGS 115,000 120,280 0.24
GBP 100,000 JERROLD FINCO 7.5000% 15/06/31 REGS 118,545 119,240 0.24
GBP 100,000 JERROLD FINCO 5.2500% 15/01/27 REGS 118,426 118,819 0.24
GBP 100,000 DEUCE FINCO 5.5000% 15/06/27 REGS 116,685 117,987 0.24
GBP 100,000 MAISON FINCO 6.0000% 31/10/27 REGS 106,069 116,234 0.23
GBP 100,000 VMED 02 UK FI 4.0000% 31/01/29 REGS 102,982 110,944 0.22
GBP 100,000 VIRGIN MEDIA 4.1250% 15/08/30 REGS 104,135 107,734 0.22
EUR 100,000 ZEGONA FINANC 6.7500% 15/07/29 REGS 100,375 106,250 0.21
EUR 102,000 SYNTHOMER PLC 7.3750% 02/05/29 REGS 102,000 101,457 0.20
EUR 100,000 JAGUAR LAND R 4.5000% 15/07/28 REGS 100,000 101,296 0.20
EUR 100,000 BCP MODULAR 4.7500% 30/11/28 REGS 100,000 97,615 0.20
EUR 100,000 BCP V MODULAR 6.7500% 30/11/29 REGS 81,625 90,019 0.18
EUR 100,000 CARNIVAL PLC 1.0000% 28/10/29 85,625 89,640 0.18
GBP 100,000 THAMES WATER 2.3750% 22/04/42 EMTN 72,588 83,213 0.17
GBP 2,624 THAMES WATER 9.7500% 10/10/27 REGS 0 3,399 0.01
GBP 2,390 THAMES WATER 9.7500% 10/10/27 REGS 2,756 3,138 0.01
GBP 750 THAMES WATER LTD 0% 22/03/27 REGS 0 761 0.00

4,967,710 5,073,309 10.14
HEFAFUA 7,260,223 7,321,460 14.63
TAUA
NoHoo—y
EUR 67,216 TOPCO PIK FRN 01/08/26 IST LIEN TL 49,959 10,083 0.02
EUR 138,112 TOPCO PIK FRN 01/12/26 2ND LIEN TL 85,830 950 0.00
135,789 11,033 0.02
EiEk=
- 786 DIEBOLD NIXDORF 51,996 33,574 0.07
- 997 CODERE Al ORD SHARES 48,476 20,937 0.04
- 249 CODERE A2 ORD SHARES 12,107 5,229 0.01
- 2,677,303 TEIDE LTD 43,744 2,008 0.00
156,323 61,748 0.12
TEtE(EESFIE)
EUR 300,000 EMRLD BOR / E 6.3750% 15/12/30 REGS 309,175 314,582 0.64
EUR 300,000 SHIFT4 PAYMEN 5.5000% 15/05/33 REGS 302,000 307,521 0.62
EUR 300,000 OLYMPUS WTR H 5.3750% 01/10/29 REGS 263,750 271,875 0.54
EUR 250,000 SCIL IV LLC / 9.5000% 15/07/28 REGS 258,375 262,432 0.52
GBP 200,000 ATLAS LUXCO 4 4.8750% 01/06/28 REGS 188,084 227,653 0.46
EUR 200,000 CELANESE US HLDS 5.5870% 19/01/29 211,688 208,864 0.42
EUR 200,000 HELIOS SOFT/1 7.8750% 01/05/29 REGS 201,000 206,230 0.41
EUR 200,000 AVANTOR FUNDI 3.8750% 15/07/28 REGS 197,350 199,946 0.40
EUR 200,000 PRIMO/TRTON W 3.8750% 31/10/28 REGS 195,482 199,028 0.40
EUR 135,000 IQVIA INC 2.2500% 15/01/28 REGS 132,155 130,939 0.26
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EUR 100,000 IWG US FINANCE 6.5000% 28/06/30 / 99,263 107,476 0.21
EUR 100,000  RAY FINANCING 6.5000% 15/07/31 REGS 101,875 104,000 0.21
EUR 100,000  COTY INC 5.7500% 15/09/28 REGS 100,000 103,625 0.21
EUR 100,000  BALL CORP 4.2500% 01/07/32 100,000 101,672 0.20
EUR 100,000  IQVIA INC 2.8750% 15/06/28 REGS 102,485 98,044 0.20
EUR 100,000  OLYMPUS WTR H 3.8750% 01/10/28 REGS 96,813 96,125 0.19
EUR 100,000  GRAPHIC PACKA 2.6250% 01/02/29 REGS 94,750 95,513 0.19
EUR 100,000  IQVIA INC 2.2500% 15/03/29 REGS 90,500 95,375 0.19
EUR 100,000  ARDAGH METAL 2.0000% 01/09/28 REGS 96,352 93,495 0.19
EUR 100,000  MPT OP PTNR/FINL 0.9930% 15/10/26 92,000 91,566 0.18

3,233,097 3,315,961 6.64
BET AR 3,525,209 3,388,742 6.78
HAEES 47,537,518 47,311,559 94.60

VL i) 42 i AE A P DFF 2T, BTS2 7T & TR,
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P EFICRET o1

20254F5 H 31 A BUfE
A BAR, T2 AT 2N R IZ 2 T)

VERE — AMEI B R SR L 52K

202545 A 31 HHITE. 7 7 RIZLL R DRV FE A E 2R Je P LK 2 LT S E AR I LR KIFFC O/ T AD~y Y BT
Aoz,

[N [N | FeHEE 5o A4 i i A REBHLE (2—n)
GBP 171 EUR 203 2025/E6 430 0
GBP 40 EUR 48 202546 H30H 0
EUR 60,804 GBP 51,300 202546 H30H 67)
EUR 2,211 IPY 359,307  2025/F6 A30H 8
EUR 524 PY 85,163 202546 H30H 2
PY 98,126,368 EUR 604,214  20254E6 A30H (2,415)
GBP 153,178 EUR 181,855 2025426 H 6 A 165
GBP 11,405 EUR 13,508 2025426 A6 H 44
EUR 168,985 GBP 142,173 202546 A6 H 43
EUR 6,359 GBP 5,333 202546 H4 R 21
USD 2,325 EUR 2,049 202546 A4 H 1
USD 171 EUR 150 2025456 H4 R 0
USD 197 EUR 174 20254E6 H4 1 1)
USD 136 EUR 121 2025456 H4 R 1)
EUR 664 USD 756 202546 H4 R @)
EUR 1,761 USD 2,002 20254E6 H4 1 @)
USD 246 EUR 220 202546 H4 R )
EUR 39,942 USD 45308 202546 A4 H ©6)
EUR 5,897 GBP 4,970 202546 H4 R ©)
EUR 20,133 GBP 16,964 20254E6 A4 H @7
EUR 6,538 GBP 5,555 202546 14 H (63)
USD 43,073 EUR 38,405 202546 H4 R (428)
EUR 89,561 GBP 76,016 202546 A6 H (768)
EUR 63,333 GBP 53,957 202546 H4 A (791)
EUR 153,331 GBP 130,865 202546 A6 H (2,175)
EUR 934,982 GBP 797,849 202546 H4 A (13,207)

(19,684)

SHTNETLASITCND, IRmEOMAILE L L THRIILTND,
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BRNIv—CUJ8%5 77 2 FFD (GEREERERER)

BHIv—CUJEHT 72 FFD (EREERERER)
2188~ 5522387 (20254 12H 9 H~20265£6 A 8 H)

O& 772 FDtHH
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&

2 A

,HJi B | 20074108 11 H AR, SEEAR L L E T,

BNIv—CVTBEIT—T7 R (AT IRF—T7 2R EVWET, ) ZHRTHE~OREEZRALCT. T& LTHEEBOKH.

BUFtEE. £ LK IREORITYT 2% (UT IHEEES] EVWET, ) ITREL, BKEDA VHLY A Y ORELIETEMED

AEENDCLEZEME L TEREAAVEY, EEAANGEEEICOVTIE, FAE LTRABEAY VERTAVER A,

FHIX VUV TRETF VR [T 7V FERMAETERENR L LET. A8 MBS CEERET B8 HYET.

v ¥ — 7 7 v § %ﬁl@F#EIEH:‘QH%& LET, 48, EESESHIHEEOEFCESRROMEIESRT S
SREBITDVVIVEFITERETIEALHYET,

P FRHIX -V TBRET7V FFD [ NEREE~OEEREISICHFIEEHTELA.

¢ X ¥ — T 7 v RINEREE~OBREISICFFIERERTEEA.
5 ® H b BRERIC, AL LCHF  BAFENRFEPOICRENRETRVEY, 2L, EEMBKESFCL > TIREESFNARLER
T 25ENHYET. BREKOERICOVNTIE, FHICHREHTT. TABHERA—DEREFLEVET,

ol
%ﬁ

ot
L4

ELBRERR

Omxit30EA D ERERE

N B E EER i - %EEP N~y T ﬁ; - {P i % | = % %ok
t i } P B & &[] = | = 4
(5l %) N i 4 | s % = e % = L N = R IS 7/ B = #H

3] H % % % % EbilE

1943 (202441 H 9 H) 13, 458 54 0. 8 254. 27 A1.3 92.2 A 2.3 5, 723
1958 (202442 H 7 H) 13, 822 49 3.1 263.01 3.4 93.4 0.4 5, 876
196351 (202443 H 7 H) 14, 086 54 2.3 269. 71 2.5 94.0 A 0.1 5, 985
19711 (20244 4 H 8 H) 14,411 55 2.7 276.72 2.6 93.8 A 0.8 6, 123
1983 (202445 H 7 H) 14, 526 48 1.1 279.59 1.0 92. 1 1.6 6, 152
1993 (202446 H 7 H) 14, 774 61 2.1 286. 14 2.3 91. 0 2.8 6, 257
200351 (20244 7 H 8 H) 15, 216 59 3.4 297.09 3.8 93. 2 0.6 6,414
2014 (202448 H 7 H) 14, 047 58 ANT.3 275.21 AT 4 94. 4 3.2 5, 920
2028 (202449 H 9 H) 13,976 58 A0 1 274.51 AN0.3 92.7 7.1 5, 852
2034 (20244E£10H 7 H) 14,615 49 4.9 288. 05 4.9 90.8 9.5 6, 069
20439 (20244E11H 7 H) 14, 879 61 2.2 294. 34 2.2 87.3 8.3 6, 175
20531 (20244E12H 9 H) 14, 752 56 A0, 5 292. 17 A0, 7 93. 7 7.7 6,113
2063 (20254E 1 H 7 H) 15, 260 53 3.8 302. 49 3.5 91.5 9.7 6, 324
2074 (20254£ 2 H 7 H) 14, 843 66 N2.3 294. 28 N2.7 95.0 5.5 6, 143
208 (202543 H 7 H) 14, 468 56 AN2.1 289. 32 ALT 89.0 11.5 5,979
2094 (202544 H 7 H) 13, 998 57 N2.9 283. 26 AN2. 1 87.7 10.7 5, 785
2103 (20254E 5 H 7 H) 13, 690 45 AL.9 278. 08 Al.8 90. 4 7.4 5, 628
2113 (2025466 H 9 H) 14, 105 57 3.4 286. 30 3.0 90. 7 4.7 5, 798
2128 (20254E 7 H 7 H) 14, 343 53 2.1 291. 77 1.9 91.7 1.8 5, 896
21341 (202548 H 7 H) 14, 778 61 3.5 302. 27 3.6 89.5 5.6 6,074
2143 (202549 H 8 A) 15, 058 55 2.3 309. 59 2.4 90.5 6.5 6, 189
2158 (20254E£10H 7 H) 15, 372 56 2.5 317.22 2.5 93.8 4.7 6, 309
2163 (20254E11H 7 H) 15, 879 65 3.7 32 3.3 95. 7 1.9 6, 503
217311 (20254E12H 8 H) 16, 171 65 2.2 334. & 2.0 93. 7 5.9 6,612
2183 (20264 1 /1 7 A) 16,511 66 2.5 339. 89 1.7 95.0 2.9 6,751
219351 (20264 2 /1 9 H) 16, 637 65 1.2 342. 67 0.8 93.8 5.0 6,793
220351 (2026%E 3 /1 9 H) 16, 724 52 0.8 346. 09 1.0 91.9 6. 1 6,832
22131 (20264E 4 A 7 H) 16, 516 59 AN0.9 343.73 A0, 7 87.2 13.0 6, 746
2228 (202645 A 7 H) 16, 647 45 1.1 345. 77 0.6 90. 6 6.0 6, 797
2234 (20264F 6 A 8 H) 16, 987 65 2.4 353. 77 2.3 93. 9 A 9.8 6, 925

* SEYEAAR OIS I L Bl 85 A P,

*MT 7 BRI Y —7 7 Pl ANETOT, MERAALE), TEIRemR) 3FEERRLTHML T £7,

KB LRITE R TR — 78 0 BT,

(kX Fv—0 (SJPEATY s =0 T e w—F o b RN ATy A Zu—rL (H#FER—2) ) X, JP Morgan Emerging Market Bond Index
(EMBI) Global (US$~—2) %% &Iz, MIHTHWTHIR Lz b 0TY, Ak, SEEEINICHT > TiE, REMFE~ORKBAZE LT, F¥ A/ A OHEHKiis
EHAYAOK FABFL— b CIRFEBEFTEFAGME CHRNLTBY ¥, @EMEZI0L LTHEEEL TVET, )

XJPENH Y 2w =V T =y b AR R e A F w7 A+ Za—s3L (JP Morgan Emerging Market Bond Index (EMBI) Global) %, J.P.Morgan Securities]
LLCBAAERLTND, ==V« v—Fy MEERMGR L LicA VT v 7 ATHY . ZOFE S L OMIMERITFREIRE L E T,

(H4FT) J.P.Morgan Securities LLC, Z/L—A/N—7

— 229 —



BHIT— UL %77 > FD GEREEREREM)
O HERHirh OEAEMER & hRF DTS

3 e } 8 e il wHl~N v F ~ — 7 | I | 18 %

* ® #® A . B %= B % E| A W oR|% #ow R

[€Z5)) ] % % % %

2025%F12 8 H 16, 171 — 334. 35 — 93.7 5.9

#2181 12K 16, 409 1.5 338. 69 1.3 94.5 4.1
€ S)

202641 A 7 H 16, 577 2.5 339. 89 1.7 95.0 2.9
€D

202641 A 7 H 16,511 — 339. 89 — 95.0 2.9

#2194 1 HE 16, 306 Al 2 334. 29 NG 95. 6 3.9
[ETES)

202642 4 9 A 16, 702 1.2 342. 67 0.8 93.8 5.0
aw )

20264E2 4 9 H 16, 637 — 342. 67 — 93.8 5.0

#2208 2HE 16, 693 0.3 343. 93 0.4 91.5 7.2
[ S)

20264E3 A 9 H 16, 776 0.8 346. 09 1.0 91.9 6. 1
€D

20263 A 9 H 16, 724 — 346. 09 — 91.9 6.1

#2213 REES 16, 414 N 340. 76 AL5 88.4 11. 1
[CTES)

202644 A 7 H 16,575 A0.9 343.73 AN0.7 87.2 13.0
aw =)

20264E4 A 7 H 16,516 — 343.73 — 87.2 13.0

2221 4 HE 16,921 2.5 351.34 2.2 91.7 6.1
[EZES)

202645 A 7 H 16, 692 1.1 345. 77 0.6 90.6 6.0
€D

202645 A4 7 H 16, 647 — 345. 77 — 90.6 6.0

#2234 5 K 16,917 1.6 351.43 1.6 92.6 1.7
[ETES)

202646 1 8 H 17, 052 2.4 353. 77 2.3 93.9 A 9.8

R FEEMAI L o B BA 2, VR R I T b T,

*M 77 RiE~PF—T7 7 REMBANETOT, MEFMALE], ERemeE) TERELRLZTRL T 7,
REHRIM IR ITE O THER 720 BT,

OHEmHP DERIZE L SRDEMAE

[EEMmEDHRE]

HEEMBEOILLEHERT. PREZOBBLICESFEHES TS VILBESMNRFYTETIRELHYE LD, TOROEHHEH
b, FEEESHENLRELEZI L0, BEBENKFILE - AREG LR ETL,
LERBOREMBOBERTH7.3% (HDESEFRELTEY) LAY RUFI—HD+5.8%%1.5% LAY FELI, THERDNE
E{i g?$¢17—’)>’7’1§#74f'—77> Rl I2BLT. BMBRATSRITEALLIERET L.
[ER#EE]

FERERETHD [BHIv—CUIBHEIY—T7 U F] ZHAFZEMICTHAANFEL, REMAANBREEICOVTIE, A8
ANy DEFTHRWERATLE,

[(BHIT—DUJEHTY—T77 0 F] OBRIOVTIE, TERERRTHIHEEOBRAM. BUTFKE. tX0ORTT2EH251
l[:gﬁﬂﬁ)?hi Ltz ERITIEHAFSO, RILET, RRAISHEIZEITHREL., BHNSBRICEEL-REZTLEVEL,

E

IRBERTEE., BELTVWIESENSERT A VALTAY (FIRIRA) »o, EREMEOREEELSIVEZLDER—XITREL
Fltz, BB, BREDERICOVTIE, HICHIREZHTT. TABLLER—DOERAZTHEVET,
[$&nDERAE]
I??ﬁg%@ﬁé[ﬁﬁ17—§>7ﬁﬁvﬁ—77>P]&Hﬂ#%%ﬁtﬂﬁAhi¢o%ﬁﬂAﬂEEﬁEEOUT@~ﬁ%ﬂv
DIFTHEVERA.

[(BHIT—DCUJEHTY—T77 2 F] OBRIOVTIE, FTERERRTHIHEEOBRAM. BUTFKE. tX0ORTT2EH251
[CHAANTET . A VHLT A VDRENFERICMA., FYERLTA U OEBEERLET, BEITHEZHTIE. F7 U5 AVE LI
ﬁbt;@—-@mwﬁull—bayﬁﬁs%7:ﬁ»ﬁmt§d%~@mmﬁsﬁm%ﬁﬁi%éﬁibsﬁ—h?tutwﬁﬁiﬁ
BULES,

— 230 —



O10%=YNERBAM

BRNIv—CUJ8%5 77 2 FFD (GEREERERER)
(20254128 9 H~2026% 6 A 8 AH)

#2181~ 552231
IH IH »
H e W] & % . % =
M %
(a) 18 G H il 68 0.411 | (a) 13 3EHMEN = fERRIN R 0> T8 JEYERMR (3 3N =R
( & & & ) (59) (0.357) | 77> NOEMEZhicE ) WA, ZHAE~OERR, HEEREOMER,
SEYEE D B %
( B 2 = ) ( 5) 0.027) | BERNTO7 7 ROEES L OEE T &%
( = § = f ) (5) 0.027) | 77 v FOMEORE « HH, FHtn b 0EROFETE
b) % ®H & 3t F B 0 0.003 | (b) 2B ZETHR: = (ERIR 072 B % 26 T 50RE + (R BIR 00 22 2 e 1
MIEEZETHRNE, AMREASEOTE OB, EE M AL 5 FHk
(%W - A7 a) (0) (0.003)
) £ o i H H 2 0.012 | (QZ0fE M =1EEMH 0z Ofms -+ Mo L8 %8N &
C &’/ &% % H ) (2 (0.010) | BRERMIT, WIMIB Y 2 RERTHICH ) FEASORERVELO
%l - BEOBESICET 2B
( B & & A ) (0 (0.002) |EEBML, EAEABICKLD 77 FOBEITHLBA
( = o ) (0) (0.000) | EHEFHOMEICES 52 OMhOHER
= 7t 70 0. 426

VERCH ] O S5 B YEMARI X, 16, 610F1 T,

FAPERRWIM OB (HBEBIEOH)ND b OXWEBELET) 1T,

HRTT,

* A EHITEHA Z L ICHARRIIIME AL THY £,

BN - RS L R N BICEB R S D, BERIC IV RH L

* BRAEBLFEBBLOZOMERIZ. 20772 FAEAAN TS =T 70 RRKI TG5O B, Y77 v RIS TH0%

HHET,

RELRIT L DN 0N ENOERCE (MARMOMREE &) ZERMIROFHEEMHE TR L TI0£F L2boT, HA Z LI
AN BALATHIZE AL THY 9,

— 231 —



BHIT—UUIEST7 > FFD GEEREEERER)
OFERUESG DR (20254128 9 B~20264% 6 H 8 B)

.%ﬁ?&i&%%ﬁ%ﬁ%ﬁ#@%ﬁi BRI

218~ 552234
& i % E g #)
5] % & HH ] i & il
TH TH TH TH
o — O S~ —7 7 o K 17, 324 77, 000 60, 238 270, 859

* BRI IZE) 0 5 C,

OFMERFZEANEDEEIIRRSE (20254128 9 B ~2026%E 6 B 8 A)

.*IJ%EEH%)\&O)HX%I:U&;’R
<BHIT—UU S EET Y P (BEMEEERER) >

FZUFRIEICIVERA,
<BRIT—DUJBHEIY—T7 K>
F218 8~ 552234
YAN =S Kt ’j_'i < v =

* 7| MBS SomEmEA] B EEE Sommmes] D

L OEE KB A EDOEEIRIRD C
"\aH ‘\arH % HHH "\arH %
2R E I | 9,534 227 2.4 9,872 227 2.3

[FoRAaR L 71.9% |
SOEBRAEA L1, =T 7 > FOBRGFREOBFHICHT Y%7 7 > RO~ —7 7> REF A OE &,

BB L 13, AR LR OB R BT % A LA DRI BUE S A A EBIRA Co 0. %7 7 > FICHHFI BB & 15
B RAESRIT T,

OMAEEDAM (20264 6 A 8 HIRTE)
| BRAERES
F21THIR 522311
% 7 0 n 0 R I
TH TH TH
B — I ER—T 7R 1,520,913 1,477, 999 6, 846, 239

* - FPAIERO AR L8 0 45 C,

BREGRICETHSMABEOHMBI DEE L TR RBROBEREFERDOERAREEIZCSRIIZEL,

— 232 —




BRIT—S U5 ES 77> FFD CEREEIEERER)
OB EEAMEDHER (20264 6 B 8 HIRTE)
7 H _ F223H 7K
F fif % t =S
+M %
Wit~ — U TR~ —T 7 6, 846, 239 98. 4
a—)b - m— U ZOM 111, 210 1.6
BB (5 e PERREA 6,957, 449 100. 0

* EEHO BALARGHIEI D 5T,

RN~ — T TSR T 7 2RIV T, 23RS T 2AME M E (9, 478, 2127TM) OREEFEM EERER (9, 775, 548T11)

(X3 % HEERI397. 0% T,

k SMEHEEPEIL, FE223 IR DRI 2 1075 [ 0 %t A TE B ARG O KX 0 FEHAE L= b D TT, 17 2470, 3296051, 12k K/1=160. 381,
1 hv2 ) 5=3.48721, 12— 12=184. 92/, 1F = = 2L F=7. 6416/, 11 1=35.25011, 17 LE L F =0, 11121, 1AF a~Y
=0. 1959, 1L 7 /b=31. 0139, 121 > E7 X /=0. 044608, 1 /L=46. 1T11[, 17/ 27 T A ~2Y=3.9666[], 127 F =—=0. 026115,

OBE. AR, TARUVEEMEDINR

- A 218K F21981K 22081k F2213K $522281K F22341K
- 20264F 1 A 7 ABITE(20264F 2 A 9 HBIE[20264- 3 A 9 ABITE(20264F 4 A 7 HBIE[202647 5 A 7 HBITE|2026456 A 8 RBITE

=] A =] = A =
AN &HE 6, 782,575, 322 6, 830, 005, 482 6,857, 824, 597 6, 775,511,924 6, 820, 949, 485 6,957, 449, 758
Sy RIN= T % 66, 233, 491 67,651, 770 68, 074, 376 68, 363, 267 67,531, 052 68, 008, 976
f’gf;;j{éﬁ@m 6,674, 140,490 | 6,720,452,342 | 6,748,548,842 | 6,667, 147,273 | 6,710,417,065 | 6,846,239, 404
RN 4 42, 200, 000 41,900, 000 41, 200, 000 40, 000, 000 43, 000, 000 43,200, 000
AR 1,341 1,370 1,379 1,384 1,368 1,378
(B) &fE 31,530, 473 31,626,011 25, 551, 267 28, 560, 302 23,044,917 31,484,016
ARFLUL LS i 26, 986, 806 26, 561, 405 21,243, 144 24,102, 798 18, 375,795 26, 502, 190
FRALME FEHI 4,525,575 5,044, 436 4,290,970 4,439,753 4,650, 529 4,961, 992
E DMAFLE 18, 092 20, 170 17,153 17,751 18, 593 19, 834
(C) MEBEEMLIE(A—B) 6,751,044, 849 6,798,379, 471 6,832,273, 330 6,746,951, 622 6,797,904, 568 6,925, 965, 742
JOAR 4,088,910,000 | 4, 086,370,000 | 4,085,220,000 | 4,085,220,000 | 4,083,510,000 | 4,077,260, 000
TR 25 4 2,662,134,849 | 2,712,009,471 | 2,747,053,330 | 2,661,731,622 | 2,714,394,568 | 2,848,705, 742

(D) SZEIEMROHK 408, 8910 408, 6370 408,5220 408,5220 408,3510 407,726

1OHYEEHEE(C/D) 16,511M 16, 637M 16, 724H 16,516M 16, 647M 16, 987M

=

(i
~P—=T 7N

521813 JLAEHIT4, 088, 910, 0001, #5218~ 2233 B NFR E e AZHIZOM . #5218~2238
W= PEAE I, $52188116, 5111, 52198116, 637H), 522034116, 7241, 452211116, 51619,

— 233 —

ERFRR TEAEEIL 1L, 650, 000, 1 [
522214116, 6471, 52231116, 987

<Y,
BEARREMEDIEM DFRXIAR D DHERO BT 2 ZFLT 2 2ICH T DB, %20, 987, 1031, (Ffx~—I v 7 EHR



BRI UHEH 77 2 FFD GEREEIRERER)
OoEENIKR
#2181 #2198 #2204 #2211 #2221 522311

I H 20254E12H 9 H~ [20264E 1 H 8 H~ 20264 2 10 H~ |20264F 3 A10H ~ [20264F 4 A 8 H ~ [20264£5 A 8 H ~
20265E 1 H7TH |20264E2H 9H 202643 9H  [2026%F4 A 7H  |20265E5 H 7T H  |20264:6 4 8 H

A A A A A A
(A) ERHZHINIE 34,389 45,225 38, 621 40,163 41,067 44,101
ZHFLE 34,389 45,225 38,621 40,163 41,067 44,101
(B) HiMFIHFTEIEH 170,374, 113 83,096, 653 61,314,083 A 56,801,569 16,772,815 169, 874,996
e A 170,374, 713 83,215, 876 61, 464, 660 - 76,817, 797 169, 973, 058
TEEH - A 119, 223 A 150,577 A 56,801,569 A 44,982 A 98, 062
(C) 1EFt3REN=E A 4,543,667 A 5,064,606 A 4,308,123 A 4,457,504 A 4,669,122 A 4,981,826
(D) ZEHS£(A+B+C) 165, 865, 435 18,071,212 57,044, 581 A 61,218,910 72,144,760 164,937,271
(B) mIfARRBERE 1,886, 586, 781 2,024,219, 657 2,075,157, 006 2,110,958, 443 2,024,796, 972 2,075,415,198
(F) EBMEFEEES 636, 669, 439 636, 273, 947 636, 094, 887 636, 094, 887 635, 828, 631 634, 855, 463

(Fic, 24 % AH 24 %8) (1 1,664,100,086) | ( 1,663,066,364) | ( 1,662,598,344) | ( 1,662,598,344) | ( 1,661,902,414) | ( 1,659,358, 789)
(FEEHE AR FH 2 %5) (A1,027,430,647) | (A1,026,792,417) | (A1,026,503,457) | (Al,026,503,457) | (Al,026,073,783) | (Al,024,503, 326)

@ F(D+E+F) 2,689,121, 655 2,738,570, 876 2,768,296, 474 2,685, 834, 420 2,732,770, 363 2,815,207, 932
H) IENERE A 26,986, 806 A 26,561,405 A 21,243,144 A 24,102,798 A 18,375,795 A 26,502,190
REZBEEL (G+H) 2,662,134, 849 2,712,009, 471 2,747,053, 330 2,661,731, 622 2,714,394, 568 2,848,705, 7142
IBIEREZEHERE S 636, 669, 439 636, 273, 947 636, 094, 887 636, 094, 887 635, 828, 631 634, 855, 463

(Fic, 24 % AH 24 %8) (1 1,664,100,086) | ( 1,663,066,364) | ( 1,662,598,344) | ( 1,662,598,344) | ( 1,661,902,414) | ( 1,659,358, 789)
(FEE R A %5) (A1,027,430,647) | (A1,026,792,417) | (Al,026,503,457) | (AlL,026,503,457) | (Al,026,073,783) | (Al,024,503, 326)

4 B HEi FE S 24 2, 025, 465, 410 2,075, 735, 524 2,110,958, 443 2,111, 836, 400 2,120,469, 610 2,213,850, 279
Wbk HR 28 4 - - - A 86,199, 665 A 41,903,673 -

kOB DT T (B) FMEESHFTE R/ IIFWROFHEMZIC L D2 bDE2EHET,
HAHLE OIRVLO 1T (C) FEFERRBNE (= 1343 FEHIM ’iffé(ﬁg’ﬂﬁﬁﬁﬁ*ﬁ%a HTERRLTHET,
FEBORBOH T (F) BIMEREBEE L H201F, FFEOBMBUEOBE, BINREZ LIAligHN S AR Z LW EH S 2 VW ET,

OHRMLE

[—REEANREERHS & - RAEFZEZABREEBERERS] 2026645 18BT
aHL. T— ﬂx*i.&kﬁfé@ﬁﬁ%ﬁnzﬂ ICRMERINT-C &IV, BREEFHRIZES
Stz T—RAFEAREERDE) . "BRAFZEAEEERERE] (THHITEDH
REBZETEVEL-, <ZEEFEMAH : 2026648 18>

— 234 —



BRNTI—I YV TES
NH—TJ 7R

ERHREE

E198 CREH2026426 A8 H)

YERL & HAR (202546 108 ~202646 A 8 H)

ZREDHGESEN

FTRIEFEANOCEEEZBY., ECHILBLLETFED,
YR ESEEOZERRIZE CODNTIHRER L ETFTET,
SHREL—BOBSILTEBYET LS. BEVWELLETFET,

Q%77 FOEMAFRDBY TY,
BAEDA VLA VORREERHEORRERS L EENE LTERERBVET,
OHFBEOHA, BAFEE, 6 L FREORTT2ES T HFREES) CVVET) EXEREANRL L, HKED

. AVALT A VORENERICMA, FYEALTAVOEREBELET., 4H. BETIEFOBRMICOVTIEFHIREZT
E Iy

QFEEBE~DEEICH=>TIE, T7UHEAVALINHTOE I 2— - BRION) 2T — 3 0D, T ZALDRICEDE,
EREE S, BASBRRBESEEREL, R— b7+ UADOEEETLHVET,

EHBENS FEEES*IERENRELET, 4hH. EESESENFREOBEHCESREROMECETIHREET DY VI EZIC
SHENZ |\ BETBALHYET.

ONEBEE~DEREESICEFIREZRTEY A,

FHRBEGHIR | QT UNT« TOFRBEAY PEWIZRE LEH A,
CNERBFHEBIE~NY SEMNICRELEE A,

¥m7t'u I\??s A MR =

https://www.nomura-am.co.jp/
— 235 —




BRNIv—SUIBHEIY—T7UF

E % m| N > F v — 7

- Peitsz3-707 fit % | it ko & %

% & AN PN R R #
(BHEA-7)

g % % % % 7

158 (20224£6 H 7 H) 27, 349 1.0 220. 53 3.1 89.9 1.3 7,937

163 (2023426 A 7 H) 28,901 5.7 233. 85 6.0 92.2 2.9 7,753

173 (20244£6 A 7 H) 36, 107 24.9 286. 14 22.4 92.0 2.8 8, 697

1841 (202546 H 9 H) 36, 401 0.8 286. 30 0.1 91.9 4.8 8,013

1941 (2026426 A 8 H) 46, 321 27.3 353. 77 23.6 94.9 AN9.9 9, 544

RAEHRIM LR ITE N TH R -T2 BT,

¥R Fv—7 (Z=JPEAN Y 2w =D T ev—y b e R R e AT w7 AT a—rUb (HFE~<—2) ) X, JP Morgan Emerging Market Bond Index (EMBI)
Global (US$_—2) &b &2, BT\ THMBE L2 b0 T, 2%, HEGENICHZ > Tid, BEME~OKMAZE LT, HEAATROREEL=¥ER
WHOK LB L— b G BEEFR ARG CHHIEL T £3, @EMEZ100& LTHRELLTWET, )

RJPEAH Y « 2w —D 0T e w—ly b e AR R A F w7 &« Zm—s30 (JP Morgan Emerging Market Bond Index (EMBI) Global) 1%, J.P.Morgan Securities LLC73|
NELTND, ==V e ~v—ry MEERRE LA VT v 7 ATHY | ZOFEEHS L OEBMPEH IXRLICRE LT,

() J.P.Morgan Securities LLC, 7/L—A/3—7

OLHirh DEMEMEE & THRFDHR

F& e il wMlx vy F o~ = 7
PEVHY 2= ) & * | & )
& 7 : W w0 e w o A% oo A
(BEEA=-2)

(€D M % % % %
202546 H 9 H 36, 401 — 286. 30 — 91.9 4.8
6 AR 37,003 1.7 290. 68 1.5 93.6 1.0
7 AR 38, 717 6.4 303. 80 6.1 94. 4 0.5
8 AR 38, 696 6.3 303. 68 6.1 90.5 6.8
9 AR 39, 922 9.7 313.07 9.4 95.6 2.6
10A K 42,282 16.2 330. 38 15. 4 95.5 3.6
NES 43, 269 18.9 336. 93 17.7 94.5 5.5
12HE 43,631 19.9 338. 69 18.3 95. 4 4.1
20264F 1 H K 43, 561 19.7 334. 29 16.8 96.5 3.9
2 AR 44,810 23.1 343. 93 20. 1 92. 4 7.2
3 AR 44, 225 21.5 340. 76 19.0 89.3 11.2
4 AR 45, 801 25.8 351. 34 22.7 92.5 6.1
5 AR 45, 941 26. 2 351. 43 22.8 93.5 1.7

Ci )
20264F-6 H 8 H 46, 321 27.3 353. 77 23.6 94.9 A 9.9

M RIIIE T,
* SRR E O TR —FE 0 TR,

— 236 —




BRHIT—S U @EHIF—T 7R

OER#ZA
OMh DEEMEHFDHER
[E#MZEEDHR]
@ (2025% 6 B 10E ~2026% 6 A 8 B)

50,000

48,000
46,000
44,000
42,000
40,000

38,000

36,000

34,000

| ) ‘ | ‘ |
2025/7 2025/9 2025/1 2026/ 1 2026/ 3 2026/ 5
| — | e ‘

GE) ROFI—VE, PELHY - IX—D05 - I—4y b RUF AT IR - 50— (ABRER—X) TT, ER#ign
ENEEMBLERA—LLILSICHELTHBYET,

OREMBENDELEEER
FAEMEEL., HEREIE D36, 401HM S BEREARIZ(X46, 321H &Y E L 1=,

- HEERETSLS, ARPFEZEZ T EREECEERETTR I SBELH - -HOD,
TORDEBHMFEERICEF LI L

- BEREIEEL T, ?xﬁL’CL‘%%&!EEH;#?&\b’fﬁ‘TE’]l-.—:L‘*IJEHX]UE bhf=C

- SUERHIZEL T, ABMNKRFLSTHBLEC

O%HI77YV RDER—+r27x+UF
- FEREXNRTHOSHEEES FTEEOBRF. BAFHEE. £ LJEEXORITT HESH)
FEMICHAAN, X FILETHEERGESOMIC, RhEEE CHERERICLREETH
WELT,

HEEBEEDREICHI=2TIE, 278 AR LA HPEI 42— - EI;“JIJG)/\"J:LI—
AV, TUOZALSHICEDE, ERERS. ERSBAEEESEEREL. R—bT+ 1)
TOBEEZTHEVELT,

CEATIEAF O, BILET RRXAISHEITEITHREL., BRSHICEEL-RES
fTlaWE LT,

— 237 —



BMIR—SU0RHIY—T 70K
QU I7UVERDRUFI—HVLDER
HEMBOMERED+27.3% LG Y . ~ REMAE T T—5 DI AW
VFI—HD+23.6%%3. 1% EEY EL ®
fzo ELEBERT, BEBRGEN T XIC
ERLIECEGET L,

194
2026/6/8

| mzemE O~vFyv—o |

GE) RUFI—91F, PELHY - IR—D0T =4y k-
R R AVFyvsR-50—N)L (ABRER—X) TT,

OS5 NERAF#

- HBEESETIERERREL. BKEDA VHLTA VDREMERICMZ, v EZIL
T4 ODEREBRELET.

FEEESEADEREICH=LTIE. Z77 08 A VB ILXSHPEIE2—-EHRO/NY) 2 T—

DAV, TUOZALSHICEDE, ERIES. EHEREEFEZREL, R—rT 41
TOBEZITLEVETS,

— 238 —



O1/[QH=-YDERAM

BHHIT—

CUGESERY—T 7R

(20254 6 A10H ~2026% 6 A 8 A)

E] )
H IH )
H H P o H B L2
M %
(a) ¢ B &£ Ft F % # 2 0.005 | () FEHEFEFER =1 PORHELFHR M O PN 5
MEBRATHENT, AMEEESORE OB, REMN AL S FHE
(e - A7+ a ) (2 (0. 005)
b = o M #F A 8 0.019 | )zt =80 oMz Hth oS 55k Nk
( &/ &% & W ) (8 (0.019) | REBMT, MWIMIBT DREIITHICTH D BAMESEORE R OE LD
Bl - BEOBIREICET 28
«( = o f ) (0) (0.000) | EitHFEOLIEICES 2 ZDMOHET
= 7t 10 0.024

Wb o SR LML, 42, 321 T,

* A EHNIHE T L ICHARRIIME LA L TH Y =9,

RALLRT 1L FT L o OBRAemE (FARWMOmEZ &) ZHThOFHIEEME TR L C100%&3k Lz b 0T, HHA Z LIt/

B SMARMIIUELAL THY £7,

— 239 —



BRIT—SUIEHIY—T7UF

OFERUESGIDIKR (20254 6 B10H ~20264E 6 A 8 A)

. AHE
= £+ #H 7t fF il

Frou Fror

HYTAH [EE RS 409, 196 —

Tk K Tk Fov

TAU ESl IR 40, 446 36, 779

( 1,417)

Rk I 385 686

L% REEAER ED) 5,775 8,973

( 1,132)

Trr=ls Frr=y

kL= EfEREE 11,985 11, 504

g—n TFa—n Ta—n

A7 — 103

A= 200 212

( 100)

bt A RRVT 874 200

A¥xa 689 323

2% [EE RS 336 —

Fxa ﬂa#(&a+A ERran) 200 322

U7 b i — 130

oL vy [EE RS 532 148

INTTY — [EE RS 203 204

%LH# (BEEAEEEED) 123 358

Erya 1ERES 760 309

RN—=F K ﬁai% (REENEREED) — —

( 101)

aRK YT [EfEiEs 153 —

TNHYT ESl 207 —

LR REEAERYAD) 139 —

Il N—e =T [ i 1,003 359

L% BEEAER ED) 329 455

s a7 FT ik (BEEAEREED) — 103

LT [EE RS 704 —

Z O EfE RS 485 294

TFazLF FFzaanis,

Fx [EE RS 7,029 3, 066

F74+V b F7+V b

NCH Y — ESl — 57, 954

R =h FRXuF

A= F EfEFE 689 696

Fr 4 Fr

N—< =T ESl R 4,780 4,861

FTA v Fre— TA > kre—

AR e S 23,910 23,133

— 240 —




BRNIv—SUIBHEIY—T7UF

= £+ #H 7t £+ il
FTNETF Y TT7NABTF LY
TN T EFE RS 163, 057 29, 520
TAFTa~ty TAF T ay
A% EE R 2, 095 4,328
TFL 7 FL 7
5o [E i T 5 2,357 3,835
Faorery Fapreray
S8 v el 1,362,128 1,317,032
Ty T
~JL— [EE RS — 2,103
e TIONTT ALY TOINTT ALY
NI TA Sl 8,036 14, 606
TI7T=— TIr7 7=
RITT7TA EfEREE 3, 558, 528 —
F7FK TZ7FK
77 Uh [EE RS 10, 810 24, 442
* QAT I LG, (RIBRITHREENTHEY $HA.)
k BT ARTHIZYI 0 $5C,
() PNILERSIC L A T, EBOBRFITIEEN TR Y A,
kS (BB AR EET) (IR TR () e Eh Tl A,
. S HIERE| DIEERIERE KR
* H e 5t =3
i i A FEElE | % B | FhihE | F B
4t EVIE! EViE EViE EVIE!
E | E5kmms| 10, 135 10, 059 11,058 9,631

* BTN ) 0 5 C,

*AEOWGI ST, FAR (REAORET SRSV TIRRTEA) Ox@EEETH S OMEIC X0 BEHRE L &Eo 53T,

OFEEMRA EDEGHKRF

(20255 6 A10A ~2026% 6 A 8 A)

.*U%Eﬁ%)\&@ﬂﬁl%ﬁiﬂ

B sy | BMEE SrammEa] B S ComEmEs] D
& OWBIRIB A & DBBIRILD C

B "M % H7H HTH %

2R E I | 16, 200 397 2.5 16, 817 397 2.4

FRHE LRI T T

FIERHFRA &1, HEEEROCEEEANCHET 2BMHNAFEIHICHE SN OFIEBBRATHY , U7 7> FIRIFIFERBRA LI

— 241 —



BRHIT—S U @EHIF—T 7R

O AEE DA (20264 6 A 8 BEE)

. SHEA LB

(A) SME OMERE) Atk BRI R

M i x

X 53 i i A fil , %A I P 5ggmg1 FRAF A RTRIFEA LS _

SMEHEGAE | HEHEAH fOAE R sEE | 2MEE | 24ERE

Fror Ty T % % % % %

R 466, 049 426, 225 140, 486 1.5 1.5 0.9 0.6 —
Tk Fv TX R

TAVA 54, 998 47, 456 7,611,075 79.7 55.5 61.0 14.8 3.9
a—u Fa—n Fa—n

A R_R=T 400 403 74, 643 0.8 0.4 0.4 0.2 0.2

‘A ET 835 787 145, 636 1.5 1.5 0.7 0.6 0.2

AV RRTT 679 662 122, 498 1.3 — 1.3 — —

Axy = 362 358 66, 214 0.7 — 0.2 0.5 —

7T 340 340 62, 899 0.7 0.7 0.4 0.2 —

Fra 115 120 22, 351 0.2 0.2 — 0.2 —

anL ey 391 391 72,413 0.8 0.8 0.8 — —

oy a 680 682 126, 194 1.3 0.7 1.3 — —

azRZYH 150 158 29, 263 0.3 0.3 0.3 — —

TAH)T 602 603 111, 689 1.2 0.8 0.4 0.8 —

N— =T 1,258 1,052 194, 579 2.0 0.6 2.0 — —

Z D, 200 185 34, 328 0.4 — 0.4 — —
FFxzaart | FFzaanii

Fra 7, 550 6, 832 52,212 0.5 0.5 0.5 — —
FINEyFoX) | FTNVEVF R

TAELTF 121, 807 132, 708 14, 757 0.2 0.2 — 0.2 —
FAXTay | FAFaY

AF o 3, 774 3,331 30, 636 0.3 — 0.2 0.1 —
FLrrn Frrnv

7TV 171 1,592 49, 388 0.5 0.5 — 0.5 —
FTONTTARI | FOLTT AR

IIVTT A 2,674 2, 746 10, 893 0.1 — 0.1 — —
FIT77=— FIr77==

RTTTA 3, 667, 000 3,433, 705 89, 671 0.9 — 0.9 — —

& # — — 9,061, 837 94.9 64. 2 71.9 18.8 4.3

* FRE ﬁ@ﬁi\%*@ﬁ%%bﬂlmﬁﬁﬁ*ﬁﬁﬁm%®@MmiDﬂﬁmﬁbtﬁwfﬁo

RAARERIE, MG EREIC T 23l AH OB

sk G D A K12 5) 0 K

* P DWW TR 3 IS ERSE S L T — 2 2 AFLTVET,

*SEPT B =NV e L—=TFT 4T A=T A =R =T (VT A T4y FICELDESTERA L TWET, Aol MASAHT 238, 1%
HoET,

— 242 —



BRNIv—SUIBHEIY—T7UF

(B) #hE (UMEREE) AHHE 88RIBR
[ Es
# i I R o
o BEEE e | R | e H
HYT AR % Fror FTron TH
[EMERIE SR REPUBLIC OF KAZAKHSTAN 16. 95 66, 925 70, 208 23, 141 2030/10/ 9
REPUBLIC OF KAZAKHSTAN 14.0 105, 081 99, 578 32,821 2031/5/12
REPUBLIC OF KAZAKHSTAN 15.1 101, 221 101, 162 33, 343 2034/ 3 /12
REPUBLIC OF KAZAKHSTAN 14.0 111, 410 105, 856 34, 890 2035/ 2 /13
REPUBLIC OF KAZAKHSTAN 7.9 81, 412 49, 419 16, 289 2038/12/20
/I 7t 140, 486
TAVA TR TR
[E&F R ARAB REPUBLIC OF EGYPT 8. 625 318 339 54, 459 2030/ 2/ 4
ARAB REPUBLIC OF EGYPT 9.45 488 534 85, 757 2033/ 2/ 4
ARAB REPUBLIC OF EGYPT 7.625 430 427 68, 591 2034/ 5 /20
ARAB REPUBLIC OF EGYPT 8.5 308 288 46, 255 2047/ 1 /31
BOLIVIA GOVERNMENT 9. 45 305 297 47, 693 2031/5/14
BULGARTA 5.0 1, 030 1, 005 161, 263 2037/3/5
COSTA RICA GOVERNMENT 6. 55 200 212 34, 132 2034/4/3
COSTA RICA GOVERNMENT 7.158 200 219 35, 187 2045/ 3 /12
COSTA RICA GOVERNMENT 7.3 600 672 107, 788 2054/11/13
DOMINICAN REPUBLIC 5.5 200 200 32, 188 2029/ 2 /22
DOMINICAN REPUBLIC 4.5 457 442 70, 893 2030/ 1 /30
DOMINICAN REPUBLIC 5.75 526 517 82, 967 2034/ 3 /17
DUBAT GOVT INT’ L BONDS 3.9 690 490 78, 651 2050/ 9/9
FED REPUBLIC OF BRAZIL 5.0 200 159 25, 564 2045/ 1 /27
FED REPUBLIC OF BRAZIL 4. 75 200 147 23,696 2050/ 1 /14
GOVT OF BERMUDA 5.0 200 199 31,979 2032/ 7 /15
ISLAMIC REP OF PAKISTAN 6. 875 200 200 32,170 2027/12/ 5
KINGDOM OF BAHRAIN 7.0 200 201 32, 352 2028/10/12
KINGDOM OF BAHRAIN 7.375 400 410 65, 839 2030/ 5 /14
KINGDOM OF BAHRAIN 5.45 200 187 30,012 2032/9/16
KINGDOM OF BAHRAIN 7.75 200 209 33,616 2035/ 4 /18
KINGDOM OF BAHRAIN 7.5 200 206 33, 096 2036/ 2 /12
KINGDOM OF BAHRAIN 7.125 200 199 32,014 2036/ 6 /10
KINGDOM OF BAHRAIN 7.1 425 416 66, 824 2038/2/3
LEBANESE REPUBLIC 6. 375 40 10 1,661 2020/ 3/9
LEBANESE REPUBLIC 6.1 45 11 1,871 2022/10/ 4
LEBANESE REPUBLIC 6. 65 40 10 1, 666 2024/ 4 /22
LEBANESE REPUBLIC 7.0 85 22 3,570 2028/ 3 /20
LEBANESE REPUBLIC 7.05 88 24 3, 869 2035/11/ 2
MEXICO GLOBAL 6. 75 80 84 13, 597 2034/ 9 /27
MONGOLTA INTL BOND 7.875 200 212 34, 147 2029/6/5
OMAN GOV INTERNTL BOND 5.375 486 488 78, 362 2027/ 3/ 8
OMAN GOV INTERNTL BOND 6.0 200 206 33,133 2029/8/ 1
OMAN GOV INTERNTL BOND 6.5 395 417 67, 000 2047/ 3/ 8
OMAN GOV INTERNTL BOND 6. 75 220 238 38, 291 2048/ 1 /17
REPUBLIC OF ANGOLA 9. 875 645 679 108, 951 2037/ 3 /31
REPUBLIC OF ARGENTINA 1.0 14 12 2,025 2029/ 7/ 9
REPUBLIC OF ARGENTINA 0.75 144 125 20,110 2030/ 7/9
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[EfifFE% | REPUBLIC OF ARGENTINA 4.125 2,067 1, 590 255,027 | 2035/7/9
REPUBLIC OF ARGENTINA 5.0 375 300 48,234 | 2038/1/9
REPUBLIC OF ARGENTINA 3.5 305 218 35,072 | 2041/7/9
REPUBLIC OF ARMENTA 6.75 875 916 147,019 | 2035/ 3 /12
REPUBLIC OF CAMEROON 8. 875 450 452 72,627 | 2033/1/30
REPUBLIC OF COLOMBIA 3.0 200 182 29, 261 2030/1/30
REPUBLIC OF COLOMBIA 5.0 200 157 25,205 | 2045/6 /15
REPUBLIC OF COLOMBIA 5.2 225 176 28,363 | 2049/5/15
REPUBLIC OF CONGO 9.5 200 202 32,496 | 2035/2/17
REPUBLIC OF ECUADOR 6.9 631 579 92,936 | 2035/7/31
REPUBLIC OF ECUADOR 9.25 200 207 33,198 | 2039/1/29
REPUBLIC OF ECUADOR 5.0 445 374 60,064 | 2040/ 7 /31
REPUBLIC OF EL SALVADOR 8.625 25 26 4,212 | 2029/2/28
REPUBLIC OF EL SALVADOR 9.25 300 321 51,604 | 2030/4 /17
REPUBLIC OF EL SALVADOR 8.25 392 415 66,644 | 2032/4/10
REPUBLIC OF EL SALVADOR 7.65 145 148 23,866 | 2035/6/15
REPUBLIC OF EL SALVADOR 7.1246 210 191 30,650 | 2050/ 1/20
REPUBLIC OF EL SALVADOR 9. 65 300 338 54,360 | 2054/11/21
REPUBLIC OF GABON 6. 625 470 417 66,906 | 2031/2/6
REPUBLIC OF GHANA - 1 1 255 | 2026/7/3
REPUBLIC OF GHANA 5.0 271 270 43,306 | 2029/7/3
REPUBLIC OF GHANA - 147 132 21,325 | 2030/1/3
REPUBLIC OF GHANA 5.0 715 671 107,650 | 2035/7/3
REPUBLIC OF GHANA 1.5 20 11 1,924 | 2037/1/3
REPUBLIC OF GUATEMALA 4.9 285 282 45,319 | 2030/6/1
REPUBLIC OF INDONESTA 5. 69 200 201 32,337 | 2036/5/29
REPUBLIC OF INDONESTA 3.2 670 403 64,689 | 2061/9/23
REPUBLIC OF KAZAKHSTAN 4.412 238 234 37,621 2030/10/28
REPUBLIC OF PERU 3.0 5 4 688 | 2034/1/15
REPUBLIC OF PERU 5.5 364 364 58,407 | 2036/ 3 /30
REPUBLIC OF PERU 2.78 623 338 54,254 | 2060/12/ 1
REPUBLIC OF PERU 3.6 252 158 25,497 | 2072/1/15
REPUBLIC OF PHILIPPINES 4.75 200 192 30,850 | 2035/3/5
REPUBLIC OF PHILIPPINES 5.0 200 194 31,176 | 2036/ 1 /27
REPUBLIC OF PHILIPPINES 4.2 200 160 25,736 | 2047/3/29
REPUBLIC OF POLAND 6. 125 230 230 36,935 | 2056/4 /14
REPUBLIC OF SENEGAL 6.25 200 107 17,181 2033/ 5/23
REPUBLIC OF SERBIA 2.125 800 700 112,363 | 2030/12/ 1
REPUBLIC OF SERBIA 6.5 200 211 33,972 | 2033/9/26
REPUBLIC OF SERBIA 6.0 1,450 1,487 238,510 | 2034/6/12
REPUBLIC OF SERBIA 5.5 200 195 31,359 | 2036/5/6
REPUBLIC OF SOUTH AFRICA 6.125 200 194 31,237 | 2037/12/11
REPUBLIC OF SOUTH AFRICA 5.0 235 181 29,116 | 2046/10/12
REPUBLIC OF SOUTH AFRICA 7.95 200 211 33,886 | 2054/11/19
REPUBLIC OF SRI LANKA 3.35 132 121 19,537 | 2033/3/15
REPUBLIC OF SRI LANKA 3.6 60 47 7,688 | 2035/6/15
REPUBLIC OF SRI LANKA 3.6 332 321 51,566 | 2036/5/15
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[EfiFE% | REPUBLIC OF SRI LANKA 3.6 976 944 151,416 | 2038/2/15
REPUBLIC OF TURKEY 5.25 200 193 31,002 | 2030/3/13
REPUBLIC OF TURKEY 9.125 300 329 52,883 | 2030/7/13
REPUBLIC OF TURKEY 7.125 570 581 93,300 | 2032/7/17
REPUBLIC OF TURKIYE 6. 375 200 197 31,724 | 2031/5/22
REPUBLIC OF TURKIYE 7.125 200 204 32,850 | 2032/2/12
REPUBLIC OF TURKIYE 7.25 200 204 32,788 | 2032/5/29
REPUBLIC OF TURKIYE 6.95 379 375 60,253 | 2035/9/16
REPUBLIC OF UZBEKISTAN 3.7 215 201 32,254 | 2030/11/25
REPUBLIC OF VENEZUELA - 426 242 38,943 | 2026/10/21
REPUBLIC OF VENEZUELA - 950 448 71,990 | 2038/3/31
ROMANIA 7.125 44 46 7,515 | 2033/1/17
ROMANIA 6.375 76 7 12,402 | 2034/1/30
ROMANIA 5.75 42 40 6,515 | 2035/3/24
ROMANIA 5.75 48 45 7,327 | 2036/7/4
ROMANIA 5.125 160 130 20,864 | 2048/6/15
SAUDT INTERNATIONAL BOND 5.875 200 192 30,807 | 2056/ 1 /12
SAUDT INTERNATIONAL BOND 3.45 555 348 55,812 | 2061/2/2
STATE OF ISRAEL 5.0 200 194 31,198 | 2036/1/13
STATE OF ISRAEL 3.8 1,273 855 137,172 | 2060/ 5 /13
UKRAINE GOVERNMENT 4.5 76 62 10,075 | 2029/2/ 1
UKRAINE GOVERNMENT - 26 18 2,911 2030/2/ 1
UKRAINE GOVERNMENT 4.5 139 93 14,958 | 2034/2/1
UKRAINE GOVERNMENT - 327 168 27,080 | 2034/2/1
UKRAINE GOVERNMENT 4.5 192 127 20,506 | 2035/2/1
UNITED MEXICAN STATES 4.75 790 758 121,616 | 2032/4 /27
UNITED MEXICAN STATES 5.85 200 201 32,282 | 2032/7/2
UNITED MEXICAN STATES 5. 375 1, 325 1,292 207,297 | 2033/ 3/22
UNITED MEXICAN STATES 5. 625 200 196 31,490 | 2034/2/9
UNITED MEXICAN STATES 3.5 200 170 27,296 | 2034/2/12
UNITED MEXICAN STATES 5.625 400 387 62,067 | 2035/9 /22
UNITED MEXICAN STATES 6. 625 410 417 66,945 | 2038/1/29
UNITED MEXICAN STATES 6.125 400 390 62,644 | 2038/2/9
UNITED MEXICAN STATES 4.4 600 429 68,875 | 2052/ 2/12
UNITED MEXICAN STATES 6. 338 200 187 30,015 | 2053/5/4
UNITED MEXICAN STATES 3.771 1, 280 768 123,171 2061/ 5 /24
REER(ES: | CITY OF ULAANBAATAAR MON 7.75 200 204 32,773 | 2027/8/21
(Br< 4@{%) | FIN DEPT GOVT SHARJAH 6.5 240 247 39,652 | 2032/11/23
FIN DEPT GOVT SHARJAH 4.0 200 129 20,832 | 2050/ 7 /28
Wit | AL CANDELARIA SPAIN SLU 5.75 250 228 36,625 | 2033/6/15
(BOREEARS | AL JAWAHER ASSETS 4. 662 286 280 45, 061 2030/10/29
ALFA DESARROLLO SPA 4.55 196 154 24,827 | 2051/9/27
AZULE ENERGY FINANCE PLC 8.125 200 203 32,605 | 2030/1/23
BANK HAPOALIM 4.722 200 197 31,649 | 2029/ 7/14
CNTL AMR BOTTLING CORP 5.25 149 146 23,468 | 2029/ 4 /27
CODELCO INC 5.125 200 197 31,710 | 2033/2/2
DANGOTE FERTLISER LTD 7.75 221 224 36,019 | 2031/5/5
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W@ AL | EMPRESA NACIONAL DEL PET 5.25 377 378 60,657 | 2029/11/6
(B0REENES) | FS LUXEMBOURG SARL 8.125 200 189 30,371 | 2036/2/11
GACT FIRST INVESTMENT 5.25 223 221 35,603 | 2033/5/14
GACT FIRST INVESTMENT 6.25 245 242 38,856 | 2056/5/14
GC TREASURY CENTRE CO 6.5 200 198 31,851 | 2099/9/10
GDZ ELEKTRIK DAGITIM AS 9.0 200 192 30,948 | 2029/10/15
GREEN PALM BIDCO SARL 6. 4623 200 200 32,171 | 2046/6 /30
GRUPO TELEVISA SAB 5.0 400 276 44,316 | 2045/5/13
IHS HOLDING LTD 6.25 200 198 31,825 | 2028/11/29
IVANHOE MINES LTD 7.875 200 201 32,242 | 2030/1/23
MHP LUX SA 6.25 200 183 29,439 | 2029/9/19
MILLICOM INTL CELLULAR 7.375 200 205 33,008 | 2032/4/2
MUTHOOT FINANCE LTD 7.125 200 203 32,676 | 2028/2/14
OFFICE CHERIFIEN DES PHO 6. 7405 200 196 31,579 | 2099/ 4 /22
PEMEX PROJ FDG MASTER TR 6. 625 10 9 1,504 | 2038/6/15
PETROLEOS DE VENEZUELA S 1,296 522 83,868 | 2026/11/15
PETROLEOS DE VENEZUELA S — 555 218 35,025 | 2027/4/12
PETROLEOS DE VENEZUELA S — 872 351 56,430 | 2034/5/16
PETROLEOS DE VENEZUELA S — 1,475 583 93,559 | 2037/4/12
PETROLEOS MEXICANOS 6.7 722 724 116,222 | 2032/2/16
PETROLEOS MEXICANOS 6. 625 32 30 4,964 | 2035/6/15
PETROLEOS MEXICANOS 6.75 652 552 88,642 | 2047/9 /21
PETROLEOS MEXICANOS 7.69 343 318 51,079 | 2050/1 /23
PLUSPETROL CAM/PLUS LOTE 6.24 150 156 25,113 | 2036/7/3
QAZAQGAZ NC JSC 5. 625 200 197 31,614 | 2036/5/8
SAUDT ARABIAN OIL CO 5. 875 400 373 59,960 | 2064/ 7 /17
STUDIO CITY FINANCE LTD 5.0 200 190 30,625 | 2029/1/15
TELECOMMUNICATIONS €O TE 7.25 200 198 31,857 | 2031/5/18
TERMOCANDELARTA POWER 7.75 200 205 32,888 | 2031/9/17
WE SODA INV HOLDING PLC 9.5 205 205 32,944 | 2028/10/ 6
ZHONGSHENG GROUP 5.98 210 201 32,327 | 2028/1/30

iR BT 7,611,075

-1 Foa—n Foa—n

Am_R=7 | ElAES | NOVA KREDITNA BANKA MART 4.75 100 100 18,647 | 2028/4/3
(EDEEENRR) | NOVA LJUBLJANSKA BANK 4.5 100 102 18,905 | 2030/5/29
NOVA LJUBLJANSKA BANK 6.5 200 200 37,090 | 2099/11/26
treT [EgFE% | REPUBLIC OF SERBIA 3.125 100 99 18,463 | 2027/5/15
REPUBLIC OF SERBIA 1.0 100 94 17,385 | 2028/9/23
REPUBLIC OF SERBIA 4.25 235 234 43,348 | 2031/5/6
REPUBLIC OF SERBIA 1.65 100 83 15,519 | 2033/3/3
REPUBLIC OF SERBIA 2.05 100 78 14,507 | 2036/9/23
REPUBLIC OF SERBIA 4. 875 200 196 36,412 | 2038/5/6
A v Rxv7 | Ef&EFES | REPUBLIC OF INDONESIA 3.75 114 109 20,304 | 2033/10/16
REPUBLIC OF INDONESIA 4. 46 285 273 50,594 | 2038/3/4
REPUBLIC OF INDONESIA 5.125 180 182 33,748 | 2038/5/29
REPUBLIC OF INDONESIA 4.97 100 96 17,852 | 2046/3/4
A¥xTa [EgfFE% | UNITED MEXICAN STATES 3.875 262 259 47,940 | 2031/5/16
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AX¥ o [Eff7EZ% | UNITED MEXICAN STATES 4.5 100 98 18,273 | 2034/3/19
TN [Ef&FE% | FED REPUBLIC OF BRAZIL 4.0 115 114 21,228 | 2030/4/23
FED REPUBLIC OF BRAZIL 4. 875 125 124 23,064 | 2033/4/23
FED REPUBLIC OF BRAZIL 5.5 100 100 18,606 | 2036/4 /23
Fra \j’:g’%%ﬁiﬁ ENERGO PRO AS 8.0 115 120 22,351 | 2030/5/27
an ey | [EEFES | REPUBLIC OF COLOMBIA 5.0 100 98 18,223 | 2032/9/19
REPUBLIC OF COLOMBIA 5.75 291 293 54,189 | 2034/11/26
Ty [EM&FE% | KINGDOM OF MOROCCO 4.75 212 213 39,417 | 2034/5/26
KINGDOM OF MOROCCO 4.75 338 338 62,643 | 2035/4/2
KINGDOM OF MOROCCO 5.125 130 130 24,133 | 2038/5/26
2K Y H | [EEFES: | COSTA RICA GOVERNMENT 5.95 150 158 29,263 | 2033/4/27
TN T | EMEEES: | BULGARIA 4. 875 157 169 31,356 | 2036/5/13
BULGARTA 4.125 40 39 7,392 | 2038/5/7
Wi@AL{ES | BULGARTAN ENERGY HLD 2.45 265 255 47,339 | 2028/ 7 /22
(A0HREENER) | BULGARIAN ENERGY HLD 4.25 140 138 25,601 | 2030/6/19
N—<=7 | EfFEH | ROMANIA 5. 375 298 299 55,468 | 2033/6/7
ROMANTA 2.625 375 249 46,204 | 2040/12/ 2
ROMANIA 2.875 130 87 16,124 | 2042/4/13
ROMANIA 3.375 125 80 14,854 | 2050/ 1 /28
BANCA TRANSTLVANTA 4.75 130 129 23,945 | 2032/5/27
BANCA TRANSTLVANTA 7.125 200 205 37,981 | 2099/11/27
Z DA [EfEFE% | BENIN INTL GOV BOND 6. 875 200 185 34,328 | 2052/1/19
/h il 1,062, 714
F o FFzaart | FFzaart
| [E i FE S | CZECH REPUBLI 3.6 7, 550 6, 832 52,212 | 2036/6/3
/I il 52,212
TINEF FINEVF R | FTVEVF XY
[ Eff7ES | BONTE 29.5 121, 807 132, 708 14, 757 | 2030/ 5 /30
2 il 14, 757
A¥x v a TFAFVaxY | FAFVaxy
[EgfFE% | MEX BONOS DESARR FIX RT 7.75 1,214 1,171 10,769 | 2031/5 /29
MEX BONOS DESARR FIX RT 8.0 2, 560 2,160 19,867 | 2053/ 7 /31
2 il 30, 636
7T TFL7 TL7
[Ef5E% | NOTA DO TESOURO NACTONAL 10.0 101 961 29,826 | 2029/1/1
NOTA DO TESOURO NACIONAL 10.0 70 630 19,562 | 2031/1/1
/I il 49, 388
INTT A FONITARY | FONTTA XY
| [E g7 | REPUBLICA ORIENT URUGUAY 8.0 2,674 2,746 10,893 | 2035/10/29
N EI 10, 893
KT ITA T/75=—| T/775=—
| [ AES: | REPUBLIC OF PARAGUAY 8.5 3,667, 000 3,433, 705 89,671 | 2038/4/4
N EI 89, 671
& il 9,061, 837

* PR AL R DRl 2 45703 [E] o> e i FE A 72
I - AR BALARMIZE 0 5 C,

BAHG O M L 0 MERE L2 b D TH,
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A EERM
202552 28R IRTE
(BHEITHK L ZE7)
i %5/ y: JELIE o S AT A 4E GRS L 72 (O,
BGil sy T O BraEd BUAFREATG FEAT A U PELLER (%)
FILIN=T
EfE
EUR 200,000 ALBANIA 3.5000% 23/11/31 REGS 221,733 199,563 0.03
221,733 199,563 0.03
BETAR=T 221,733 199.563 0.03
Foas
EfE
usD 4,924,000 ANGOLA REP OF 8.0000% 26/11/29 REGS 4,476,399 4,468,530 0.77
usD 750,000 ANGOLA REP OF 9.3750% 08/05/48 REGS 713,523 614,063 0.11
UsD 400,000 ANGOLA REP OF 9.5000% 12/11/25 REGS 387,600 401,500 0.07
UsD 500,000 ANGOLA REP OF 9.1250% 26/11/49 REGS 494,125 400,000 0.07
usD 400,000 ANGOLA REP OF 8.2500% 09/05/28 REGS 361,030 379,500 0.07
6,432,677 6,263,593 1.09
At 77 6,432,677 6,263,593 1.09
FILEVFY
EfE
UsD 9,378,246  ARGENTINA 3.5000% 09/07/41 3,605,362 5,603,503 0.98
UsD 6,908,642 ARGENTINA 4.1250% 09/07/35 2,342,901 4,366,365 0.76
usD 4,050,000 ARGENTINA 3.8750% 09/01/38 1,938,594 2,708,919 0.47
ARS 883,967,528 ARGENTINA BONCAP 2.1500% 30/06/26 764,752 836,513 0.15
8,651,609 13,515,300 2.36
ZDfES
usD 502,577 ARGENTINA 1.0000% 09/07/29 252,526 349,416 0.06
usD 300,000 PROV BUENOS A 6.6250% 01/09/37 REGS 117,845 195,089 0.03
UsD 230,000 ARGENTINA 0.7500% 09/07/30 70,769 147,104 0.03
441,140 691,609 0.12
TEatE(EEEFR)
UsD 970,000 VISTA OIL & G 7.6250% 10/12/35 REGS 970,000 964,326 0.17
970,000 964,326 0.17
AE T BT 10,062,749 15,171,235 2.65
FILAZT
EfE
UsD 500,000 ARMENIA 3.6000% 02/02/31 REGS 439,770 424,375 0.07
439,770 424,375 0.07
R TARA=T 439,770 424,375 0.07
FEILNAS v
EfE
UsD 1,631,000 REPUBLIC OF A 3.5000% 01/09/32 REGS 1,374,872 1,423,048 0.25
1,374,872 1,423,048 0.25
TEE (EEEFE)
uUsD 300,000 STATE OIL CO AZE 6.9500% 18/03/30 371,874 312,375 0.05
371,874 312,375 0.05
Bt T ARV 1,746,746 1,735,423 0.30
N—L—>
EfE
UsD 2,095,000 BAHRAIN 4.2500% 25/01/28 REGS 1,971,264 1,992,868 0.35
UsD 1,878,000 CBB INTL SUKU 3.9500% 16/09/27 REGS 1,780,656 1,797,376 0.31
usD 1,190,000 BAHRAIN 6.7500% 20/09/29 REGS 1,250,988 1,212,313 0.21
usD 1,200,000 BAHRAIN 5.2500% 25/01/33 REGS 1,130,404 1,093,500 0.19
UsD 600,000 BAHRAIN 7.5000% 12/02/36 REGS 616,976 629,250 0.11
6,750,288 6,725,307 1.17
BabiA—L—r 6,750,288 6,725,307 1.17
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v
EfE
usD 712,000 BENIN INTL BO 8.3750% 23/01/41 REGS 697,190 681,740 0.12
usD 620,000 BENIN INTL BO 7.9600% 13/02/38 REGS 602,021 583,575 0.10
1,299.211 1,265,315 0.22
e d 1,299,211 1,265,315 0.22
NZ1—HFHE
EfE
usD 890,000 BERMUDA-GOVT  3.3750% 20/08/50 REGS 602,079 604,917 0.11
usD 620,000 BERMUDA-GOVT  5.0000% 15/07/32 REGS 603,880 604,556 0.10
1,205,959 1,209,473 0.21
T DfES
UsD 415,000 TENGIZCH FIN = 4.0000% 15/08/26 REGS 391,737 405,539 0.07
391,737 405,539 0.07
LEtE (BE£FIE)
usD 400,000 TENGIZCH FIN = 3.2500% 15/08/30 REGS 408,860 346,800 0.06
408,860 346,800 0.06
Bt Ra—S e 2,006,556 1,961,812 0.34
RUET
ZDhfES
UsD 602,000 BOLIVIA GOVT 4.5000% 20/03/28 REGS 340,206 382,270 0.07
340,206 382,270 0.07
AitRIET 340,206 382,270 0.07
I32)
EfE
uUsD 3,520,000 BRAZIL REP OF 6.6250% 15/03/35 3,490,099 3,493,600 0.62
uUsD 2,311,000 BRAZIL REP OF 7.1250% 13/05/54 2,286,024 2,235,893 0.39
usD 2,448,000 BRAZIL REP OF 4.7500% 14/01/50 1,857,767 1,732,535 0.30
usD 700,000 BRAZIL REP OF 6.1250% 15/03/34 696,201 678,125 0.12
BRL 4,900 BRAZIL NTN-F 10.0000% 01/01/35 NTNF 651,361 649,601 0.11
uUsD 300,000 BRAZIL REP OF 6.1250% 22/01/32 297,574 298,500 0.05
usD 204,000 FED REP OF BRAZIL 5.625% 07/01/41 204,974 181,050 0.03
9,484,000 9,269,304 1.62
ZDhfES
uUsD 1,800,000 BRAZIL MINAS 5.3330% 15/02/28 REGS 572,550 535,680 0.09
572,550 535,680 0.09
RA A2 HAVEIR
uUsD 439,675 SAMARCO MINERACA PIK 30/06/31 REGS 423,550 433,980 0.08
423,550 433,980 0.08
L@ E (EEEFE)
UsD 700,000 BANCO PACTUAL 5.7500% 22/01/30 REGS 696,171 688,734 0.13
MXN 10,000,000 BANCO BRASIL  8.5000% 29/07/26 EMTN 526,346 484,199 0.08
usD 200,000 BANCO BRASL ( 6.0000% 18/03/31 REGS 196,646 200,086 0.03
1,419,163 1,373,019 0.24
Bt TV 11,899,263 11,611,983 2.03
REI7T—OUHEE
LEtE (BE£FIE)
EUR 300,000 FORTUNE STAR 3.9500% 02/10/26 239,347 300,960 0.06
usD 200,000 FORTUNE STAR 5.0000% 18/05/26 160,800 194,751 0.03
400,147 495,711 0.09
ARt T =V 400,147 495,711 0.09
TNHIT
EfE
uUsD 1,100,000 BGARIA-FLIRB-REG 5.0000% 05/03/37 1,070,358 1,062,655 0.18
EUR 300,000 BGARIA-FLIRB-REG 3.6250% 05/09/32 330,496 322,967 0.06
EUR 300,000 BGARIA-FLIRB-REG 4.2500% 05/09/44 327,839 321,703 0.06
1,728,693 1,707,325 0.30
1,728,693 1,707,325 0.30
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Ef%
UsD 853,000 REP OF CAMEROON 9.5000% 31/07/31 815,719 815,813 0.14
EUR 200,000 REP OF CAMERO 5.9500% 07/07/32 REGS 238,080 169,208 0.03
1,053,799 985,021 0.17
T DifES
UsD 400,000 REP OF CAMERO 9.5000% 19/11/25 REGS 130,083 133,000 0.02
130,083 133,000 0.02
Bt A — 1,183,882 1,118,021 0.19
h+5
LEtE (BT £FIE)
UsD 300,000 IVANHOE MINES 7.8750% 23/01/30 REGS 300,000 302,853 0.05
300,000 302,853 0.05
Aty 300,000 302,853 0.05
TARVES
IRt
UsD 500,000 MEITUAN CV 0% 27/04/27 465,500 496,705 0.09
465,500 496,705 0.09
EfE
UsD 400,000 KSA SUKUK LTD 5.2500% 04/06/34 REGS 395,348 407,142 0.07
395,348 407,142 0.07
T DfES
UsD 400,000 BIOCEANICO SOV 0% 05/06/34 REGS 232,754 244,188 0.04
UsD 300,000 RUTAS 2 & 7 0% 30/09/36 REGS 139,800 170,088 0.03
372,554 414,276 0.07
RA AV -hAURE
UsD 23,204 SUNAC CHINA HLDG PIK 30/09/29 REGS 10,358 2,785 0.00
UsD 23,148 SUNAC CHINA HLDG PIK 30/09/28 REGS 11,164 2,778 0.00
UsD 15,394 SUNAC CHINA HLDG PIK 30/09/27 REGS 8,758 1,847 0.00
UsD 10,929 SUNAC CHINA HLDG PIK 30/09/30 REGS 4,638 1,325 0.00
UsD 7,660 SUNAC CHINA HLDG PIK 30/09/25 REGS 5,548 938 0.00
UsD 7,679 SUNAC CHINA HLDG PIK 30/09/26 REGS 4,725 921 0.00
45,191 10,594 0.00
L@ E (EEEFE)
UsD 2,500,000 GACI FIRST INVST 5.0000% 13/10/27 2,493,306 2,503,762 0.45
uUsD 2,120,000 BAPCO ENERGIE 6.2500% 29/01/35 EMTN 2,120,000 2,118,235 0.38
UsD 1,370,000 KINGSTON AIRP 6.7500% 15/12/36 REGS 1,369,575 1,373,425 0.25
UsD 1,038,000 EDO SUKUK LTD 5.6620% 03/07/31 REGS 1,041,811 1,040,294 0.18
UsD 1,000,000 SUCI SECOND INVE 6.0000% 25/10/28 1,020,218 1,034,700 0.18
uUsD 1,000,000 GACI FIRST INVST 5.1250% 14/02/53 898,309 870,000 0.15
UsD 585,000 VALE OVERSEAS 6.4000% 28/06/54 583,023 586,802 0.10
UsD 500,000 SRC SUKUK LTD 5.3750% 27/02/35 496,035 500,000 0.09
UsD 400,000 FWD GROUP HOL 7.6350% 02/07/31 EMTN 400,000 436,348 0.08
uUsD 380,000 ITHS HOLDING L 6.2500% 29/11/28 REGS 333,830 367,375 0.06
UsD 400,000 GACI FIRST INVST 5.3750% 29/01/54 346,472 362,564 0.06
UsD 300,000 CK HUTCHISON  4.7500% 21/04/28 REGS 299,394 302,022 0.05
UsD 300,000 QNB FINANCE L 4.8750% 30/01/29 EMTN 297,600 299,462 0.05
UsD 300,000 CK HUTCHISON  4.8750% 21/04/33 REGS 298,593 297,288 0.05
USsD 300,000 MAF SUKUK LTD 4.6380% 14/05/29 336,600 293,853 0.05
UsD 300,000 CSN ISLANDS X 6.7500% 28/01/28 REGS 324,000 287,924 0.05
UsD 280,000 THS HOLDING L 8.2500% 29/11/31 REGS 276,363 279,838 0.05
UsD 200,000 SUCI SECOND INVE 5.1710% 05/03/31 200,000 200,613 0.03
USD 200,000 QNB FINANCE L 1.3750% 26/01/26 EMTN 198,500 193,894 0.03
UsD 200,000 IHS HOLDING L 6.2500% 29/11/28 144A 182,500 193,355 0.03
UsD 200,000 COUNTRY GARDEN 6.1500% 17/09/25 182,000 18,834 0.00
uUsD 400,000 KAISA GROUP 11.7000% 11/11/25 389,200 16,000 0.00
14,087,329 13,576,588 237
Bt A~ e 15,365,922 14,905,305 2.60
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& F
Ef&
usD 3,865,993 CHILE 4.9500% 05/01/36 3,772,305 3,742,521 0.66
usD 1,003,000 CHILE 5.3300% 05/01/54 978,805 951,963 0.17
UsD 500,000 CHILE 5.6500% 13/01/37 496,180 508,474 0.09
UsD 600,000 CHILE 3.2500% 21/09/71 447,858 367,652 0.06
usD 359,000 CHILE 3.5000% 25/01/50 267,455 257,138 0.04
usD 200,000 CHILE 3.2400% 06/02/28 217,750 191,218 0.03
- 6,180,353 6,018,966 1.05
ZOE
usD 390,000 EMPRESA NACIO 4.7500% 01/08/26 REGS 382,031 390,341 0.07
UsD 550,000 AUTOPISTA CEN 6.2230% 15/12/26 REGS 134,952 133,566 0.02
516,983 523,907 0.09
L@ E (EEEFE)
usD 2,783,000 CODELCO INC 5.9500% 08/01/34 REGS 2,796,165 2,824,791 0.49
UsD 1,305,000 CODELCO INC 6.7800% 13/01/55 REGS 1,304,504 1,362,596 0.24
UsD 800,000 EMPRESA NACIO 6.1500% 10/05/33 REGS 813,826 810,926 0.14
uUsD 850,000 EMPRESA METRO 4.7000% 07/05/50 REGS 760,892 716,900 0.13
usD 700,000 CODELCO INC 6.3000% 08/09/53 REGS 682,920 700,130 0.12
UsD 700,000 SOCIEDAD QUIM 5.5000% 10/09/34 REGS 695,436 678,917 0.12
UsD 300,000 CORPORACION 6.4400% 26/01/36 REGS 299,826 311,561 0.05
usD 300,000 CODELCO INC 6.3300% 13/01/35 REGS 299,889 309,162 0.05
usD 300,000 CODELCO INC 5.1250% 02/02/33 REGS 297,028 290,095 0.05
UsD 300,000 CODELCO INC 3.7000% 30/01/50 REGS 309,450 207,295 0.04
UsD 200,000 ENGIE ENERGIA 6.3750% 17/04/34 REGS 197,894 204,508 0.04
uUsD 200,000 EMPRESA NACIO 5.9500% 30/07/34 REGS 197,046 200,359 0.03
usD 200,000 EMPRESA METRO 3.6500% 07/05/30 REGS 214,300 186,427 0.03
UsD 200,000 CODELCO INC 4.25% 17/07/42  REGS 230,900 158,586 0.03
UsD 200,000 EMPRESA NACIO 4.5000% 14/09/47 REGS 198,000 155,248 0.03
usD 200,000 EFE 3.8300% 14/09/61 REGS 200,000 130,707 0.02
9,498,076 9,248,208 1.61
AtV 16,195,412 15,791,081 2.75
- HhE
=1
uUsD 2,849,000 CHINA (PEOPLE 4.1250% 20/11/27 REGS 2,836,379 2,879,851 0.50
usD 1,391,000 CHINA (PEOPLE 0.5500% 21/10/25 REGS 1,352,001 1,358,209 0.24
4,188,380 4,238,060 0.74
At 4,188,380 4,238,060 0.74
aOoveE7?
EfE
UsD 4,199,000 COLOMBIA REP OF 8.7500% 14/11/53 4,370,854 4,330,218 0.76
usD 1,816,000 REP OF COLOMBIA 6.125% 18/01/41 1,628,136 1,515,541 0.26
UsD 1,275,000 COLOMBIA REP OF 8.3750% 07/11/54 1,261,868 1,260,656 0.22
UsD 900,000 COLOMBIA REP OF 8.0000% 20/04/33 950,901 937,273 0.16
UsD 900,000 COLOMBIA REP OF 4.5000% 15/03/29 822,225 847,134 0.15
usD 813,000 COLOMBIA REP OF 8.0000% 14/11/35 817,676 831,814 0.15
UsD 900,000 COLOMBIA REP OF 3.1250% 15/04/31 799,415 732,771 0.13
UsD 700,000 COLOMBIA REP OF 7.7500% 07/11/36 697,305 695,625 0.12
UsD 649,000 COLOMBIA REP OF 7.5000% 02/02/34 640,435 650,898 0.11
usD 200,000 COLOMBIA REP OF 3.2500% 22/04/32 198,064 156,916 0.03
uUsD 200,000 COLOMBIA REP OF 5.6250% 26/02/44 219,900 151,500 0.03
UsD 200,000 COLOMBIA REP OF 5.2000% 15/05/49 202,176 138,750 0.02
12,608,955 12,249,096 2.14
L@ E (EEEFE)
usD 3,191,000 ECOPETROL SA 7.7500% 01/02/32 3,170,710 3,166,282 0.55
UsD 200,000 ECOPETROL SA 8.3750% 19/01/36 198,882 198,322 0.03
UsD 200,000 ECOPETROL SA 5.875% 28/05/45 220,600 143,883 0.03
3,590,192 3,508,487 0.61
At T 16,199,147 15,757,583 2.75
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aRAH
EfE
usD 1,716,000 COSTA RICA GO 6.5500% 03/04/34 REGS 1,779,806 1,776,060 0.31
uUsD 991,000 COSTA RICA GO 7.3000% 13/11/54 REGS 974,358 1,045,505 0.18
UsD 300,000 COSTA RICA GO 4.3750% 30/04/25 REGS 304,500 299,250 0.05
3,058,664 3,120,815 0.54
R b 3,058,664 3,120,815 0.54
FraXiE
L@ E (EEEFE)
usD 340,000 ENERGO PRO A 11.0000% 02/11/28 REGS 374,051 364,755 0.06
EUR 300,000 EPH FIN INTL 5.8750% 30/11/29 EMTN 322,427 332,522 0.06
EUR 200,000 EPH FININTL 6.6510% 13/11/28 EMTN 225,549 225,454 0.04
922,027 922,731 0.16
At it E 922,027 922,731 0.16
® RE=—hH#FE
E&
uUsD 5,711,000 DOMINICAN REP 7.0500% 03/02/31 REGS 5,788,308 5,953,717 1.03
uUsD 2,100,000 DOMINICAN REP 5.95% 25/01/27 REGS 2,246,218 2,110,920 0.37
usD 1,800,000 DOMINICAN REP 4.8750% 23/09/32 REGS 1,746,729 1,647,000 0.29
usD 1,420,000 DOMINICAN REP 5.5000% 22/02/29 REGS 1,410,438 1,396,925 0.24
UsD 1,350,000 DOMINICAN REP 5.8750% 30/01/60 REGS 1,229,425 1,188,000 0.21
UsD 864,000 DOMINICAN REP 7.1500% 24/02/55 REGS 864,000 892,080 0.16
usD 628,000 DOMINICAN REP 6.4000% 05/06/49 REGS 657,455 596,977 0.10
uUsD 450,000 DOMINICAN REP 5.5000% 22/02/29 144A 434,835 442,688 0.08
uUsD 400,000 DOMINICAN REP 7.45% 30/04/44 REGS 380,012 427,528 0.07
UsD 400,000 DOMINICAN REP 6.9500% 15/03/37 REGS 399,972 409,000 0.07
usD 400,000 DOMINICAN REP 6.6000% 01/06/36 144A 398,208 400,500 0.07
usD 270,000 DOMINICAN REP 6.0000% 19/07/28 REGS 306,189 272,700 0.05
15,861,789 15,738,035 2.74
Gt RI=A FE 15,861,789 15,738,035 2.74
® IJF7RL
E3li
usD 8,351,909 REPUBLIC OF E 2.5000% 31/07/35 REGS 4,619,411 4,510,030 0.78
usD 2,770,925 REPUBLIC OF E 5.5000% 31/07/30 REGS 1,879,671 1,821,883 0.32
UsD 1,691,281 REPUBLIC OF E 0.0000% 31/07/30 REGS 962,333 892,151 0.16
UsD 750,000 REPUBLIC OF E 5.0000% 31/07/40 REGS 411,871 368,438 0.06
7,873,286 7,592,502 1.32
Bt TRV 7,873,286 7,592,502 1.32
® Tk
E&
uUsD 5,338,000 ARAB REPUBLIC EGYPT 8.5% 31/1/47 RE 4,227,045 4,230,364 0.74
UsD 3,017,000 ARAB REP EGYP 8.6250% 04/02/30 REGS 3,017,000 2,994,372 0.52
usD 3,023,000 ARAB REP EGYP 8.8750% 29/05/50 REGS 2,418,810 2,452,409 0.43
EUR 2,550,000 ARAB REP EGYP 6.3750% 11/04/31 REGS 1,764,661 2,367,718 0.41
EUR 1,000,000 ARAB REP EGYP 4.7500% 16/04/26 REGS 1,027,636 1,022,271 0.18
uUsD 700,000 ARAB REP EGYP 7.0529% 15/01/32 REGS 610,910 605,500 0.11
usD 450,000 ARAB REP EGYP 8.7002% 01/03/49 REGS 368,775 361,125 0.06
usD 400,000 ARAB REP EGYP 7.3000% 30/09/33 REGS 315,738 340,500 0.06
uUsD 400,000 ARAB REP EGYP 8.1500% 20/11/59 REGS 395,473 300,500 0.05
uUsD 400,000 ARAB REP EGYP 7.5000% 16/02/61 REGS 313,555 281,500 0.05
uUsD 200,000 ARAB REP EGYP 9.4500% 04/02/33 REGS 200,000 194,500 0.03
usD 200,000 ARAB REP EGYP 8.7500% 30/09/51 REGS 121,200 160,250 0.03
uUsD 200,000 ARAB REP EGYP 7.9030% 21/02/48 REGS 203,625 149,750 0.03
14,984,428 15,460,759 2.70
L@ E (EEEFE)
uUsD 300,000 AFREXIMBANK 2.6340% 17/05/26 REGS 300,000 289,500 0.05
300,000 289,500 0.05
Gt =7 15,284,428 15,750,259 2.75
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TILHILINRIL
Ef%
UsD 3,511,000 EL SALVADOR R 9.6500% 21/11/54 REGS 3,602,690 3,730,438 0.65
UsD 820,000 EL SALVADOR R 9.5000% 15/07/52 REGS 780,171 865,100 0.15
UsD 535,000 EL SALVADOR R 9.2500% 17/04/30 REGS 480,942 569,106 0.10
UsD 300,000 REP EL SALVADOR 7.65% 15/6/35 REGS 235,200 288,750 0.05
UsD 200,000 EL SALVADOR R 7.6250% 01/02/41 REGS 71,020 187,500 0.03
UsD 60,000 EL SALVADOR R 8.2500% 10/04/32 REGS 48,300 60,618 0.01
UsD 2,435,000 EL SALVADOR R 0.2500% 17/04/30 REGS 62,360 48,700 0.01
5,280,683 5,750,212 1.00
[ RV ANV 5,280,683 5,750,212 1.00
IFAET
EfE
USD 400,000 ETHIOPIA BOND 6.6250% 11/12/24 REGS 284,900 342,500 0.06
284,900 342,500 0.06
Bt =F AT 284,900 342,500 0.06
ISR
LEtE (BT £FIE)
EUR 200,000 NEW IMMO HOLDING 2.7500% 26/11/26 . 195,567 202,533 0.04
195,567 202,533 0.04
Bt 195,567 202,533 0.04
HRY
EfE
UsD 900,000 REPUBLIC OF GAB 9.5000% 18/02/29 4Y 820,881 834,750 0.14
UsD 396,000 REPUBLIC OF G 7.0000% 24/11/31 REGS 353,002 318,285 0.06
UsD 200,000 REPUBLIC OF G 6.6250% 06/02/31 REGS 146,000 161,174 0.03
1,319,883 1,314,209 0.23
Bt AR 1,319,883 1,314,209 0.23
23—o7
LEitE (BT £FIE)
UsD 200,000 GEORGIAN RAIL 4.0000% 17/06/28 REGS 170,000 175.860 0.03
170,000 175,860 0.03
At Va—o7 170,000 175,860 0.03
H—%
EfE
UsD 900,000 GHANA REP OF 1.5000% 03/01/37 REGS 373,425 385,875 0.07
373,425 385,875 0.07
ZDhfES
UsD 3,228,674 GHANA REP OF 5.0000% 03/07/29 REGS 3,285,496 2,869,484 0.49
UsD 3,223,024 GHANA REP OF 5.0000% 03/07/35 REGS 3,098,183 2,381,009 0.42
UsD 248,522 GHANA REP OF 0.0000% 03/01/30 REGS 226,830 161,811 0.03
UsD 164,000 GHANA REP OF 0.0000% 03/07/26 REGS 128,220 91,758 0.02
6,738,729 5,504,062 0.96
Gt —F 7,112,154 5,889,937 1.03
75
EfE
USD 3,896,000 REP OF GUATEM 6.6000% 13/06/36 REGS 3,936,058 3,934,960 0.68
UsD 1,235,000 REP OF GUATEM 6.1250% 01/06/50 REGS 1,173,320 1,123,850 0.20
UsD 650,000 REP OF GUATEM 6.0500% 06/08/31 REGS 650,000 647,563 0.11
USD 590,000 REP OF GUATEM 5.2500% 10/08/29 REGS 574,955 576,725 0.10
USD 500,000 REP OF GUATEM 6.5500% 06/02/37 REGS 513,050 502,500 0.09
UsD 300,000 REP OF GUATEM 4.8750% 13/02/28 REGS 338,250 291,750 0.05
UsD 200,000 REP OF GUATEM 7.0500% 04/10/32 REGS 200,000 209,500 0.04
USsD 200,000 REP OF GUATEM 4.6500% 07/10/41 REGS 194,916 157,750 0.03
7,580,549 7,444,598 1.30
AT TT~T 7,580,549 7,444,598 1.30
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HRoPaS5R
Ef%
usD 628,000 HONDURAS GOVT 8.6250% 27/11/34 REGS 626,544 620,150 0.11
626,544 620,150 0.11
At vagA 626,544 620,150 0.11
NUH)—
EfE
UsD 5,095,000 HUNGARY 6.1250% 22/05/28 REGS 5,204,496 5,224,473 0.90
usD 1,701,000 HUNGARY 5.5000% 26/03/36 REGS 1,669,350 1,661,192 0.29
UsD 1,400,000 HUNGARY 5.5000% 16/06/34 REGS 1,388,965 1,382,541 0.24
EUR 1,100,000 MAGYAR EXPORT-IM 6.0000% 16/05/29 1,223,022 1,245,425 0.22
UsD 1,150,000 HUNGARIAN DEVEL 6.5000% 29/06/28 1,164,143 1,180,015 0.21
UsD 1,110,000 MAGYAR EXPORT 6.1250% 04/12/27 REGS 1,113,602 1,129,360 0.20
UsD 750,000 REP OF HUNGARY 7.625% 29/03/41 877,535 867,557 0.15
UsD 700,000 HUNGARY 6.2500% 22/09/32 REGS 716,001 728,110 0.13
UsD 931,000 HUNGARY 3.1250% 21/09/51 REGS 674,648 584,666 0.10
uUsD 400,000 HUNGARY 6.7500% 25/09/52 REGS 382,916 428,552 0.07
uUsD 300,000 HUNGARY 5.2500% 16/06/29 REGS 296,376 298,939 0.05
EUR 100,000 HUNGARY 4.0000% 25/07/29 107,502 106,985 0.02
EUR 100,000 HUNGARY 1.6250% 28/04/32 64,276 90,869 0.02
14,882,832 14,928,684 2.60
LEtE (BT £FIE)
UsD 200,000 MVM ENERGETIKA 7.5000% 09/06/28 198,684 210,304 0.04
198,684 210,304 0.04
Bt HI— 15,081,516 15,138,988 2.64
E
EfE
UsD 1,649,000 EX-IM BK OF I2.2500% 13/01/31 REGS 1,429,105 1,424,597 0.25
UsD 700,000 EX-IM BK OF I3.2500% 15/01/30 REGS 664,084 650,161 0.11
usD 400,000 EX-IM BK OF 13.3750% 05/08/26 REGS 423,824 392,676 0.07
2,517,013 2,467,434 0.43
LEtE (BT £FIE)
UsD 750,000 PT PERTAMINA 5.6250% 20/05/43 REGS 729,050 725,956 0.13
usD 380,000 SAMMAAN CAPIT 9.7000% 03/07/27 144A 379,688 386,840 0.07
usD 300,000 IIFL FINANCE 8.7500% 24/07/28 REGS 299,556 305,049 0.05
1,408,294 1,417,845 0.25
BEbAVR 3,925,307 3,885,279 0.68
AVRRIT
Ef%
usD 3,193,000 INDONESIA (REP) 5.6500% 11/01/53 3,266,781 3,222,028 0.57
usD 2,830,000 INDONESIA (REP) 2.8500% 14/02/30 2,748,438 2,581,509 0.46
uUsD 2,154,000 INDONESIA (REP) 3.5500% 31/03/32 1,958,709 1,963,009 0.34
UsD 1,116,000 INDONESIA (REP) 4.5500% 11/01/28 1,089,707 1,111,249 0.19
usD 855,000 SBSN INDO III 5.6500% 25/11/54 REGS 855,000 854,826 0.15
IDR 11,823,000,000 INDONESIA GOV' 6.6250% 15/02/34 100 714,672 699,046 0.12
UsD 596,000 INDONESIA (REP) 4.4000% 10/03/29 585,562 588,005 0.10
UsD 700,000 INDONESIA (REP) 4.2000% 15/10/50 755,242 579,836 0.10
IDR 8,651,000,000 INDONESIA GOV' 6.7500% 15/07/35 103 526,112 513,533 0.09
EUR 300,000 INDONESIA (REP) 3.8750% 15/01/33 309,753 315,921 0.06
EUR 300,000 INDONESIA (REP) 4.1250% 15/01/37 307,016 314,838 0.05
13,116,992 12,743,800 223
L@ E (EEEFE)
usD 1,300,000 PERUSAHAAN LI 5.2500% 15/05/47 REGS 1,292,800 1,165,550 0.21
UsD 940,000 FREEPORT INDO 5.3150% 14/04/32 REGS 932,196 936,831 0.16
UsD 700,000 INDO ASA/MINE 5.4500% 15/05/30 REGS 737,693 708,478 0.12
usD 600,000 PT PERTAMINA 1.4000% 09/02/26 REGS 572,950 580,701 0.10
usD 480,000 INDOFOOD CBP SUK 3.3980% 09/06/31 417,672 434,834 0.08
uUsD 400,000 PERUSAHAAN LI 6.1500% 21/05/48 REGS 415,510 402,776 0.07
UsD 300,000 PT PERTAMINA 6.5000% 07/11/48 REGS 391,896 319,186 0.06
usD 300,000 PERUSAHAAN LI 5.3750% 25/01/29 REGS 306,030 303,715 0.05
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UsD 300,000 BANK NEGARA 1 5.2800% 05/04/29 EMTN 300,000 302,502 0.05
UsD 350,000 INDOFOOD CBP SUK 4.7450% 09/06/51 286,125 291,654 0.05
usD 240,000 INDO ASA/MINE 5.8000% 15/05/50 REGS 225,996 229,309 0.04
usD 200,000 SBSN INDO III 4.7000% 06/06/32 REGS 200,000 195,797 0.03
6,078,868 5,871,333 1.02
Bt AR T 19,195,860 18,615,133 3.25
FAIWSUR
ZDhfES
usD 700,000 AVENIR ISS 11T 6.0000% 22/03/27 473,383 467,409 0.08
473,383 467,409 0.08
A TANTUR 473,383 467,409 0.08
ARSIV
EfE
EUR 2,100,000 STATE OF ISRA 5.0000% 30/10/26 EMTN 2,245,095 2,251,068 0.40
UsD 990,000 STATE OF ISRAE 5.7500% 12/03/54 30Y 919,886 934,520 0.16
UsD 600,000 STATE OF ISRAE 2.7500% 03/07/30 10Y 528,390 532,166 0.09
UsD 500,000 STATE OF ISRAEL 5.3750% 19/02/30 5Y 495,730 504,554 0.09
UsD 500,000 STATE OF ISRAE 5.6250% 19/02/35 10Y 490,055 503,473 0.09
usD 500,000 ISRAEL GVT 4.5% 30/01/43 407,500 429,310 0.07
5,086,656 5,155,091 0.90
LEt R (BT £FIE)
usD 1,200,000 LEVIATHAN BOND 6.5000% 30/06/27 1,214,350 1,188,000 0.21
usD 460,000 ENERG ISRAEL FIN 8.5000% 30/09/33 435,940 478,823 0.08
1,650,290 1,666,823 0.29
At AATTL 6,736,946 6,821,914 1.19
A5)7F
EfE
usD 200,000 CASSA DEPOSIT 5.8750% 30/04/29 REGS 198,322 205,392 0.04
198,322 205,392 0.04
At A2 198,322 205,392 0.04
a—kORT—L
EfE
UsD 3,210,000 IVORY COAST-P 8.2500% 30/01/37 REGS 3,173,349 3,113,701 0.55
EUR 1,030,000 IVORY COAST-P 4.8750% 30/01/32 REGS 1,032,791 954,256 0.17
EUR 707,000 IVORY COAST-P 5.2500% 22/03/30 REGS 783,452 705,965 0.12
EUR 200,000 IVORY COAST-P 6.8750% 17/10/40 REGS 186,714 182,282 0.03
5,176,306 4,956,204 0.87
T DifES
UsD 900,000 IVORY COAST 5.7500% 31/12/32 REGS 434,341 407,251 0.07
434,341 407,251 0.07
Bt =AY —L 5,610,647 5,363,455 0.94
PSP
EfE
usD 300,000 JAMAICA GVT 7.875% 28/07/45 408,720 349,125 0.06
408,720 349,125 0.06
408,720 349,125 0.06
ZDhfES
uUsD 540,000 GALAXY PIPELI 2.6250% 31/03/36 REGS 475,121 451,134 0.08
usD 550,000 GALAXY PIPELI 2.9400% 30/09/40 REGS 465,166 401,814 0.07
uUsD 380,000 GALAXY PIPELI 1.7500% 30/09/27 REGS 172,334 176,642 0.03
1,112,621 1,029,590 0.18
BEVr—T— 1,112,621 1,029,590 0.18
ALEY
EfE
usD 2,417,000 JORDAN 7.5000% 13/01/29 REGS 2,404,624 2,429,085 0.42
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UsD 900,000 JORDAN 7.3750% 10/10/47 REGS 841,141 801,000 0.14
UsD 500,000 JORDAN 5.8500% 07/07/30 REGS 490,881 465,000 0.08
3,736,646 3,695,085 0.64
Aitanys 3,736,646 3,695,085 0.64
HYFIREY
EfE
UsD 1,653,000 KAZAKH DEVELO 5.5000% 15/04/27 REGS 1,648,511 1,663,231 0.29
UsD 700,000 KAZAKH DEVELO 5.2500% 23/10/29 REGS 698,481 697,748 0.12
2,346,992 2,360,979 0.41
LEtE (BT £FIE)
UsD 1,049,000 QAZAQGAZ NC J 4.3750% 26/09/27 REGS 1,052,190 1,011,477 0.17
usD 900,000 KAZMUNAYGAS N 3.5000% 14/04/33 REGS 709,792 760,446 0.13
usD 700,000 KAZMUNAYGAS N 6.3750% 24/10/48 REGS 666,285 661,178 0.12
UsD 300,000 KAZMUNAYGAS NTL 5.75% 19/04/47 REGS 275,850 263,667 0.05
2,704,117 2,696,768 0.47
Gt T RS 5,051,109 5,057,747 0.88
=7
EfE
usD 3,721,000 KENYA REP OF 9.7500% 16/02/31 REGS 3,684,669 3,744,257 0.65
UsD 1,871,000 KENYA REP OF 9.5000% 05/03/36 REGS 1,818,518 1,811,034 0.32
UsD 1,000,000 KENYA REP OF 6.3000% 23/01/34 REGS 901,687 807,500 0.14
6,404,874 6,362,791 1.11
Gitr=7 6,404,874 6,362,791 1.11
Jx—hk
EfE
UsD 610,000 KUWAIT INTL B 3.5000% 20/03/27 REGS 593,988 596,391 0.10
593,988 596,391 0.10
ELRAZESN 593,988 596,391 0.10
ShET
EfE
usD 1,590,000 REP OF LATVIA 5.1250% 30/07/34 REGS 1,582,113 1,571,117 0.27
1,582,113 1,571,117 0.27
At e T 1,582,113 1,571,117 0.27
LNy
Ef%
usD 4,358,000 LEBANESE REP 7.0000% 20/03/28 GMTN 566,060 800,782 0.15
usD 2,200,000 LEBANESE REP 6.4000% 26/05/23 GMTN 330,000 404,250 0.07
uUsD 1,520,000 LEBANESE REP 6.8500% 23/03/27 10Y 131,480 285,950 0.05
uUsD 1,490,000 LEBANESE REP 8.2500% 17/05/34 89 94,695 280,679 0.05
usD 1,315,000 LEBANESE REP 6.3750% 09/03/20 GMTN 220,263 248,239 0.04
usD 1,300,000 LEBANESE REP 7.0000% 22/04/31 15Y 242,450 238,875 0.04
uUsD 700,000 LEBANESE REP 8.2500% 12/04/21 REGS 87,600 128,625 0.02
UsD 417,000 LEBANESE REPUBLIC 6.65% 3/11/28 GMT 25,541 76,624 0.01
1,698,089 2,464,024 0.43
e A 1,698,089 2,464,024 0.43
%k %
T DfES
UsD 720,000 CHILE ELECTR 6.0100% 20/01/33 REGS 677,871 682,416 0.12
UsD 570,000 EIG PEARL HOL 3.5450% 31/08/36 REGS 481,376 499,130 0.09
usD 415,000 GUARA NORTE § 5.1980% 15/06/34 REGS 303,205 313,126 0.05
usD 367,000 TIERRA MOJADA 5.7500% 01/12/40 REGS 296,713 296,811 0.05
1,759,165 1,791,483 0.31
RAA- DA E
UsD 126,534 UNIGEL LU SA PIK 31/12/28 REGS 108,967 50,613 0.01
UsD 49,980 UNIGEL LU SA PIK 31/12/27 REGS 86,099 45,794 0.01
195,066 96,407 0.02
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TEE (EEEFE)
UsD 1,560,000 GREENSAIF PIP 6.1290% 23/02/38 REGS 1,583,300 1,606,654 0.29
usD 1,190,000 CL ELECTRICIT 5.5800% 20/10/35 REGS 1,190,012 1,178,243 0.21
UsD 1,030,000 GREENSAIF PIP 6.5100% 23/02/42 REGS 1,074,048 1,073,740 0.19
UsD 600,000 PETRORIO LUX  6.1250% 09/06/26 REGS 599,846 601,740 0.10
UsD 540,000 SAAVI ENERGIA 8.8750% 10/02/35 REGS 535,610 544,428 0.09
usD 600,000 EIG PEARL HOL 4.3870% 30/11/46 REGS 469,770 480,750 0.08
usD 382,000 OCEANICA LUX 13.0000% 02/10/29 REGS 382,000 366,911 0.06
UsD 300,000 GREENSAIF PIP 6.1027% 23/08/42 REGS 300,000 299,618 0.05
UsD 200,000 GREENSAIF PIP 5.8528% 23/02/36 REGS 200,000 202,638 0.04
6,334,586 6,354,722 1.11
Aitvrw TG 8,288,817 8,242,612 1.44
TR=7
EfE
EUR 200,000 N MACEDONIA B 6.9600% 13/03/27 REGS 210,840 218,874 0.04
210,840 218,874 0.04
210,840 218,874 0.04
L@ E (EEEFE)
usD 3,997,000 PETRONAS CAP  3.4040% 28/04/61 REGS 2,814,537 2,726,585 0.48
UsD 1,817,000 PETRONAS CAP  2.4800% 28/01/32 REGS 1,660,673 1,551,155 0.27
uUsD 1,409,000 KHAZANAH GLO  4.6870% 01/06/28 EMTN 1,406,948 1,405,830 0.25
usD 1,000,000 PETRONAS CAP  4.5500% 21/04/50 REGS 1,024,359 875,808 0.15
usD 200,000 KHAZANAH CAPI 4.8760% 01/06/33 EMTN 200,000 198,055 0.03
7,106,517 6,757,433 1.18
Bt — 7 7,106,517 6,757,433 1.18
TR
TEE (EEEFE)
usD 300,000 HTA GROUP LTD 7.5000% 04/06/29 REGS 298,464 304,230 0.05
298,464 304,230 0.05
At 'V 298,464 304,230 0.05
A¥0
EHESAE
uUsD 320,000 BBVA BANCOMER SA FRN 29/06/38 REGS 337,120 337,308 0.06
337,120 337,308 0.06
EfE
usD 3,090,000 UNITED MEXICAN 7.3750% 13/05/55 3,075,947 3,224,049 0.56
MXN 48,000 MEXICAN UDIBONOS 2.7500% 27/11/31 S 1,939,253 1,694,854 0.30
MXN 39,000 MEXICAN UDIB 3.0000% 03/12/26 CPI S 1,608,336 1,532,911 0.27
UsD 1,080,000 UNITED MEXICAN 4.3500% 15/01/47 760,320 784,590 0.14
UsD 832,000 UNITED MEXICAN 6.4000% 07/05/54 820,597 774,096 0.13
usD 640,000 UNITED MEXICAN 6.0000% 13/05/30 651,720 652,159 0.11
MXN 135,100 MEXICAN BONOS 7.7500% 23/11/34 M 577,168 587,641 0.10
MXN 147,000 MEXICAN BONOS 8.0000% 31/07/53 M 636,068 582,350 0.10
uUsD 700,000 UNITED MEXICAN 4.2800% 14/08/41 604,668 535,095 0.09
uUsD 552,000 UNITED MEXICAN 6.3380% 04/05/53 539,029 510,884 0.09
uUsD 662,000 UNITED MEXICAN STATE 4.6% 23/01/46 525,198 499,799 0.09
uUsD 500,000 UTD MEXICAN STATES 5.75% 12/10/2110 474,517 398,005 0.07
UsD 400,000 UTD MEXICAN STATE 6.05% 11/01/40 411,580 380,134 0.07
usD 300,000 UNITED MEXICAN 5.4000% 09/02/28 299,409 301,782 0.05
uUsD 300,000 UNITED MEXICAN 5.0000% 07/05/29 298,968 295,551 0.05
MXN 6,000 MEXICAN UDIBONOS 4.0000% 30/11/28 S 252,792 235,832 0.04
UsD 200,000 UNITED MEXICAN 6.8750% 13/05/37 199,188 205,848 0.04
usD 200,000 UNITED MEXICAN 3.7710% 24/05/61 179,960 119,384 0.02
13,854,718 13,314,964 232
ZDHES
UsD 370,000 FIEMEX ENERGI 7.2500% 31/01/41 REGS 367,872 369,022 0.06
367,872 369,022 0.06

— 262



J LS RNTF IR —Tr—RX TR T —HBEUEZFC/FD

BES gi/ﬁﬁ%(” iz AR PN 448 M PEEESE (%)
LEtE (BT £FIE)
UsD 7,561,000 PEMEX 6.75% 21/09/47 5,059,209 5,235,660 0.90
UsD 6,778,000 PETROLEOS MEXICA 7.6900% 23/01/50 5,441,791 5,134,687 0.90
UsD 4,457,000 PETROLEOS MEXICA 6.3750% 23/01/45 3,154,530 3,013,601 0.53
UsD 900,000 PETROLEOS MEX 6.5% 02/06/41 673,031 641,057 0.11
UsD 800,000 PETROLEOS MEXICA 6.9500% 28/01/60 719,760 551,324 0.10
usD 300,000 PETROLEOS MEX/PEMEX 6.625% 15/06/38 183,213 224,455 0.04
usD 200,000 COMISION FEDE 6.2640% 15/02/52 REGS 174,000 170,329 0.03
UsD 200,000 TRUST FIBRAI 6.3900% 15/01/50 REGS 228,000 164,141 0.03
UsD 200,000 INDUSTRIAS PE 4.7500% 06/08/50 REGS 212,000 153,646 0.03
15,845,534 15,288,900 2.67
Gt AxT 2 30,405,244 29,310,194 5.11
EUIL
EfE
UsD 900,000 CITY OF ULAANBAA 7.7500% 21/08/27 904,500 918,000 0.15
UsD 466,000 MONGOLIA 6.6250% 25/02/30 REGS 465,540 461,340 0.08
usD 200,000  MONGOLIA 8.6500% 19/01/28 REGS 207,000 210,500 0.04
usD 200,000  MONGOLIA 7.8750% 05/06/29 REGS 198,034 208,000 0.04
1,775,074 1,797,840 0.31
Bt E AL 1,775,074 1,797,840 0.31
€Ova
EfE
usD 700,000 MOROCCO KINGD 6.5000% 08/09/33 REGS 720,550 729,750 0.13
720,550 729,750 0.13
LEt R (BT £FIE)
usD 1,780,000 OCP SA 7.5000% 02/05/54 FEB 1,820,050 1,826,724 0.31
usD 540,000 OCP SA 7.5000% 02/05/54 REGS 525,215 555,539 0.10
UsD 600,000 OCP SA 5.1250% 23/06/51 REGS 533,073 468,000 0.08
UsD 200,000 OCP SA 6.7500% 02/05/34 REGS 196,982 206,015 0.04
usD 200,000 OCP SA 3.7500% 23/06/31 REGS 198,730 176,520 0.03
3,274,050 3,232,798 0.56
AitEny= 3,994,600 3,962,548 0.69
FIET
EfE
uUsD 510,000 NAMIBIA REP O 5.2500% 29/10/25 REGS 504,900 503,686 0.09
504,900 503,686 0.09
At e 504,900 503,686 0.09
*IU4
TEHN
- 485 STICHTING ADM UNI - SHS S ADR 139 485 0.00
139 485 0.00
T DHfES
UsD 700,000 YINSON BORONI 8.9470% 31/07/42 REGS 706,077 736,127 0.13
UsD 670,000 MONG DUONG FI 5.1250% 07/05/29 REGS 489,566 495,678 0.09
UsD 200,000 GREENKO DUTCH 3.8500% 29/03/26 REGS 179,054 173,915 0.03
1,374,697 1,405,720 0.25
RA AV -hAURE
uUsD 131,402 UNIGEL NETHERL PIK 31/12/44 REGS 18,952 6,570 0.00
18,952 6,570 0.00
L@ E (EEEFE)
UsD 600,000 ARCOS DORADOS 6.3750% 29/01/32 REGS 597,497 613,500 0.10
EUR 400,000 BOI FINANCE B 7.5000% 16/02/27 REGS 457,120 417,309 0.07
usD 400,000 PROSUS NV 3.2570% 19/01/27 REGS 385,900 386,780 0.07
usD 200,000 MOTHERSON GLO 5.6250% 11/07/29 REGS 199,150 202,145 0.04
1,639,667 1,619,734 0.28
HtATH 3,033,455 3,032,509 0.53
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FATIT
Ef%
UsD 2,859,000 REP OF NIGERI 9.6250% 09/06/31 REGS 2,900,610 2,919,754 0.52
UsD 1,927,000 REP OF NIGERI 7.3750% 28/09/33 REGS 1,542,522 1,700,578 0.30
UsD 1,700,000 REP OF NIGERI 8.3750% 24/03/29 REGS 1,546,247 1,691,500 0.29
UsD 1,608,000 REP OF NIGER 10.3750% 09/12/34 REGS 1,611,424 1,676,340 0.29
UsD 1,200,000 REP OF NIGERI 7.8750% 16/02/32 REGS 1,101,990 1,116,000 0.19
USsD 1,031,000 REP OF NIGERI 8.2500% 28/09/51 REGS 839,688 860,885 0.15
UsD 600,000 REP OF NIGERI 6.1250% 28/09/28 REGS 492,563 559,500 0.10
uUsD 400,000 REP OF NIGERI 6.5000% 28/11/27 REGS 390,401 390,000 0.07
USsD 369,000 REP OF NIGERI 8.7470% 21/01/31 REGS 327,123 365,771 0.06
USD 200,000 REP OF NIGERI 7.6960% 23/02/38 REGS 171,000 169,250 0.03
10,923,568 11,449,578 2.00
Gt AY =T 10,923,568 11,449,578 2.00
Av—>
Ef%
UsD 3,484,000 OMAN INTRNL B 6.7500% 28/10/27 REGS 3,762,593 3,614,510 0.62
UsD 1,527,000 OMAN INTRNL B 7.0000% 25/01/51 REGS 1,615,592 1,636,730 0.29
UsD 1,400,000 OMAN GVT INTL 6.5% 08/03/47  REGS 1,398,513 1,430,310 0.25
UsD 1,200,000 OMAN INTRNL B 4.7500% 15/06/26 REGS 1,164,232 1,192,428 0.21
UsD 900,000 OMAN INTRNL B 6.0000% 01/08/29 REGS 935,165 921,852 0.16
UsD 450,000 OMAN INTRNL B 6.7500% 17/01/48 REGS 450,210 468,918 0.08
UsD 200,000 OMAN INTRNL B 6.2500% 25/01/31 REGS 209,500 208,280 0.04
UsD 206,000 OMAN INTRNL B 5.3750% 08/03/27 REGS 205,897 206,373 0.04
9,741,702 9,679,401 1.69
LEtE (BT £FIE)
UsD 1,011,000 MAZOON ASSETS 5.2500% 09/10/31 REGS 1,008,372 987,014 0.17
UsD 420,000 OQ SAOC 5.1250% 06/05/28 REGS 410,416 414,236 0.07
1,418,788 1,401,250 0.24
Bt iA~w—r 11,160,490 11,080,651 1.93
INFREY
EfE
UsD 1,677,000 REP OF PAKIST 6.8750% 05/12/27 REGS 1,498,014 1,557,513 0.27
UsD 1,620,000 REP OF PAKIST 7.3750% 08/04/31 REGS 1,415,429 1,411,425 0.25
UsD 1,412,000 REP OF PAKIST 8.8750% 08/04/51 REGS 1,014,921 1,147,250 0.20
UsD 1,190,000 REP OF PAKIST 6.0000% 08/04/26 REGS 1,089,516 1,143,888 0.20
UsD 800,000 REP OF PAKIST 8.2500% 30/09/25 REGS 798,700 798,000 0.14
UsD 740,000 PAKISTAN GLOB 7.9500% 31/01/29 144A 677,100 694,675 0.12
USD 210,000 REP OF PAKIST 7.8750% 31/03/36 REGS 172,132 171,413 0.03
6,665,812 6,924,164 121
(e IRPAT T 6,665,812 6,924,164 1.21
NF<
Ef%
UsD 2,512,000 PANAMA 8.0000% 01/03/38 2,611,793 2,650,160 0.45
UsD 3,503,000 PANAMA 4.5000% 16/04/50 2,327,273 2,325,116 0.41
UsD 1,328,000 PANAMA 6.4000% 14/02/35 1,267,685 1,268,240 0.22
UsD 1,200,000 PANAMA 6.8530% 28/03/54 1,133,065 1,090,500 0.19
UsD 1,365,000 PANAMA 2.2520% 29/09/32 979,240 1,008,394 0.18
UsD 990,000 PANAMA 7.8750% 01/03/57 995,363 1,002,375 0.17
UsD 940,000 PANAMA 7.5000% 01/03/31 972,262 979,950 0.17
UsD 710,000 PANAMA 3.8750% 17/03/28 657,815 670,950 0.12
UsD 300,000 PANAMA 3.1600% 23/01/30 266,250 261,000 0.05
UsD 400,000 PANAMA 3.8700% 23/07/60 369,334 227,000 0.04
UsD 200,000 PANAMA 4.5000% 19/01/63 198,750 126,500 0.02
11,778,830 11,610,185 2.02
T DOfES
UsD 300,000 PANAMA 4.5000% 15/05/47 335,832 206,250 0.04
uUsD 200,000 REP OF PANAMA 6.7% 26/01/36 270,200 195,000 0.03
uUsD 300,000 REP OF PANAMA 4.3% 29/04/53 325,050 192,000 0.03

— 264 —



J LS RNTF IR —Tr—RX TR T —HBEUEZFC/FD

e el , _ . \,
il ekl S S i T WD)
UsD 200,000 AEROPUERTO IN 5.1250% 11/08/61 REGS 200,000 146,689 0.03
1,131,082 739,939 0.13
TEatE(EEEFR)
UsD 580,000 BANCO LATINOA 2.3750% 14/09/25 REGS 550,194 570,709 0.10
UsD 200,000 BANCO NAC DE  2.5000% 11/08/30 REGS 190,500 162,309 0.03
740,694 733,018 0.13
X iatavrasd 13,650,606 13,083,142 2.28
NTF7=a—F=7
EfE
UsD 545,000 PNG GOVT INTL 8.3750% 04/10/28 REGS 540,359 538,810 0.09
540,359 538,810 0.09
BRI AT T ma—F=T 540,359 538,810 0.09
INSTTA
EfE
USsD 1,425,000 PARAGUAY 6.6500% 04/03/55 REGS 1,425,000 1,444,594 0.25
UsD 952,000 PARAGUAY 4.9500% 28/04/31 REGS 985,644 929,390 0.16
UsD 740,000 PARAGUAY 6.0000% 09/02/36 REGS 768,034 751,100 0.13
UsD 800,000 REPUBLIC OF P 5.6000% 13/03/48 REGS 791,834 718,000 0.13
PYG 5,308,000,0 00 PARAGUAY 8.5000% 04/03/35 REGS 671,638 674,736 0.12
UsD 500,000 PARAGUAY 5.8500% 21/08/33 REGS 498,214 505,000 0.09
PYG 2,059,000,000 PARAGUAY 7.9000% 09/02/31 REGS 282,579 259,401 0.05
UsD 200,000 PARAGUAY 4.7000% 27/03/27 REGS 194,500 197,500 0.03
UsD 200,000 PARAGUAY 3.8490% 28/06/33 REGS 199,988 176,750 0.03
UsD 200,000 PARAGUAY 5.4000% 30/03/50 REGS 231,400 175,000 0.03
6,048,831 5,831,471 1.02
Gt T TTA 6,048,831 5,831,471 1.02
R)L—
EfE
UsD 3,433,000 REPUBLIC OF PERU 5.8750% 08/08/54 3,422,113 3,379,136 0.60
UsD 2,529,000 REPUBLIC OF PERU 5.3750% 08/02/35 2,548,777 2,487,459 0.43
UsD 1,665,000 REPUBLIC OF PERU 2.7830% 23/01/31 1,525,514 1,456,246 0.25
PEN 2,900 REPUBLIC OF P 6.9500% 12/08/31 REGS 762,398 854,083 0.15
USD 800,000 REPUBLIC OF PERU 3.0000% 15/01/34 702,827 662,110 0.12
UsD 300,000 REPUBLIC OF PERU 8.7500% 21/11/33 471,000 363,627 0.06
UsD 500,000 REPUBLIC OF PERU 3.2300% 28/07/2121 340,544 275,155 0.05
9,773,173 9,477,816 1.66
TatE(EESFR)
UsD 3,191,000 PETROLEOS DEL 5.6250% 19/06/47 REGS 2,513,304 2,092,180 0.36
UsD 1,000,000 PETROLEOS DEL 4.7500% 19/06/32 REGS 844,955 774,251 0.14
UsD 620,000 KALLPA GENERA 5.8750% 30/01/32 REGS 613,707 630,230 0.11
UsD 400,000 CIADE MINAS  6.8000% 04/02/32 REGS 393,468 405,500 0.07
UsD 300,000 BANCO DE CRED 5.8500% 11/01/29 REGS 299,706 308,655 0.05
UsD 300,000 NIAGARA ENERG 5.7460% 03/10/34 REGS 300,000 294,551 0.05
PEN 1,000,000 CREDICORP CAP 10.1000% 15/12/43 273,503 287,793 0.05
UsD 210,000 PLUSPETROL 6.2400% 03/07/36 REGS 209,840 216,582 0.04
5,448,483 5,009,742 0.87
Bt~ L— 15,221,656 14,487,558 2.53
T4YEY
EEEFE
UsD 500,000 SAN MIGUEL GLOBA FRN 02/06/73 502,625 504,500 0.09
502,625 504,500 0.09
EfE
UsD 3,888,000 PHILIPPINES(REP) 1.9500% 06/01/32 3,622,969 3,207,394 0.56
UsD 3,079,000 PHILIPPINES(REP) 5.1700% 13/10/27 3,071,656 3,117,152 0.54
USsD 3,465,000 PHILIPPINES(REP) 2.6500% 10/12/45 2,314,961 2,245,230 0.39
uUsD 400,000 PHILIPPINES(REP) 5.1750% 05/09/49 398,160 378,889 0.07
UsD 400,000 PHILIPPINES(REP) 2.9500% 05/05/45 384,080 274,820 0.05
9,791,826 9,223,485 1.61
Btz 10,294,451 9,727,985 1.70
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R—SUK
Ef%
UsD 4,272,000 REP OF POLAND 5.5000% 18/03/54 4,182,010 4,101,615 0.73
UsD 2,640,000 REP OF POLAND 4.8750% 12/02/30 2,626,140 2,653,950 0.46
UsD 1,272,000 REP OF POLAND 5.5000% 04/04/53 1,243,184 1,221,729 0.21
UsD 931,000 REP OF POLAND 5.3750% 12/02/35 924,120 939,994 0.16
UsD 800,000 BANK GOSPODAR 6.2500% 31/10/28 REGS 826,319 837,200 0.15
UsD 555,000 BANK GOSPODAR 6.2500% 09/07/54 REGS 550,982 562,671 0.10
UsD 500,000 BANK GOSPODAR 5.7500% 09/07/34 REGS 507,739 509,256 0.09
EUR 400,000 BANK GOSPODAR 4.3750% 13/03/39 EMTN 428,334 422,688 0.07
UsD 300,000 REP OF POLAND 5.1250% 18/09/34 299,109 298,088 0.05
EUR 200,000 REP OF POLAND 3.6250% 11/01/34 10Y 213,228 214,362 0.04
EUR 200,000 REP OF POLAND 4.1250% 11/01/44 20Y 217,018 212,711 0.04
UsD 200,000 BANK GOSPODAR 5.3750% 22/05/33 REGS 199,526 199,090 0.03
12,217,709 12,173,354 213
LEtE (BT £FIE)
UsD 2,043,000 ORLEN SA 6.0000% 30/01/35 REGS 2,013,479 2,078,293 0.36
2,013,479 2,078,293 0.36
Gt AR—=FoF 14,231,188 14,251,647 2.49
5=
EfE
UsD 3,540,000 QATAR STATE O 4.5000% 23/04/28 REGS 3,496,355 3,542,251 0.62
UsD 2,049,000 QATAR STATE O 4.7500% 29/05/34 REGS 2,028,291 2,065,947 0.36
UsD 1,671,000 QATAR STATE O 4.8750% 27/02/35 REGS 1,661,074 1,689,580 0.29
UsD 1,445,000 QATAR STATE O 4.4000% 16/04/50 REGS 1,335,615 1,256,380 0.22
UsD 697,000 QATAR STATE O 4.5000% 27/02/28 REGS 695,550 697,619 0.12
UsD 450,000 QATAR STATE O 4.6250% 29/05/29 REGS 447,741 451,752 0.08
9,664,626 9,703,529 1.69
T DHfES
UsD 200,000 NAKILAT INC 6.0670% 31/12/33 REGS 189,210 159,147 0.03
189,210 159,147 0.03
TEatE(EEEFR)
USD 3,600,000 QATAR ENERGY 3.1250% 12/07/41 REGS 2,863,770 2,700,994 0.47
UsD 2,200,000 QATAR ENERGY 3.3000% 12/07/51 REGS 1,686,618 1,526,800 0.27
4,550,388 4,227,794 0.74
Gt — 14,404,224 14,090,470 2.46
BE
EfE
USsD 400,000 KOREA NATL OI 4.8750% 03/04/29 REGS 397,096 403,534 0.07
397,096 403,534 0.07
TEatE(EEEFR)
USD 500,000 SK HYNIX INC 6.5000% 17/01/33 REGS 534,685 542,745 0.09
UsD 500,000 HYUNDAI CAPIT 5.2500% 22/01/28 REGS 499,655 506,512 0.09
UsD 500,000 LG CHEM LTD 1.3750% 07/07/26 REGS 497,480 478,028 0.08
UsD 200,000 MIRAEASSETSEC 6.0000% 26/01/29 197,932 207,001 0.04
UsD 200,000 SK ON CO LTD 5.3750% 11/05/26 199,824 201,748 0.04
1,929,576 1,936,034 0.34
Aat g 2,326,672 2,339,568 0.41
L—==7
Ef%
UsD 5,106,000 ROMANIA 4.0000% 14/02/51 REGS 3,504,258 3,272,078 0.57
USsD 3,078,000 ROMANIA 3.0000% 14/02/31 REGS 2,555,706 2,576,563 0.45
EUR 1,300,000 ROMANIA 3.7500% 07/02/34 REGS 1,269,065 1,153,423 0.20
UsD 1,090,000 ROMANIA 7.1250% 17/01/33 REGS 1,162,460 1,118,259 0.20
UsD 1,036,000  ROMANIA 7.6250% 17/01/53 REGS 1,097,137 1,057,681 0.18
UsD 1,050,000 ROMANIA 5.7500% 24/03/35 REGS 1,042,577 958,130 0.17
EUR 700,000 ROMANIA 5.2500% 10/03/30 REGS 715,433 744,329 0.13
EUR 700,000 ROMANIA 2.1250% 07/03/28 REGS 745,184 690,645 0.12
EUR 800,000 ROMANIA 2.8750% 13/04/42 REGS 746,727 533,284 0.09
UsD 500,000 ROMANIA 6.0000% 25/05/34 REGS 506,375 470,460 0.08
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EUR 400,000 ROMANIA 5.2500% 30/05/32 REGS 432,174 410,619 0.07
EUR 400,000 ROMANIA 5.6250% 30/05/37 REGS 431,891 396,094 0.07
EUR 400,000 ROMANIA 3.3750% 28/01/50 REGS 439,379 266,114 0.05
usD 240,000 ROMANIA 6.6250% 17/02/28 REGS 247,956 246,325 0.04
EUR 100,000 ROMANIA GOVT 6.3750% 18/09/33 REGS 106,445 108,234 0.02
EUR 100,000 ROMANIA 2.1240% 16/07/31 REGS 125,192 86,685 0.02
15,127,959 14,088,923 2.46
L —~=T 15,127,959 14,088,923 2.46
YICTFIET
EfE
usD 7,220,000 SAUDI INT BON 4.7500% 16/01/30 REGS 7,126,984 7,178,218 1.26
UsD 3,946,000 SAUDI INT BON 5.7500% 16/01/54 REGS 3,772,719 3,844,087 0.67
UsD 1,050,000 SAUDI INT BON 5.0000% 17/04/49 REGS 944,791 935,009 0.16
usD 900,000 SAUDI INT BON 4.5000% 26/10/46 REGS 884,214 754,038 0.13
usD 600,000 SAUDI INT BON 4.7500% 18/01/28 REGS 600,090 600,773 0.10
UsD 500,000 SAUDI INT BON 5.6250% 13/01/35 REGS 495,895 513,466 0.09
UsD 500,000 SAUDI INT BON 5.3750% 13/01/31 REGS 498,355 508,210 0.09
usD 400,000 SAUDI INT BON 5.0000% 16/01/34 REGS 395,972 395,758 0.07
usD 300,000 SAUDI INT BON 3.2500% 22/10/30 REGS 273,750 275,064 0.05
14,992,770 15,004,623 2.62
LEtE (BT £FIE)
usD 2,358,000 SAUDI ARAB OI 5.8750% 17/07/64 REGS 2,302,328 2,253,064 0.40
usD 300,000 SAUDI ARAB OI 5.2500% 17/07/34 REGS 298,020 301,140 0.05
UsD 300,000 SAUDI ARAB OI 3.5000% 24/11/70 REGS 276,000 190,500 0.03
UsD 200,000 SAUDI ARAB OI 3.5000% 16/04/29 REGS 214,628 189,832 0.03
3,090,976 2,934,536 0.51
At roUTIET 18,083,746 17,939,159 3.13
AL
EfE
usD 1,200,000 SENEGAL REP OF 7.7500% 10/06/31 7Y 1,112,073 1,051,500 0.18
UsD 844,000 SENEGAL REP O 6.7500% 13/03/48 REGS 694,781 563,370 0.10
EUR 500,000 SENEGAL REP O 5.3750% 08/06/37 REGS 555,075 360,620 0.06
2,361,929 1,975,490 0.34
T DfES
uUsD 480,000 SENEGAL REP O 6.2500% 23/05/33 REGS 376,800 373,800 0.07
376.800 373.800 0.07
HEtExHL 2,738,729 2,349,290 0.41
TILET
Ef%
usD 2,369,000 SERBIA REPUBL 6.0000% 12/06/34 REGS 2,331,661 2,371,961 0.41
usD 1,950,000 SERBIA REPUBL 6.5000% 26/09/33 REGS 1,975,029 2,030,438 0.35
UsD 600,000 SERBIA REPUBL 6.2500% 26/05/28 REGS 597,762 613,500 0.11
EUR 200,000 SERBIA REPUBL 3.1250% 15/05/27 REGS 242,663 206,409 0.04
5,147,115 5,222,308 0.91
L@ E (EEEFE)
UsD 650,000 TELECOMMUNICA 7.0000% 28/10/29 REGS 650,000 649,675 0.11
650,000 649,675 0.11
it ere 7y 5,797,115 5,871,983 1.02
SUHR—I
ZDhfES
usD 280,000 LLPL CAPITAL 6.8750% 04/02/39 REGS 201,977 207,546 0.04
201,977 207,546 0.04
LEtE (BT £FIE)
UsD 400,000 CATHAYLIFE SGP 5.9500% 05/07/34 398,867 423,555 0.07
usD 400,000 MEDCO BELL 6.3750% 30/01/27 REGS 406,450 402,468 0.06
usD 300,000 SINGAPORE AIR 3.3750% 19/01/29 EMTN 297,819 288,445 0.05
UsD 250,000 MEDCO MAPLE T 8.9600% 27/04/29 REGS 260,888 263,927 0.05
UsD 200,000 YINSON PRODUCTI 9.6250% 03/05/29 196,000 208,852 0.04
1,560,024 1,587,247 0.27
Bt HR— 1,762,001 1,794,793 0.31
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AOR=Z7F
EfE
usD 500,000 SLOVENIA 5.0000% 19/09/33 REGS 496,096 501,694 0.09
496,096 501,694 0.09
At anR=7 496,096 501,694 0.09
m7IVh
EfE
UsD 3,029,000 SOUTH AFRICA 4.3000% 12/10/28 2,869,750 2,854,832 0.50
usD 2,907,000 SOUTH AFRICA 7.9500% 19/11/54 REGS 2,908,427 2,816,156 0.49
UsD 3,067,000 SOUTH AFRICA 7.3000% 20/04/52 2,814,070 2,790,970 0.49
UsD 2,910,000 SOUTH AFRICA 4.8500% 30/09/29 2,790,937 2,742,675 0.48
ZAR 51,200,000 REP OF STH AFRI 8.875% 28/2/35 2035 2,555,991 2,488,939 0.43
UsD 2,368,000 SOUTH AFRICA 5.7500% 30/09/49 1,916,408 1,796,720 0.31
UsD 580,000 SOUTH AFRICA 7.1000% 19/11/36 REGS 580,000 566,950 0.10
UsD 370,000 SOUTH AFRICA 6.2500% 08/03/41 307,005 322,363 0.06
ZAR 4,000,000 REP SOUTH AFR 8.5000% 31/01/37 2037 186,944 181,344 0.03
16,929,532 16,560,949 2.89
LEt R (BT £FIE)
UsD 750,000 ESKOM HOLDING 8.4500% 10/08/28 REGS 724,972 778,125 0.13
usD 265,000 TRANSNET 8.2500% 06/02/28 REGS 265,000 270,035 0.05
989,972 1,048,160 0.18
At ETTUN 17,919,504 17,609,109 3.07
)N
EfE
uUsD 2,153,160 REP OF SRI LA 3.6000% 15/02/38 REGS 1,457,274 1,773,665 0.30
usD 1,492,924 REP OF SRI LA 3.1000% 15/01/30 REGS 1,227,654 1,332,435 0.23
UsD 1,787,812 REP OF SRI LA 3.6000% 15/06/35 REGS 1,234,696 1,242,529 0.22
uUsD 1,251,484 REP OF SRI LA 3.3500% 15/03/33 REGS 892,115 1,009,009 0.18
UsD 683,013 REP OF SRI LA 3.6000% 15/05/36 REGS 436,627 555,802 0.10
usD 195,784 REP OF SRI LA 3.1000% 15/01/30 144A 166,266 173,758 0.03
5,414,632 6,087,198 1.06
ZDhfES
uUsD 489,805 REP OF SRI LA 4.0000% 15/04/28 REGS 362,657 426,480 0.07
usD 236,578 REP OF SRI LA 4.0000% 15/04/28 144A 213,754 205,716 0.04
576,411 632,196 0.11
At RUTUh 5,991,043 6,719,394 1.17
E R
LEtE (BE£FIE)
KZT 137,000,000 INT BK RECON 13.5000% 03/07/25 EMTN 307,720 273,250 0.05
307,720 273,250 0.05
it ERHER 307,720 273,250 0.05
RAF L
RA AV -hAURE
UsD 448,680 SURINAME INTL 7.9500% 15/07/33 REGS 403,729 434,659 0.08
403,729 434,659 0.08
B AT A 403,729 434,659 0.08
k—2
L@ E (EEEFE)
usD 570,000 ECOBANK TRAN 10.1250% 15/10/29 REGS 567,626 599,013 0.10
567,626 599,013 0.10
Bt == 567,626 599,013 0.10
RJ=F—K-pRT
EfE
usD 390,000 TRINIDAD&TOBA 6.4000% 26/06/34 REGS 390,000 382,200 0.07
usD 200,000 TRINIDAD&TOBA 5.9500% 14/01/31 REGS 198,534 195,750 0.03
588,534 577,950 0.10
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TEE (EEEFE)
usD 2,177,000 PORT OF SPAIN 7.8750% 19/02/40 REGS 2,162,172 2,145,434 0.38
UsSD 200,000 NATIONAL GAS 6.0500% 15/01/36 REGS 183,000 182,260 0.03
2,345,172 2,327,694 0.41
Bt N =4 =R p= 2,933,706 2,905,644 0.51
kLo
EHEFE
UsSD 400,000 GARANTI BANKASI FRN 28/02/34 144A 401,070 410,120 0.07
401,070 410,120 0.07
EfE
USD 2,673,000 TURKIYE REP OF 7.1250% 12/02/32 2,662,120 2,669,658 0.46
UsSD 2,811,000 TURKIYE REP OF 6.5000% 03/01/35 2,759,980 2,659,908 0.46
UsSD 2,249,000 TURKIYE REP OF 7.1250% 17/07/32 2,236,921 2,243,377 0.39
USD 1,726,000 HAZINE MUSTES 8.5091% 14/01/29 REGS 1,754,626 1,840,548 0.32
usD 1,000,000 TURKIYE REP OF 9.1250% 13/07/30 7Y 1,012,085 1,110,000 0.19
TRY 34,474,000 TURKIYE GOV BO 36.0000% 12/08/26 2Y 966,504 952,201 0.17
TRY 27,684,000 TURKIYE GOV B 27.7000% 27/09/34 10Y 794,127 795,733 0.14
uUsD 600,000 TURKIYE REP OF 7.6250% 15/05/34 589,692 617,250 0.11
EUR 500,000 TURKIYE REP OF 5.8750% 21/05/30 540,045 546,409 0.10
UsSD 604,000 TURKIYE REP OF 5.7500% 11/05/47 30Y 493,406 470,365 0.08
UsSD 420,000 ISTANBUL MET 10.5000% 06/12/28 REGS 451,563 454,650 0.08
UsSD 510,000 REP OF TURKEY 4.875% 16/04/43 375,965 366,563 0.06
usD 200,000 TURK IHRACAT 7.5000% 06/02/28 REGS 198,308 204,000 0.04
14,835,342 14,930,662 2.60
L@ E (EEEFE)
USD 2,269,000 TC ZIRAAT BAN 7.2500% 04/02/30 REGS 2,257,314 2,271,836 0.40
UsSD 1,060,000 TURKCELL ILET 7.4500% 24/01/30 REGS 1,060,000 1,081,200 0.19
UsSD 450,000 FORD OTOMOTIV 7.1250% 25/04/29 REGS 450,000 450,450 0.08
UsSD 400,000 TURKIYE VARLIK 8.2500% 14/02/29 397,992 416,440 0.07
USD 390,000 LIMAK YENIL E 9.6250% 12/08/30 REGS 390,000 391,640 0.07
USD 345,000 EREGLIDEMIR 8.3750% 23/07/29 REGS 344,724 355,988 0.06
UsD 340,000 TAV HAVALIMAN 8.5000% 07/12/28 REGS 351,781 351,900 0.06
5,251,811 5,319,454 0.93
Atz 20,488,223 20,660,236 3.60
29714F
EHEFE
USD 720,000 UKRAINE GOVT FRN 01/08/41 REGS 328,219 597,600 0.10
328,219 597,600 0.10
EfE
usD 4,515,798 UKRAINE GOVT 1.7500% 01/02/34 REGS 2,949,938 2,686,901 0.48
usD 4,593,549 UKRAINE GOVT 1.7500% 01/02/35 REGS 2,819,363 2,675,742 0.47
UsSD 3,145,967 UKRAINE GOVT 0.0000% 01/02/35 REGS 2,086,919 2,068,473 0.36
usD 732,776  UKRAINE GOVT 1.7500% 01/02/36 REGS 742,786 420,430 0.07
UsSD 464,403 UKRAINE GOVT 1.7500% 01/02/29 REGS 527,598 333,209 0.06
usD 399,450 UKRAINE GOVT 0.0000% 01/02/36 REGS 383,994 261,640 0.05
UsSD 567,226 UKRAINE GOVT 0.0000% 01/02/34 REGS 423,485 245,325 0.04
UsSD 351,791 UKRAINE GOVT 0.0000% 01/02/30 REGS 244,683 197,003 0.03
UsSD 112,000 UKRAINE GOVT 1.7500% 01/02/35 144A 49,140 65,240 0.01
10,227,906 8,953,963 1.57
GativrI4F 10,556,125 9,551,563 1.67
7O EREEHN
EHSAE
UsSD 300,000 NBK SPC LTD FRN 15/09/27 REGS 298,554 284,959 0.05
298,554 284,959 0.05
EfE
UsSD 2,617,000 ABU DHABI GOV 1.7000% 02/03/31 REGS 2,169,786 2,231,102 0.38
usD 1,829,000 ABU DHABI GOV 5.5000% 30/04/54 REGS 1,805,894 1,852,173 0.32
usD 2,634,000 ABU DHABI GOV 3.1250% 30/09/49 REGS 1,867,021 1,813,562 0.32
EUR 500,000 FIN DEPT SHAR 4.6250% 13/02/32 EMTN 517,257 521,273 0.09
UsD 400,000 FIN DEPT SHAR 4.3750% 10/03/51 REGS 383,944 276,972 0.05
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UsD 400,000 ABU DHABI GOV 3.0000% 15/09/51 REGS 262,000 267,891 0.05
7,005,902 6,962,973 121
T DfES
UsD 540,000 SWEIHAN PV PO 3.6250% 31/01/49 REGS 397,671 403,513 0.07
397,671 403,513 0.07
L@ E (EEEFE)
usD 3,496,000 ADNOC MURBAN  4.5000% 11/09/34 REGS 3,433,098 3,349,623 0.59
uUsD 2,001,000 ADNOC MURBAN  5.1250% 11/09/54 REGS 1,969,964 1,854,039 0.33
UsD 1,050,000 ABU DHABI DEV 5.2500% 02/10/54 REGS 1,037,337 991,853 0.18
usD 1,000,000 MASDAR ABU 4.8750% 25/07/33 EMTN 998,550 977,689 0.17
usD 970,000 NATIONAL CENTRAL 5.2790% 05/03/30 970,000 971,253 0.17
UsD 810,000 ABU DHABI DEV 5.3750% 08/05/29 REGS 805,699 827,913 0.14
UsD 630,000 TAQA ABU DHAB 4.7500% 09/03/37 REGS 625,187 600,751 0.10
usD 500,000 MDGH GMTN RSC 5.0840% 22/05/53 REGS 483,200 466,875 0.08
usD 500,000 KUWAIT PROJEC 4.5000% 23/02/27 EMTN 468,998 450,563 0.08
UsD 400,000 MDGH SUKUK LT 4.9590% 04/04/34 EMTN 400,000 402,574 0.07
UsD 400,000 ABU DHABI CRU 3.6500% 02/11/29 REGS 376,800 380,580 0.07
usD 400,000 ABU DHABI POR 2.5000% 06/05/31 EMTN 368,244 346,723 0.06
usD 300,000 ABU DHABI DEV 5.5000% 08/05/34 REGS 298,521 310,500 0.05
UsD 200,000 MDGH GMTN RSC 5.8750% 01/05/34 REGS 197,598 210,796 0.04
uUsD 200,000 TAQA ABU DHAB 4.6960% 24/04/33 REGS 200,000 194,876 0.03
12,633,196 12,336,608 2.16
Bt T I7 EREET 20,335,323 19,988,053 3.49
EEDFS
EHSAE
uUsD 200,000 HSBC HOLDINGS FRN 11/08/28 200,000 201,806 0.04
uUsD 200,000 LLOYDS BK GR PLC FRN 11/08/26 200,000 199,961 0.03
400,000 401,767 0.07
L@ E (EEEFE)
uUsD 2,400,000 PANAMA INFRASTRU 0% 05/04/32 REGS 1,446,070 1,634,471 0.28
UsD 1,100,000 SOUTHERN GAS CO 6.875% 24/03/26 RE 1,200,925 1,111,812 0.18
usD 943,000 AVIANCA MIDCO 9.6250% 14/02/30 REGS 931,865 904,176 0.16
usD 825,000 AZULE ENERGY  8.1250% 23/01/30 REGS 825,000 835,313 0.15
UsD 600,000 WE SODA INV H 9.5000% 06/10/28 REGS 623,186 623,121 0.11
uUsD 300,000 BARCLAYS PLC FRN 09/08/26 300,000 300,773 0.05
usD 200,000 VEDANTA RESOU 9.8500% 24/04/33 REGS 199,832 205,585 0.04
usD 200,000 VEDANTA RESOU 9.4750% 24/07/30 REGS 200,000 202,532 0.04
5,726,878 5,817,783 1.01
Gt AXVR 6,126,878 6,219,550 1.08
FAYH
ZDhfES
usD 250,000 RIO OIL FINAN 9.7500% 06/01/27 REGS 69,884 60,770 0.01
69,884 60,770 0.01
LEtE (BT £FIE)
usD 780,000 KOSMOS ENERGY 8.7500% 01/10/31 REGS 779,969 749,463 0.14
usD 690,000 SASOL FINANCING 5.5000% 18/03/31 608,580 588,596 0.10
UsD 580,000 ATP TOW/ANDEA 7.8750% 03/02/30 REGS 580,000 583,387 0.10
UsD 500,000 SIERRACOL ENR 6.0000% 15/06/28 REGS 444,620 468,720 0.08
usD 300,000 SASOL FINANCI 8.7500% 03/05/29 REGS 300,000 305,640 0.05
2,713,169 2,695,806 0.47
KEIEE RS
UsD 700,000 US TREASURY N/B 3.3750% 15/08/42 601,623 602,438 0.10
usD 700,000 US TREASURY N/B 1.8750% 15/02/41 508,257 492,406 0.09
usD 600,000 US TREASURY N/B 2.0000% 15/11/41 427,753 421,969 0.07
UsD 300,000 US TREASURY N/B 4.1250% 15/08/44 296,566 282,469 0.05
UsD 200,000 US TREASURY N/B 4.6250% 15/05/44 208,680 201,531 0.04
uUsD 200,000 US TREASURY N/B 1.7500% 15/08/41 174,320 135,750 0.02
usD 50,000 US TREASURY N/B 4.6250% 15/05/54 52,797 50,703 0.01
2,269,996 2,187,266 0.38
BET AR 5,053,049 4,943,842 0.86
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INTTA
EfE
usD 2,653,749 URUGUAY 5.7500% 28/10/34 2,722,834 2,749,350 0.49
usD 2,276,807 REPUB URUGUAY 5.2500% 10/09/60 2,263,949 2,104,560 0.37
UsD 1,829,156 URUGUAY 5.4420% 14/02/37 1,828,806 1,846,714 0.32
UsD 1,100,000 URUGUAY 4.9750% 20/04/55 1,155,690 989,853 0.17
uUsD 250,000 URUGUAY 4.3750% 23/01/31 258,750 244,654 0.04
8,230,029 7,935,131 1.39
ZDhfES
usD 700,000 REP ORIENT URUGUAY 5.1% 18/06/50 797,300 652,469 0.11
797,300 652,469 0.11
BEtonTTA 9,027,329 8,587,600 1.50
DARFRAY
EfE
UsD 1,120,000 UZBEK INTL BO 6.9000% 28/02/32 REGS 1,124,444 1,121,399 0.20
usD 1,035,000 NATL BK OF UZBEK 8.5000% 05/07/29 1,031,692 1,070,449 0.19
usD 1,100,000 REPUB UZBEKIS 3.9000% 19/10/31 REGS 918,955 926,750 0.16
UsD 852,000 UZBEK INTL BO 6.9474% 25/05/32 REGS 849,870 854,130 0.15
UsD 500,000 REPUB UZBEKIS 5.3750% 20/02/29 REGS 442,525 478,125 0.08
uzs 5,530,000,000 UZBEK INTL B 15.5000% 25/02/28 REGS 427,026 421,741 0.07
uUsD 400,000 UZBEKNEFTEGAZ 4.7500% 16/11/28 REGS 327,180 357,936 0.06
UsD 200,000 REPUB UZBEKIS 3.7000% 25/11/30 REGS 171,500 170,500 0.03
5,293,192 5,401,030 0.94
L@ E (EEEFE)
usD 400,000 UZBEK INDUSTR 8.9500% 24/07/29 REGS 398,640 415,052 0.07
398,640 415,052 0.07
BRb U ARFRE 5,691,832 5,816,082 1.01
REAXIS
EfE
usD 4,980,700 REP OF VENEZUELA 9.25% 7/5/28 855,083 908,978 0.15
usD 657,900 REP OF VENEZUELA 7.75% 13/10/19 REG 101,498 105,264 0.02
UsD 600,000 VENEZUELA 7.6500% 21/04/25 108,754 102,000 0.02
1,065,335 1,116,242 0.19
T DfES
usD 2,225,600 REP OF VENEZUELA 11.95% 5/8/31 359,960 444,465 0.08
uUsD 2,475,197 PETROLEOS VENEZU 6% 15/11/26 REGS 273,170 356,428 0.06
UsD 650,000 PETROLEOS DE  8.5000% 27/10/20 REGS 274,993 299,000 0.05
usD 1,700,000 PETROLEOS VENEZ 9.75% 17/05/35 REGS 270,980 273,700 0.05
1,179,103 1,373,593 0.24
TEE (EEEFE)
usD 4,216,700 PETROLEOS DE VEN 5.3750% 12/04/27 484,635 600,585 0.11
usD 835,200 PETROLEOS DE VEN 5.5% 12/04/37 95,797 119,016 0.02
580,432 719,601 0.13
[E R == 2,824,870 3,209,436 0.56
HUET
EfE
usD 1,642,082 ZAMBIA REP OF 0.5000% 31/12/53 REGS 885,225 1,022,197 0.17
ZMW 5,898,000 ZAMBIA GOV BO 24.9700% 30/04/34 10Y 225,577 229,469 0.04
IMW 5,309,000 ZAMBIA GOV BO 26.5000% 30/04/39 15Y 203,066 214,972 0.04
1,313,868 1,466,638 0.25
T DOfES
usD 1,444,494 ZAMBIA REP OF 5.7500% 30/06/33 REGS 953,406 1,024,834 0.18
953,406 1,024,834 0.18
Gt eT 2,267,274 2,491,472 0.43
MAREASR 549,727,042 547,034,311 95.40

O BRI AR A A OB A T, Al R TR TR I TR,
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BT E5EICET 5ER
202552 A28HIRTE
(A BFE, ToHIE4E, 2595, #E1a11L 8 B2 NC o)

AR - SNEABLELEY
202542 A 28 A BIFE, 772 RIZLL T DR FIME 2R IEL A A Lz, SME B IEIEL KNI EE HEFCITAD A~y H I THWHLD,

[N [N seilE g SeRIeH it H H RIEBUELE CKRY)
JPY 12,661,978,186 UsD 82,536,178 202543 H31H 1,867,468
UsD 19,792,958 EUR 18,876,000 202544 H2H 124,804
TRY 44,021,925 USD 1,172,776 202543 H 10H 21,261
USD 2,104,742 MXN 43,103,024 20254E3H19H 3,086
USD 660,000 BRL 3,872,220  20254E4 A 2H 1,767
USD 101,871 AUD 161,000 202544 H2H 1,761
USD 419,685 GBP 332,000 202544 A2H 1,399
USD 28,002 PEN 102,966 202546 H 18H 42
PEN 102,823 USD 28,002 2025434 19H (31)
UsSD 689,772 MXN 14,154,000 20254E3 7 19H (361)
USD 183,601 MXN 3,776,000 202543 A 19H (512)
USD 67,523 CZK 1,642,254 2025444 17H (802)
USD 282,956 PEN 1,057,321 202544 A 9H (4,534)
USD 266,617 PEN 999,203 202543 H19H (5,194)
USD 447,936 PEN 1,671,965  20254E8 H4H (5,715)
BRL 1,866,429 USD 325,729  20254F4 A 2H (8,458)
USD 932,881 MXN 19,347,000 20254E3 H19H (10,457)
USD 1,223,757 ZAR 23,123,213 20254:3H19H (24,709)
USD 1,150,900 TRY 44,021,925 202543 H10H (43,137)
USD 217,552 IPY 32,380,000 202543 H31H 1,711
USD 1,902 IPY 287,940 20254E3H31H (16)
USD 4,014 IPY 607,440 202543 H31H (35)
USD 42,909 IPY 6,492,740 20254E3A31H (370)
USD 199,893 IPY 30,220,000 202543 A31H (1,551)
USD 230,555 JPY 34,885,760 202543 A31H (1,990)
JPY 10,860,000 USD 72,571 20254E3H31H (180)

1,915,247
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JERD2 - LMY
2025422 A 28 A HILE, 77 RIZLL T ORIKF e a AL Tz,

Bl HIH SH4 it A A A CREV)  RFEBHEAE CRE V)
TEB T
GBP 11 FUT LONG GILT 202546 A 1,294,801 11,693
USD 15 FUT US ULTRA BOND CBT 202546 A 1,860,000 64,102
UsD 146 FUT US 10YR NOTE (CBT) 2025426 H 16,208,281 192,765
UsSD 17 FUT US 2YR NOTE (CBT) 2025476 A 3,515,414 16,204
22,878,496 284,764
FEVFFLR e a

EUR 2 FUT EURO-BUND 20254E3 A (276,971) 354
UsSD 4 FUT US 10YR ULTRA 202546 A (456,688) (5,563)
UsD (7 FUT US 5YR NOTE (CBT) 2025426 H (754,796) (5,195)
(1,488,455) (10,404)

274,360

RS - ERRTVTRH
20254E2 H 28 A BU(E, 772 RIZLL FORRF BFIAY » 7RI Z AL T,

Bl ] SH4 it A FRBFLE CREV)  RFEBHELE CRE V)

BRL 2,292,350 Receive Floating (ID Rate) - Pay Fixed (13.054971) 20277E1 H4H 0 5,071
BRL 18,296,152 Receive Floating (ID Rate) - Pay Fixed (9.84208) 202741 H4R 0 (303,502)
BRL 453,381 Receive Floating (ID Rate) - Pay Fixed (11.55) 202741 H4R 0 (4,117)
BRL 6,042,303 Receive Floating (ID Rate) - Pay Fixed (11.57) 20274F1H4H 0 (54,375)
BRL 6,917,249 Receive Floating (ID Rate) - Pay Fixed (11.253) 20274E1 H4H 0 71,313
CZK 53,100,000 Receive Floating (PRIBOR) - Pay Fixed (3.53) 202947 H16H 39,171 6,158
CZK 33,000,000 Receive Floating (PRIBOR) - Pay Fixed (3.08) 20294104 3 H (4,793) (21,941)
EUR 200,000 Receive Floating (EURIBOR) - Pay Fixed (2.25) 204443 421 H (1,381) 4,695
EUR 3,792,000 Receive Floating (EURIBOR) - Pay Fixed (2.5) 203543 19H 0 (59,642)
EUR 1,400,000 Receive Floating (EURIBOR) - Pay Fixed (2.5) 20304E3 A 19H 0 (20,969)
32,997 (377,309)
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202542 A28 ABULE, 77V RIZLL FORIFEIL Vv T 74 Ve AT T RI ZATL Tz,

B i) FALES e RIEBHLE CKR V)
Tarria DBV a
UsSD 300,000 CDS CHILEAN SR 5Y D14 1% 20/12/28 2028412 H20 H (6,059)
USD 3,700,000 CDS KINGDOM SAUDI 1% 10Y 20/06/34 203446 H20 H (12,733)
USD 100,000 CDS OMAN GOVT 1% 5Y 20/12/27 20274E12H20H (1,083)
USD 550,000 CDS REP OF KOREA 5Y 1% 20/12/29 20294E12H20H (17,120)
USD 300,000 CDS REP PANAMA 5Y 1% 20/06/29 202946 H20 H 7,195
USD 600,000 CDX EM42 5Y 1% 20/12/29 2029412 H20 H 14,519
(15,281)
TRTIS g DIEIR T a
USD 600,000 CDS BRAZIL 100BP 1% 20/12/26 2026412 H20 H 2,002
USD 500,000 CDS CHILEAN GOVT 1% 100BP 20/06/26 202646 H20H 5,055
USD 300,000 CDS CHILEAN SR 5Y D14 1% 20/06/27 20274F6 H20 H 4,791
USD 600,000 CDS CHILEAN SR 5Y D14 1% 20/06/28 202846 A20 H 11,560
USD 700,000 CDS CHILEAN SR 5Y D14 1% 20/12/26 20264E12H20H 9,514
USD 1,600,000 CDS FED REP BRAZIL 5Y 1% 20/06/28 202846 420H (13,552)
USD 400,000 CDS INDONESIA REP 5YR 1% 20/12/29 2029412 H20H 3,575
USD 170,000 CDS KINGDOM OF SAUDI 1% 1Y 20/06/25 202546 A20H 424
USD 5,200,000 CDS KINGDOM OF SAUDI 1% 5Y 20/12/29 20294F12H20H 90,137
USD 200,000 CDS MEXICO 5Y 1% ICE 1BP 20/06/27 20274F6 H20H 2,561
USD 500,000 CDS MEXICO 5Y 1% 1BP 20/12/27 2027412 H20H (15)
USD 100,000 CDS MEXICO 5Y 1% 1BP 20/12/28 2028412 H20H 1,200
USD 1,200,000 CDS PETROL MEXICANOS 3.75% 24/12/25 2025412 H24H 6,612
USD 300,000 CDS REP CHILE 1% 5Y 20/12/27 2027412 H20H 5,494
USD 1,400,000 CDS REP CHINA 100BP 1% 5Y 20/12/29 20294E12H20H 31,527
USD 200,000 CDS REP OF COLOMBIA 1% 5YR 20/12/27 20274E12H20H (878)
USD 500,000 CDS REP OF POLAND 1% 5YR 20/06/28 202846 H20 H 7,549
USD 400,000 CDS REP OF TURKEY 1% 20/06/27 202746 A20H (5,639)
USD 2,500,000 CDS REP OF TURKEY 1% 5Y 20/12/29 2029412 H20H (159,478)
USD 600,000 CDS REP PANAMA 5Y 1% 20/06/26 202646 A20H 1,847
USD 2,400,000 CDS REP PERU 5YR 100BP 1% 20/06/26 20264F6 H20 H 20,521
USD 300,000 CDS REP PHILIPPINES 1% 5Y 20/12/29 20294E12H20H 4,037
USD 1,000,000 CDS REP POLAND 1% 5Y 20/06/29 202946 A20H 14917
USD 600,000 CDS REP SOUTH AFRICA 1% 5Y 20/06/28 202846 420H (7,671)
USD 300,000 CDS REP SOUTH AFRICA 100BP 20/06/27 2027456 20 H (520)
USD 1,075,000 CDS ROMANIA 1 YR 1% 20/12/25 20254E12H20H 798
USD 100,000 CDS STATE OF ISRAEL 1% 1Y 20/06/25 20254F6 H20 H 212
UsSD 700,000 CDS STATE OF ISRAEL 1Y 1% 20/12/25 20254E12H20H 3,389
USD 100,000 CDS STATE OF ISRAEL 2Y 1% 20/06/26 202646 A20H 708
USD 200,000 CDS STATE OF QATAR 3Y 1% 20/12/26 2026412 H20 H 2,908
USD 1,400,000 CDS STATE OF QATAR 5Y 1% 20/12/29 2029412 H20 H 38,741
USD 500,000 CDS UTD MEXICAN 1% 5Y 20/12/25 20254E12H20H 2,205
84,531
69,250
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20254E3 H 31 A BIfE

(BHEIFTAK L)
HRE
BB A MRE S R 36,543,561
(HRFZSM 238,051,452 K L)
Bl 1A% 2,325,926
AT a2 B O R AR 72,253
(RFZSFM 285,669 K1)
FUNT AT VARDARMLGEHL A 104,103
BRIAD 7T BN ARD AMUF BAER 7
AL 4 984,671
BB L OB RS MICRIFLE 407
HwREAT 40,030,928
A
SRAT RS 153
BRIAD T BINARDARFTEBURLR 217,885
FeFANT ESEEES 3,060
HME 2R SR AR DA B K 99,782
WA T ar B OF G A4 41,899
(RFZSEM 51,537 KFow)
T = —~DAE G 512,730
ESiNdi] 101,299
ESN: 0] 976,808
LS PEARAR 39,054,120

FAES— 1 AT

IR TR AR

FCZZA () 3,771

FDZZ A (M) 6,079 946,026

i PERAR

74,226,440

5,750,506,808
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AR
20254E3 A 31 AITH& T3~ EH IR
(BREIFTAK L)

&

SRAT DAEFILE 105,798
SR TFUR BB BR %) 2,173,087
BRNAT T BN ARD 52 BB 503,713
M A 1,054
A A FE 2,783,652
#H

Pt R 252,265
T FAAT 38,711
TR 11,896
BRIAD T RANARD LI 496,188
1 JAE A ) B 3,218
HL | $RA T 79,129
SRAT TR 216,735
SRR 7,748
R 2,113
SERRE 3,869
LR ] 17,609
Z OB 19,077
Ea2tlix &l 2,197
wRAE 1,150,755
[EEaEEiEEA 1,632,897
BB A MRES 7 B AR D 4% (880,044)
S RANARD R 7,836
AT VA BN AR E (31,486)
AMEIA T B L OB RS IE L AT AR D HRAS 130,183
BRIAD 7 B3 RN ARD H (68,158)
Y T 4 (841,669)
PEEAT I FE S AR 4 0D 1 3ok 46,854
SN AR D AR LS O HI 2,730
AT a BN AR D MR A D S 36,781
BRINAD T HN AR D FEMR A 0O B (233,642)
S E 2R ST LA AR D R E 4 DB Tl 82,720
IR 2R S (64,557)
T D A I M P D WA 726,671
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M PEA BRI
20254E3 A 31 AITH& T3~ 2 EH IR

(BHEIFTAK L)
v Wl PE AR AR 38,958,319
[EEaEEiEEA 1,632,897
Y T 4 (841,669)
BRI R (64,557)
T OO A LD M 7 OO AR 726,671
ZASFESR O FAT T B 2,568,104
ZAS LR B R 304 (340,494)

2,227,610

AR~ OIS ELA (2,858,480)
AN PER AR 39,054,120
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20254E3 A 31 HIZH 79 HaHIAR

(CREE)
FC/7 A
W E AL 23,570
FATZ A RESR I 603
PR A AT (4,490)
WIRFATH ZARAEFH L 19,683
FDZ/ 72
W E AL 890,647
FEIT S ARRESAK 60,760
RS A RS (5,381)
WIRIAT B S A AE AL 946,026
H i
202543 7 31 H HIfE
CRECE)
2025 2024 2023
ARG PEREE CRR V) 39,054,120 38,958,319 41,354,783
FCZ7A (1)
HRI PERRAE 74,226,440 94,854,882 104,261,976
HIRT ST E i 3,771 4,024 4,040
FDZZ A (19)
A PEAR AR 5,750,506,808 5,804,410,641 5,401,507,007
IR0 470 IR EME 6,079 6,517 5,805
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HH 1 B
20254E3 H 31 A HifE
(BHRIFAK L Zeo7)
Bl AR AR FidES ARl R A AR MR PELLE (%)
ISV
EfR
BRL 1,302 BRAZIL NTN-F 10.0000% 01/01/31 NTNF 221,737 190,806 0.49
BRL 199 BRAZIL NTN-F 10.0000% 01/01/35 NTNF 39,188 27,061 0.07
260,925 217,867 0.56
Bt 7oL 260,925 217,867 0.56
TIHIT
EfR
EUR 490,000  BGARIA-FLIRB-R 1.3750% 23/09/50 30Y 311,616 300,653 0.77
EUR 157,000  BGARIA-FLIRB-REG 4.2500% 05/09/44 165,651 166,858 0.43
477,267 467,511 1.20
BEtTAHIT 477,267 467,511 1.20
F
EfR
CLP 150,000,000  TESORERIA PESOS 5.8000% 01/10/34 157,280 162,789 0.41
CLP 85,000,000  TESORERIA PESOS 5.0000% 01/10/28 100,918 89,838 0.23
CLP 80,000,000  TESORERIA PESOS 4.7000% 01/09/30 98,881 80,199 0.21
CLP 35,000,000  TESORERIA PESOS 7.0000% 01/05/34 41,622 41,181 0.11
CLP 30,000,000  TESORERIA PES 6.0000% 01/01/43 30YR 43,686 32,978 0.08
CLP 10,000,000  TESORERIA PESOS 6.2000% 01/10/40 11,610 11,340 0.03
453,997 418,325 1.07
At FY 453,997 418,325 1.07
aAVET
EfR
CoP 6,315,300,000  COLOMBIA TES 9.2500% 28/05/42 B 1,258,664 1,129,435 2.89
COP 3,097,500,000  COLOMBIA TES 6.2500% 09/07/36 B 475,108 460,698 1.18
COP 2,111,500,000  TITULOS DE TESORERIA 7% 30/06/32 B 414,884 384,990 0.99
CoP 1,376,000,000  COLOMBIA TES 7.2500% 18/10/34 B 249,732 236,528 0.61
COoP 947,500,000  TITULOS DE TESORERIA 6% 28/04/28 B 201,210 200,059 0.51
COoP 968,200,000  TITULOS DE TESORERIA 7.75% 18/09/30 254,821 197,165 0.50
COP 628,800,000 COLOMBIA TES 13.2500% 09/02/33 B 165,683 157,488 0.40
COoP 265,500,000  COLOMBIA TES 7.0000% 26/03/31 B 55,388 50,577 0.13
3,075,490 2,816,940 7.21
HEtamer 3,075,490 2,816,940 7.21
FrafME
EfE
CZK 14,610,000  CZECH REPUBLIC 0.0500% 29/11/29 130 525,271 536,156 1.38
CZK 9,990,000  CZECH REPUBLIC 5.0000% 30/09/30 150 464,378 458,646 1.18
CZK 10,080,000  CZECH REPUBLIC 2.5000% 25/08/28 78 478,255 422,769 1.08
CZK 7,690,000  CZECH REPUBLIC 4.9000% 14/04/34 151 348,063 351,864 0.90
CZK 8,100,000  CZECH REPUBLIC 2.0000% 13/10/33 103 325,849 297,824 0.76
CZK 5,220,000  CZECH REPUBLIC 3.5000% 30/05/35 145 202,172 212,766 0.54
CZK 5,260,000  CZECH REPUBLIC 0.9500% 15/05/30 94 207,858 198,472 0.51
CZK 2,630,000 CZECH REPUBLIC 3.0000% 03/03/33 156 102,703 105,697 0.27
CZK 2,610,000 CZECH REPUBLIC 1.7500% 23/06/32 138 92,928 97,321 0.25
CZK 2,520,000  CZECH REPUBLIC 1.2000% 13/03/31 121 71,894 94,003 0.24
CZK 1,980,000  CZECH REPUBLIC 4.5000% 11/11/32 154 86,194 88,330 0.23
CZK 1,630,000  CZECH REPUBLIC 4.2000% 04/12/36 49 89,609 69,671 0.18
CZK 760,000  CZECH REPUBLIC 1.9500% 30/07/37 142 25,267 25,307 0.06
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CZK 280,000  CZECH REPUBLIC 0.2500% 10/02/27 100 11,284 11,481 0.03
3,031,725 2,970,307 7.61
it F o 3,031,725 2,970,307 7.61
NHY—
pEll
EUR 100,000  OTP BANK FRN 16/10/30 EMTN 109,380 109,376 0.28
109,380 109,376 0.28
EfE
HUF 53,180,000 HUNGARY GOVT 3.2500% 22/10/31 31/A 118,428 116,133 0.29
HUF 32,600,000 HUNGARY GOVT 7.0000% 24/10/35 35/A 87,687 86,115 0.22
HUF 15,450,000  HUNGARY GOVT 3.0000% 21/08/30 30/A 34,222 34,563 0.09
HUF 10,660,000  HUNGARY GOVT 3.0000% 27/10/38 38/A 19,401 18,276 0.05
259,738 255,087 0.65
BFt A — 369,118 364,463 0.93
AVRRLT
EfR
IDR 14,388,000,000  INDONESIA GOV' 6.7500% 15/07/35 103 881,615 849,503 2.17
IDR 6,911,000,000  INDONESIA GOV 7.1250% 15/06/38 FR98 434,080 414,760 1.06
IDR 6,374,000,000  INDONESIA GVT 8.25% 15/06/32  FR58 766,989 409,651 1.05
IDR 4,632,000,000  INDONESIA GOV 6.3750% 15/08/28 FR95 309,687 277,232 0.71
IDR 4,056,000,000  INDONESIA GOV' 6.6250% 15/02/34 100 253,582 237,664 0.61
IDR 3,912,000,000  INDONESIA GOV 6.5000% 15/02/31 FR87 251,739 231,848 0.59
IDR 3,644,000,000  INDONESIA GVT 6.625% 15/05/33 FR65 222,580 216,512 0.55
IDR 2,304,000,000  INDONESIA GOV' 6.8750% 15/04/29 101 142,377 139,414 0.36
IDR 1,991,000,000  INDONESIA GOV 7.0000% 15/02/33 FR96 131,200 119,345 0.31
IDR 1,686,000,000  INDONESIA GOV 8.3750% 15/04/39 FR79 121,839 112,271 0.29
IDR 1,544,000,000  INDONESIA GOV 7.1250% 15/06/43 FR97 97,293 92,476 0.24
IDR 1,306,000,000  INDONESIA GOV 7.1250% 15/06/42 FR92 86,906 77,843 0.20
IDR 1,193,000,000  INDONESIA GOV 7.0000% 15/09/30 FR82 72,487 72,260 0.19
IDR 901,000,000  INDONESIA GOV 7.5000% 15/06/35 FR80 59,648 55,716 0.14
IDR 611,000,000  INDONESIA GVT 8.375% 15/03/34 FR68 45,807 40,491 0.10
IDR 578,000,000  INDONESIA GOV 7.5000% 15/05/38 FR75 41,754 35,885 0.09
IDR 172,000,000  INDONESIA GVT 8.375% 15/09/26 FR56 11,979 10,639 0.03
3,931,562 3,393,510 8.69
BF AR T 3,931,562 3,393,510 8.69
Sr—C—8
ZOHDOES
USD 200,000  GALAXY PIPELI 2.1600% 31/03/34 REGS 127,232 129,793 0.33
127,232 129,793 0.33
Bty —v— & 127,232 129,793 0.33
o TG
ZOOES
USD 200,000  MILLICOM INTL 6.2500% 25/03/29 REGS 177,570 179,603 0.46
177,570 179,603 0.46
LTEEEEEA®
USD 200,000 RUMO LUX SARL 4.2000% 18/01/32 REGS 172,600 176,502 0.45
USD 200,000  MINERVA LUX S 4.3750% 18/03/31 REGS 174,000 174,945 0.45
346,600 351,447 0.90
BEtrwr TN 524,170 531,050 1.36
=7
EfE
MYR 2,329,000 MALAYSIA GOVT 3.8280% 05/07/34 0419 543,152 526,366 1.36
MYR 1,535,000 MALAYSIA GOVT 4.8930% 08/06/38 0418 381,903 380,938 0.98
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MYR 1,520,000  MALAYSIA INVE 4.1300% 09/07/29 0119 393,696 349,821 0.90
MYR 1,272,000  MALAYSIA GOVT 4.6420% 07/11/33 0318 310,048 305,030 0.78
MYR 1,095,000  MALAYSIA INVE 3.7260% 31/03/26 0319 268,110 247,795 0.63
MYR 900,000  MALAYSIA GOVT 3.9550% 15/09/25 0115 222,107 203,493 0.52
MYR 821,000  MALAYSIA GOVT 2.6320% 15/04/31 0220 182,029 174,373 0.45
MYR 743,000  MALAYSIA GOVT 3.7330% 15/06/28 0513 168,595 168,527 0.43
MYR 594,000  MALAYSIA GOVT 4.7620% 07/04/37 0317 142,101 144,956 0.37
MYR 590,000  MALAYSIA GOVT 3.7570% 22/05/40 0519 139,839 130,368 0.33
MYR 460,000  MALAYSIA INVE 4.7240% 15/06/33 0617 117,423 110,646 0.28
MYR 445,000  MALAYSIA GOVT 4.6960% 15/10/42 0222 101,470 109,227 0.28
MYR 450,000  MALAYSIA GOVT 3.9060% 15/07/26 0119 111,104 102,159 0.26
MYR 390,000  MALAYSIA INVE 4.3690% 31/10/28 0218 99,234 90,261 0.23
MYR 380,000  MALAYSIA GOVT 3.8990% 16/11/27 0417 99,606 86,594 0.22
MYR 315,000  MALAYSIA GOVT 4.4570% 31/03/53 0123 71,304 74,393 0.19
MYR 280,000  MALAYSIA GOVT 4.254% 31/05/35 0415 62,554 65,529 0.17
MYR 270,000  MALAYSIA INVE 3.4650% 15/10/30 0220 64,080 60,299 0.15
MYR 260,000  MALAYSIA GOVT 3.9000% 30/11/26 0316 66,409 59,127 0.15
MYR 245,000  MALAYSIA GOVT 3.5020% 31/05/27 0307 61,325 55,326 0.14
MYR 235,000  MALAYSIA GOVT 3.8850% 15/08/29 0219 57,857 53,594 0.14
MYR 55,000  MALAYSIA GOVT 3.5820% 15/07/32 0122 11,726 12,278 0.03
3,675,672 3,511,100 8.99
BitielL—7 3,675,672 3,511,100 8.99
P =]
EfR
MXN 178,727  MEXICAN BONOS 8.0000% 31/07/53 M 702,415 715,347 1.84
MXN 140,182 MEXICAN BONOS 5.5000% 04/03/27 M 668,404 650,347 1.67
MXN 85,128  MEXICAN BONOS 7.7500% 13/11/42 M 401,932 343,061 0.88
EUR 307,000  UNITED MEXICAN 4.6250% 04/05/33 317,976 324,771 0.83
MXN 47,373 MEXICAN BONOS 8.5000% 01/03/29 M 225,965 229,468 0.59
MXN 44,873  MEXICAN FIXED RATE 7.5% 03/6/27 M20 205,559 215,505 0.55
UsD 200,000  UNITED MEXICAN 6.8750% 13/05/37 199,188 204,377 0.52
MXN 41,563  MEXICAN BONOS DES 8% 07/11/47 M 218,037 168,302 0.43
MXN 27,916  MEXICAN BONOS DES 7.75% 29/5/31 M 137,980 128,683 0.33
MXN 26,378  MEXICAN BONOS 8.5000% 18/11/38 M 30 114,542 118,462 0.30
MXN 25,348  MEXICAN BONOS 8.0000% 24/05/35 MS 137,793 113,284 0.29
MXN 7,321  MEXICAN BONOS 7.5000% 26/05/33 M 36,616 32,359 0.08
3,366,407 3,243,966 8.31
TEMEEEER
USD 200,000  SITIOS 5.3750% 04/04/32 REGS 187,250 192,440 0.49
MXN 2,000,000  AMERICA MOVIL SA 9.5000% 27/01/31 116,585 96,312 0.25
303,835 288,752 0.74
EHEEES
MXN 2,938,469  MEXICO CETES 0% 21/01/27 1,223,450 1,240,388 3.18
MXN 1,289,483 MEXICO CETES 0% 26/11/26 524,752 550,960 1.41
1,748,202 1,791,348 4.59
At a 5,418,444 5,324,066 13.64
<
ZOhoESH
USD 200,000  AES PANAMA GE 4.3750% 31/05/30 REGS 164,981 169,479 0.43
164,981 169,479 0.43
Bt 164,981 169,479 0.43
_)—
EfR
PEN 1,443,000  PERU B SOBERANO 6.1500% 12/08/32 376,501 395,027 1.01
PEN 831,000  PERU B SOBERA 7.6000% 12/08/39 REGS 228,027 234,308 0.60
PEN 803,000  PERU B SOBERANO 6.9000% 12/08/37 227,629 215,331 0.55
PEN 434,000  PERU B SOBERANO 5.4000% 12/08/34 106,431 107,852 0.28
PEN 158,000  PERU B SOBERANO 7.3000% 12/08/33 44,554 45,491 0.12
983,142 998,009 2.56
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TEMBEEEER
USD 200,000  SAN MIGUEL IN 3.7500% 02/08/28 REGS 184,000 183,505 0.47
184,000 183,505 0.47
Bt — 1,167,142 1,181,514 3.03
K=K
EfR
PLN 2,192,000  POLAND GOVT B 4.7500% 25/07/29 0729 552,385 556,446 1.42
PLN 1,870,000  POLAND GOVT B 1.7500% 25/04/32 0432 291,607 379,371 0.97
PLN 1,308,000  POLAND GOVT B 5.7500% 25/04/29 0429 346,180 344,822 0.88
PLN 914,000  POLAND GOVT B 2.7500% 25/10/29 1029 161,947 213,203 0.55
PLN 846,000  POLAND GOVT B 5.0000% 25/10/34 1034 199,487 207,681 0.53
PLN 334,000  POLAND GOVT B 6.0000% 25/10/33 1033 92,307 88,442 0.23
PLN 240,000  POLAND GOVT B 2.5000% 25/07/27 0727 54,880 58,708 0.15
1,698,793 1,848,673 4.73
AEtR—FUk 1,698,793 1,848,673 4.73
IL—=7
EHEFIE
EUR 100,000  BANCA TRANSILVAN FRN 07/12/28 EMTN 114,848 115,486 0.30
114,848 115,486 0.30
EfR
RON 1,610,000  ROMANIA GOVT 6.7000% 25/02/32 10Y 324,787 338,537 0.88
RON 760,000  ROMANIA GOVT 8.7500% 30/10/28 6Y 182,129 172,996 0.44
RON 600,000  ROMANIA GOVT 8.0000% 29/04/30 7Y 141,293 134,035 0.34
RON 600,000  ROMANIA GOVT 3.6500% 28/07/25 5Y 132,201 129,542 0.33
RON 580,000  ROMANIA GOVT 4.8500% 25/07/29 8Y 114,310 114,733 0.29
RON 465,000  ROMANIA GOVT 5.0000% 12/02/29 10Y 98,762 93,320 0.24
RON 185,000  ROMANIA GOVT 4.7500% 11/10/34 15Y 33,913 33,010 0.08
RON 105,000  ROMANIA GOVT 8.2500% 29/09/32 10Y 24,093 23,913 0.06
1,051,488 1,040,086 2.66
Hit—e=7 1,166,336 1,155,572 2.96
AORZ=7
EBHSFRE
EUR 100,000  OTP BANKA DD FRN 03/04/28 108,659 110,356 0.28
108,659 110,356 0.28
Bt A= 108,659 110,356 0.28
wm7IUh
pEll
ZAR 7,000,000  SOUTH AFRICA FRN FRN 11/07/27 5YR 396,168 386,092 0.99
396,168 386,092 0.99
EfE
ZAR 13,723,000  REP OF STH AFRI 8.875% 28/2/35 2035 641,475 672,449 1.71
ZAR 10,513,000  REP OF STH AFRIC 8.25% 31/3/32 2032 519,487 529,306 1.35
ZAR 11,399,000  REP OF STH AFRICA 9% 31/01/40 2040 601,902 515,370 1.32
ZAR 7,835,000  REP OF STH AFRICA 8.75% 31/1/44 204 390,883 335,587 0.86
ZAR 6,796,897  REP SOUTH AFR 7.0000% 28/02/31 R213 327,409 330,343 0.85
ZAR 4,628,000  REP OF STH AFRICA 8.75% 28/02/48 212,136 196,138 0.50
USD 200,000  SOUTH AFRICA 7.1000% 19/11/36 REGS 200,000 193,500 0.50
ZAR 3,107,143 REP OF STH AFRICA 6.5% 28/2/41 R214 135,574 109,588 0.28
ZAR 2,795,000  REP OF STH AFRICA 6.25% 31/3/36R209 105,888 108,455 0.28
ZAR 1,568,000  REP SOUTH AFR 8.0000% 31/01/30 2030 82,771 82,246 0.21
ZAR 1,274,000  REP SOUTH AF 11.6250% 31/03/53 2053 69,149 70,183 0.18
ZAR 1,163,000  REP SOUTH AFR 8.5000% 31/01/37 2037 55,065 52,954 0.14
3,341,739 3,196,119 8.18
GitmET7IH 3,737,907 3,582,211 9.17
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Bl A fll s §ivi4: A IRFAf Al AR MR FELLSE (%)
[Eafi35 7]
TEMEEEER
INR 50,000,000  INTERAMER DEV 7.0000% 17/04/33 EMTN 602,217 595,746 1.53
INR 49,500,000  INT BK RECON& 6.7100% 21/01/35 EMTN 578,565 578,225 1.48
INR 48,500,000  ASIAN INFRAST 6.0000% 08/12/31 GMTN 543,622 534,033 1.37
INR 32,600,000 EURO BK RECON 6.8750% 30/07/31 EMTN 386,413 383,644 0.98
INR 28,700,000  ASIAN INFRAST 6.9000% 23/10/34 REGS 338,784 336,231 0.86
INR 28,000,000  INTERAMER DEV 7.0000% 08/08/33 EMTN 339,005 334,069 0.86
INR 28,000,000  ASIAN INFRAST 7.2000% 02/07/31 EMTN 338,282 331,983 0.85
INR 28,700,000  ASIAN INFRAST 6.6500% 30/06/33 GMTN 324,708 331,659 0.85
INR 18,300,000  EUROPEAN INVT 6.8750% 28/02/35 REGS 210,605 215,470 0.55
INR 14,600,000  ASIAN INFRAST 7.0000% 01/03/29 EMTN 173,513 172,043 0.44
ZAR 10,200,000  EURO BK RECON&DV 0% 04/10/36 EMTN 161,111 168,850 0.43
INR 13,500,000  ASIAN INFRAST 6.9600% 14/01/35 EMTN 160,098 160,145 0.41
INR 12,000,000  INTERAMER DEV 7.3500% 06/10/30 GMTN 145,564 144,061 0.37
INR 10,500,000  EURO BK RECON 6.7500% 14/03/31 EMTN 123,553 122,942 0.31
ZAR 4,000,000 EURO BK RECON&DV 0% 30/05/36 EMTN 53,838 59,176 0.15
PLN 300,000  ASIAN DEV BANK 0% 30/07/30 GMTN 54,132 57,385 0.15
4,534,010 4,525,662 11.59
At E R 4,534,010 4,525,662 11.59
a4
EfE
THB 21,963,000  THAILAND GOVT 3.3500% 17/06/33 660,412 715,286 1.84
THB 12,365,000  THAILAND GOVT 2.1250% 17/12/26 417,641 367,251 0.94
THB 10,095,000  THAILAND GOVT 1.5850% 17/12/35 266,216 285,803 0.73
THB 8,180,000  THAILAND GOVT 3.3000% 17/06/38 310,515 270,580 0.69
THB 8,628,000  THAILAND GOVT 2.8750% 17/12/28 271,657 264,042 0.68
THB 4,460,000  THAILAND GOVT 2.0000% 17/12/31 118,414 132,621 0.34
THB 3,875,000  THAILAND GOVT 3.4500% 17/06/43 106,727 129,698 0.33
THB 3,765,000  THAILAND GVT 3.4% 17/06/36 125,533 125,124 0.32
THB 4,395,000  THAILAND GOVT 2.0000% 17/06/42 129,149 121,966 0.31
THB 3,675,000  THAILAND GVT 3.775% 25/06/32 124,241 121,754 0.31
THB 3,090,000  THAILAND GOVT 1.6000% 17/06/35 101,560 86,781 0.22
THB 1,860,000  THAILAND GOVT 2.8750% 17/06/46 39,708 57,456 0.15
THB 186,000  THAILAND GOVT 2.8000% 17/06/34 5,673 5,849 0.01
2,677,446 2,684,211 6.87
Btz 2,677,446 2,684,211 6.87
%]
EfR
TRY 32,356,728  TURKIYE GOV B 26.2000% 05/10/33 10Y 954,759 727,238 1.86
TRY 14,000,000  TURKIYE GOV B 27.7000% 27/09/34 10Y 404,653 330,338 0.85
1,359,412 1,057,576 271
Aitira 1,359,412 1,057,576 2.71
INTTA
EfR
UYu 3,486,000  URUGUAY 9.7500% 20/07/33 91,164 83,375 0.21
91,164 83,375 0.21
BT T4 91,164 83,375 0.21
HMABESS 38,051,452 36,543,561 93.57

BB LT T A A
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MBS EFRI B3 R
202543 A 31 HHLE
HEABHE, TE2e 5, 2RI, BRIGIIT 8 B &M I ZET)
R 1 - AMEABEE LN

202543 31 HETE, 77 RIZLL FORBFINE A EE LN EH L T, s+
~yYHITHWLA,

R IPLIGTHRE HLFCITAD

it A\ S sEAAE SEHIEHE it A REBHL CKRL)
PY 71,588,506 USD 483,004 20254E4 F 30 A (1,481)
USD 267 PY 39,500 20254E4 308 1
USD 1,062 PY 157,330 20254E4H 30 A 3
MXN 14,339,000 UsD 796,855 20254E4H 23 (95,455)
MXN 14,339,000 USD 803,868 20254E5 A 131 (104,386)
MXN 14,772,000 USsD 838,632 20254E5 4 13F (118,028)
USD 804,003 MXN 14,339,000 20254E4 423 H 102,604
USD 366,636 MXN 6,560,000 20254E5 5 13 F 46,628
USsD 1,175,450 MXN 22,551,000 2025454 13H 75,371
USD 20,301 ZAR 357,000 20254E4H 31 752
THB 434,000 USD 13,428 20254E4 F 3R (630)
USD 19,706 ZAR 352,000 20254E4 4221 460
UsD 68,134 EUR 64,000 20254E5 22 (1,388)
HUF 26,177,000 USD 66,828 20254E5 H22H 3,521
USD 11,466 ZAR 212,000 202546 4 A (85)
USD 36,667 PLN 151,000 202546 23 A (2,331)
EGP 4,560,000 USD 77,341 20264E1H8H 2,115
EGP 4,830,000 UsD 81,837 202641 H 8 2,324
NGN 17,207,000 USD 10,774 20254E4H 108 358
NGN 52,577,000 UsD 32,964 20254E4H 10F 1,052
EGP 2,226,000 USD 38,412 20264E1 H26H 105
USD 32,547 INR 2,857,000 20254E7 23 A (609)
uYu 2,660,000 USD 59,403 20254E7 23 A 1,860
EGP 1,481,000 USD 26,494 2025410 27H 62
EGP 1,133,000 UsD 19,565 20264E1 27 F 34
EGP 2,890,000 USD 49,905 20264E1 H27H 85
NGN 138,022,000 USD 85,995 20254E8 51 6 (2,414)
KZT 55,900,000 USD 106,832 20254E4 A 14 H 3,444
KZT 47,400,000 USD 91,592 20254E6 A 18 H 360
BRL 18,069,000 UsD 3,083,552 202546 H 3 A 12,421
EGP 5,850,000 USD 109,787 20254E6 A 18 H 1,344
UsD 61,319 uYu 2,660,000 20254E7 H23 A 56
USD 158,279 UYU 6,825,000 20254E6 A 18 H 67
BRL 355,000 USD 59,525 202546 F 3 F 1,301
uYu 6,825,000 USD 159,009 202546 A 18 H (797)
KZT 50,100,000 USD 98,983 20254E6 A 18 H (1,792)
USsD 114,874 BRL 675,000 202546 H 3 A (782)
CNH 2,112,000 USD 293,970 20254E6 A 18 H (1,481)
MYR 1,174,630 USD 266,616 202546 5 18 (1,123)
RSD 17,115,000 USD 159,359 20254E6 A 18 H (1,263)
THB 23,002,000 USD 684,561 202546 5 18 (3.639)
IDR 6,475,546,000 UsD 392,553 202546 5 18 A (3,007)
PLN 3,858,076 USD 998,079 20254E6 A 18 H (1,461)
ZAR 762,315 USsD 41,465 202546 5 18 20
USD 340,677 INR 29,907,000 20254E6 A 18 H (7,103)
HUF 473,060,000 USD 1,279,374 202546 /] 18 (10,131)
USsD 411,434 CzZK 9,405,000 202546 A 18 H 2,019
USD 211,261 SGD 280,000 20254E6 A 18 H 1,578
UsD 350,705 CAD 503,000 202546 /] 18 A (1,493)
EUR 106,000 USD 116,096 202546 A 18 H (766)
USD 74,242 NZD 130,000 202546 5 18 10
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[N WA FEHIEE TEHI G i o ARIEHUALE CREV)
USD 688,756 MXN 14,148,432 2025426 H 18 H 1,796
usD 617,682 EUR 564,000 2025426 H 18 H 4,041
USD 72,366 AUD 115,000 20254£6 H18H 226
NZD 130,000 UsSD 74,330 2025426 H 18 H (98)
MXN 763,000 USD 37,021 20254£6 H18H 25
PHP 10,080,000 UsD 175,844 2025426 H 18 H (150)
KZT 41,600,000 UsSD 82,618 20254£6 H 18 H (1,917)
EGP 1,520,000 USD 28,695 202546 H18H 180
usD 223,814 HUF 82,800,000 2025426 H 18 H 1,658
PLN 620,000 USD 160,491 20254£6 H 18 H (332)
usD 115,853 RON 531,000 2025426 H 18 H 623
USD 218,881 cop 925,157,000 20254£6 H 18 H 1,107
CLP 266,037,000 UsSD 282,567 2025426 H 18 H (2,956)
NGN 165,445,000 USD 104,382 20254£6 H13H (1,268)
USD 218,936 cop 925,156,000 20254£6 H 18 H 1,161
usD 107,663 PEN 396,000 2025426 H 18 H (346)
NGN 77,311,000 USD 48,562 20254£6 H18H (532)
uUsD 46,265 PEN 170,000 2025426 H 18 H (103)
USD 130,405 KRW 188,550,000 20254£6 H18H 1,791
USD 60,245 SGD 80,000 2025426 H 18 H 336
uUsD 126,193 IDR 2,089,000,000 2025426 H 18 H 526
USD 134,595 KRW 194,490,000 20254£6 H18H 1,929
usD 166,815 THB 5,620,000 2025426 H 18 H 448
USD 91,611 INR 8,040,000 20254£6 H18H (1,884)
uUsD 56,644 MYR 250,000 2025426 H 18 H 139
TRY 3,189,000 USD 80,398 20254£6 H18H (4,228)
USD 31,327 ZAR 580,000 2025426 H 18 H (236)
usD 46,946 MXN 960,000 2025426 H 18 H 334
ZAR 1,540,000 USD 83,142 20254£6 H18H 664
MXN 1,560,000 UsD 76,656 2025426 H 18 H 912)
USD 40,154 THB 1,350,000 20254£6 H18H 190
uUsD 30,952 PLN 120,000 2025426 H 18 H (46)
USD 29,528 CZK 680,000 20254£6 H18H (73)
USD 40,215 IDR 663,000,000 20254£6 H 18 H 332
usD 29,328 INR 2,570,000 2025426 H 18 H (558)
USD 40,683 MYR 180,000 20254£6 H 18 H 1)
usD 21,975 BRL 130,000 2025426 A 3H (300)
USD 35,779 HUF 13,300,000 20254£6 H 18 H 95
USD 60,404 PLN 235,000 2025426 H 18 H (302)
USD 38,465 CZK 890,000 20254£6 H18H (279)
RON 853,000 USD 185,239 20254£6 H 18 H (134)
EUR 104,000 UsSD 113,976 2025426 H 18 H (822)
USD 56,009 INR 4,880,000 20254£6 H 18 H (740)
usD 80,400 ZAR 1,460,000 2025426 H 18 H 948
KZT 48,500,000 USD 95,154 20254£6 H 18 H (1,067)
USD 103,400 IDR 1,712,000,000 2025426 H 18 H 413
INR 8,480,000 UsSD 97,315 2025426 H 18 H 1,297
PEN 958,000 USD 263,042 20254£6 H18H (1,747)
uUsD 189,336 ZAR 3,462,000 2025426 H 18 H 936
USD 200,430 cop 838,400,000 20254£6 H 18 H 3,077
EUR 85,000 UsSD 92,447 2025426 H 18 H 34
UsSD 111,151 TRY 4,625,000 20254£6 H18H 682
BRL 530,000 USD 92,094 2025426 H3H (1,283)
usD 92,978 cop 394,600,000 2025426 H 18 H 92
USD 91,206 PLN 355,000 20254£6 H 18 H (498)
EUR 256,000 UsD 278,702 2025426 H 18 H (169)
USD 293,166 HUF 108,505,000 20254£6 H18H 2,042
EUR 66,000 UsD 71,900 2025426 H 18 H ©1
INR 4,890,000 UsSD 56,476 20254£6 H18H 388
ZAR 1,930,000 USD 105,674 20254£6 H18H (644)
TRY 4,510,000 UsD 107,323 2025426 H 18 H 399
USD 86,815 BRL 505,000 2025426 H3H 287
PEN 574,000 UsD 157,174 2025426 H 18 H (615)
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T3 WA JERD SRR e R CRR L)
USsD 207,101 INR 17,877,000 20254261 18 H (785)
USD 45,824 THB 1,550,000 20254E6 H 18 H (60)
USsD 19,586 ZAR 361,000 2025429 A 29 i 118
USD 289,207 ZAR 5,252,000 2025F4H3H 1,609
USsD 75,094 INR 6,490,000 202546 A 18 i (376)
THB 19,587,000 USD 578,257 2025F4H3H (635)
THB 440,000 USD 13,113 20254:9H29H (12)
PEN 429,000 UsD 117,760 20254E6 H18H (750)
EUR 62,000 USD 67,199 20254E6 H18H 258
USD 84,990 PLN 330,000 202546 A 18 i (255)
ZAR 5,609,000 USD 307,643 2025F4H3H (496)
THB 20,021,000 USD 593,083 202546 A 18 i (407)
USD 305,771 ZAR 5,609,000 20254E6 H18H 533
USD 590,939 THB 20,021,000 202544 H3H 518
ZAR 2,760,000 USsD 150,511 202546 A 18 i (14)
USD 168,187 INR 14,505,000 20254E6 H18H (487)
USD 161,374 INR 13,913,000 202546 1 18 F1 (416)

(99.782)

D 2 - SRR
202543 A 31 HBITE, 77 RIZLL FORRF eI EH L Tz,

mis B FIAEA i A FHEGAR CKR L) REBUEM CKRL)
B R a
EUR 10 FUT EURO-BOBL 202546 1,277,842 5,133
EUR | FUT EURO-SCHATZ 202546 115,913 60
USD 10 FUT US 5YR NOTE (CBT) 202546 1,083,438 2,110
2,477,193 7,303
TEVIFER g2
EUR (3) FUT EURO-BUND 202546 (419,712) 141
EUR (2) FUT EURO-BUXL 30Y BND 202546 (259,598) 15,965
USD (1) FUT US LONG BOND(CBT) 202546 (117,781) (1,313)
USD (16) FUT US 10YR NOTE (CBT) 202546 (1,783,500 (25,156)
(2,580,591) (10,363)
(3,060)

L 3 - A7 ar B}y
20254E3 A 31 HBIE, 77V RITZLL FORRFE AT L ar B EA L T,

e . ” N ires il REAR 44 REBHE
mig EdoE-e (A Tyl A kR kR kR
B O g
EUR 352,000 C EUR/HUF 434.5 20/05/25 20254:5H20 1 3,305 223 (3,082)
USD 377,000 C USD/INR 87.74 21/07/25 2025427 H21H 4,650 1,352 (3,298)
USD 383,000 C USD/PLN 4.106 19/06/25 202546 H19H 12,340 2,132 (10,208)
UsD 193,000 C USD/ZAR 17.7775 16/04/25 20254E4H 160 7,786 5,684 (2,102)
USD 289,000 C USD/ZAR 18.3525 25/09/25 20254:9H25H 11,130 12,080 950
UsD 186,000 C USD/ZAR 18.415 02/06/25 202546 H 2R 7,342 3,588 (3,754)
USD 377,000 P USD/INR 87.74 21/07/25 2025427 H21H 4,477 8,108 3,631
UsD 383,000 P USD/PLN 4.106 19/06/25 202546 H19H 11,238 25,242 14,004
USD 193,000 P USD/ZAR 17.7775 16/04/25 202544 H 16 H 6,888 322 (6,566)
USD 289,000 P USD/ZAR 18.3525 25/09/25 2025429 H25H 9,909 9,284 (625)
UsD 186,000 P USD/ZAR 18.415 02/06/25 202546 H 2R 6,604 4238 (2,366)
85,669 72,253 (13,416)
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» - » N A E Pl 48 HREBURLE
Bl = ESOE FPI4 it 39 CRFEL) KR CkREA)
TENFFOA T 2a

USD 578,000 C USD/THB 33.5 25/09/25 20254F9H25H (13,754) (14,215) (461)
UsD 459,000 C USD/THB 34.18 19/06/25 20254£6 H19H (12,478) (4,867) 7,611
UsSD 578,000 P USD/THB 33.5 25/09/25 20254F9H25H (12,827) (12,456) 371
USD 459,000 P USD/THB 34.18 19/06/25 202546 H19H (12,478) (10,361) 2,117
(51,537) (41,899) 9,638

34,132 30,354 (3,778)

WAL 4 - @FIRAT Y THEK
202543 A 31 A BUE, 77 NIZLL F ORI SHAY v 7RF 2 AL T,

BlilEY st KA i A FREFILE CRRV)  RFEBUALE CREV)
BRL 1,904,857 Received Fixed (12.196886%) - Pay Float (CETIP) 202641 H2H 0 (5,924)
BRL 1,064,913 Received Fixed (10.353759%) - Pay Float (CETIP) 202647 H1H 0 (15,813)
BRL 614,189 Received Fixed (10.373197%) - Pay Float (CETIP) 202941 H2H 0 (17,681)
BRL 1,621,060 Received Fixed (10.528924%) - Pay Float (CETIP) 202647 H1H 0 (22,984)
BRL 487,595 Received Fixed (10.501658%) - Pay Float (CETIP) 20274%7H1R 0 (9,649)
BRL 195,560 Received Fixed (10.627287%) - Pay Float (CETIP) 20294E1H2H 0 (5,845)
BRL 1,144,543 Received Fixed (10.475013%) - Pay Float (CETIP) 202741 H4H 0 (18,506)
BRL 827,615 Received Fixed (11.754716%) - Pay Float (CETIP) 20274E1 H4H 0 (9,034)
BRL 766,532 Received Fixed (12.9524089%) - Pay Float (CETIP) 202741 H4H 0 (2,191)
BRL 901,400 Received Fixed (12.6674252%) - Pay Float (CETIP) 202641 H2H 0 (675)
BRL 325,093 Received Fixed (12.713016%) - Pay Float (CETIP) 20294E1H2H 0 (4.420)
BRL 1,106,019 Received Fixed (10.19%) - Pay Float (CETIP) 2028421 H3H 0 (24,700)
BRL 2,894,154 Received Fixed (10.505%) - Pay Float (CETIP) 202641 H2H 0 (20,076)
BRL 597,904 Received Fixed (12.165%) - Pay Float (CETIP) 202941 H 2 F 0 (8.696)
BRL 1,057,341 Received Fixed (12.065%) - Pay Float (CETIP) 203141 H2H 0 (25,539)
BRL 774,864 Received Fixed (14.7493%) - Pay Float (CETIP) 20294E1H2H 0 90
BRL 2,299,132 Received Fixed (14.4875%) - Pay Float (CETIP) 2029421 H2H 0 (3,342)
BRL 943,927 Received Fixed (14.22%) - Pay Float (CETIP) 2029451 H2H 0 (2,816)
BRL 955,793 Received Fixed (14.475%) - Pay Float (CETIP) 203141 A 2 H 0 (3,236)
CZK 23,184,000 Received Float (PRIBOR) - Pay Fixed (3.368%) 202746 H 18 H 0 956
CczZK 3,832,000 Received Fixed (3.591%) - Pay Float (PRIBOR) 203546 A 18 H 0 (2.752)
EUR 176,000 Received Float (EURIBOR) - Pay Fixed (2.445%) 20414£6 H18H 0 7,667
HUF 188,054,000 Received Float (BUBOR) - Pay Fixed (6.38%) 203046 H 18 H 0 7,689
HUF 230,031,000 Received Fixed (6.5%) - Pay Float (BUBOR) 20324£6 H 18 H 0 (12,460)
HUF 448,893,000 Received Fixed (6.5361%) - Pay Float (BUBOR) 20354E6 H 18 H 0 (42,161)
HUF 709,399,000 Received Float (BUBOR) - Pay Fixed (6.1941%) 202746 H 18 H 0 13,147
HUF 187,160,000 Received Float (BUBOR) - Pay Fixed (6.67%) 20274£6 H 18 H 0 (832)
MXN 3,906,000 Received Fixed (9.1125%) - Pay OIS (F-TIIE) 2034411 A 8 H (33) 9,990
MXN 11,895,000 Received OIS (E-TIIE) - Pay Fixed (8.915%) 20294E11H 151 151 (20,691)
MXN 16,421,000 Received Fixed (8.9%) - Pay OIS (F-TIIE) 203442114 10H (201) 30,496
MXN 8,618,000 Received Fixed (8.66%) - Pay OIS (F-TIIE) 2027412 H 14 H (184) 8,110
MXN 16,526,000 Received Fixed (9.125%) - Pay OIS (F-TIIE) 20254212 16 (144) 4,794
MXN 22,574,000 Received OIS (F-TIIE) - Pay Fixed (8.765%) 20264127 15 H 418 (15,070)
PLN 4,837,000 Received Fixed (4.929%) - Pay Float (WIBOR) 20354£6 H 18 H 0 9,583
PLN 4,914,000 Received Fixed (5.18%) - Pay Float (WIBOR) 202646 H 18 H 0 1,363
PLN 1,419,000 Received Float (WIBOR) - Pay Fixed (4.805%) 20324£6 H 18 H 0 (2,779)
PLN 5,813,000 Received Float (WIBOR) - Pay Fixed (4.7265%) 203046 A 18 H 0 (9,959
THB 60,650,000 Received OIS (THOR) - Pay Fixed (1.703%) 202646 5 18 0 (3,767)
ZAR 11,706,000 Received Fixed (8.367%) - Pay Float (JIBAR) 203246 H 18H 0 3,302
ZAR 30,700,000 Received Float (JIBAR) - Pay Fixed (7.905%) 203046 A 18 H 0 (6,605)
ZAR 21,751,000 Received Float (JIBAR) - Pay Fixed (7.434%) 20274£6 H 18 H 0 (1,439)
ZAR 22,379,000 Received Fixed (8.935%) - Pay Float (JIBAR) 203546 H 18 H 0 4,570
7 (217,885)
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