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2,890, 000 United States Treasury Note usD 4.250% 30/11/2029 2,896, 435 1.27
2,890, 000 United States Treasury Note usD 4.250% 30/11/2031 2,838,635 1.24
1,180, 000 United States Treasury Note usD 4.250% 15/11/2034 1,196, 041 0.52
590, 000 United States Treasury Note usD 4.625% 15/11/2044 602, 180 0.26
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1,353 Federal Home Loan Mortgage Corp. (FHLMC) usb 4.500% 01/04/2025 1,347 0.00
3, 565 Federal Home Loan Mortgage Corp. (FHLMC) UsD 5.500% 01/10/2026 3, 564 0.00
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7,311 Federal Home Loan Mortgage Corp. (FHLMC) usb 7.000% 15/07/2027 7, 461 0.00
4,729 Federal Home Loan Mortgage Corp. (FHLMC) usb 4.500% 01/11/2029 4,710 0.00
1,000, 000 Federal Home Loan Mortgage Corp. (FHLMC) usb 4.350% 01/12/2029 994, 008 0.43
26,957 Federal Home Loan Mortgage Corp. (FHLMC) usb 7.000% 15/09/2030 27, 691 0.01
37, 281 Federal Home Loan Mortgage Corp. (FHLMC) usD 6.500% 15/07/2031 38,370 0.02
74,158 Federal Home Loan Mortgage Corp. (FHLMC) usD 6.500% 15/08/2031 76, 313 0.03
1,125, 000 Federal Home Loan Mortgage Corp. (FHLMC) UsD 4.450% 01/12/2032 1,118,093 0.49
1,100, 000 Federal Home Loan Mortgage Corp. (FHLMC) usb 4.450% 01/12/2032 1,090, 964 0.48
12,877 Federal Home Loan Mortgage Corp. (FHLMC) usb 7.5009% 01,/08/2033 13,087 0.01
44 548 Federal Home Loan Mortgage Corp. (FHLMC) usb 6.507% 25/01/2034 44,940 0.02
47,588 Federal Home Loan Mortgage Corp. (FHLMC) usb 7.375% 01/07/2034 48, 358 0.02
140, 485 Federal Home Loan Mortgage Corp. (FHLMC) usb 1.500% 01/07/2035 123, 224 0.05
140 Federal Home Loan Mortgage Corp. (FHLMC) usb 4.500% 01/08/2035 138 0.00
329 Federal Home Loan Mortgage Corp. (FHLMC) usD 4.500% 01/09/2035 325 0.00
7,966 Federal Home Loan Mortgage Corp. (FHLMC) usD 4.500% 01/09/2035 7,863 0.00
1,433, 497 Federal Home Loan Mortgage Corp. (FHLMC) usD 1.500% 01/10/2035 1,257, 350 0.55
657, 456 Federal Home Loan Mortgage Corp. (FHLMC) UsD 1.500% 01/10/2035 576, 665 0.25
34, 602 Federal Home Loan Mortgage Corp. (FHLMC) UsD 5.000% 01/12/2035 34,926 0.02
66, 286 Federal Home Loan Mortgage Corp. (FHLMC) UsD 5.000% 01/12/2035 66,919 0.03
99, 168 Federal Home Loan Mortgage Corp. (FHLMC) usb 5.000% 01/07/2036 100, 034 0.04
57,898 Federal Home Loan Mortgage Corp. (FHLMC) usb 5.000% 01/01/2037 58, 440 0.03
2, 600 Federal Home Loan Mortgage Corp. (FHLMC) usb 4.500% 01/01/2038 2,566 0.00
4,871 Federal Home Loan Mortgage Corp. (FHLMC) usb 4.500% 01/09/2038 4,815 0.00
1,196 Federal Home Loan Mortgage Corp. (FHLMC) usb 4.500% 01/02/2039 1,185 0.00
240 Federal Home Loan Mortgage Corp. (FHLMC) usb 4.500% 01/02/2039 237 0.00
836 Federal Home Loan Mortgage Corp. (FHLMC) UsD 4.500% 01/02/2039 829 0.00
885 Federal Home Loan Mortgage Corp. (FHLMC) UsD 4.500% 01/03/2039 877 0.00
58,125 Federal Home Loan Mortgage Corp. (FHLMC) UsD 4.500% 01/04/2039 57,720 0.03
1,782 Federal Home Loan Mortgage Corp. (FHLMC) UsD 4.500% 01/05/2039 1,765 0.00
2,995 Federal Home Loan Mortgage Corp. (FHLMC) UsD 4.500% 01/05/2039 2,967 0.00
513 Federal Home Loan Mortgage Corp. (FHLMC) UsD 4.500% 01/05/2039 508 0.00
143 Federal Home Loan Mortgage Corp. (FHLMC) usb 4.500% 01/05/2039 142 0.00
203 Federal Home Loan Mortgage Corp. (FHLMC) usb 4.500% 01/05/2039 202 0.00
527 Federal Home Loan Mortgage Corp. (FHLMC) usb 4.500% 01/05/2039 523 0.00
1,992 Federal Home Loan Mortgage Corp. (FHLMC) usb 4.500% 01/06/2039 1,973 0.00
7,855 Federal Home Loan Mortgage Corp. (FHLMC) usb 4.500% 01/06/2039 7,782 0.00
11,216 Federal Home Loan Mortgage Corp. (FHLMC) usb 4.500% 01/06/2039 11,112 0.01
1,212 Federal Home Loan Mortgage Corp. (FHLMC) usD 5.000% 01/07/2039 1,226 0.00
897 Federal Home Loan Mortgage Corp. (FHLMC) usD 4.500% 01/09/2039 889 0.00
4,822 Federal Home Loan Mortgage Corp. (FHLMC) usD 4.000% 01/06/2040 4,657 0.00
1,154 Federal Home Loan Mortgage Corp. (FHLMC) UsD 4.500% 01/06/2040 1,143 0.00
21,489 Federal Home Loan Mortgage Corp. (FHLMC) UsD 4.000% 01/02/2041 20, 758 0.01
11,023 Federal Home Loan Mortgage Corp. (FHLMC) UsD 4.000% 01/02/2041 10, 648 0.01
14,040 Federal Home Loan Mortgage Corp. (FHLMC) usb 4.500% 01/02/2041 13,790 0.01
882 Federal Home Loan Mortgage Corp. (FHLMC) usb 4.500% 01/04/2041 874 0.00
522 Federal Home Loan Mortgage Corp. (FHLMC) usb 4.500% 01/05/2041 517 0.00
1,106 Federal Home Loan Mortgage Corp. (FHLMC) usb 4.500% 01/05/2041 1,096 0.00
15, 487 Federal Home Loan Mortgage Corp. (FHLMC) usb 5.000% 01/05/2041 15, 699 0.01
824 Federal Home Loan Mortgage Corp. (FHLMC) usb 4.500% 01/06/2041 816 0.00
1,547 Federal Home Loan Mortgage Corp. (FHLMC) UsD 4.500% 01/06/2041 1,533 0.00
1,739 Federal Home Loan Mortgage Corp. (FHLMC) usD 4.500% 01/08/2041 1,723 0.00
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6, 337 Federal Home Loan Mortgage Corp. (FHLMC) usb 4.500% 01/08/2041 6,271 0.00
8,620 Federal Home Loan Mortgage Corp. (FHLMC) usb 4.500% 01/09/2041 8, 540 0.00
2,935 Federal Home Loan Mortgage Corp. (FHLMC) usb 4.000% 01/11/2041 2,828 0.00
6, 140 Federal Home Loan Mortgage Corp. (FHLMC) usb 4.500% 01/03/2042 6,070 0.00
1,103 Federal Home Loan Mortgage Corp. (FHLMC) usD 4.500% 01/03/2042 1,091 0.00
110, 000 Federal Home Loan Mortgage Corp. (FHLMC) usD 8.357% 25/03/2042 115, 089 0.05
97,789 Federal Home Loan Mortgage Corp. (FHLMC) UsD 3.500% 01/06/2042 91, 558 0.04
156, 194 Federal Home Loan Mortgage Corp. (FHLMC) usb 4.500% 01/06/2042 154, 663 0.07
223,922 Federal Home Loan Mortgage Corp. (FHLMC) usb 1.426% 15/06/2042 25,770 0.01
15, 333 Federal Home Loan Mortgage Corp. (FHLMC) usb 3.000% 01/08/2042 13,988 0.01
18, 061 Federal Home Loan Mortgage Corp. (FHLMC) usb 3.000% 01/08/2042 16, 404 0.01
7,490 Federal Home Loan Mortgage Corp. (FHLMC) usb 3.000% 01/08/2042 6,816 0.00
36, 693 Federal Home Loan Mortgage Corp. (FHLMC) usb 3.500% 01/08/2042 34,421 0.02
15, 408 Federal Home Loan Mortgage Corp. (FHLMC) usD 3.000% 01/10/2042 13,968 0.01
22,834 Federal Home Loan Mortgage Corp. (FHLMC) usD 3.500% 01/10/2042 21, 331 0.01
54,389 Federal Home Loan Mortgage Corp. (FHLMC) usD 3.500% 01/10/2042 50, 740 0.02
38,019 Federal Home Loan Mortgage Corp. (FHLMC) UsD 3.500% 01/10/2042 35, 484 0.02
34, 255 Federal Home Loan Mortgage Corp. (FHLMC) UsD 3.000% 01/11/2042 31,141 0.01
98, 581 Federal Home Loan Mortgage Corp. (FHLMC) UsD 3.000% 01/11/2042 89, 365 0.04
2,591 Federal Home Loan Mortgage Corp. (FHLMC) usb 3.000% 01/11/2042 2,408 0.00
14,758 Federal Home Loan Mortgage Corp. (FHLMC) usb 3.000% 01/11/2042 13,382 0.01
243, 388 Federal Home Loan Mortgage Corp. (FHLMC) usb 3.000% 01/11/2042 221,672 0.10
60, 768 Federal Home Loan Mortgage Corp. (FHLMC) usb 3.500% 01/11/2042 56, 728 0.03
24,637 Federal Home Loan Mortgage Corp. (FHLMC) usb 3.000% 01/12/2042 22,380 0.01
25,993 Federal Home Loan Mortgage Corp. (FHLMC) usb 3.000% 01/12/2042 23, 605 0.01
20, 255 Federal Home Loan Mortgage Corp. (FHLMC) UsD 3.000% 01/12/2042 18,320 0.01
107, 469 Federal Home Loan Mortgage Corp. (FHLMC) UsD 3.000% 01/12/2042 97,504 0.04
5,715 Federal Home Loan Mortgage Corp. (FHLMC) UsD 3.000% 01/12/2042 5,218 0.00
15,784 Federal Home Loan Mortgage Corp. (FHLMC) UsD 3.000% 01/12/2042 14,270 0.01
11,984 Federal Home Loan Mortgage Corp. (FHLMC) UsD 3.000% 01/12/2042 10, 870 0.01
25,232 Federal Home Loan Mortgage Corp. (FHLMC) UsD 3.000% 01/12/2042 22,931 0.01
14,327 Federal Home Loan Mortgage Corp. (FHLMC) usb 3.000% 01/12/2042 13,063 0.01
5,807 Federal Home Loan Mortgage Corp. (FHLMC) usb 3.000% 01/12/2042 5,290 0.00
13,463 Federal Home Loan Mortgage Corp. (FHLMC) usb 3.000% 01/01/2043 12,182 0.01
25, 439 Federal Home Loan Mortgage Corp. (FHLMC) usb 3.000% 01/01/2043 23, 206 0.01
9,085 Federal Home Loan Mortgage Corp. (FHLMC) usb 3.000% 01/01/2043 8,285 0.00
520, 794 Federal Home Loan Mortgage Corp. (FHLMC) usb 3.500% 01/08/2043 485, 790 0.21
208, 182 Federal Home Loan Mortgage Corp. (FHLMC) usD 4.000% 01/08/2043 201, 082 0.09
183, 547 Federal Home Loan Mortgage Corp. (FHLMC) usD 4.000% 01/01/2044 1717, 308 0.08
280, 915 Federal Home Loan Mortgage Corp. (FHLMC) usD 1.130% 15/03/2044 26,710 0.01
239, 706 Federal Home Loan Mortgage Corp. (FHLMC) UsD 3.500% 01/06/2044 224,372 0.10
32,715 Federal Home Loan Mortgage Corp. (FHLMC) UsD 4.500% 15/10/2044 6,616 0.00
7,540 Federal Home Loan Mortgage Corp. (FHLMC) UsD 3.500% 01/02/2045 7,027 0.00
9, 400 Federal Home Loan Mortgage Corp. (FHLMC) usb 3.500% 01/02/2045 8, 760 0.00
27,939 Federal Home Loan Mortgage Corp. (FHLMC) usb 3.500% 01/03/2045 26,037 0.01
6, 457 Federal Home Loan Mortgage Corp. (FHLMC) usb 3.500% 01/08/2045 5,985 0.00
8,585 Federal Home Loan Mortgage Corp. (FHLMC) usb 3.500% 01/09/2045 7,958 0.00
16,810 Federal Home Loan Mortgage Corp. (FHLMC) usb 3.500% 01/11/2045 15,576 0.01
, 638,032 Federal Home Loan Mortgage Corp. (FHLMC) usb 3.000% 01/01/2046 1,485, 700 0. 65
259, 648 Federal Home Loan Mortgage Corp. (FHLMC) UsD 3.500% 01/03/2046 239, 681 0. 11
99,916 Federal Home Loan Mortgage Corp. (FHLMC) usD 3.500% 01/03/2046 92,893 0.04
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244,500 Federal Home Loan Mortgage Corp. (FHLMC) usb 3.500% 01/05/2046 226, 780 0.10
54, 499 Federal Home Loan Mortgage Corp. (FHLMC) usb 3.500% 01/05/2046 50, 481 0.02
350, 913 Federal Home Loan Mortgage Corp. (FHLMC) usb 0.876% 15/05/2046 37, 851 0.02
250, 735 Federal Home Loan Mortgage Corp. (FHLMC) usb 3.500% 01/06/2046 232, 250 0.10
598, 309 Federal Home Loan Mortgage Corp. (FHLMC) usD 3.500% 01/06/2046 558, 686 0.24
112,584 Federal Home Loan Mortgage Corp. (FHLMC) usD 3.500% 01/07/2046 104, 284 0.05
18,202 Federal Home Loan Mortgage Corp. (FHLMC) UsD 3.500% 01/10/2046 16, 854 0.01
15, 294 Federal Home Loan Mortgage Corp. (FHLMC) usb 3.500% 01/12/2046 14,157 0.01
408, 780 Federal Home Loan Mortgage Corp. (FHLMC) usb 4.000% 01/02/2047 390, 098 0.17
3,532, 295 Federal Home Loan Mortgage Corp. (FHLMC) usb 3.000% 01/05/2047 3,166, 036 1.38
5,354 Federal Home Loan Mortgage Corp. (FHLMC) IX)] 4.000% 01/06/2047 5,109 0.00
51,939 Federal Home Loan Mortgage Corp. (FHLMC) IX)] 3.500% 01/12/2047 48,224 0.02
77,17 Federal Home Loan Mortgage Corp. (FHLMC) IX)] 4.000% 01/04/2048 73, 549 0.03
21,723 Federal Home Loan Mortgage Corp. (FHLMC) usD 4.000% 01/04/2048 20, 703 0.01
195, 865 Federal Home Loan Mortgage Corp. (FHLMC) usD 4.500% 01/06/2048 190, 889 0.08
285, 280 Federal Home Loan Mortgage Corp. (FHLMC) usD 4.500% 01/11/2048 277,944 0.12
817, 808 Federal Home Loan Mortgage Corp. (FHLMC) UsD 4.000% 01/01/2049 718,911 0.34
145, 212 Federal Home Loan Mortgage Corp. (FHLMC) UsD 3.500% 01/07/2049 134, 154 0.06
791,934 Federal Home Loan Mortgage Corp. (FHLMC) UsD 4.000% 01/07/2049 751, 270 0.33
198, 211 Federal Home Loan Mortgage Corp. (FHLMC) usb 3.500% 01/08/2049 183,117 0.08
1,549, 963 Federal Home Loan Mortgage Corp. (FHLMC) usb 3.000% 01/09/2049 1, 371, 300 0.60
8,509 Federal Home Loan Mortgage Corp. (FHLMC) usb 4.500% 01/02/2050 8,282 0.00
387,533 Federal Home Loan Mortgage Corp. (FHLMC) usb 4.500% 01/02/2050 376, 674 0.17
501, 324 Federal Home Loan Mortgage Corp. (FHLMC) usb 3.000% 01/03/2050 444, 381 0.19
847,026 Federal Home Loan Mortgage Corp. (FHLMC) usb 3.000% 01/03/2050 750, 551 0.33
750, 545 Federal Home Loan Mortgage Corp. (FHLMC) UsD 4.000% 01/03/2050 712,970 0.31
21,108 Federal Home Loan Mortgage Corp. (FHLMC) UsD 4.500% 01/06/2050 20, 532 0.01
105, 230 Federal Home Loan Mortgage Corp. (FHLMC) UsD 2.500% 01/11/2050 89,724 0.04
176, 676 Federal Home Loan Mortgage Corp. (FHLMC) UsD 4.000% 15/12/2050 167, 544 0.07
7,719, 761 Federal Home Loan Mortgage Corp. (FHLMC) UsD 2.000% 01/01/2051 6,302, 775 2.75
2,615,816 Federal Home Loan Mortgage Corp. (FHLMC) UsD 2.500% 01/02/2051 2,211,298 0.97
823, 862 Federal Home Loan Mortgage Corp. (FHLMC) usb 2.500% 01/05/2051 701,179 0.31
3,285,677 Federal Home Loan Mortgage Corp. (FHLMC) usb 2.500% 01/05/2051 2,777,918 1.21
1, 865, 432 Federal Home Loan Mortgage Corp. (FHLMC) usb 2.500% 01/08/2051 1,587, 646 0.69
350, 426 Federal Home Loan Mortgage Corp. (FHLMC) usb 2.000% 01/09/2051 282, 858 0.12
1,907,813 Federal Home Loan Mortgage Corp. (FHLMC) usb 2.000% 01/10/2051 1,536, 636 0.67
212,593 Federal Home Loan Mortgage Corp. (FHLMC) usb 2.000% 01/11/2051 171, 402 0.08
235, 608 Federal Home Loan Mortgage Corp. (FHLMC) usD 2.000% 01/11/2051 189, 592 0.08
801, 376 Federal Home Loan Mortgage Corp. (FHLMC) usD 2.500% 01/11/2051 677, 283 0.30
3,501, 084 Federal Home Loan Mortgage Corp. (FHLMC) usD 2.000% 01/12/2051 2,820, 563 1.23
550, 143 Federal Home Loan Mortgage Corp. (FHLMC) UsD 2.000% 01/03/2052 444,152 0.19
843, 301 Federal Home Loan Mortgage Corp. (FHLMC) UsD 3.000% 01/08/2052 746, 196 0.33
317,183 Federal Home Loan Mortgage Corp. (FHLMC) UsD 6.000% 01/11/2052 325, 467 0.14
807, 009 Federal Home Loan Mortgage Corp. (FHLMGC) usb 6.000% 01/12/2052 828, 088 0.36
172, 608 Federal Home Loan Mortgage Corp. (FHLMC) usb 6.000% 01/12/2052 177, 332 0.08
814,129 Federal Home Loan Mortgage Corp. (FHLMC) usb 6.000% 01/01/2053 832, 341 0.36
4,472, 257 Federal Home Loan Mortgage Corp. (FHLMC) usb 4.500% 01/05/2053 4,354, 452 1.90
640, 747 Federal Home Loan Mortgage Corp. (FHLMC) usb 6.500% 01/10/2053 661,412 0.29
4,523, 471 Federal Home Loan Mortgage Corp. (FHLMC) usb 6.500% 01/11/2053 4,669, 356 2.04
893, 361 Federal Home Loan Mortgage Corp. (FHLMC) UsD 6.500% 01/11/2053 925, 453 0.40
1, 804, 904 Federal Home Loan Mortgage Corp. (FHLMC) usb 6.500% 01/11/2053 1,869, 741 0.82
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894, 732 Federal Home Loan Mortgage Corp. (FHLMC) usb 6.500% 01/12/2053 928, 831 0.41
2,902, 380 Federal Home Loan Mortgage Corp. (FHLMC) usb 6.500% 01/06/2054 3,020, 247 1.32
954, 979 Federal Home Loan Mortgage Corp. (FHLMC) usb 6.500% 01/06/2054 990, 702 0.43
1,923,922 Federal Home Loan Mortgage Corp. (FHLMC) usb 6.500% 01/06/2054 1,985,670 0.87
979, 841 Federal Home Loan Mortgage Corp. (FHLMC) usD 6.500% 01/08/2054 1,016, 801 0.44
2,497,793 Federal Home Loan Mortgage Corp. (FHLMC) usD 5.500% 01/09/2054 2,496,129 1.09
1,929, 438 Federal Home Loan Mortgage Corp. (FHLMC) UsD 6.000% 01/09/2054 1,954, 209 0.85
975, 860 Federal Home Loan Mortgage Corp. (FHLMC) usb 6.500% 01/09/2054 1,015,109 0.44
7,564 Federal National Mortgage Association (FNMA) usb 5.000% 01/07/2027 7,543 0.00
2,200, 000 Federal National Mortgage Association (FNMA) usb 3.790% 01/01/2029 2,123, 261 0.93
38, 452 Federal National Mortgage Association (FNMA) usb 8.500% 25/06/2030 40, 689 0.02
69,616 Federal National Mortgage Association (FNMA) usb 2.500% 01/07/2030 66, 594 0.03
36, 461 Federal National Mortgage Association (FNMA) usb 7.341% 01/06/2033 37,059 0.02
15, 602 Federal National Mortgage Association (FNMA) usb 6.028% 01/12/2033 15,914 0.01
596, 357 Federal National Mortgage Association (FNMA) usD 1.500% 01/06/2035 523, 083 0.23
330, 581 Federal National Mortgage Association (FNMA) usb 5.500% 25/07/2035 338, 521 0.15
963, 490 Federal National Mortgage Association (FNMA) UsD 1.500% 01/08/2035 845,105 0.37
721,027 Federal National Mortgage Association (FNMA) UsD 1.500% 01/12/2035 632, 418 0.28
388, 401 Federal National Mortgage Association (FNMA) UsD 1.500% 01/02/2036 340, 656 0.15
129, 188 Federal National Mortgage Association (FNMA) usb 4.500% 01/07/2036 127, 862 0.06
6, 887 Federal National Mortgage Association (FNMA) usb 4.500% 01/12/2036 6, 821 0.00
1, 251 Federal National Mortgage Association (FNMA) usb 4.500% 01/03/2039 1,238 0.00
1,792 Federal National Mortgage Association (FNMA) usb 4.500% 01/05/2039 1,773 0.00
5,321 Federal National Mortgage Association (FNMA) usb 4.500% 01/05/2039 5,264 0.00
8,713 Federal National Mortgage Association (FNMA) usb 4.500% 01/05/2039 8,621 0.00
10, 321 Federal National Mortgage Association (FNMA) usb 4.500% 01/06/2039 10, 211 0.01
3, 666 Federal National Mortgage Association (FNMA) usb 4.000% 01/08/2039 3,538 0.00
8,764 Federal National Mortgage Association (FNMA) usb 4.500% 01/08/2039 8,671 0.00
4,709 Federal National Mortgage Association (FNMA) UsD 4.500% 01/08/2039 4,658 0.00
1,635 Federal National Mortgage Association (FNMA) UsD 4.000% 01/09/2039 1,578 0.00
4,195 Federal National Mortgage Association (FNMA) UsD 4.500% 01/09/2039 4,151 0.00
7,964 Federal National Mortgage Association (FNMA) usb 4.500% 01/10/2039 7, 881 0.00
8,070 Federal National Mortgage Association (FNMA) usb 4.500% 01/02/2040 7,984 0.00
3,371 Federal National Mortgage Association (FNMA) usb 4.500% 01/03/2040 3,336 0.00
2,016 Federal National Mortgage Association (FNMA) usb 4.500% 01/04/2040 1,995 0.00
40, 462 Federal National Mortgage Association (FNMA) usb 4.500% 01/04/2040 40, 036 0.02
8,132 Federal National Mortgage Association (FNMA) usb 4.500% 01/06/2040 8,044 0.00
394,009 Federal National Mortgage Association (FNMA) UsD 0.079% 25/10/2040 21,828 0.01
4,382 Federal National Mortgage Association (FNMA) usD 4.500% 01/12/2040 4,336 0.00
38, 743 Federal National Mortgage Association (FNMA) UsD 4.500% 01/01/2041 38, 301 0.02
7,912 Federal National Mortgage Association (FNMA) UsD 4.500% 01/04/2041 7,820 0.00
5,149 Federal National Mortgage Association (FNMA) UsD 4.500% 01/04/2041 5,090 0.00
19, 731 Federal National Mortgage Association (FNMA) UsD 4.500% 01/06/2041 19,524 0.01
195, 873 Federal National Mortgage Association (FNMA) usb 5.000% 25/06/2041 196, 344 0.09
20, 343 Federal National Mortgage Association (FNMA) usb 4.500% 01/07/2041 20, 106 0.01
47,307 Federal National Mortgage Association (FNMA) usb 4.500% 01/08/2041 46, 769 0.02
13,914 Federal National Mortgage Association (FNMA) usb 4.500% 01/08/2041 13, 669 0.01
74, 487 Federal National Mortgage Association (FNMA) usb 4.500% 01/09/2041 73,616 0.03
10, 126 Federal National Mortgage Association (FNMA) usb 4.500% 01/09/2041 10, 004 0.01
217,727 Federal National Mortgage Association (FNMA) usD 3.500% 01/10/2041 25, 964 0.01
42,025 Federal National Mortgage Association (FNMA) usb 4.500% 01/10/2041 41,517 0.02
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199, 902 Federal National Mortgage Association (FNMA) usb 5.000% 25/10/2041 199, 318 0.09
54, 683 Federal National Mortgage Association (FNMA) usb 4.500% 01/11/2041 54,068 0.02
47,199 Federal National Mortgage Association (FNMA) usb 4.500% 01/12/2041 46, 189 0.02
15, 400 Federal National Mortgage Association (FNMA) usb 3.500% 01/01/2042 14,434 0.01
8,239 Federal National Mortgage Association (FNMA) usD 3.500% 01/01/2042 7,718 0.00
16,472 Federal National Mortgage Association (FNMA) usD 4.500% 01/01/2042 16, 284 0.01
22,262 Federal National Mortgage Association (FNMA) UsD 4.500% 01/01/2042 21,959 0.01
140, 709 Federal National Mortgage Association (FNMA) usb 1.101% 25/02/2042 13,511 0.01
185, 270 Federal National Mortgage Association (FNMA) usb 4.000% 01/03/2042 178, 497 0.08
3,122 Federal National Mortgage Association (FNMA) usb 4.500% 01/03/2042 3,083 0.00
44,223 Federal National Mortgage Association (FNMA) usb 4.000% 01/04/2042 42, 551 0.02
110, 519 Federal National Mortgage Association (FNMA) usb 4.500% 01/04/2042 108, 729 0.05
3,067 Federal National Mortgage Association (FNMA) usb 4.500% 01/04/2042 3,035 0.00
3,594 Federal National Mortgage Association (FNMA) usD 3.500% 01/05/2042 3,354 0.00
25,097 Federal National Mortgage Association (FNMA) usD 3.500% 01/07/2042 23, 360 0.01
20,738 Federal National Mortgage Association (FNMA) usp 3.500% 01/07/2042 19, 325 0.01
113, 417 Federal National Mortgage Association (FNMA) UsD 7.000% 25/07/2042 122, 209 0.05
64, 648 Federal National Mortgage Association (FNMA) UsD 3.000% 01/09/2042 58, 696 0.03
6,529 Federal National Mortgage Association (FNMA) UsD 3.500% 01/09/2042 6,132 0.00
13, 326 Federal National Mortgage Association (FNMA) usb 3.500% 01/09/2042 12, 431 0.01
48,222 Federal National Mortgage Association (FNMA) usb 3.500% 01/10/2042 45,030 0.02
3,568 Federal National Mortgage Association (FNMA) usb 3.500% 01/10/2042 3,327 0.00
25, 349 Federal National Mortgage Association (FNMA) usb 7.000% 25/10/2042 26, 966 0.01
7,151 Federal National Mortgage Association (FNMA) usb 3.500% 01/11/2042 6, 669 0.00
3,797 Federal National Mortgage Association (FNMA) usb 3.000% 01/12/2042 3,435 0.00
8,630 Federal National Mortgage Association (FNMA) usb 3.000% 01/12/2042 7,849 0.00
7,392 Federal National Mortgage Association (FNMA) usb 3.000% 01/12/2042 6,813 0.00
9, 341 Federal National Mortgage Association (FNMA) usb 3.000% 01/12/2042 8,523 0.00
19,026 Federal National Mortgage Association (FNMA) UsD 3.500% 01/12/2042 17,784 0.01
14,492 Federal National Mortgage Association (FNMA) UsD 3.000% 01/01/2043 13,228 0.01
10, 291 Federal National Mortgage Association (FNMA) UsD 3.000% 01/01/2043 9,308 0.00
28,187 Federal National Mortgage Association (FNMA) usb 3.000% 01/01/2043 25,718 0.01
7,905 Federal National Mortgage Association (FNMA) usb 3.000% 01/01/2043 7,167 0.00
9,174 Federal National Mortgage Association (FNMA) usb 3.000% 01/01/2043 8, 307 0.00
4,096 Federal National Mortgage Association (FNMA) usb 3.500% 01/01/2043 3,816 0.00
18,876 Federal National Mortgage Association (FNMA) usb 3.000% 01/02/2043 17,175 0.01
13,237 Federal National Mortgage Association (FNMA) usb 3.500% 01/02/2043 12,334 0.01
96, 278 Federal National Mortgage Association (FNMA) usD 3.500% 01/02/2043 89, 666 0.04
61,503 Federal National Mortgage Association (FNMA) usD 3.500% 01/02/2043 57,374 0.03
61,915 Federal National Mortgage Association (FNMA) UsD 3.000% 01/03/2043 56, 717 0.03
7,475 Federal National Mortgage Association (FNMA) UsD 3.000% 01/03/2043 6, 762 0.00
7,220 Federal National Mortgage Association (FNMA) UsD 3.000% 01/03/2043 6, 580 0.00
55, 864 Federal National Mortgage Association (FNMA) UsD 3.500% 01/03/2043 52,137 0.02
76, 609 Federal National Mortgage Association (FNMA) usb 3.500% 01/03/2043 71,514 0.03
8,186 Federal National Mortgage Association (FNMA) usb 3.500% 01/03/2043 7,628 0.00
10, 242 Federal National Mortgage Association (FNMA) usb 3.500% 01/03/2043 9,537 0.00
17,763 Federal National Mortgage Association (FNMA) usb 3.000% 01/04/2043 16, 155 0.01
7,179 Federal National Mortgage Association (FNMA) usb 3.000% 01/04/2043 6, 483 0.00
12,130 Federal National Mortgage Association (FNMA) usb 3.000% 01/04/2043 10, 987 0.01
39,977 Federal National Mortgage Association (FNMA) usD 3.000% 01/04/2043 36,214 0.02
31,522 Federal National Mortgage Association (FNMA) usb 3.000% 01/04/2043 28, 550 0.01
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150, 541 Federal National Mortgage Association (FNMA) usb 3.500% 01/04/2043 140, 310 0.06
34, 480 Federal National Mortgage Association (FNMA) usb 3.000% 01/05/2043 31,314 0.01
83, 220 Federal National Mortgage Association (FNMA) usb 3.000% 01/05/2043 75, 264 0.03
28, 237 Federal National Mortgage Association (FNMA) usb 3.000% 01/05/2043 25,532 0.01
10, 483 Federal National Mortgage Association (FNMA) usD 3.500% 01/05/2043 9, 781 0.01
1,677,678 Federal National Mortgage Association (FNMA) usD 3.500% 01/05/2043 1,562, 840 0.68
8,159 Federal National Mortgage Association (FNMA) usD 3.500% 01/05/2043 7,589 0.00
23,670 Federal National Mortgage Association (FNMA) usb 3.500% 01/05/2043 22,061 0.01
15,028 Federal National Mortgage Association (FNMA) usb 3.000% 01/06/2043 13,575 0.01
10, 881 Federal National Mortgage Association (FNMA) usb 3.000% 01/06/2043 9,852 0.01
120, 116 Federal National Mortgage Association (FNMA) usb 3.500% 01/06/2043 111,977 0.05
96, 752 Federal National Mortgage Association (FNMA) usb 3.500% 01/06/2043 90, 196 0.04
7,751 Federal National Mortgage Association (FNMA) usb 3.000% 01/07/2043 7,006 0.00
102, 370 Federal National Mortgage Association (FNMA) usb 3.500% 01/07/2043 95, 448 0.04
105, 928 Federal National Mortgage Association (FNMA) usD 3.500% 01/07/2043 98,619 0.04
121, 642 Federal National Mortgage Association (FNMA) uspb 3.500% 01/07/2043 113,224 0.05
25,516 Federal National Mortgage Association (FNMA) UsD 3.500% 01/07/2043 23,745 0.01
31, 046 Federal National Mortgage Association (FNMA) UsD 3.500% 01/07/2043 28,967 0.01
10, 494 Federal National Mortgage Association (FNMA) UsD 3.500% 01/07/2043 9,768 0.01
204, 434 Federal National Mortgage Association (FNMA) usb 3.500% 01/07/2043 190, 187 0.08
5,643 Federal National Mortgage Association (FNMA) usb 3.5009% 01/08/2043 5,256 0.00
90,974 Federal National Mortgage Association (FNMA) usb 3.500% 01/08/2043 84, 621 0.04
1, 301 Federal National Mortgage Association (FNMA) usb 5.000% 01/09/2043 1,308 0.00
11,119 Federal National Mortgage Association (FNMA) usb 4.500% 01/03/2044 10, 906 0.01
1,297,093 Federal National Mortgage Association (FNMA) usb 3.000% 25/04/2044 1,165, 400 0.51
6,708 Federal National Mortgage Association (FNMA) usp 3.500% 01/08/2044 6, 256 0.00
4,912 Federal National Mortgage Association (FNMA) usp 3.500% 01/09/2044 4,583 0.00
18,239 Federal National Mortgage Association (FNMA) usb 3.500% 01/10/2044 16, 959 0.01
7,871 Federal National Mortgage Association (FNMA) UsD 3.500% 01/12/2044 7,288 0.00
6, 445 Federal National Mortgage Association (FNMA) UsD 3.500% 01/01/2045 5,999 0.00
32,414 Federal National Mortgage Association (FNMA) UsD 3.500% 01/03/2045 29, 882 0.01
5,387 Federal National Mortgage Association (FNMA) usb 3.500% 01/03/2045 5,014 0.00
25,177 Federal National Mortgage Association (FNMA) usb 3.500% 01/03/2045 23,433 0.01
142, 644 Federal National Mortgage Association (FNMA) usb 3.500% 01/05/2045 133, 297 0.06
17, 344 Federal National Mortgage Association (FNMA) usb 3.500% 01/05/2045 15,990 0.01
8,675 Federal National Mortgage Association (FNMA) usb 3.500% 01/05/2045 7,998 0.00
588, 067 Federal National Mortgage Association (FNMA) usb 0.751% 25/05/2045 45, 864 0.02
942, 257 Federal National Mortgage Association (FNMA) UsD 4.500% 01/06/2045 924, 207 0.40
8,098 Federal National Mortgage Association (FNMA) UsD 3.500% 01/07/2045 7, 465 0.00
12,304 Federal National Mortgage Association (FNMA) UsD 3.500% 01/07/2045 11,343 0.01
6, 287 Federal National Mortgage Association (FNMA) UsD 4.500% 01/08/2045 6,167 0.00
166, 017 Federal National Mortgage Association (FNMA) usD 4.000% 01/11/2045 158, 093 0.07
685, 072 Federal National Mortgage Association (FNMA) usD 4.500% 01/11/2045 671,943 0.29
116, 840 Federal National Mortgage Association (FNMA) usb 3.500% 01/03/2046 109, 111 0.05
61, 866 Federal National Mortgage Association (FNMA) usb 4.000% 01/03/2046 58, 894 0.03
49, 885 Federal National Mortgage Association (FNMA) usb 4.000% 01/03/2046 47,505 0.02
19,275 Federal National Mortgage Association (FNMA) usb 3.500% 01/04/2046 17,988 0.01
426, 585 Federal National Mortgage Association (FNMA) usb 3.500% 01/05/2046 395, 166 0.17
290, 174 Federal National Mortgage Association (FNMA) usb 3.500% 01/06/2046 270, 798 0.12
60, 531 Federal National Mortgage Association (FNMA) UsD 4.000% 01/06/2046 57,624 0.03
69, 708 Federal National Mortgage Association (FNMA) usb 3.000% 01/07/2046 61,679 0.03
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105, 653 Federal National Mortgage Association (FNMA) usb 3.000% 01/07/2046 94,137 0.04
243,214 Federal National Mortgage Association (FNMA) usb 4.500% 01/07/2046 238,707 0. 11
96, 557 Federal National Mortgage Association (FNMA) usb 3.000% 01/08/2046 85, 827 0.04
18,310 Federal National Mortgage Association (FNMA) usb 4.000% 01/08/2046 17,425 0.01
42,181 Federal National Mortgage Association (FNMA) usD 3.000% 01/09/2046 37,544 0.02
10, 490 Federal National Mortgage Association (FNMA) usD 3.000% 01/10/2046 9,463 0.00
112, 220 Federal National Mortgage Association (FNMA) UsD 3.000% 01/10/2046 99, 883 0.04
127, 367 Federal National Mortgage Association (FNMA) usb 4.000% 01/10/2046 120, 541 0.05
21,191 Federal National Mortgage Association (FNMA) usb 4.000% 01/10/2046 20, 154 0.01
8,755 Federal National Mortgage Association (FNMA) usb 4.500% 01/10/2046 8,636 0.00
93, 489 Federal National Mortgage Association (FNMA) usb 3.000% 01/11/2046 83, 211 0.04
78,542 Federal National Mortgage Association (FNMA) usb 3.000% 01/11/2046 69, 907 0.03
7,682 Federal National Mortgage Association (FNMA) usb 3.000% 01/11/2046 6, 837 0.00
318, 457 Federal National Mortgage Association (FNMA) usb 3.000% 01/11/2046 282, 848 0.12
394, 269 Federal National Mortgage Association (FNMA) usD 3.000% 01/12/2046 349, 828 0.15
63, 920 Federal National Mortgage Association (FNMA) usb 3.000% 01/12/2046 56, 893 0.03
59,183 Federal National Mortgage Association (FNMA) UsD 3.000% 01/12/2046 52,677 0.02
59,816 Federal National Mortgage Association (FNMA) UsD 3.000% 01/12/2046 53, 240 0.02
8,992 Federal National Mortgage Association (FNMA) UsD 4.000% 01/02/2047 8, 586 0.00
323, 750 Federal National Mortgage Association (FNMA) usb 4.500% 01/02/2047 317,545 0.14
24,497 Federal National Mortgage Association (FNMA) usb 4.000% 01/03/2047 23,393 0.01
107, 463 Federal National Mortgage Association (FNMA) usb 4.000% 01/04/2047 102, 620 0.05
7,737 Federal National Mortgage Association (FNMA) usb 4.000% 01/06/2047 7,384 0.00
536,514 Federal National Mortgage Association (FNMA) usb 4.500% 01/07/2047 524, 896 0.23
14, 669 Federal National Mortgage Association (FNMA) usb 4.000% 01/09/2047 13,999 0.01
61,359 Federal National Mortgage Association (FNMA) usb 5.000% 01/09/2047 61,639 0.03
25,165 Federal National Mortgage Association (FNMA) usb 4.000% 01/11/2047 23,999 0.01
18,613 Federal National Mortgage Association (FNMA) usb 4.000% 01/01/2048 17, 751 0.01
236, 952 Federal National Mortgage Association (FNMA) UsD 1.179% 25/01/2048 27,947 0.01
23, 281 Federal National Mortgage Association (FNMA) UsD 4.000% 01/02/2048 22,203 0.01
10, 947 Federal National Mortgage Association (FNMA) UsD 4.000% 01/06/2048 10, 433 0.01
60, 306 Federal National Mortgage Association (FNMA) usb 4.500% 01/06/2048 58,774 0.03
8,184 Federal National Mortgage Association (FNMA) usb 5.000% 01/06/2048 8,192 0.00
232,051 Federal National Mortgage Association (FNMA) usb 4.500% 01/07/2048 226, 156 0.10
17,089 Federal National Mortgage Association (FNMA) usb 4.500% 01/07/2048 16, 655 0.01
703, 130 Federal National Mortgage Association (FNMA) usb 5.000% 01/11/2048 705, 465 0.31
182, 738 Federal National Mortgage Association (FNMA) usb 4.500% 01/12/2048 178, 039 0.08
7,611 Federal National Mortgage Association (FNMA) usD 4.500% 01/12/2048 7,473 0.00
17,469 Federal National Mortgage Association (FNMA) usD 4.500% 01/01/2049 17,026 0.01
358, 434 Federal National Mortgage Association (FNMA) UsD 4.500% 01/04/2049 348, 941 0.15
112, 316 Federal National Mortgage Association (FNMA) UsD 4.000% 01/05/2049 106, 623 0.05
116, 226 Federal National Mortgage Association (FNMA) UsD 4.000% 01/05/2049 110, 335 0.05
311, 452 Federal National Mortgage Association (FNMA) UsD 3.500% 01/07/2049 287,135 0.13
16, 678 Federal National Mortgage Association (FNMA) usb 4.500% 01/07/2049 16, 224 0.01
332,139 Federal National Mortgage Association (FNMA) usb 4.500% 01/01/2050 323, 701 0.14
49, 560 Federal National Mortgage Association (FNMA) usb 4.500% 01/02/2050 48,673 0.02
22,263 Federal National Mortgage Association (FNMA) usb 4.500% 01/02/2050 21, 691 0.01
23,769 Federal National Mortgage Association (FNMA) usb 4.500% 01/02/2050 23,157 0.01
11, 005 Federal National Mortgage Association (FNMA) usb 4.500% 01/02/2050 10, 711 0.01
1,714,798 Federal National Mortgage Association (FNMA) usD 2.500% 01/06/2050 1,459, 443 0.64
693, 084 Federal National Mortgage Association (FNMA) usb 2.500% 01/06/2050 590, 958 0.26
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210, 062 Federal National Mortgage Association (FNMA) usb 4.000% 25/07/2050 43,974 0.02
15, 789 Federal National Mortgage Association (FNMA) usb 4.500% 01/08/2050 15, 348 0.01
812,213 Federal National Mortgage Association (FNMA) usb 2.500% 01/09/2050 693, 803 0.30
239, 744 Federal National Mortgage Association (FNMA) usb 4.500% 01/09/2050 233,579 0.10
1,345, 460 Federal National Mortgage Association (FNMA) usD 2.000% 01/10/2050 1,087, 696 0.48
1,688, 829 Federal National Mortgage Association (FNMA) UsD 2.500% 01/10/2050 1,443,674 0.63
3,395, 241 Federal National Mortgage Association (FNMA) UsD 2.500% 01/11/2050 2,901,319 1.27
1, 338, 696 Federal National Mortgage Association (FNMA) usb 2.000% 01/12/2050 1,083, 819 0.47
869, 470 Federal National Mortgage Association (FNMA) usb 2.500% 01/12/2050 736, 129 0.32
2,677,654 Federal National Mortgage Association (FNMA) usb 2.000% 01/01/2051 2,154,574 0.94
44, 646 Federal National Mortgage Association (FNMA) usb 2.500% 01/02/2051 38,067 0.02
1,165, 479 Federal National Mortgage Association (FNMA) usb 2.000% 01/04/2051 941, 951 0.41
9, 338, 698 Federal National Mortgage Association (FNMA) usb 2.000% 01/05/2051 7,547,586 3.30
850, 594 Federal National Mortgage Association (FNMA) usb 4.500% 01/06/2051 832,914 0.36
1,274, 401 Federal National Mortgage Association (FNMA) usb 2.500% 01/07/2051 1,084, 583 0. 47
2,257,369 Federal National Mortgage Association (FNMA) uspb 2.500% 01/07/2051 1,912,913 0.84
1,268, 330 Federal National Mortgage Association (FNMA) UsD 2.500% 01/07/2051 1,073, 755 0.47
1,305,014 Federal National Mortgage Association (FNMA) UsD 2.500% 01/07/2051 1,105, 878 0.48
2,231,837 Federal National Mortgage Association (FNMA) UsD 2.000% 01/10/2051 1,801,677 0.79
309, 532 Federal National Mortgage Association (FNMA) usb 2.000% 01/10/2051 249, 549 0.11
302, 105 Federal National Mortgage Association (FNMA) usb 4.500% 01/10/2051 290, 896 0.13
1, 606, 885 Federal National Mortgage Association (FNMA) usb 2.500% 01/12/2051 1,362,578 0.60
3,780, 509 Federal National Mortgage Association (FNMA) usb 2.000% 01/02/2052 3,044,836 1.33
651, 268 Federal National Mortgage Association (FNMA) usb 6.000% 01/11/2052 668, 279 0.29
1,177,196 Federal National Mortgage Association (FNMA) usb 2.500% 01/01/2054 993, 425 0.43
1,867,337 Federal National Mortgage Association (FNMA) usb 6.000% 01/04/2054 1,912,319 0.84
1,864, 190 Federal National Mortgage Association (FNMA) usb 6.000% 01/04/2054 1,905,018 0.83
465, 708 Federal National Mortgage Association (FNMA) usb 5.500% 01/09/2054 465, 398 0.20
951, 006 Federal National Mortgage Association (FNMA) usD 4.000% 01/07/2056 892, 838 0.39
1,414,210 Federal National Mortgage Association (FNMA) usD 4.000% 01/07/2056 1,327,712 0.58
5,000, 000 Federal National Mortgage Association (FNMA) TBA usD 5.500% 15/12/2039 5,057,617 2.21
3,000, 000 Federal National Mortgage Association (FNMA) TBA usb 6.000% 15/12/2039 3,060, 982 1.34
1,000, 000 Federal National Mortgage Association (FNMA) TBA usb 1.500% 17/12/2039 871,739 0.38
7,000, 000 Federal National Mortgage Association (FNMA) TBA usb 2.000% 17/12/2039 6,276, 758 2.74
4,000, 000 Federal National Mortgage Association (FNMA) TBA usb 1.500% 12/12/2054 3,052, 645 1.33
7,000, 000 Federal National Mortgage Association (FNMA) TBA usb 2.500% 12/12/2054 5, 865, 781 2.56
7,000, 000 Federal National Mortgage Association (FNMA) TBA usb 3.000% 12/12/2054 6, 105, 039 2.67
5,000, 000 Federal National Mortgage Association (FNMA) TBA usD 3.500% 12/12/2054 4,535, 547 1.98
2,000, 000 Federal National Mortgage Association (FNMA) TBA usD 4.000% 12/12/2054 1,872,813 0.82
5,000, 000 Federal National Mortgage Association (FNMA) TBA usD 5.000% 12/12/2054 4,907,617 2.14
1,000, 000 Federal National Mortgage Association (FNMA) TBA usb 5.500% 15/12/2054 998, 750 0.44
6, 000, 000 Federal National Mortgage Association (FNMA) TBA usb 6.000% 15/12/2054 6,072,187 2.65
4,000, 000 Federal National Mortgage Association (FNMA) TBA usb 6.500% 15/12/2054 4,095, 625 1.79
36 Government National Mortgage Association (GNMA) usb 4.625% 20/01/2025 36 0.00
48 Government National Mortgage Association (GNMA) usb 4.625% 20/02/2025 48 0.00
500 Government National Mortgage Association (GNMA) usb 5.000% 20/05/2025 499 0.00
762 Government National Mortgage Association (GNMA) usb 5.000% 20/07/2025 760 0.00
792 Government National Mortgage Association (GNMA) usb 4.625% 20/02/2026 790 0.00
85 Government National Mortgage Association (GNMA) usb 7.000% 15/04/2026 85 0.00
37 Government National Mortgage Association (GNMA) usD 4.625% 20/07/2026 36 0.00
286 Government National Mortgage Association (GNMA) UsD 7.000% 15/10/2026 287 0.00
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1,602 Government National Mortgage Association (GNMA) usb 4.625% 20/01/2027 1,601 0.00
1,332 Government National Mortgage Association (GNMA) usb 4.625% 20/01/2027 1,330 0.00
742 Government National Mortgage Association (GNMA) usb 4.625% 20/02/2027 741 0.00
4,246 Government National Mortgage Association (GNMA) usb 4.875% 20/04/2027 4,241 0.00
4,619 Government National Mortgage Association (GNMA) UsD 4.875% 20/04/2027 4,614 0.00
745 Government National Mortgage Association (GNMA) UsD 4.875% 20/05/2027 744 0.00
1,830 Government National Mortgage Association (GNMA) UsD 4.875% 20/06/2027 1,828 0.00
588 Government National Mortgage Association (GNMA) usb 3.750% 20/11/2027 586 0.00
1, 811 Government National Mortgage Association (GNMA) usb 3.750% 20/12/2027 1,805 0.00
4,249 Government National Mortgage Association (GNMA) usb 4.625% 20/01/2028 4,250 0.00
881 Government National Mortgage Association (GNMA) usb 7.000% 15/02/2028 886 0.00
1,564 Government National Mortgage Association (GNMA) usb 4.625% 20/02/2028 1,564 0.00
1,374 Government National Mortgage Association (GNMA) usb 4.625% 20/03/2028 1,375 0.00
9,562 Government National Mortgage Association (GNMA) usD 4.625% 20/07/2029 9,545 0.00
3,548 Government National Mortgage Association (GNMA) usb 4.625% 20/08/2029 3,542 0.00
959 Government National Mortgage Association (GNMA) usb 4.625% 20/09/2029 958 0.00
2,725 Government National Mortgage Association (GNMA) UsD 3.750% 20/10/2029 2,724 0.00
1,71 Government National Mortgage Association (GNMA) UsD 3.750% 20/10/2029 1,710 0.00
2,336 Government National Mortgage Association (GNMA) UsD 3.750% 20/11/2029 2,336 0.00
3, 680 Government National Mortgage Association (GNMA) usb 3.750% 20/11/2029 3,678 0.00
949 Government National Mortgage Association (GNMA) usb 3.750% 20/12/2029 949 0.00
74 Government National Mortgage Association (GNMA) usb 3.750% 20/12/2029 74 0.00
2,016 Government National Mortgage Association (GNMA) usb 4.625% 20/01/2030 2,022 0.00
529 Government National Mortgage Association (GNMA) usb 4.625% 20/02/2030 531 0.00
3,776 Government National Mortgage Association (GNMA) usb 4.625% 20/03/2030 3,788 0.00
1,193 Government National Mortgage Association (GNMA) usp 4.875% 20/04/2030 1,197 0.00
3,840 Government National Mortgage Association (GNMA) usp 4.875% 20/04/2030 3,851 0.00
7,927 Government National Mortgage Association (GNMA) usb 4.875% 20/05/2030 7,951 0.00
647 Government National Mortgage Association (GNMA) UsD 4.875% 20/05/2030 649 0.00
6, 385 Government National Mortgage Association (GNMA) UsD 5.000% 20/05/2030 6,407 0.00
1,597 Government National Mortgage Association (GNMA) UsD 4.875% 20/06/2030 1,602 0.00
13,215 Government National Mortgage Association (GNMA) usb 5.000% 20/07/2030 13, 243 0.01
2,550 Government National Mortgage Association (GNMA) usb 5.000% 20/09/2030 2,556 0.00
3,874 Government National Mortgage Association (GNMA) usb 3.750% 20/10/2030 3,877 0.00
980 Government National Mortgage Association (GNMA) usb 7.000% 15/06/2031 985 0.00
1,378 Government National Mortgage Association (GNMA) usb 7.000% 15/07/2031 1, 451 0.00
359 Government National Mortgage Association (GNMA) usb 7.000% 15/11/2031 358 0.00
169 Government National Mortgage Association (GNMA) UsD 6.500% 15/01/2032 172 0.00
322 Government National Mortgage Association (GNMA) UsD 6.500% 15/02/2032 335 0.00
187 Government National Mortgage Association (GNMA) UsD 6.500% 15/02/2032 194 0.00
403 Government National Mortgage Association (GNMA) usD 6.500% 15/08/2034 414 0.00
601 Government National Mortgage Association (GNMA) usD 6.500% 15/02/2036 620 0.00
1,325 Government National Mortgage Association (GNMA) UsD 6.500% 15/02/2036 1,368 0.00
868 Government National Mortgage Association (GNMA) usb 6.500% 15/02/2036 900 0.00
299 Government National Mortgage Association (GNMA) usb 6.500% 15/03/2036 309 0.00
1,021 Government National Mortgage Association (GNMA) usb 6.500% 15/03/2036 1,052 0.00
1,180 Government National Mortgage Association (GNMA) usb 6.500% 15/04/2036 1,218 0.00
667 Government National Mortgage Association (GNMA) usb 6.500% 15/04/2036 692 0.00
333 Government National Mortgage Association (GNMA) usb 6.500% 15/04/2036 344 0.00
640 Government National Mortgage Association (GNMA) UsD 6.500% 15/04/2036 661 0.00
1,164 Government National Mortgage Association (GNMA) usD 6.500% 15/04/2036 1,205 0.00
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259 Government National Mortgage Association (GNMA) usb 6.500% 15/05/2036 266 0.00
1, 305 Government National Mortgage Association (GNMA) usb 6.500% 15/05/2036 1, 346 0.00
605 Government National Mortgage Association (GNMA) usb 6.500% 15/05/2036 627 0.00
1,038 Government National Mortgage Association (GNMA) usb 6.500% 15/05/2036 1,071 0.00
799 Government National Mortgage Association (GNMA) usD 6.500% 15/05/2036 824 0.00
729 Government National Mortgage Association (GNMA) usD 6.500% 15/05/2036 755 0.00
909 Government National Mortgage Association (GNMA) usD 6.500% 15/05/2036 942 0.00
398 Government National Mortgage Association (GNMA) usb 6.500% 15/06/2036 410 0.00
1,588 Government National Mortgage Association (GNMA) usb 6.500% 15/06/2036 1,638 0.00
349 Government National Mortgage Association (GNMA) usb 6.500% 15/06/2036 360 0.00
792 Government National Mortgage Association (GNMA) usb 6.500% 15/06/2036 815 0.00
414 Government National Mortgage Association (GNMA) usb 6.500% 15/07/2036 429 0.00
2,726 Government National Mortgage Association (GNMA) usb 6.500% 15/07/2036 2,824 0.00
3,167 Government National Mortgage Association (GNMA) usD 6.500% 15/07/2036 3,290 0.00
6,053 Government National Mortgage Association (GNMA) usb 6.500% 15/07/2036 6,270 0.00
2,850 Government National Mortgage Association (GNMA) usb 6.500% 15/07/2036 2,946 0.00
1,430 Government National Mortgage Association (GNMA) usD 6.500% 15/07/2036 1,482 0.00
617 Government National Mortgage Association (GNMA) usD 6.500% 15/07/2036 640 0.00
699 Government National Mortgage Association (GNMA) usD 6.500% 15/08/2036 725 0.00
543 Government National Mortgage Association (GNMA) usb 6.500% 15/08/2036 560 0.00
1,203 Government National Mortgage Association (GNMA) usb 6.500% 15/08/2036 1,239 0.00
1,146 Government National Mortgage Association (GNMA) usb 6.500% 15/08/2036 1,188 0.00
912 Government National Mortgage Association (GNMA) usb 6.500% 15/08/2036 945 0.00
552 Government National Mortgage Association (GNMA) usb 6.5009% 15/08/2036 570 0.00
284 Government National Mortgage Association (GNMA) usb 6.500% 15/08/2036 293 0.00
589 Government National Mortgage Association (GNMA) IR)] 6.500% 15/08/2036 607 0.00
376 Government National Mortgage Association (GNMA) usb 6.500% 15/08/2036 387 0.00
1,519 Government National Mortgage Association (GNMA) (IR)] 6.500% 15/08/2036 1,574 0.00
136 Government National Mortgage Association (GNMA) usD 6.500% 15/08/2036 137 0.00
1,738 Government National Mortgage Association (GNMA) usD 6.500% 15/08/2036 1, 801 0.00
751 Government National Mortgage Association (GNMA) usD 6.500% 15/08/2036 718 0.00
825 Government National Mortgage Association (GNMA) usb 6.500% 15/08/2036 855 0.00
303 Government National Mortgage Association (GNMA) usb 6.500% 15/08/2036 312 0.00
792 Government National Mortgage Association (GNMA) usb 6.500% 15/08/2036 816 0.00
168 Government National Mortgage Association (GNMA) usb 6.500% 15/08/2036 174 0.00
3,060 Government National Mortgage Association (GNMA) usb 6.5009% 15/08/2036 3,123 0.00
106 Government National Mortgage Association (GNMA) usb 6.5009% 15/08/2036 107 0.00
1,165 Government National Mortgage Association (GNMA) ush 6.500% 15/08/2036 1,207 0.00
669 Government National Mortgage Association (GNMA) usD 6.500% 15/08/2036 688 0.00
344 Government National Mortgage Association (GNMA) usD 6.500% 15/09/2036 356 0.00
1,044 Government National Mortgage Association (GNMA) usD 6.500% 15/09/2036 1,079 0.00
880 Government National Mortgage Association (GNMA) usb 6.500% 15/09/2036 903 0.00
725 Government National Mortgage Association (GNMA) usb 6.500% 15/09/2036 749 0.00
197 Government National Mortgage Association (GNMA) usb 6.500% 15/09/2036 204 0.00
2,247 Government National Mortgage Association (GNMA) UsD 6.500% 15/09/2036 2,321 0.00
4,793 Government National Mortgage Association (GNMA) UsD 6.500% 15/09/2036 4,966 0.00
6, 764 Government National Mortgage Association (GNMA) usD 6.5009% 15/09/2036 6,999 0.00
1,524 Government National Mortgage Association (GNMA) usD 6.5009% 15/09/2036 1,571 0.00
938 Government National Mortgage Association (GNMA) usD 6.5009% 15/09/2036 973 0.00
557 Government National Mortgage Association (GNMA) usD 6.500% 15/09/2036 575 0.00
1,284 Government National Mortgage Association (GNMA) usD 6.5009% 15/09/2036 1,326 0.00
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9, 746 Government National Mortgage Association (GNMA) usb 6.500% 15/09/2036 10, 057 0.01
358 Government National Mortgage Association (GNMA) usb 6.500% 15/09/2036 373 0.00
1,115 Government National Mortgage Association (GNMA) usb 6.500% 15/09/2036 1,156 0.00
2,538 Government National Mortgage Association (GNMA) usb 6.500% 15/09/2036 2,627 0.00
2,552 Government National Mortgage Association (GNMA) UsD 6.500% 15/09/2036 2,672 0.00
637 Government National Mortgage Association (GNMA) UsD 6.500% 15/09/2036 655 0.00
166 Government National Mortgage Association (GNMA) UsD 6.500% 15/09/2036 172 0.00
1, 300 Government National Mortgage Association (GNMA) usb 6.500% 15/09/2036 1,343 0.00
695 Government National Mortgage Association (GNMA) usb 6.500% 15/10/2036 21 0.00
585 Government National Mortgage Association (GNMA) usb 6.500% 15/10/2036 605 0.00
816 Government National Mortgage Association (GNMA) usb 6.500% 15/10/2036 845 0.00
1,017 Government National Mortgage Association (GNMA) usb 6.500% 15/10/2036 1,055 0.00
583 Government National Mortgage Association (GNMA) usb 6.500% 15/10/2036 605 0.00
1,442 Government National Mortgage Association (GNMA) usb 6.500% 15/10/2036 1,489 0.00
1,002 Government National Mortgage Association (GNMA) usD 6.500% 15/10/2036 1,038 0.00
936 Government National Mortgage Association (GNMA) usb 6.500% 15/10/2036 970 0.00
1,055 Government National Mortgage Association (GNMA) UsD 6.500% 15/10/2036 1,110 0.00
2,155 Government National Mortgage Association (GNMA) UsD 6.500% 15/10/2036 2,220 0.00
2,356 Government National Mortgage Association (GNMA) UsD 6.500% 15/10/2036 2,436 0.00
861 Government National Mortgage Association (GNMA) usb 6.500% 15/10/2036 892 0.00
1,240 Government National Mortgage Association (GNMA) usb 6.500% 15/10/2036 1,285 0.00
658 Government National Mortgage Association (GNMA) usb 6.500% 15/11/2036 680 0.00
1,223 Government National Mortgage Association (GNMA) usb 6.500% 15/11/2036 1,267 0.00
855 Government National Mortgage Association (GNMA) usb 6.500% 15/11/2036 881 0.00
2,947 Government National Mortgage Association (GNMA) usb 6.500% 15/11/2036 3,040 0.00
363 Government National Mortgage Association (GNMA) usb 6.500% 15/11/2036 373 0.00
7,643 Government National Mortgage Association (GNMA) usp 6.500% 15/11/2036 7,957 0.00
1,936 Government National Mortgage Association (GNMA) usb 6.500% 15/11/2036 2,007 0.00
3, 831 Government National Mortgage Association (GNMA) UsD 6.500% 15/11/2036 3,973 0.00
2,724 Government National Mortgage Association (GNMA) UsD 6.500% 15/11/2036 2,826 0.00
512 Government National Mortgage Association (GNMA) UsD 6.500% 15/11/2036 528 0.00
684 Government National Mortgage Association (GNMA) usb 6.500% 15/11/2036 703 0.00
2,331 Government National Mortgage Association (GNMA) usb 6.500% 15/12/2036 2,409 0.00
2,548 Government National Mortgage Association (GNMA) usb 6.500% 15/12/2036 2,643 0.00
2,191 Government National Mortgage Association (GNMA) usb 6.500% 15/12/2036 2,272 0.00
926 Government National Mortgage Association (GNMA) usb 6.500% 15/12/2036 957 0.00
1,428 Government National Mortgage Association (GNMA) usb 6.500% 15/01/2037 1,479 0.00
1,525 Government National Mortgage Association (GNMA) UsD 6.500% 15/01/2037 1,581 0.00
265 Government National Mortgage Association (GNMA) UsD 6.500% 15/01/2037 270 0.00
1,630 Government National Mortgage Association (GNMA) UsD 6.500% 15/03/2037 1,685 0.00
2,418 Government National Mortgage Association (GNMA) UsD 6.500% 15/04/2037 2,508 0.00
906 Government National Mortgage Association (GNMA) UsD 6.500% 15/05/2037 938 0.00
4,086 Government National Mortgage Association (GNMA) UsD 6.500% 15/09/2037 4,241 0.00
5,873 Government National Mortgage Association (GNMA) usb 6.500% 15/10/2037 6, 056 0.00
1,628 Government National Mortgage Association (GNMA) usb 6.500% 15/11/2037 1,690 0.00
718 Government National Mortgage Association (GNMA) usb 6.500% 15/11/2037 737 0.00
702 Government National Mortgage Association (GNMA) usb 6.500% 15/11/2037 729 0.00
1, 656 Government National Mortgage Association (GNMA) usb 6.500% 15/05/2038 1,720 0.00
36, 282 Government National Mortgage Association (GNMA) usb 5.500% 15/01/2039 36, 860 0.02
409 Government National Mortgage Association (GNMA) usD 6.500% 15/01/2039 419 0.00
682 Government National Mortgage Association (GNMA) UsD 6.500% 15/02/2039 702 0.00
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75, 623 Government National Mortgage Association (GNMA) usb 5.000% 20/01/2040 76, 245 0.03
2,312 Government National Mortgage Association (GNMA) usb 4.000% 20/02/2041 2,218 0.00
565 Government National Mortgage Association (GNMA) usb 4.000% 20/10/2041 541 0.00
3,697 Government National Mortgage Association (GNMA) usb 4.000% 20/11/2041 3,543 0.00
58,121 Government National Mortgage Association (GNMA) UsD 3.500% 15/02/2042 54, 652 0.02
1,987 Government National Mortgage Association (GNMA) UsD 4.000% 20/04/2042 1,903 0.00
1,236 Government National Mortgage Association (GNMA) UsD 4.000% 20/10/2042 1,183 0.00
38, 458 Government National Mortgage Association (GNMA) usb 3.500% 15/11/2042 36, 055 0.02
4,971 Government National Mortgage Association (GNMA) usb 4.500% 20/12/2042 81 0.00
155, 953 Government National Mortgage Association (GNMA) usb 1.329% 20/08/2043 16,127 0.01
18, 635 Government National Mortgage Association (GNMA) usb 4.000% 20/08/2043 17,812 0.01
1,755 Government National Mortgage Association (GNMA) usb 4.000% 20/03/2044 1,677 0.00
2,173 Government National Mortgage Association (GNMA) usb 4.000% 20/05/2044 2,076 0.00
85, 006 Government National Mortgage Association (GNMA) usb 4.000% 20/07/2044 81,156 0.04
150, 410 Government National Mortgage Association (GNMA) uspb 4.000% 20/11/2044 143, 543 0.06
6,478 Government National Mortgage Association (GNMA) usb 3.500% 20/04/2045 582 0.00
7,429 Government National Mortgage Association (GNMA) UsD 3.500% 20/05/2045 846 0.00
22,935 Government National Mortgage Association (GNMA) UsD 4.000% 20/05/2045 21,874 0.01
15,977 Government National Mortgage Association (GNMA) UsD 3.500% 20/06/2045 2,252 0.00
219,012 Government National Mortgage Association (GNMA) usb 4.000% 20/06/2045 30, 509 0.01
35, 622 Government National Mortgage Association (GNMA) usb 4.000% 20/07/2045 33,973 0.02
105, 025 Government National Mortgage Association (GNMA) usb 1.529% 20/08/2045 12, 281 0.01
980, 045 Government National Mortgage Association (GNMA) usb 4.000% 20/08/2045 168, 454 0.07
131, 330 Government National Mortgage Association (GNMA) usb 1.529% 20/09/2045 15,334 0.01
249, 346 Government National Mortgage Association (GNMA) usb 4.500% 20/03/2046 246,014 0.1
162, 769 Government National Mortgage Association (GNMA) usb 4.500% 20/03/2047 160, 288 0.07
541,916 Government National Mortgage Association (GNMA) usb 4.500% 20/05/2047 530, 469 0.23
155, 087 Government National Mortgage Association (GNMA) usb 4.500% 20/06/2047 152, 384 0.07
354, 597 Government National Mortgage Association (GNMA) UsD 0.939% 20/07/2047 35,093 0.02
18,935 Government National Mortgage Association (GNMA) UsD 4.500% 20/08/2047 18,575 0.01
887,214 Government National Mortgage Association (GNMA) UsD 0.979% 20/01/2048 91, 327 0.04
104,013 Government National Mortgage Association (GNMA) usb 4.500% 20/05/2048 101, 583 0.05
298, 225 Government National Mortgage Association (GNMA) usb 1.479% 20/06/2048 33,227 0.02
580, 222 Government National Mortgage Association (GNMA) usb 4.000% 20/07/2048 552, 482 0.24
179, 941 Government National Mortgage Association (GNMA) usb 4.500% 20/07/2048 175, 511 0.08
52,603 Government National Mortgage Association (GNMA) usb 5.000% 20/07/2048 52,722 0.02
404, 358 Government National Mortgage Association (GNMA) usb 1.479% 20/09/2048 46,718 0.02
953, 218 Government National Mortgage Association (GNMA) UsD 4.500% 20/09/2048 929, 753 0.41
564, 458 Government National Mortgage Association (GNMA) UsD 5.000% 20/10/2048 565, 034 0.25
262, 203 Government National Mortgage Association (GNMA) UsD 5.000% 20/11/2048 262, 470 0.12
468, 317 Government National Mortgage Association (GNMA) usb 5.000% 20/12/2048 467, 981 0.21
209, 681 Government National Mortgage Association (GNMA) usb 1.329% 20/01/2049 22,547 0.01
452, 221 Government National Mortgage Association (GNMA) usb 4.500% 20/01/2049 442,127 0.19
536, 909 Government National Mortgage Association (GNMA) usb 4.000% 20/02/2049 509, 707 0.22
835, 722 Government National Mortgage Association (GNMA) usb 4.500% 20/02/2049 814, 366 0.36
357, 463 Government National Mortgage Association (GNMA) usb 4.000% 20/03/2049 339,129 0.15
242, 244 Government National Mortgage Association (GNMA) usb 4.500% 20/03/2049 236, 054 0.10
664, 138 Government National Mortgage Association (GNMA) usb 5.000% 20/03/2049 662, 637 0.29
321, 501 Government National Mortgage Association (GNMA) usb 4.000% 20/04/2049 305, 011 0.13
175, 168 Government National Mortgage Association (GNMA) UsD 4.000% 20/05/2049 166, 075 0.07
1,403, 776 Government National Mortgage Association (GNMA) usD 3.500% 20/10/2049 245, 750 0.11
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253, 756 Government National Mortgage Association (GNMA) usb 4.500% 20/10/2049 247,510 0.1
102, 834 Government National Mortgage Association (GNMA) usb 4.500% 20/12/2049 100, 206 0.04
529, 478 Government National Mortgage Association (GNMA) usb 3.500% 20/01/2050 487, 837 0.21
972, 703 Government National Mortgage Association (GNMA) usb 1.329% 20/02/2050 117,788 0.05
517, 041 Government National Mortgage Association (GNMA) usb 3.500% 20/02/2050 478, 266 0.21
1,501,779 Government National Mortgage Association (GNMA) usb 3.000% 20/03/2050 1, 339, 538 0.59
1,310, 861 Government National Mortgage Association (GNMA) usb 1.329% 20/04/2050 160, 519 0.07
585, 680 Government National Mortgage Association (GNMA) usb 4.000% 20/06/2050 126, 573 0.06
921,715 Government National Mortgage Association (GNMA) usb 2.500% 20/10/2050 136, 654 0.06
603, 069 Government National Mortgage Association (GNMA) usb 3.000% 20/01/2051 537, 842 0.24
822,925 Government National Mortgage Association (GNMA) usb 2.500% 20/06/2051 682, 803 0.30
1, 208, 065 Government National Mortgage Association (GNMA) usb 3.000% 20/06/2051 1,040, 938 0. 46
2,188, 191 Government National Mortgage Association (GNMA) usb 3.000% 20/07/2051 1,868, 267 0.82
2,067,632 Government National Mortgage Association (GNMA) usb 2.000% 20/08/2051 1,676,135 0.73
277,518 Government National Mortgage Association (GNMA) usD 2.500% 20/09/2051 235,617 0.10
444 984 Government National Mortgage Association (GNMA) usD 2.500% 20/09/2051 377,799 0.17
514, 256 Government National Mortgage Association (GNMA) usD 2.500% 20/11/2051 437,577 0.19
295, 705 Government National Mortgage Association (GNMA) usD 2.500% 20/12/2051 251,613 0.1
377, 947 Government National Mortgage Association (GNMA) usD 2.500% 20/12/2051 320, 884 0.14
606, 287 Government National Mortgage Association (GNMA) usD 1.359% 20/05/2053 30, 317 0.01
3,708,011 Government National Mortgage Association (GNMA) usD 5.761% 20/07/2053 3,723,410 1.63
1,643, 450 Government National Mortgage Association (GNMA) usb 1.739% 20/09/2053 96, 350 0.04
6, 000, 000 Government National Mortgage Association (GNMA) TBA usb 5.000% 15/12/2054 5,916, 094 2.58
8, 000, 000 Government National Mortgage Association (GNMA) TBA UsD 5.500% 15/12/2054 8,009, 375 3.50
8, 000, 000 Government National Mortgage Association (GNMA) TBA usb 6.000% 15/12/2054 8,083, 750 3.53
3,000, 000 Government National Mortgage Association (GNMA) TBA UsD 6.500% 15/12/2054 3,051,094 1.33
1,000, 000 Government National Mortgage Association (GNMA) TBA usb 7.000% 15/12/2054 1,024,777 0.45
10, 000, 000 Government National Mortgage Association (GNMA) TBA UsD 2.000% 19/12/2054 8,229, 687 3.60
9, 000, 000 Government National Mortgage Association (GNMA) TBA usb 2.500% 19/12/2054 7,702,735 3.36
7,000, 000 Government National Mortgage Association (GNMA) TBA UsD 3.000% 19/12/2054 6,211,953 2.1
6, 000, 000 Government National Mortgage Association (GNMA) TBA usb 3.500% 19/12/2054 5,489, 297 2.40
1,000, 000 Government National Mortgage Association (GNMA) TBA UsD 4.500% 19/12/2054 965, 312 0.42
262,696, 027 114.73
BRH#ET7 Y b - Ny O ERE (BUSEM K FJL 268, 526, 534) 262, 696, 027 114.73
FEBFHE Ty b - Ny U 1E—26.79%
NIa—4
600, 000 Apex Credit CLO Ltd. 2024-1A Class Bl usp 7.017% 20/04/2036 605, 524 0.26
400, 000 Tikehau US CLO II1 Ltd. 2022-2A Class C1R usp 7.817% 20/01/2036 404, 796 0.18
1,010, 320 0.44
TAIVES
675, 000 1988 CLO 5 Ltd. 2024-5A Class D1 usp 8.625% 15/07/2037 681,129 0.30
375, 000 Bain Capital Credit CLO Ltd. 2021-1A Class A IX)] 5.9549% 18/04/2034 375,779 0.16
1,187, 211 Dryden XXVI Senior Loan Fund 2013-26A Class AR usb 5.818% 15/04/2029 1,188, 966 0.52
1,000, 000 Ocean Trails CLO 2020-8A Class DRR IX)] 8.056% 15/07/2034 1,005, 046 0.44
1,000, 000 Venture 41 CLO Ltd. 2021-41A Class AINR usp 6.047% 20/01/2034 1,002, 226 0.44
4,253, 146 1.86
TAILIUR
2,200,000  Aurium CLO XII DAC Class A EUR 4.545% 17/10/2037 2,322,994 1.02
2,000, 000 CIFC European Funding CLO V DAC 5X Class A EUR 4.174% 23/11/2034 2,107, 786 0.92
1,200, 000 Henley CLO I DAC 1X Class AR EUR 4.036% 25/07/2034 1,260, 810 0.55
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1,900, 000 Palmer Square European CLO 2022-1X DAC Class A EUR 4.189% 21/01/2035 1,999, 308 0.87
1,000, 000 RRE 11 Loan Management DAC 11X Class Al EUR 4.104% 31/03/2035 1,050, 989 0. 46
600, 000 RRE 5 Loan Management DAC 5X Class A2R EUR 4.934% 15/01/2037 632, 646 0.28
500, 000 Trinitas Euro CLO VIII DAC 8X Class B EUR 1.000% 15/01/2038 527, 864 0.23
700, 000 Voya Euro CLO VIII DAC 8X Class B EUR 1.000% 15/01/2039 739, 009 0.32
10, 641, 406 4.65
Tr—T—
1,100, 000 Bain Capital Credit CLO Ltd. 2023-1A Class AN usD 6.477% 16/04/2036 1,105, 267 0.48
2,200, 000 Bain Capital Credit CLO Ltd. 2023-3A Class A usb 6.435% 24/07/2036 2,211, 47 0.97
700, 000 CarVal CLO IX-C Ltd. 2024-1A Class B usp 6.717% 20/04/2037 707, 358 0.31
750, 000 CQS US CLO Ltd. 2023-3A Class B usp 7.276% 25/01/2037 758, 029 0.33
500, 000 Golub Capital Partners CLO Ltd. 2024-74A Class B usb 7.165% 25/07/2037 502, 798 0.22
1,000, 000 Halseypoint CLO 7 Ltd. 2023-7A Class A usD 6.867% 20/07/2036 1,010, 931 0.44
1,100, 000 Invesco US CLO Ltd. 2023-2A Class A usD 6.417% 21/04/2036 1,103, 206 0.48
1, 300, 000 Pikes Peak CLO 12 Ltd. 2023-12A Class A usb 6.717% 20/04/2036 1,305, 993 0.57
500, 000 Silver Point CLO 1 Ltd. 2022-1A Class Al usb 7.067% 20/01/2036 501,970 0.22
1, 300, 000 Trysail CLO 2022-1A Ltd. Class A usb 7.267% 20/10/2033 1,303, 818 0.57
1,000, 000 Warwick Capital CLO 1 Ltd. 2023-1A Class A usb 6.717% 20/10/2036 1,011, 287 0.44
475, 000 Wellington Management CLO 2 Ltd. 2024-2A Class D usb 8.517% 20/04/2037 483, 247 0.21
12,005, 375 5.24
EE
842, 062 Elstree Funding No 4 PLC Class A GBP 5.829% 21/10/2055 1,075,072 0.47
KE
700, 000 Banc of America Commercial Mortgage Trust 2015-UBS7 Class AS usb 3.989% 15/09/2048 690, 324 0.30
400, 000 Bank 2017-BNK6 Class A5 IX)] 3.518% 15/07/2060 385, 920 0.17
948, 640 Bank 2018-BNK10 Class A4 usD 3.428% 15/02/2061 907, 822 0.40
1,169, 000 Bank 2018-BNK10 Class AS usp 3.898% 15/02/2061 1,114,115 0.49
700, 000 Bank 2018-BNK12 Class A4 usp 4.255% 15/05/2061 683, 258 0.30
960, 000 Bank 2018-BNK12 Class AS usp 4.342% 15/05/2061 916, 513 0.40
550, 000 Bank 2018-BNK13 Class A5 usp 4.217% 15/08/2061 536, 503 0.23
450, 000 Bank 2018-BNK13 Class AS usD 4.467% 15/08/2061 416,510 0.18
500, 000 Bank 2018-BNK14 Class A4 usD 4.231% 15/09/2060 487, 506 0.21
980, 221 Bank 2018-BNK15 Class A3 IX)] 4.138% 15/11/2061 944, 748 0.41
147, 415 Bank 2018-BNK15 Class ASB usD 4.285% 15/11/2061 144, 885 0.06
1,550, 000 BBCMS Mortgage Trust 2018-C2 Class A4 usb 4.047% 15/12/2051 1,506, 532 0. 66
500, 000 BBCMS Mortgage Trust 2018-TALL Class A usb 5.723% 15/03/2037 471, 344 0.21
325, 000 BBCMS Mortgage Trust 2018-TALL Class B usb 5.778% 15/03/2037 295, 341 0.13
800, 000 Benchmark Mortgage Trust 2018-B4 Class Ab usb 4.121% 15/07/2051 719, 210 0.34
1,000, 000 Benchmark Mortgage Trust 2018-B4 Class AM IN)] 4.311% 15/07/2051 948, 658 0.4
325, 000 BWAY 2013-1515 Mortgage Trust Class A2 IN)] 3.454% 10/03/2033 309, 947 0.14
935, 000 CFCRE Commercial Mortgage Trust 2016-C3 Class A3 usb 3.865% 10/01/2048 923,177 0.40
1, 100, 000 Citigroup Commercial Mortgage Trust 2017-C4 Class A4 usb 3.4711% 12/10/2050 1,055,910 0. 46
875, 000 Citigroup Commercial Mortgage Trust 2017-P8 Class A4 usD 3.465% 15/09/2050 828, 046 0.36
400, 000 Citigroup Commercial Mortgage Trust 2017-P8 Class D usb 3.000% 15/09/2050 311, 754 0.14
442,702 Citigroup Commercial Mortgage Trust 2018-C5 Class A3 usD 3.963% 10/06/2051 423, 297 0.18
675, 000 Citigroup Commercial Mortgage Trust 2018-C6 Class A4 usD 4.412% 10/11/2051 637, 211 0.28
593, 540 COLT Mortgage Loan Trust 2024-INV1 Class Al IN)] 5.903% 25/12/2068 596, 983 0.26
114,142 COLT Mortgage Loan Trust 2024-INV1 Class A2 usD 6.328% 25/12/2068 115,194 0.05
400, 000 COMM Mortgage Trust 2015-3BP Class A usb 3.178% 10/02/2035 389, 233 0.17
500, 000 COMM Mortgage Trust 2016-DC2 Class B usb 4.811% 10/02/2049 487,173 0.21
113,022 Connecticut Avenue Securities Trust 2021-RO1 Class 1M2 usb 6.407% 25/10/2041 113, 544 0.05
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122,000 Connecticut Avenue Securities Trust 2021-R03 Class 1M2 usb 6.507% 25/12/2041 123,133 0.05
46, 284 Connecticut Avenue Securities Trust 2022-R05 Class 2M1 usD 6.757% 25/04/2042 46, 7117 0.02
86, 000 Connecticut Avenue Securities Trust 2022-R05 Class 2M2 usb 7.857% 25/04/2042 89, 037 0.04
175, 000 Connecticut Avenue Securities Trust 2024-R0O1 Class 1M2 usD 6.657% 25/01/2044 176, 741 0.08
525, 000 Connecticut Avenue Securities Trust 2024-R02 Class 1M2 usb 6.657% 25/02/2044 529,514 0.23
200, 000 Connecticut Avenue Securities Trust 2024-R03 Class 2M2 usD 6.675% 25/03/2044 202, 522 0.09
450, 000 Connecticut Avenue Securities Trust 2024-R05 Class 2M2 usb 6.557% 25/07/2044 453, 495 0.20
275, 000 Connecticut Avenue Securities Trust 2024-R06 Class 1M2 usD 6.457% 25/09/2044 2176, 801 0.12
438, 063 CSAIL Commercial Mortgage Trust 2015-C1 Class A4 usD 3.505% 15/04/2050 434,293 0.19
950, 000 CSAIL Commercial Mortgage Trust 2015-C3 Class A4 usb 3.718% 15/08/2048 940, 843 0.41
488,278 CSAIL Commercial Mortgage Trust 2018-CX11 Class A4 usD 3.766% 15/04/2051 478, 489 0.21
903, 109 ECMC Group Student Loan Trust 2017-1A Class A usb 6.049% 27/12/2066 905, 533 0.40
214 FNT Mortgage-Backed Pass-Through Certificate Series Trust 2001-4 Class 1A1 usb 6.750% 21/09/2031 217 0.00
625, 000 GS Mortgage Securities Trust 2017-GS7 Class A4 usb 3.430% 10/08/2050 595, 227 0.26
153, 375 Illinois Student Assistance Commission 2010-1 Class A3 usb 6.345% 25/07/2045 153, 483 0.07
5,032 Impac CMB Trust Series 2004-8 Class 1A usb 5.422% 25/10/2034 4,892 0.00
550, 000 JP Morgan Chase Commercial Mortgage Securities Trust 2016-JP2 Class B USD 3.460% 15/08/2049 498, 042 0.22
670, 000 JP Morgan Chase Commercial Mortgage Securities Trust 2016-NINE Class A USD 2.949% 06/09/2038 646, 591 0.28
178, 987 JP Morgan Mortgage Trust 2023-HE3 Class Al usD 6.361% 25/05/2054 181, 004 0.08
650, 000 LCCM 2017-LC26 Class A4 usb 3.551% 12/07/2050 625, 878 0.27
400, 000 Morgan Stanley Bank of America Merrill Lynch Trust 2015-C26 Class D usb 3.060% 15/10/2048 335, 588 0.15
375, 000 Morgan Stanley Bank of America Merrill Lynch Trust 2016-C29 Class C usb 4.715% 15/05/2049 357,029 0.16
1,000, 000 Morgan Stanley Capital I Trust 2018-H4 Class A4 usD 4.310% 15/12/2051 975, 011 0.43
700, 000 Morgan Stanley Capital I Trust 2018-L1 Class A3 usb 4.139% 15/10/2051 686, 535 0.30
475, 000 Morgan Stanley Capital I Trust 2018-L1 Class AS usD 4.637% 23/10/2051 456, 805 0.20
38,536 New Residential Mortgage Loan Trust 2015-1A Class Al usb 3.750% 28/05/2052 36, 479 0.02
693, 855 OBX 2024-NQM1 Trust Class Al usD 5.928% 25/11/2063 698, 594 0.30
84,104 OBX 2024-NQM1 Trust Class Al usb 6.253% 25/11/2063 84,696 0.04
78,939 PHEAA Student Loan Trust 2016-1A Class A usD 5.999% 25/09/2065 79, 392 0.03
336, 902 Structured Asset Mortgage Investments I1 Trust 2005-AR8 Class A2 usb 6.538% 25/02/2036 283,087 0.12
375, 000 UBS Commercial Mortgage Trust 2017-C2 Class AS usD 3.740% 15/08/2050 357, 492 0.16
1,000, 000 Wells Fargo Commercial Mortgage Trust 2016-C36 Class A4 usb 3.065% 15/11/2059 964, 280 0.42
700, 000 Wells Fargo Commercial Mortgage Trust 2017-C38 Class A5 usb 3.453% 15/07/2050 673, 695 0.29
375, 000 Wells Fargo Commercial Mortgage Trust 2017-C39 Class A5 usb 3.418% 15/09/2050 359,179 0.16
550, 000 Wells Fargo Commercial Mortgage Trust 2018-C44 Class A5 usb 4.212% 15/05/2051 535, 105 0.23
700, 000 Wells Fargo Commercial Mortgage Trust 2018-C45 Class A4 usb 4.184% 15/06/2051 683, 464 0.30
32,349, 541 14.13
EBAFHET7 Y b - Ny O ESEH EEEME K KL 61,322, 911) 61, 334, 860 26.79
ZOMORFHAHHETHEISh TV IEENEMASSH (IEREM K KL 329,849, 445) 324, 030, 887 141.52
TUNT 1« TG 26k < FHfiZE (BufSRfli >k KL 337,985, 761) 332,084,572 145. 04
HAN—F - T+T—F - T—45—TBRE%— (13. 84%)
(10, 000, 000) Federal Home Loan Mortgage Corp. (FHLMC) TBA usD 4.500% 12/12/2054 (9,610, 937) (4. 20)
(2,000, 000) Federal National Mortgage Association (FNMA) TBA UsD 2.000% 13/12/2053 (1, 604, 453) (0. 70)
(20, 000, 000) Federal National Mortgage Association (FNMA) TBA usb 6.500% 15/12/2054 (20, 478, 125) (8.94)
(31, 693, 515) (13. 84)
AN—K - T+T—F - F—F-VHERKRIEHFEH EERERM K KL (31,607,891)) (31, 693, 515) (13.84)
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SFeELS|— (0. 05%)

ik REBRIBE sy
B HARA R (£ KL CGE R)D) RETEXIE (%)
ES%
5) US Treasury Long Bond Futures 20/03/2025 o (597, 344) (6, 244) (0. 00)
(39) US Treasury Notes 10YR Futures 20/03/2025 SR (4, 336, 922) (26, 560) (0.01)
(45) US Treasury Notes 2YR Futures 31/03/2025 o (9,274, 219) (21, 858) (0.01)
(64) US Treasury Notes 5YR Futures 31/03/2025 5EiE (6, 887, 000) (32, 548) (0.02)
2) US Treasury Ultra Long Bond Futures 20/03/2025 o (254, 312) (5,524) (0. 00)
21) US Treasury Ultra Long Notes 10YR Futures 20/03/2025 bte3 (2,410, 078) (31, 219) 0.01)
(23, 759, 875) (123, 953) (0. 05)
SPIWEIRERIER (123, 953) (0. 05)
SHEZE T RIS —0.13%
B TA(E) EE A  EEFABR/HHE RETDE  paraswe o)
usb 1,168,140 GBP 873, 832 16/12/2024 59, 350 0.03
UsD 9,998,869 EUR 9,215,717 16/01/2025 255, 684 0.1
NEBEFHEEIRERFIE 315, 034 0.14
A A (B) BK RAGD  MEFAREME *EPES mazasme o)
EUR 318,581 USD 346, 357 16,/01/2025 (9, 542) (0.01)
NEABFHEGIREREBX (9, 542) (0.01)
HBEY I AEEEFRIHONELE FHIEE]— (0.07%)
B TA(E) EE A  EEFAR/HHE AETOE paraswe o)
usD 97,718 GBP 75, 560 16/12/2024 1,840 0.00
usD 69,555 JPY 10, 313, 398 09/01/2025 437 0.00
usD 47,972 EUR 44,437 16/01/2025 993 0.00
PLN 2,181,369 USD 530, 146 14/02/2025 4,022 0.00
ANy DEHHONEASES TG RERFIE 7,292 0.00
A A (B) BK RAGD  MEFAREME RS mazaswe o)
GBP 1,790,198 USD 2,387, 820 16/12/2024 (116, 266) (0. 05)
JPY 261,527,621 USD 1,772,774 09/01/2025 (20, 087) (0. 00)
EUR 848,716 USD 921, 702 16/01/2025 (24, 408) (0.02)
UsD 208,255 PLN 867, 684 14/02/2025 (4,222) (0. 00)
ANy DEHMONEABEFHREIREREX (164, 983) (0.07)
72 ar—0.01%
_ - B REHR SEEE s
BERTK FA e EREAB HHMA  ERTEMSE *Igﬁ/}f)i CERIL) RETEREE (%)
K
BEA I ay
E%
2,150,000 Call 12 month SOFR Swaption Expires 24/02/2025 Strike 3.50 3,722 11,332 0.01
BEA T3 /:un‘l' (BIGRME K FJL 7,611 11,332 0.01
7 avEit (WREERME KEFL T611) 11,332 0.01
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R 7y TRH—(0.02%)

BHETE  xu E3 BE REFAA/AME NSDE SETEANA o)
SRRTY T
7,890,000 Fixed 2.458% Floating (CAD 1 month CORRA) CAD  13/09/2029 29, 203 0.02
91,100,000 Floating (USD 1 month FEDL) Fixed 4.396% UsD  19/03/2025 4,270 0.00
2,790,000 Fixed 4.360% Floating (USD 1 month SOFR) Usb  17/10/2028 2,679 0.00
6,270,000 Fixed 3.215% Floating (USD 1 month SOFR) USD  12/09/2031 45, 568 0.02
EFR Ty TRERFIH 81,720 0.04
GULSY R TFIHILE-RTYT
500, 000 Floating (Harkit CUBX North Anerica BBB- 17 Index) Fixed 3.000% usb 15/12/2056 4,886 0.00
150, 000  Floting (larkit CHBK North Anerica B88- 17 Index) Fixed 3.000% (IN)] 15/12/2056 1,382 0.00
200, 000 Floating (Harkit CUBX North Anerica BBB- 17 Index) Fixed 3.000% USD 15/12/2056 1,818 0.00
HLYy b FTIHI - ATy TRERFIE 8, 086 0.00
A7y TRKERABEE 89, 806 0.04
SHENE  xn 3 BE REFAR/AME oo BATEANAM
EMRTYT
8,320,000 Floating (CAD 1 month CORRA)  Fixed 2.801% CAD  11/09/2031 (18, 337) (0.01)
108, 420,000 Floating (USD 1 month FEDL) Fixed 4.385% ush 29/01/2025 (3,423) (0. 00)
5,900,000 Floating (USD 1 month SOFR) Fixed 3.038% UsD  13/09/2029 (59, 933) (0.03)
2,770,000 Floating (USD 1 month SOFR) Fixed 4.280% ush 17/10/2033 (5, 065) (0. 00)
2RRT Y TREREBX (86, 758) (0.04)
AoILb—vav-RTv7F
8,960,000 Floating (USD 12 month USCPI) Fixed 2.570% Usb  17/10/2028 (798) (0. 00)
8,730,000 Fixed 2.620% Floating (USD 12 month USCPI) Usb  17/10/2033 (38, 908) (0.02)
A2T7Lb—v a3y Ry TRRREL (39, 706) (0.02)
ATy TRHERERIBL A (126, 464) (0. 06)
BEFTMEE (BEEM K FJL 306, 385, 481) 300, 389, 579 131.20
ZTOMEE - B (71, 421, 449) (31.20)
BEFER 228,962, 130 100. 00
wAAH I A AR (%)
TUNT 1 TWBEI 2B <IBRESH REBRM K FL 337,985 761) 332,084,572 145.04
HNR—F - T+T—F - T4/ —THEESHTEE (BUSRM K KL (31,607, 891)) (31,693, 515) (13.84)
SYEEIRERER (123, 953) (0. 05)
NEAEFHIEIRERAE 315,034 0.14
NEABSFHEGIRERIER (9,542) (0.01)
~y UHHMONEAE FHREIRERAE 7,292 0.00
~y DHHONEAE FHEEIRERIER (164, 983) (0.07)
BEA T 3 UiHMEizE (REBEME K KL 7,611) 11,332 0.01
Ry TERGKREHRFIE 89, 806 0.04
Ry TERMKRERIBKR (126, 464) (0. 06)
TOMEE - &8 (71,4217, 449) (31.20)
BEFEX 228,962, 130 100. 00
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I. C. A. V.
IO7*XaLl—3Y
I. C. A. V.
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ZHER L EFES, Rk,

FE T, 20254511 25 H EES CATRIBEZR ELIT ORI
HEEOETDT T AEZENENE T,

INHORNEIT, YINEREERT

BETHMEDERNR (2024F11H30BI12# T L=#AR1) (BAL: K FL)
%A
LGB ILFIR 11,963
XILFIE 1,279,787
FHMEHEIZh N B FHH 101, 322
% & BERIEREN 15,110, 273
REER 429,822
BEBHRITRN 478, 643
ARFEEREN &5 & U —E 2 > U REM 555, 926
LBRERBHRITHREN 204, 554
ERF 510, 684
EMREREMN 65,073
ZOHERER 972, 669
19,720,716
&AAR 19, 720, 716
MEEAMIELHE (2024411 A30RERE)
ot SR T BH R L EyBE gasaRna o)
AROERERIEIATIC LIS h T2 EELF M
&% —93.76%
733
2,362,000 Angola Government International Bond usb 9.500% 12/11/2025 2,381, 191 0.09
13, 490, 000 Angola Government International Bond usb 8.250% 09/05/2028 12,824, 201 0.48
9,719,000 Angola Government International Bond usb 8.000% 26/11/2029 8,819,992 0.33
3, 240, 000 Angola Government International Bond usb 8.750% 14/04/2032 2,916, 000 0. 11
12, 890, 000 Angola Government International Bond usb 9.375% 08/05/2048 10, 821, 735 0. 40
8, 640, 000 Angola Government International Bond usb 9.125% 26/11/2049 7,090, 330 0.27
44, 853, 449 1.68
TILECFY
471,785 Argentina Government International Bond EUR 0.500% 09/07/2029 370, 384 0.01
32,562 Argentina Government International Bond usb 1.000% 09/07/2029 25, 252 0.00
16, 734, 214 Argentina Government International Bond usb 0.750% 09/07/2030 12,275, 069 0.46
26,052, 540 Argentina Government International Bond usb 4.125% 09/07/2035 16, 494, 514 0.62
20, 330, 000 Argentina Government International Bond usb 5.000% 09/01/2038 13, 664, 301 0.51
25,251, 027 Argentina Government International Bond usb 3.500% 09/07/2041 14,977, 409 0.56
425, 475 Argentina Government International Bond usb 4.125% 09/07/2046 270,017 0.01
58,076, 946 2.17
F—Rb+S)7
4,230, 000 Santos Finance Ltd. usD 5.250% 13/03/2029 4,214, 391 0.16
2,358, 000 Santos Finance Ltd. usb 6.875% 19/09/2033 2,549,753 0.09
6,764,144 0.25
F—X YT
338, 000 BRF GmbH UsD 4.350% 29/09/2026 333,124 0.01
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19, 640, 000 Azerbai jan International Bond UsD 3.500% 01/09/2032 17,106, 440 0. 64
N—L—
3, 740, 000 Bahrain Government International Bond usD 4.250% 25/01/2028 3,553, 000 0.13
8, 000, 000 Bahrain Government International Bond UsD 7.000% 12/10/2028 8,292,320 0.31
9, 320, 000 Bahrain Government International Bond usb 6.750% 20/09/2029 9,563, 439 0. 36
7,120, 000 Bahrain Government International Bond usb 7.375% 14/05/2030 7,464,928 0.28
5, 680, 000 Bahrain Government International Bond UsD 5.625% 30/09/2031 5, 413, 551 0.20
7, 630, 000 Bahrain Government International Bond usb 5.450% 16/09/2032 7,120, 469 0.27
4,430, 000 Bahrain Government International Bond usb 5.250% 25/01/2033 4,045, 963 0.15
4,040, 000 Bahrain Government International Bond usD 5.625% 18/05/2034 3,733, 849 0.14
49,187,519 1.84
RFv
8,900, 000 Benin Government International Bond EUR 4.875% 19/01/2032 8,463, 888 0.32
3,050, 000 Benin Government International Bond UsD 7.960% 13/02/2038 2,971,562 0.11
11, 441, 450 0.43
INT2—4
2,530, 000 Bermuda Government International Bond UsD 2.375% 20/08/2030 2,168, 147 0.08
3,180, 000 Bermuda Government International Bond usb 5.000% 15/07/2032 3,115,398 0.12
2,040, 000 Bermuda Government International Bond usD 3.375% 20/08/2050 1,376, 490 0.05
6, 750, 000 Tengizchevroil Finance Co. International Ltd. usD 2.625% 15/08/2025 6,601, 500 0.25
13, 261, 535 0.50
I3
732, 000 Banco do Brasil SA usD 8.748% Perp. 743, 405 0.03
3,530, 000 Brazil Government International Bond usb 3.875% 12/06/2030 3,200, 933 0.12
8,790, 000 Brazil Government International Bond usb 6.250% 18/03/2031 8,902, 160 0.33
9, 680, 000 Brazil Government International Bond usD 6.000% 20/10/2033 9,573,133 0.36
5, 600, 000 Brazil Government International Bond usb 6.125% 15/03/2034 5,522, 888 0.21
10, 513, 000 Brazil Government International Bond usb 5.625% 07/01/2041 9,496, 183 0.36
2,670, 000 Brazil Government International Bond usD 5.000% 27/01/2045 2,088, 607 0.08
18, 130, 000 Brazil Government International Bond usD 4.750% 14/01/2050 13, 374, 864 0.50
5,420, 000 Brazil Government International Bond usb 7.125% 13/05/2054 5, 381, 653 0.20
6, 882, 000 BRF SA usb 4.875% 24/01/2030 6,497,916 0.24
900, 000 Itau Unibanco Holding SA usD 3.875% 15/04/2031 887, 859 0.03
65, 669, 601 2.46
EEI7—OUHE
249, 156 Add Hero Holdings Ltd. usD 8.500% 30/09/2029 22,424 0.00
192,579 Add Hero Holdings Ltd. usD 9.000% 30/09/2030 6, 740 0.00
252, 272 Add Hero Holdings Ltd. usb 9.800% 30/09/2031 7,568 0.00
6,410, 000 Central American Bottling Corp. / CBC Bottling Holdco SL / Beliv Holdco SL usb 5.250% 27/04/2029 6,073,475 0.23
801, 877 Easy Tactic Ltd. usD 6.500% 11/07/2028 31,073 0.00
6, 141, 280 0.23
AR VEE
5,220, 800 Brazil Minas SPE / State of Minas Gerais usD 5.333% 15/02/2028 5,211,011 0.20
32,567 China Aoyuan Group Ltd. usb 0.000% 30/09/2028 651 0.00
141, 089 China Aoyuan Group Ltd. usb 5.500% 30/09/2031 2,469 0.00
364, 392 China Aoyuan Group Ltd. usb 1.000% Perp. 3, 644 0.00
370, 000 Fantasia Holdings Group Co. Ltd. usD 10.875% 09/01/2023 10, 638 0.00
710, 000 Fantasia Holdings Group Co. Ltd. usb 11.875% 01/06/2023 20,413 0.00
1,310, 000 Fantasia Holdings Group Co. Ltd. usD 10.875% 02/03/2024 37,662 0.00
3,560, 000 IHS Holding Ltd. usb 5.625% 29/11/2026 3,533, 300 0.13

— 41



TJ+—HAA—)ILK-ARUK-vH—T72F

#E SRS T i R (26R0/40E I grraama()
B%
AR VEE
580, 000 IHS Holding Ltd. usb 6.250% 29/11/2028 549, 637 0.02
1,210, 000 IHS Holding Ltd. usD 7.875% 29/05/2030 1,187,312 0.04
1,100, 000 IHS Holding Ltd. usb 8.250% 29/11/2031 1,078, 000 0.04
7,220,000 Kingston Airport Revenue Finance Ltd. usb 6.750% 15/12/2036 7,434,398 0.28
5, 361, 391 Lima Metro Line 2 Finance Ltd. usb 4.350% 05/04/2036 4,942, 800 0.18
2,000, 000 Meituan IN)] 0.000% 27/04/2028 1,904, 500 0.07
2,880, 000 Meituan usb 3.050% 28/10/2030 2,574,475 0.10
580, 000 Redsun Properties Group Ltd. usb 9.700% 16/04/2023 8, 700 0.00
340, 000 Redsun Properties Group Ltd. usb 7.300% 13/01/2025 5,100 0.00
3, 400, 000 Sands China Ltd. usD 5.400% 08/08/2028 3,372,392 0.13
12,670, 000 Vale Overseas Ltd. usb 6.125% 12/06/2033 13,106, 291 0. 49
1,480, 000 Vale Overseas Ltd. usD 6.875% 21/11/2036 1,617,115 0.06
1,190, 000 Vale Overseas Ltd. usb 6.400% 28/06/2054 1,206, 065 0.05
8,220, 000 Yuzhou Group Holdings Co. Ltd. usb 5.375% Perp. 205, 500 0.01
48,012,073 1.80
F
10, 970, 000 Banco del Estado de Chile usb 7.950% Perp. 11, 496, 615 0.43
13, 280, 000 Chile Government International Bond usb 3.500% 31/01/2034 11,819, 200 0.44
3,720, 000 Chile Government International Bond usD 4.340% 07/03/2042 3,281,970 0.12
6, 150, 000 Chile Government International Bond usb 4.000% 31/01/2052 4,887,712 0.18
210, 000 Chile Government International Bond usD 5.330% 05/01/2054 204, 908 0.01
13, 441, 000 Chile Government International Bond usb 3.100% 22/01/2061 8,565, 277 0.32
13, 590, 000 Chile Government International Bond usD 3.250% 21/09/2071 8,680,612 0.32
200, 000 Corp. Nacional del Cobre de Chile usD 3.750% 15/01/2031 181, 866 0.01
2,810,000 Empresa de los Ferrocarriles del Estado usb 3.068% 18/08/2050 1,759, 763 0.07
2,870,000 Empresa de Transporte de Pasajeros Metro SA usb 3.650% 07/05/2030 2,667,177 0.10
3,042,028 GNL Quintero SA usb 4.634% 31/07/2029 3,013,159 0.1
470, 000 Inversiones CMPC SA usD 4.375% 04/04/2027 463, 199 0.02
1, 626, 000 Inversiones CMPC SA usb 3.850% 13/01/2030 1,520, 822 0.06
4,290, 000 Inversiones CMPC SA usD 6.125% 23/06/2033 4,391,888 0.16
6, 700, 000 Latam Airlines Group SA usb 7.875% 15/04/2030 6, 834, 000 0.26
69, 768, 168 2.61
JAVET
7,292,000 Banco de Bogota SA usD 6.250% 12/05/2026 7,317,522 0.27
7,320, 000 Bancolombia SA usb 8.625% 24/12/2034 7,667,700 0.29
9, 330, 000 Colombia Government International Bond usb 4.500% 15/03/2029 8,723, 550 0.33
19, 300, 000 Colombia Government International Bond usD 3.000% 30/01/2030 16, 240, 950 0. 61
24,253, 000 Colombia Government International Bond usb 3.125% 15/04/2031 19,620, 677 0.73
5,242, 000 Colombia Government International Bond usD 3.250% 22/04/2032 4,114,970 0.15
1, 380, 000 Colombia Government International Bond usb 5.625% 26/02/2044 1,069, 845 0.04
3, 780, 000 Colombia Government International Bond IN)] 5.000% 15/06/2045 2,666, 639 0.10
370, 000 Colombia Government International Bond usb 5.200% 15/05/2049 262, 238 0.01
16, 380, 000 Colombia Government International Bond usD 4.125% 15/05/2051 9,913,995 0.37
13, 700, 000 Colombia Government International Bond usb 3.875% 15/02/2061 7,606, 925 0.28
45, 615, 300, 000 Colombian TES-Series B COP 7.000% 26/03/2031 8,728,010 0.33
3, 540, 000 Ecopetrol SA usD 8.625% 19/01/2029 3,775, 056 0.14
1, 630, 000 Ecopetrol SA usb 6.875% 29/04/2030 1,601,067 0.06
5, 640, 000 Ecopetrol SA usD 4.625% 02/11/2031 4,693, 890 0.18
4,958, 000 Ecopetrol SA usb 7.750% 01/02/2032 4,871,235 0.18
108, 874, 269 4.07
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7,020, 000 Costa Rica Government International Bond UsD 6.125% 19/02/2031 7,110, 383 0.27
9,920, 000 Costa Rica Government International Bond usb 6.550% 03/04/2034 10, 222, 560 0.38
4,850, 000 Costa Rica Government International Bond usb 5.625% 30/04/2043 4,420,775 0.16
9,010, 000 Costa Rica Government International Bond usD 7.000% 04/04/2044 9,287, 339 0.35
1, 320, 000 Costa Rica Government International Bond usb 7.158% 12/03/2045 1,388, 021 0.05
3,210, 000 Costa Rica Government International Bond usb 7.300% 13/11/2054 3, 405, 810 0.13
35, 834, 888 1.34
Fzxa
6, 100, 000 Ceska sporitelna AS EUR 4.824% 15/01/2030 6,718,324 0.25
[Nty P11 |3
998, 000 Dominican Republic International Bond usb 6.875% 29/01/2026 1,009, 976 0.04
339, 000 Dominican Republic International Bond usb 8.625% 20/04/2027 351, 204 0.01
14, 310, 000 Dominican Republic International Bond usb 5.500% 22/02/2029 14,038, 110 0.53
18, 420, 000 Dominican Republic International Bond usb 4.500% 30/01/2030 17,167, 440 0.64
10, 430, 000 Dominican Republic International Bond usb 7.050% 03/02/2031 10, 884, 487 0.4
2,360, 000 Dominican Republic International Bond usb 4.875% 23/09/2032 2,167, 660 0.08
13, 277, 000 Dominican Republic International Bond usD 6.600% 01/06/2036 13, 582, 371 0.51
201, 100, 000 Dominican Republic International Bond DOP 10.750% 01/06/2036 3,503, 387 0.13
2,040, 000 Dominican Republic International Bond usb 6.850% 27/01/2045 2,101,792 0.08
6, 520, 000 Dominican Republic International Bond usb 6.500% 15/02/2048 6, 480, 880 0.24
3,720,000 Dominican Republic International Bond usb 6.400% 05/06/2049 3,663, 865 0.14
8, 153, 000 Dominican Republic International Bond usb 5.875% 30/01/2060 7,329, 547 0.27
82,280, 719 3.08
IU7 KL
13,049, 312 Ecuador Government International Bond usb 0.000% 31/07/2030 7,072,721 0.26
18,011,187 Ecuador Government International Bond usD 6.900% 31/07/2030 12,202, 579 0.46
35,692,014 Ecuador Government International Bond usD 5.500% 31/07/2035 19,719, 838 0.74
16, 840, 000 Ecuador Government International Bond usb 5.000% 31/07/2040 8,415, 790 0. 31
47,410, 934 1.71
Tk
1, 556, 000 Egypt Government International Bond usb 5.875% 16/02/2031 1,318,710 0.05
3,558,000 Egypt Government International Bond EUR 6.375% 11/04/2031 3, 349, 300 0.13
6, 480, 000 Egypt Government International Bond usb 7.053% 15/01/2032 5,686, 168 0.21
3,550, 000 Egypt Government International Bond usb 7.625% 29/05/2032 3,190, 563 0.12
10, 380, 000 Egypt Government International Bond usb 7.300% 30/09/2033 8,936, 869 0.33
5,220, 000 Egypt Government International Bond usb 8.500% 31/01/2047 4,189, 050 0.16
4,090, 000 Egypt Government International Bond usD 7.903% 21/02/2048 3,098,175 0.12
10, 950, 000 Egypt Government International Bond usb 8.700% 01/03/2049 8, 883, 187 0.33
12, 870, 000 Egypt Government International Bond usb 8.875% 29/05/2050 10, 633, 837 0.40
1, 030, 000 Egypt Government International Bond usb 8.750% 30/09/2051 840, 738 0.03
750, 000 Egypt Government International Bond usb 8.150% 20/11/2059 575, 625 0.02
10, 930, 000 Egypt Government International Bond usb 7.500% 16,/02/2061 7,842,275 0.29
58, 544, 497 2.19
IILYILNRL
4,190, 000 El Salvador Government International Bond usb 8.625% 28/02/2029 4,309, 415 0.16
500, 000 El Salvador Government International Bond usD 9.250% 17/04/2030 527, 250 0.02
4,220, 000 El Salvador Government International Bond usb 8.250% 10/04/2032 4,226, 330 0.16
4,510, 000 El Salvador Government International Bond usb 7.650% 15/06/2035 4,282,245 0.16
4,509, 000 El Salvador Government International Bond usD 7.625% 01/02/2041 4,105, 444 0.15
950, 000 El Salvador Government International Bond usD 7.125% 20/01/2050 803, 225 0.03
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7,572, 000 El Salvador Government International Bond UsD 9.500% 15/07/2052 7,859, 736 0.30
3,610,000 El Salvador Government International Bond usb 9.650% 21/11/2054 3, 804, 940 0.14
29,918, 585 1.12
H—7
2,132,320 Ghana Government International Bond usb 0.000% 03/07/2026 1,996, 385 0.07
13, 895, 670 Ghana Government International Bond usD 5.000% 03/07/2029 12,228,190 0.46
3,447,788 Ghana Government International Bond usD 0.000% 03/01/2030 2,728, 062 0.10
23,188, 980 Ghana Government International Bond usb 1.400% 03/07/2035 16, 551, 134 0.62
33,503, 771 1.25
TJ7TI75
1,295, 000 Guatemala Government Bond usb 4.500% 03/05/2026 1,270, 667 0.05
5,190, 000 Guatemala Government Bond usb 4.375% 05/06/2027 5,012, 891 0.19
7, 560, 000 Guatemala Government Bond usD 5.250% 10/08/2029 7,334,145 0.27
1, 960, 000 Guatemala Government Bond usb 4.900% 01/06/2030 1,872,280 0.07
4,120, 000 Guatemala Government Bond usb 6.050% 06/08/2031 4,092, 963 0.15
7, 330, 000 Guatemala Government Bond usD 7.050% 04/10/2032 7,736, 485 0.29
3, 330, 000 Guatemala Government Bond usD 3.700% 07/10/2033 2,760, 454 0.10
2,890, 000 Guatemala Government Bond usb 6.600% 13/06/2036 2,934,101 0.1
3,410, 000 Guatemala Government Bond usb 6.550% 06/02/2037 3,413, 836 0.13
5, 790, 000 Guatemala Government Bond usD 4.650% 07/10/2041 4,591, 991 0.17
6, 640, 000 Guatemala Government Bond usb 6.125% 01/06/2050 6, 068, 960 0.23
47,088, 773 1.76
roPasR
1,490, 000 Honduras Government International Bond usb 8.625% 27/11/2034 1,488, 044 0.06
NHY)—
8, 550, 000 Hungary Government International Bond usb 5.250% 16/06/2029 8, 481, 600 0.32
14, 320, 000 Hungary Government International Bond usb 2.125% 22/09/2031 11,506, 120 0.43
8, 150, 000 Hungary Government International Bond usb 6.250% 22/09/2032 8, 440, 547 0.32
7,630, 000 Hungary Government International Bond usb 5.500% 16/06/2034 7, 446, 880 0.28
15, 110, 000 Hungary Government International Bond usb 5.500% 26/03/2036 14,533, 931 0.54
2,060, 000 Hungary Government International Bond UsD 7.625% 29/03/2041 2,340, 675 0.09
12, 870, 000 Hungary Government International Bond usb 3.125% 21/09/2051 7,995,616 0.30
1, 870, 000 Hungary Government International Bond usD 6.750% 25/09/2052 1,980, 508 0.07
3,470, 000 Magyar Export-Import Bank Zrt usb 6.125% 04/12/2027 3,524,219 0.13
66, 250, 096 2.48
2N
1,986, 000 Adani Electricity Mumbai Ltd. usD 3.949% 12/02/2030 1,639,071 0.06
3,770, 000 Adani Ports & Special Economic Zone Ltd. usb 4.200% 04/08/2027 3,444,838 0.13
740, 000 Adani Ports & Special Economic Zone Ltd. usb 4.375% 03/07/2029 652, 591 0.03
4,159, 500 JSW Hydro Energy Ltd. usD 4.125% 18/05/2031 3,714,953 0.14
5,950, 000 Reliance Industries Ltd. usb 2.875% 12/01/2032 5,176, 500 0.19
14,627, 953 0.55
AV RRST
1,512,000 Bank Negara Indonesia Persero Tbk PT usb 4.300% Perp. 1,448, 693 0.05
1,190, 000 Indonesia Asahan Aluminium PT / Mineral Industri Indonesia Persero PT  USD 6.530% 15/11/2028 1,246, 897 0.05
4, 340, 000 Indonesia Asahan Aluminium PT / Mineral Industri Indonesia Persero PT ~ USD 5.450% 15/05/2030 4,369, 837 0.16
2,470,000 Indonesia Asahan Aluminium PT / Mineral Industri Indonesia Persero PT usb 5.800% 15/05/2050 2,382,661 0.09
5,974, 000 Indonesia Government International Bond usD 6.625% 17/02/2037 6, 750, 620 0.25
6, 870, 000 Indonesia Government International Bond usD 4.625% 15/04/2043 6, 380, 512 0.24
2,640, 000 Indonesia Government International Bond usb 3.700% 30/10/2049 2,059, 200 0.08
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10, 880, 000 Indonesia Government International Bond usD 4.450% 15/04/2070 9,139, 200 0.34
3, 240, 000 Indonesia Government International Bond usb 3.350% 12/03/2071 2,142,450 0.08
60, 222, 000, 000 Indonesia Treasury Bond IDR 6.500% 15/07/2030 3,753,991 0.14
161, 479, 000, 000 Indonesia Treasury Bond-Series FR87 IDR 6.500% 15/02/2031 10, 023, 544 0.38
1,410, 000 Pertamina Geothermal Energy PT usb 5.150% 27/04/2028 1,413,962 0.05
1, 360, 000 Pertamina Persero PT usD 6.500% 27/05/2041 1,466, 257 0.06
3,240, 000 Pertamina Persero PT usb 6.000% 03/05/2042 3,299, 746 0.12
8,000, 000 Pertamina Persero PT usD 4.175% 21/01/2050 6,392, 480 0.24
3,050, 000 Perusahaan Penerbit SBSN Indonesia 111 usb 3.800% 23/06,/2050 2,396,171 0.09
64, 666, 221 2.42
1379
8, 155, 000 Iraq International Bond UsD 5.800% 15/01/2028 7,949, 494 0.30
a—krORT—IL
4,160, 000 Ivory Coast Government International Bond usb 6.375% 03/03/2028 4,151,035 0.16
3, 250, 000 Ivory Coast Government International Bond EUR 5.250% 22/03/2030 3,264,102 0.12
2,700, 000 Ivory Coast Government International Bond EUR 4.875% 30/01/2032 2,532,596 0.09
755, 348 Ivory Coast Government International Bond usb 5.750% 31/12/2032 722, 166 0.03
4,330, 000 Ivory Coast Government International Bond usb 7.625% 30/01/2033 4,330, 606 0.16
11, 124, 000 Ivory Coast Government International Bond usb 6.125% 15/06/2033 10, 164, 555 0.38
9, 540, 000 Ivory Coast Government International Bond usb 8.250% 30/01/2037 9,551, 925 0.36
400, 000 Ivory Coast Government International Bond EUR 6.625% 22/03/2048 345,816 0.01
35, 062, 801 1.31
PEEE W]
7,238, 000 Jamaica Government International Bond USD 7.875% 28/07/2045 8,518,674 0.32
Tr—T—
1,989, 925 Galaxy Pipeline Assets Bidco Ltd. usb 2.160% 31/03/2034 1,721,952 0.06
5, 680, 000 Galaxy Pipeline Assets Bidco Ltd. usD 2.625% 31/03/2036 4,725, 760 0.18
13, 460, 000 Galaxy Pipeline Assets Bidco Ltd. usb 3.250% 30/09/2040 10, 437, 893 0.39
16, 891, 605 0.63
ANEFY
750, 000 Jordan Government International Bond usb 5.750% 31/01/2027 743,093 0.03
7,970, 000 Jordan Government International Bond usD 7.750% 15/01/2028 8,243, 411 0.31
11, 750, 000 Jordan Government International Bond usb 7.500% 13/01/2029 12,045, 806 0.45
2,200, 000 Jordan Government International Bond usD 5.850% 07/07/2030 2,097, 403 0.08
23,129,713 0.87
h¥I2R48>
14, 820, 000 Kazakhstan Government International Bond usb 4.714% 09/04/2035 14,479, 140 0.54
280, 000 KazMunayGas National Co. JSC usb 5.375% 24/04/2030 2176, 525 0.01
9,990, 000 KazMunayGas National Co. JSC IN)] 3.500% 14/04/2033 8,503,988 0.32
510, 000 KazMunayGas National Co. JSC usb 5.750% 19/04/2047 456, 440 0.02
23,716,093 0.89
T=7
3,559, 000 Kenya Government International Bond usb 7.000% 22/05/2027 3,520,972 0.13
2,680, 000 Kenya Government International Bond usb 7.250% 28/02/2028 2,582, 850 0.10
2,080, 000 Kenya Government International Bond usb 9.750% 16/02/2031 2,077,400 0.08
2,790, 000 Kenya Government International Bond usb 8.000% 22/05/2032 2,569,911 0.10
5,050, 000 Kenya Government International Bond usb 6.300% 23/01/2034 4,087, 041 0.15
4,280, 000 Kenya Government International Bond usb 8.250% 28/02/2048 3,599, 587 0.13
18, 437, 761 0.69
Lo ITINY
6, 280, 000 EIG Pear| Holdings SARL usD 3.545% 31/08/2036 5, 459, 895 0.20
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3, 840, 000 Raizen Fuels Finance SA usb 5.700% 17/01/2035 3,706, 810 0.14
1, 380, 000 Rede D’or Finance SARL usD 4.950% 17/01/2028 1,339, 055 0.05
4,698, 000 Rede Dor Finance SARL usb 4.500% 22/01/2030 4,309, 240 0.16
14, 815, 000 0.55
=7
1,400, 000 Genm Capital Labuan Ltd. usD 3.882% 19/04/2031 1,249, 500 0.04
5, 360, 000 Petronas Capital Ltd. usb 3.500% 21/04/2030 5,039,579 0.19
7,410, 000 Petronas Capital Ltd. usD 4.550% 21/04/2050 6, 659, 404 0.25
12, 948, 483 0.48
E-UVYR
6, 930, 000 CA Magnum Holdings UsD 5.375% 31/10/2026 6, 778, 406 0.25
Axia
3, 240, 000 Banco Mercantil del Norte SA usb 5.875% Perp. 3,106, 188 0.12
3, 740, 000 Banco Mercantil del Norte SA usb 8.375% Perp. 3,716, 625 0.14
6, 090, 000 Banco Mercantil del Norte SA usb 8.750% Perp. 6,021, 487 0.23
3,000, 000 BBVA Bancomer SA usb 5.250% 10/09/2029 2,972,250 0.1
2,927,000 BBVA Bancomer SA usD 5.125% 18/01/2033 2,729,428 0.10
2, 356, 000 Cemex SAB de CV usb 5.450% 19/11/2029 2,353, 668 0.09
3,230, 000 Cemex SAB de CV usD 3.875% 11/07/2031 2,883, 550 0.1
3,060, 000 Cemex SAB de CV usb 9.125% Perp. 3,278, 683 0.12
5,653,000 FIEMEX Energia - Banco Actinver SA Institucion de Banca Multiple usb 7.250% 31/01/2041 5,654, 498 0.21
194, 000, 000 Mexican Bonos-Series M MXN 8.500% 01/03/2029 9,151,114 0.34
2,060, 000 Mexico City Airport Trust usD 3.875% 30/04/2028 1,955, 167 0.07
9, 840, 000 Mexico City Airport Trust usb 3.875% 30/04/2028 9,339, 242 0.35
4,903, 000 Mexico City Airport Trust usD 5.500% 31/10/2046 4,057, 232 0.15
3,069, 000 Mexico City Airport Trust usb 5.500% 31/07/2047 2,540,077 0.09
2,900, 000 Mexico Government International Bond usD 2.659% 24/05/2031 2,422,269 0.09
2,000, 000 Mexico Government International Bond usb 4.750% 27/04/2032 1,870,410 0.07
1,960, 000 Mexico Government International Bond usD 4.875% 19/05/2033 1,815, 744 0.07
2,005, 000 Mexico Government International Bond usb 3.500% 12/02/2034 1,654,185 0.06
3,810, 000 Mexico Government International Bond usD 6.350% 09/02/2035 3,853,548 0.14
4,480, 000 Mexico Government International Bond usb 6.000% 07/05/2036 4,383, 904 0.16
7, 400, 000 Mexico Government International Bond EUR 2.250% 12/08/2036 6,137,151 0.23
566, 000 Mexico Government International Bond usb 4.750% 08/03/2044 455,271 0.02
4,950, 000 Mexico Government International Bond EUR 2.125% 25/10/2051 3,081,710 0.12
9, 654, 000 Mexico Government International Bond usb 4.400% 12/02/2052 6,972, 601 0.26
3, 880, 000 Mexico Government International Bond usD 6.338% 04/05/2053 3,635,967 0.14
24,900, 000 Mexico Government International Bond usb 3.7711% 24/05/2061 15, 330, 432 0.57
2,500, 000 Mexico Government International Bond usD 3.750% 19/04/2071 1,495,013 0.06
1,210, 000 Petroleos Mexicanos usp 6.490% 23/01/2027 1,187,615 0.04
2,389, 000 Petroleos Mexicanos usD 6.500% 13/03/2027 2,331,637 0.09
3,072,000 Petroleos Mexicanos usp 5.350% 12/02/2028 2,852,966 0.11
920, 000 Petroleos Mexicanos usD 6.500% 23/01/2029 871,240 0.03
2,130, 000 Petroleos Mexicanos usp 8.750% 02/06/2029 2,164,953 0.08
3,590, 000 Petroleos Mexicanos IN)] 6.840% 23/01/2030 3,329,725 0.12
1,248, 000 Petroleos Mexicanos usp 5.9509% 28/01/2031 1,078, 272 0.04
1, 760, 000 Petroleos Mexicanos usD 6.375% 23/01/2045 1,237,579 0.05
4,500, 000 Petroleos Mexicanos usp 5.625% 23/01/2046 2,975, 625 0.11
12,928, 000 Petroleos Mexicanos usD 6.750% 21/09/2047 9,296, 137 0.35
8, 380, 000 Petroleos Mexicanos usp 6.350% 12/02/2048 5,790, 580 0.22
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15, 989, 000 Petroleos Mexicanos usD 7.690% 23/01/2050 12,586, 861 0. 47
14,181, 000 Petroleos Mexicanos usD 6.950% 28/01/2060 10, 188, 198 0.38
2,150, 000 Petroleos Mexicanos-Series WI usb 6.700% 16/02/2032 1,910,619 0.07
6, 920, 000 Sitios Latinoamerica SAB de CV usD 5.375% 04/04/2032 6, 582, 650 0.25
177, 258, 071 6.63
T
5, 266, 000 Mongolia Government International Bond usb 5.125% 07/04/2026 5,196,910 0.19
6, 602, 000 Mongolia Government International Bond usb 3.500% 07/07/2027 6, 185, 249 0.23
2, 890, 000 Mongolia Government International Bond usb 8.650% 19/01/2028 3,062, 490 0.12
1,010, 000 Mongolia Government International Bond usb 7.875% 05/06/2029 1,064, 287 0.04
3, 730, 000 Mongolia Government International Bond usb 4.450% 07/07/2031 3, 275, 406 0.12
18, 784, 342 0.70
tAva
5, 340, 000 Morocco Government International Bond usb 2.375% 15/12/2027 4,904,737 0.18
4,600, 000 Morocco Government International Bond usb 5.950% 08/03/2028 4,672, 266 0.18
10, 430, 000 Morocco Government International Bond usD 3.000% 15/12/2032 8,662, 636 0.33
4, 340, 000 Morocco Government International Bond usD 6.500% 08/09/2033 4,560, 906 0.17
1, 730, 000 Morocco Government International Bond usb 5.500% 11/12/2042 1,576, 463 0.06
4,280, 000 Morocco Government International Bond usb 4.000% 15/12/2050 3,006, 700 0.1
7,220, 000 0CP SA usD 6.750% 02/05/2034 7,496, 959 0.28
8, 450, 000 OCP SA usb 5.125% 23/06/2051 6,509, 711 0.24
41,390, 378 1.55
roo4
4,410, 000 IHS Nether lands Holdco BV usD 8.000% 18/09/2027 4,410, 000 0.17
2,930, 000 Metinvest BV usb 8.500% 23/04/2026 2,417,250 0.09
200, 000 Metinvest BV usb 7.750% 17/10/2029 146, 000 0.01
1, 306, 592 Minejesa Capital BV usD 4.625% 10/08/2030 1,272,294 0.05
4,248,937 MV24 Capital BV usb 6.748% 01/06/2034 4,108, 934 0.15
5, 650, 000 NE Property BV EUR 1.875% 09/10/2026 5,807, 763 0.22
740, 000 NE Property BV EUR 3.375% 14/07/2027 781, 418 0.03
6, 560, 000 Petrobras Global Finance BV usD 6.500% 03/07/2033 6, 700, 548 0.25
1,220, 000 Prosus NV usb 3.257% 19/01/2027 1,165, 100 0.04
1,900, 000 Prosus NV IN)] 3.680% 21/01/2030 1,736,125 0.06
4,040, 000 Prosus NV usb 4.193% 19/01/2032 3,676, 400 0.14
32,221,832 1.21
T4z 7
11, 052, 000 Nigeria Government International Bond usb 6.500% 28/11/2027 10, 485, 585 0.39
12,570, 000 Nigeria Government International Bond usb 6.125% 28/09/2028 11, 464, 908 0.43
5, 200, 000 Nigeria Government International Bond usb 8.375% 24/03/2029 5,055, 258 0.19
10, 199, 000 Nigeria Government International Bond usb 7.143% 23/02/2030 9, 286, 241 0.35
4,020, 000 Nigeria Government International Bond usb 8.747% 21/01/2031 3, 859, 783 0.14
4, 255, 000 Nigeria Government International Bond usb 7.875% 16/02/2032 3, 848, 860 0.14
4,230, 000 Nigeria Government International Bond usD 7.375% 28/09/2033 3,594, 358 0.14
3,700, 000 Nigeria Government International Bond usb 7.696% 23/02/2038 3,017,313 0.1
6, 350, 000 Nigeria Government International Bond usb 7.625% 28/11/2047 4,841,875 0.18
200, 000 Nigeria Government International Bond usb 9.248% 21/01/2049 181, 433 0.01
7,718,000 Nigeria Government International Bond usb 8.250% 28/09/2051 6, 139, 630 0.23
61, 775, 244 2.31
F<—
4,040, 000 Oman Government International Bond usb 4.750% 15/06/2026 4,011,235 0.15
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5, 330, 000 Oman Government International Bond usb 5.375% 08/03/2027 5, 330, 000 0.20
9, 640, 000 Oman Government International Bond usD 6.750% 28/10/2027 10, 013, 550 0.37
16, 520, 000 Oman Government International Bond usb 5.625% 17/01/2028 16, 681, 400 0. 62
8, 700, 000 Oman Government International Bond usD 6.000% 01/08/2029 8,938, 380 0.33
9,010, 000 Oman Government International Bond usb 6.250% 25/01/2031 9,415, 450 0.35
5, 840, 000 Oman Government International Bond usD 7.375% 28/10/2032 6,577, 300 0.25
2,470, 000 Oman Government International Bond usb 6.500% 08/03/2047 2,528, 663 0.10
18, 290, 000 Oman Government International Bond UsD 6.750% 17/01/2048 19, 223, 247 0.72
480, 000 Oman Government International Bond usb 7.000% 25/01/2051 520, 918 0.02
83,240, 143 3.11
IRERBY
1, 660, 000 Pakistan Government International Bond usb 8.250% 30/09/2025 1,639, 773 0.06
4,598, 000 Pakistan Government International Bond usD 6.000% 08/04/2026 4,316, 373 0.16
4,280, 000 Pakistan Government International Bond usb 6.875% 05/12/2027 3,861,373 0.15
7,610, 000 Pakistan Government International Bond usD 7.375% 08/04/2031 6, 382, 887 0.24
2,190, 000 Pakistan Government International Bond usb 7.875% 31/03/2036 1,713,675 0.06
14, 550, 000 Pakistan Government International Bond usD 8.875% 08/04/2051 11,359,185 0.43
3,900, 000 Pakistan Water & Power Development Authority usb 7.500% 04/06/2031 3, 040, 557 0.1
32,313,823 1.21
INFT
4,550, 000 Aeropuerto Internacional de Tocumen SA usb 4.000% 11/08/2041 3,487,575 0.13
15, 020, 000 Aeropuerto Internacional de Tocumen SA usb 5.125% 11/08/2061 11,189, 900 0.42
1,590, 000 Autoridad del Canal de Panama usb 4.950% 29/07/2035 1,511, 653 0.06
9, 820, 000 Banco Latinoamericano de Comercio Exterior SA usb 2.375% 14/09/2025 9,586,579 0.36
1,561, 000 Panama Government International Bond usD 3.160% 23/01/2030 1,350, 187 0.05
2,070, 000 Panama Government International Bond usb 6.400% 14/02/2035 2,003, 242 0.08
2,370, 000 Panama Government International Bond usD 6.875% 31/01/2036 2,367,192 0.09
12, 280, 000 Panama Government International Bond usb 4.500% 16/04/2050 8,298, 885 0.31
2,360, 000 Panama Government International Bond IN)] 6.853% 28/03/2054 2,184,710 0.08
1, 760, 000 Panama Government International Bond usb 4.500% 01/04/2056 1,152, 439 0.04
21,718, 000 Panama Government International Bond IN)] 3.870% 23/07/2060 16, 039, 156 0. 60
3,280, 000 Panama Government International Bond usb 4.500% 19/01/2063 2,129, 540 0.08
9, 730, 000 Panama Notas del Tesoro usb 3.750% 17/04/2026 9, 470, 793 0.35
70, 771,911 2.65
NZTTA
222,000 Paraguay Government International Bond usb 5.000% 15/04/2026 221, 415 0.01
7,426,000 Paraguay Government International Bond usb 5.000% 15/04/2026 7,406, 432 0.28
6, 446, 000 Paraguay Government International Bond usb 4.700% 27/03/2027 6, 362, 202 0.24
5,670,000 Paraguay Government International Bond usb 4.950% 28/04/2031 5,524,111 0.20
6,607, 000 Paraguay Government International Bond usb 2.739% 29/01/2033 5,527,945 0.21
2,360, 000 Paraguay Government International Bond usb 6.000% 09/02/2036 2,427, 260 0.09
1,000, 000 Paraguay Government International Bond usb 6.100% 11/08/2044 992, 890 0.04
5, 040, 000 Paraguay Government International Bond usb 5.600% 13/03/2048 4,630, 500 0.17
10, 770, 000 Paraguay Government International Bond usb 5.400% 30/03/2050 9, 633, 765 0. 36
42,726, 520 1.60
~I)L—
1,888,176 Atlantica Transmision Sur SA usD 6.875% 30/04/2043 2,030, 677 0.08
4,590, 000 Banco de Credito del Peru SA usb 5.800% 10/03/2035 4,503, 937 0.17
4,010, 000 Niagara Energy SAC usD 5.746% 03/10/2034 3,909, 750 0.1
10, 000 Peru Government International Bond usD 3.000% 15/01/2034 8,327 0.0
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8,390, 000 Peru Government International Bond usD 5.375% 08/02/2035 8,306, 100 0.31
1, 340, 000 Peru Government International Bond usb 3.300% 11/03/2041 1,021,730 0.04
4,880, 000 Peru Government International Bond usb 2.780% 01/12/2060 2,822,519 0.10
2,680, 000 Peru Government International Bond usD 3.600% 15/01/2072 1,758, 871 0.06
25,290, 000 Peru Government International Bond usb 3.230% 28/07/2121 14,421,622 0.54
38, 783, 533 1.45
J4JEY
2,020, 000 Philippines Government International Bond usb 2.650% 10/12/2045 1,351,511 0.05
5,179, 000 Philippines Government International Bond usb 5.950% 13/10/2047 5,607, 873 0.21
6, 959, 384 0.26
AR5 F
6,310, 000 Bank Polska Kasa Opieki SA EUR 4.000% 24/09/2030 6,679, 782 0.25
7,020, 000 Poland Government International Bond usD 5.125% 18/09/2034 6,987,638 0.26
7, 460, 000 Poland Government International Bond usb 5.500% 04/04/2053 7, 256, 491 0.27
11,070, 000 Poland Government International Bond usb 5.500% 18/03/2054 10, 760, 151 0. 41
31, 684, 062 1.19
HhE—I
2,990, 000 Qatar Government International Bond usb 5.103% 23/04/2048 2,950, 951 0.1
4,820, 000 Qatar Government International Bond UsD 4.400% 16/04/2050 4,265, 700 0.16
460, 000 QatarEnergy usD 3.300% 12/07/2051 327,175 0.01
7,543, 826 0.28
IW—=<Z=7
2,520, 000 Banca Transilvania SA EUR 5.125% 30/09/2030 2,698,990 0.10
7,020, 000 Romania Government International Bond usb 6.625% 17/02/2028 7,188,024 0.27
12, 920, 000 Romania Government International Bond usD 3.000% 14/02/2031 10, 739, 750 0.40
10, 000 Romania Government International Bond usD 3.625% 27/03/2032 8,400 0.00
7,190, 000 Romania Government International Bond usb 7.125% 17/01/2033 7,455,131 0.28
5, 840, 000 Romania Government International Bond usb 6.375% 30/01/2034 5, 735, 055 0.21
830, 000 Romania Government International Bond UsD 6.000% 25/05/2034 793,073 0.03
5,060, 000 Romania Government International Bond IN)] 5.750% 24/03/2035 4,667, 850 0.18
2,860, 000 Romania Government International Bond EUR 3.375% 28/01/2050 2,023,709 0.08
4,520, 000 Romania Government International Bond usD 4.000% 14/02/2051 3,016, 286 0.11
3,520, 000 Romania Government International Bond usD 7.625% 17/01/2053 3,723,949 0.14
48,050, 217 1.80
LIUE
450, 000 Rwanda International Government Bond USD 5.500% 09/08/2031 385, 875 0.01
YHOTTSET
7,070, 000 Saudi Arabian 0il Co. usb 5.750% 17/07/2054 6,919,374 0.26
4, 840, 000 Saudi Government International Bond usD 4.875% 18/07/2033 4,824,899 0.18
6, 220, 000 Saudi Government International Bond usb 4.500% 26/10/2046 5, 304, 851 0.20
6, 090, 000 Saudi Government International Bond usb 4.625% 04/10/2047 5, 260, 237 0.20
6, 640, 000 Saudi Government International Bond usD 3.250% 17/11/2051 4,458,295 0.17
830, 000 Saudi Government International Bond usb 5.000% 18/01/2053 744,967 0.03
13, 500, 000 Saudi Government International Bond usb 5.750% 16/01/2054 13, 355, 145 0.50
3,010, 000 Saudi Government International Bond usD 3.750% 21/01/2055 2,151,443 0.08
3,510, 000 Saudi Government International Bond usD 4.500% 22/04/2060 2,844,539 0.10
2,420, 000 Saudi Government International Bond usb 3.450% 02/02/2061 1,590, 981 0.06
47,454, 731 1.78
ZRrAIL
1, 860, 000 Senegal Government International Bond EUR 4.750% 13/03/2028 1, 856, 707 0.07
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9, 280, 000 Senegal Government International Bond usb 7.750% 10/06/2031 8, 680, 419 0.32
1, 810, 000 Senegal Government International Bond usb 6.250% 23/05/2033 1,529, 450 0.06
1,950, 000 Senegal Government International Bond usD 6.750% 13/03/2048 1,413, 750 0.05
13, 480, 326 0.50
EZILET
7,830, 000 Serbia International Bond usD 6.250% 26/05/2028 8,050, 219 0.30
3,250, 000 Serbia International Bond EUR 1.000% 23/09/2028 3,090, 746 0.12
2,040, 000 Serbia International Bond EUR 1.500% 26/06/2029 1,944,579 0.07
8,810, 000 Serbia International Bond usD 2.125% 01/12/2030 7,290, 275 0.27
2,310, 000 Serbia International Bond EUR 1.650% 03/03/2033 1,971,337 0.07
8,830, 000 Serbia International Bond usD 6.500% 26/09/2033 9,243,906 0.35
2,760, 000 Serbia International Bond IN)] 6.000% 12/06/2034 2,773, 800 0.10
1,250, 000 Serbia International Bond EUR 2.050% 23/09/2036 1,009, 859 0.04
2,070, 000 Telecommunications Co. Telekom Srbija AD Belgrade usb 7.000% 28/10/2029 2,070, 000 0.08
37,444, 721 1.40
m77Uh
8, 480, 000 Eskom Holdings SOC Ltd. usb 7.125% 11/02/2025 8,490, 600 0.32
11, 580, 000 Eskom Holdings SOC Ltd. usD 4.314% 23/07/2027 11,073, 375 0.41
8,110, 000 Eskom Holdings SOC Ltd. usb 6.350% 10/08/2028 8,120,137 0.30
154,770, 000 South Africa Government Bond-Series 2037 ZAR 8.500% 31/01/2037 7,398,379 0.28
153, 770, 000 South Africa Government Bond-Series 2040 ZAR 9.000% 31/01/2040 7,381,139 0.28
195, 690, 000 South Africa Government Bond-Series R217 ZAR 6.500% 28/02/2041 7,397, 045 0.28
780, 000 South Africa Government International Bond usb 4.850% 27/09/2027 767, 325 0.03
11, 807, 000 South Africa Government International Bond usD 4.850% 30/09/2029 11, 216, 650 0.42
6, 050, 000 South Africa Government International Bond usb 5.875% 22/06/2030 5,936, 563 0.22
7,830, 000 South Africa Government International Bond usb 5.875% 20/04/2032 7,541,269 0.28
3,760, 000 South Africa Government International Bond usD 7.100% 19/11/2036 3,802, 300 0.14
8,960, 000 South Africa Government International Bond usb 5.375% 24/07/2044 7,123, 200 0.27
10, 350, 000 South Africa Government International Bond usb 5.000% 12/10/2046 7,581,375 0.28
11, 100, 000 South Africa Government International Bond usD 5.650% 27/09/2047 8,782,875 0.33
6,013, 000 South Africa Government International Bond usb 5.750% 30/09/2049 4,750, 270 0.18
3,260, 000 South Africa Government International Bond usb 7.300% 20/04/2052 3,092,925 0.1
1,150, 000 South Africa Government International Bond usD 7.950% 19/11/2054 1,161, 500 0.04
12, 690, 000 Transnet SOC Ltd. usb 8.250% 06/02/2028 13, 029, 457 0.49
124, 646, 384 4. 66
AYVSUh
10, 260, 000 Sri Lanka Government International Bond usD 6.850% 14/03/2024 6, 784, 425 0.25
1,140, 000 Sri Lanka Government International Bond usD 6.350% 28/06/2024 753, 825 0.03
4,055, 000 Sri Lanka Government International Bond usb 6.850% 03/11/2025 2,787,813 0. 11
7,620, 000 Sri Lanka Government International Bond usD 6.825% 18/07/2026 5, 145,900 0.19
8,080, 000 Sri Lanka Government International Bond usD 6.200% 11/05/2027 5, 454, 000 0.20
2,599, 000 Sri Lanka Government International Bond usD 6.750% 18/04/2028 1,781,121 0.07
350, 000 Sri Lanka Government International Bond usD 7.850% 14/03/2029 238, 658 0.01
9,210, 000 Sri Lanka Government International Bond usb 7.550% 28/03/2030 6, 248, 386 0.23
29,194,128 1.09
E Pt RE
7,150, 000 African Export-Import Bank usb 2.634% 17/05/2026 6,823,102 0.26
5, 550, 000 African Export-Import Bank usb 3.798% 17/05/2031 4,892,159 0.18
11,715, 261 0.44
24
3,520, 000 Bangkok Bank PCL usb 3.733% 25/09/2034 3,228, 245 0.12
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1, 400, 000 Bangkok Bank PCL usD 3.466% 23/09/2036 1,221,493 0.05
4,449,738 0.17
r)=F—F - bT
6,210, 000 Trinidad & Tobago Government International Bond usb 4.500% 26/06/2030 5,729,773 0.22
2,530, 000 Trinidad & Tobago Government International Bond usb 5.950% 14/01/2031 2,474,973 0.09
7,710,000 Trinidad & Tobago Government International Bond Uusb 6.400% 26/06/2034 7,592,422 0.28
15,797, 168 0.59
Fa1z=TT
3, 800, 000 Tunisia Government Bond UsD 5.750% 30/01/2025 3,751, 550 0.14
(9] %]
7, 680, 000 Akbank TAS usb 7.498% 20/01/2030 7,824,000 0.29
70, 600, 000 Turkey Government Bond TRY 36.000% 12/08/2026 1,996, 500 0.08
130, 190, 000 Turkey Government Bond-Series 5Y TRY 31.080% 08/11/2028 3,764,214 0.14
9, 660, 000 Turkey Government International Bond usb 5.250% 13/03/2030 9,205,014 0.34
11, 450, 000 Turkey Government International Bond usb 5.950% 15/01/2031 11,110, 393 0.42
15, 880, 000 Turkey Government International Bond usb 5.875% 26/06/2031 15, 239, 242 0.57
9, 650, 000 Turkey Government International Bond usD 7.125% 17/07/2032 9,799, 237 0.37
12,930, 000 Turkey Government International Bond usb 6.500% 20/09/2033 12, 605, 457 0.47
11, 494, 000 Turkey Government International Bond usb 7.625% 15/05/2034 11,991, 230 0.45
7,220, 000 Turkey Government International Bond usb 6.500% 03/01/2035 6, 949, 250 0.26
2,310, 000 Turkey Government International Bond usb 6.000% 14/01/2041 1,978,619 0.07
7,020, 000 Turkey Government International Bond usb 4.875% 16/04/2043 5,128, 356 0.19
20, 530, 000 Turkey Government International Bond usb 5.750% 11/05/2047 16, 038, 241 0.60
6, 520, 000 Turkiye Garanti Bankasi AS usb 8.375% 28/02/2034 6, 683, 848 0.25
260, 000 Yapi ve Kredi Bankasi AS usb 9.250% 16/10/2028 282, 750 0.01
2,550, 000 Yapi ve Kredi Bankasi AS usb 9.250% 17/01/2034 2,685, 380 0.10
123, 281, 731 4.61
0054 F
41, 267 Ukraine Government International Bond usD 1.750% 01/02/2029 26, 535 0.00
1,668, 590 Ukraine Government International Bond usD 1.000% 01/02/2030 853, 484 0.03
9,215, 267 Ukraine Government International Bond usb 1.000% 01/02/2034 3,665, 373 0.14
15,121,712 Ukraine Government International Bond usD 1.750% 01/02/2034 7,953, 794 0.30
5, 269, 238 Ukraine Government International Bond usD 1.000% 01/02/2035 3,091,725 0.12
16, 129, 699 Ukraine Government International Bond usb 1.750% 01/02/2035 8,318, 892 0.31
5,391, 031 Ukraine Government International Bond usb 1.000% 01/02/2036 3,147,014 0.12
13, 953, 640 Ukraine Government International Bond UsD 1.750% 01/02/2036 7,071,007 0.26
2,240, 000 Ukraine Government International Bond UsD 0.000% 01/08/2041 1,696, 800 0.06
35, 824, 624 1.34
77 JEREER
15, 330, 000 Abu Dhabi Crude 0il Pipeline LLC usD 4.600% 02/11/2047 13, 950, 300 0.52
2,630, 000 Abu Dhabi Government International Bond usb 5.500% 30/04/2054 2,697,394 0.10
4,950, 000 Adnoc Murban Rsc Ltd. usb 5.125% 11/09/2054 4,677,750 0.18
16, 047, 000 DP World Ltd. usD 5.625% 25/09/2048 15,510, 228 0.58
7,730, 000 DP World Ltd. usD 4.700% 30/09/2049 6,568, 104 0.25
12,473, 000 Emirate of Dubai Government International Bond usD 3.900% 09/09/2050 9,152, 064 0.34
5, 750, 000 NBK Tier 1 Financing 2 Ltd. usD 4.500% Perp. 5,668,177 0.21
3, 360, 000 NBK Tier 1 Ltd. usb 3.625% Perp. 3,200, 400 0.12
61,424,417 2.30
®KE
2,960, 000 Anglo American Capital PLC EUR 3.750% 15/06/2029 3,201,507 0.12
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2,460, 000 Anglo American Capital PLC EUR 4.125% 15/03/2032 2,706, 294 0.10
3,930, 000 Sisecam UK PLC usD 8.250% 02/05/2029 4,009, 052 0.15
2,450, 000 Sisecam UK PLC usb 8.625% 02/05/2032 2,474,500 0.09
12,391, 353 0. 46
KE
6, 640, 000 Bimbo Bakeries USA, Inc. usD 6.050% 15/01/2029 6,876, 185 0.26
6,570, 000 Bimbo Bakeries USA, Inc. usb 6.400% 15/01/2034 7,004, 047 0.26
3,740, 000 Kosmos Energy Ltd. usD 7.750% 01/05/2027 3,636,197 0.14
1,000, 000 Kosmos Energy Ltd. usb 7.500% 01/03/2028 953, 345 0.03
2, 840, 000 Kosmos Energy Ltd. IN)] 8.750% 01/10/2031 2,715,750 0.10
2,240, 000 Las Vegas Sands Corp. usb 3.900% 08/08/2029 2,104,768 0.08
1,270, 000 Las Vegas Sands Corp. usD 6.000% 15/08/2029 1,299, 920 0.05
6, 950, 000 Sasol Financing USA LLC usb 4.375% 18/09/2026 6,697,958 0.25
31,288,170 1.17
INTTA
8, 650, 000 Uruguay Government International Bond usb 5.750% 28/10/2034 9, 080, 857 0.34
7, 860, 000 Uruguay Government International Bond usb 5.100% 18/06/2050 7,562,813 0.28
9, 000, 000 Uruguay Government International Bond usb 4.975% 20/04/2055 8, 329, 500 0.31
3,890, 000 Uruguay Government International Bond usb 5.250% 10/09/2060 3,711,060 0.14
28, 684, 230 1.07
PRARXRA Y
7,050, 000 National Bank of Uzbekistan usb 4.850% 21/10/2025 6,958, 879 0.26
3,230, 000 Navoi Mining & Metallurgical Combinat IN)] 6.700% 17/10/2028 3,252,610 0.12
4,460, 000 Navoi Mining & Metallurgical Combinat usb 6.950% 17/10/2031 4,491, 220 0.17
170, 000 Uzbekistan International Bond EUR 5.375% 29/05/2027 181, 088 0.01
5,420, 000 Uzbekistan International Bond usp 7.850% 12/10/2028 5,672,030 0.21
4,530, 000 Uzbekistan International Bond usD 5.375% 20/02/2029 4,323,115 0.16
10, 239, 000 Uzbekistan International Bond usb 3.700% 25/11/2030 8,686, 870 0.33
2,520, 000 Uzbekistan International Bond usD 3.900% 19/10/2031 2,119, 824 0.08
35, 685, 636 1.34
RRAXTS
46, 220, 000 Petroleos de Venezuela SA usb 6.000% 16/05/2024 4,437,120 0.16
140, 933, 000 Petroleos de Venezuela SA usD 6.000% 15/11/2026 13, 529, 568 0.50
635, 000 Petroleos de Venezuela SA usb 5.375% 12/04/2027 61,278 0.00
3, 335, 300 Venezuela Government International Bond usb 8.250% 13/10/2024 436, 924 0.02
24,113, 000 Venezuela Government International Bond usD 7.650% 21/04/2025 3,158, 803 0.12
1, 354, 000 Venezuela Government International Bond usb 11.750% 21/10/2026 201, 746 0.01
19, 038, 000 Venezuela Government International Bond usD 9.250% 07/05/2028 2,646, 282 0.10
10, 800, 000 Venezuela Government International Bond usb 11.950% 05/08/2031 1,566, 000 0.06
26,037, 721 0.97
N hFL
2,000, 000 Viet Nam Debt & Asset Trading Corp. UsD 1.000% 10/10/2025 1, 898, 060 0.07
HUET
3,997,610 Zambia Government International Bond UsD 5.750% 30/06/2033 3,538, 405 0.13
15, 000, 452 Zambia Government International Bond usb 0.500% 31/12/2053 8,543,957 0.32
12,082, 362 0. 45
BEHEEt (BUSREIM K KJL 2,762, 870, 533) 2,506, 492, 305 93.76




T—HR-A—JLF KV

VR vH—TFUE
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FE
969, 087 Sunac Services Holdings Ltd. 222, 854 0.01
EEsA & (IEEM K FL 10,691) 222, 854 0.01
BEEFE—3.02%
TAILT VR
80, 697, 957 Goldman Sachs US$ Treasury Liquid Reserves Fund (X Distribution Class) 80, 697, 957 3.02
BEERIMHET EUSFHEM K )L 80,697, 957) 80, 697, 957 3.02
AROLBERBEIFICLEIN TV EELEMISEH MBEME K FL 2,843,579, 181) 2,587,413,116 96.79
i SEARET A FE EEFAE/HHE S a0
ZDMORH HSHIB TS SN TS EEES IS
E%—0.47%
hr45
4,470,000  First Quantum Minerals Ltd. Ush 8.625% 01/06/2031 4,614,292 0.17
Axo
5,965,000  Mexico City Airport Trust USD 5.500% 31/10/2046 4,936, 037 0.19
~N)L—
1,693,472 Atlantica Transmision Sur SA [IN)] 6.875% 30/04/2043 1,821,278 0.07
KE
1,060, 000 Bimbo Bakeries USA, Inc. UsD 5.375% 09/01/2036 1,055, 575 0.04
BHEi (EBEME K F)L 12,556, 218) 12,427,182 0.47
ZOtORFHHATH TR SATWIEEREMIS S (BREREME Xk KL 12,556, 218) 12,427,182 0.47
TVNT 1« TG 25 < EHMfiZE (REBRM K FJL 2, 856, 135, 399) 2,599, 840, 298 97. 26
5e¥ER51—0.07%
e AT e AEEME gprmme
a1—n
1 German Federal Republic Bond 30YR Futures 06/12/2024 BHiE 147, 665 5,339 0.00
12
523 US Treasury Long Bond Futures 20/03/2025 B 62, 482, 156 1,238,974 0.05
257 US Treasury Notes 10YR Futures 20/03/2025 =5 28,579, 203 210, 336 0.01
736 US Treasury Notes 2YR Futures 31/03/2025 B 151, 685, 000 378, 042 0.01
536 US Treasury Notes 5YR Futures 31/03/2025 BE 57,678, 625 253,933 0.01
14 US Treasury Ultra Long Bond Futures 20/03/2025 B 1,780, 188 24,500 0.00
302, 205,172 2,105, 785 0.08
SRS I REBRFIE 2,111,124 0.08
e SEARET s REBEX prawsesw
a1—n
(18) German Federal Republic Bond 10YR Futures 06/12/2024 SR (2,559, 576) (25, 831) (0.00)
(95) German Federal Republic Bond 5YR Futures 06/12/2024 T (12, 009, 227) (63, 122) (0. 00)
(14, 568, 803) (88, 953) (0. 00)
E%
(143) US Treasury Ultra Long Notes 10YR Futures 20/03/2025 i (16, 411, 485) (203, 728) (0.01)
SEMEREIRERIBL (292, 681) (0. 01)




TJ+—HAA—)ILK-ARUK-vH—T72F

BEY T AREETLH 0 EMES]— (0. 00%)

e SEARET s REBEX prswsesw
E%
(5) US Treasury Notes 2YR Futures 31/03/2025 bt3 (1, 030, 469) (2, 499) (0. 00)
(24) US Treasury Notes 5YR Futures 31/03/2025 T (2,582, 625) (17, 448) (0. 00)
9) US Treasury Long Bond Futures 20/03/2025 58 (1,075, 219) (14,133) (0. 00)
12) US Treasury Notes 10YR Futures 20/03/2025 T (1,334, 437) (18, 469) (0. 00)
(10) US Treasury Ultra Long Notes 10YR Futures 20/03/2025 ol (1, 147, 656) (9, 531) (0.00)
an US Treasury Ultra Long Bond Futures 20/03/2025 e (1,398, 719) (22, 004) (0. 00)
(8,569, 125) (84, 084) (0. 00)
BEY I ABREERAFOAYMEIEIRERIELR (84, 084) (0. 00)
SNEABSEFHERS—0.27%
EE nk () EE ARG  ESEFAE/HNE AEEOE  parasnas %
COP 10,090, 778,409 USD 2,284,737 02/12/2024 1,544 0.00
usb 2,293,840 GOP 10, 090, 778, 409 02/12/2024 7,559 0.00
usD 73,442,680 EUR 67,895, 783 02/12/2024 1,799,078 0.08
usb 16,414,801 BRL 94, 447, 651 03/12/2024 794, 584 0.02
usD 2,771,042 TWD 88,119,121 05/12/2024 57,979 0.00
AUD 40, 259,526  USD 26, 184, 491 06/12/2024 47,286 0.00
CHF 11,061,830 EUR 11,872, 407 06/12/2024 21,512 0.00
CNH 20,903, 044 USD 2,878, 886 06/12/2024 4,202 0.00
CZK 66, 146, 267 EUR 2,615, 651 06/12/2024 3,629 0.00
EUR 53,968, 445 USD 56, 813, 336 06/12/2024 140, 759 0.00
GBP 13,777,399 EUR 16, 551, 336 06/12/2024 15,070 0.00
MXN 88,248,577 USD 4,270, 478 06/12/2024 63, 338 0.00
NZD 75,420,318 AUD 68, 431, 893 06/12/2024 85, 485 0.00
NZD 7,121,544 USD 4,164,243 06/12/2024 54,036 0.00
SEK 167,149,633 EUR 14,508, 799 06/12/2024 16, 772 0.00
usb 21,203,986 HUF 8,096, 371, 090 06/12/2024 533, 427 0.02
COP 4,873, 059,319 USD 1,098, 773 09/12/2024 4,393 0.00
PLN 21,484,701 EUR 4,958, 962 09/12/2024 43,992 0.00
usD 4,558,865 KRW 6,357, 551, 373 09/12/2024 6,539 0.00
usb 2,711,213 TWD 88,007, 072 09/12/2024 1,028 0.00
usD 31,597,830 TWD 1,016, 020, 417 10/12/2024 307, 744 0.02
(IN)] 9,065,092 CAD 12, 655, 776 11/12/2024 34,618 0.00
usD 7,246,624 DR 114, 315, 488, 237 11/12/2024 38,635 0.00
usb 2,138,371 GOP 9,322,229, 246 12/12/2024 28, 888 0.00
usD 2,405,668 KRW 3,330, 165, 659 12/12/2024 21,324 0.00
usb 5,362,643 TWD 171, 872, 308 12/12/2024 68, 795 0.00
EUR 15,653,689 USD 16,477,073 13/12/2024 47,434 0.00
CoP 14,421, 280,512 USD 3,210, 493 16/12/2024 51,000 0.00
KRW 11,288, 898,865 USD 8,039, 758 16/12/2024 44,299 0.00
CAD 7,995,767 EUR 5, 345, 000 18/12/2024 63, 396 0.00
CHF 11,509, 648 EUR 12,292, 000 18/12/2024 98, 591 0.00
CZK 404, 439, 407  EUR 15, 942, 090 18/12/2024 73,534 0.00
EUR 2,666,000 HUF 1, 065, 520, 220 18/12/2024 95,778 0.00
ILS 9,542,157 USD 2,563, 482 18/12/2024 58, 762 0.00
NOK 33,651,368 EUR 2,871, 2717 18/12/2024 3,672 0.00
PLN 79,678,342 EUR 18, 416, 200 18/12/2024 118,108 0.00
TRY 673,584,853 USD 18,695, 874 18/12/2024 429, 883 0.01
usb 8,378,249 AUD 12,539, 201 18/12/2024 207, 240 0.00
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usb 550, 767  BRL 3,035, 552 18/12/2024 49,674 0.00
usb 71,199,240  CAD 97,451,775 18/12/2024 1,642,434 0.06
usb 16,175,510  CHF 13,7178, 087 18/12/2024 520, 729 0.02
usb 4,537,611  CLP 4,195,797, 271 18/12/2024 252,410 0.01
usb 55,435,675 CNH 391, 643, 669 18/12/2024 1,382,222 0.06
usb 8,044,515 COP 35, 041, 430, 981 18/12/2024 121, 824 0.00
usb 24,373,724 CZK 554,217, 501 18/12/2024 1,206, 387 0.04
usb 149,081,767 EUR 134,045,916 18/12/2024 7,546, 529 0.29
usb 36,959, 387  GBP 28, 350, 627 18/12/2024 985, 780 0.02
usb 9,149,135 HUF 3,329, 522,913 18/12/2024 652, 294 0.04
usb 32,690,669 INR 2,756, 304, 535 18/12/2024 139, 092 0.00
usb 20,327,889  JPY 2,979,516, 968 18/12/2024 420, 334 0.02
usb 16,277,590  KRW 22,145, 233, 365 18/12/2024 417,871 0.01
usb 33,895,178 MXN 679, 285, 637 18/12/2024 609, 236 0.02
usb 10,862,922 MYR 46, 873, 508 18/12/2024 326, 392 0.01
usb 16,611,166  NOK 176, 246, 400 18/12/2024 680, 466 0.04
usb 28,102,770  NZD 45,536, 715 18/12/2024 1,125, 581 0.05
usb 18,836,343 PLN 73,489, 201 18/12/2024 192,702 0.04
usb 9,018,308 SEK 93,017, 144 18/12/2024 482, 054 0.02
usb 24,054,703 SGD 31,441,892 18/12/2024 586, 413 0.04
usb 8,512,147 THB 284, 564, 798 18/12/2024 205, 289 0.01
usb 7,802,417 TWD 247,959, 777 18/12/2024 161, 757 0.00
usb 30,506, 420  ZAR 536, 119, 553 18/12/2024 830, 684 0.03
TWD 88,549,376  USD 2,723,339 19/12/2024 5,424 0.00
usb 1,089,336 KRW 1,517,226, 777 19/12/2024 2,699 0.00
usb 2,723,339 TWD 88, 345, 126 19/12/2024 871 0.00
TWD 92,369, 774  USD 2,842,251 20/12/2024 4,444 0.00
usb 643,411 CNH 4,655, 620 20/12/2024 800 0.00
usb 135,032 TWD 4,373, 006 20/12/2024 262 0.00
usd 1,996,673 INR 168, 045, 990 23/12/2024 12,586 0.00
usb 2,700,585 TWD 87,417,939 23/12/2024 5,928 0.00
usb 4,722,926  TWD 152,924, 948 21/12/2024 7,682 0.00
TWD 100, 880, 941 USD 3,105, 463 31/12/2024 5,949 0.00
usb 2,160,826 KRW 3,013,272, 429 31/12/2024 1,610 0.00
usb 3,105,463  TWD 100, 631, 169 31/12/2024 1,755 0.00
TWD 69,931,704 USD 2,152,738 02/01/2025 4,430 0.00
usb 8,139,854 BRL 417,462, 421 03/01/2025 318, 742 0.01
usb 3,186,039 BRL 18, 638, 331 06/01/2025 115, 878 0.01
usb 29,310,058 KRW 40, 774, 891, 368 10/01/2025 80, 104 0.00
usb 11,889,455 CNH 84,177, 340 13/01/2025 257,971 0.01
MXN 168,675,867 USD 8,001,134 21/01/2025 128, 781 0.01
usb 9,953,774 EWR 9,394,728 21/01/2025 19,191 0.00
usb 7,582,283 COP 33, 303, 128, 426 23/01/2025 87, 668 0.00
usb 26,567,148 EUR 25,021,972 23/01/2025 105, 042 0.01
usb 7,405,839 EUR 6,800, 587 03/02/2025 210, 433 0.01
PLN 35,529,422 EUR 8,136, 039 05/02/2025 94,292 0.00
CZK 90, 660, 177  EUR 3,576, 338 06/02/2025 10, 004 0.00
usb 18,384,561 EUR 17,225, 298 12/02/2025 151, 067 0.01
ZAR 58,724,537 USD 3,221,313 14/02/2025 12,262 0.00
CopP 24,306, 400, 710  USD 5,342, 066 18/02/2025 110, 789 0.01
TWD 393,609,137 USD 12,182,270 20/02/2025 35,816 0.00
usb 3,814,569 AUD 5,744,833 26/02/2025 69, 900 0.00
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CNH 22,869,196  USD 3,163,973 28/02/2025 2,302 0.00
EUR 14,237,214 USD 15,034, 499 28/02/2025 48,014 0.00
MXN 171,884,902 USD 8,198, 660 28/02/2025 127, 860 0.01
usb 1,734,828 AUD 2,601,721 03/03/2025 38,927 0.00
usb 10,926,125 SGD 14,309, 371 12/03/2025 205, 281 0.01
NZD 9,575,834 AUD 8,706, 000 18/03/2025 4,272 0.00
usb 2,724,853 AUD 4,063, 419 19/03/2025 76, 142 0.00
usb 1,080,337 CAD 1,487,102 19/03/2025 15, 302 0.00
usb 9,266,532 CHF 1,743, 695 19/03/2025 377, 561 0.02
usb 8,467,136  CNH 58,551, 050 19/03/2025 352, 697 0.02
usb 1,941,194  GBP 1,495,093 19/03/2025 44, 647 0.00
usb 6,823,305 INR 577,411,212 19/03/2025 38, 162 0.00
usb 2,204,098 JPY 322,049, 570 19/03/2025 28,427 0.00
usb 1,735,134  MXN 34,999, 500 19/03/2025 44, 654 0.00
usb 2,493,910 NOK 26,779, 963 19/03/2025 72,957 0.00
usb 2,901,800 NZD 4,604, 950 19/03/2025 170, 659 0.01
usb 4,403,036 PLN 16, 968, 838 19/03/2025 253,140 0.01
usb 1,438,000 SEK 14, 653, 508 19/03/2025 85, 704 0.00

NEBE TG RERFE 30, 481, 161 1.14
B nk(H) BE ARG  EWEEAE EHE RS mazaswe o)
EUR 67,976,372 USD 72,971, 065 02/12/2024 (1,242, 424) (0. 05)
BRL 94,330,300 USD 16, 274, 063 03/12/2024 (673, 255) (0.02)
TWD 88,020, 357 USD 2,711,213 05/12/2024 (1,191) (0. 00)
AUD 37,324,225 NZD 41,127, 842 06/12/2024 (41, 875) (0. 00)
CoP 62, 477,631,405 USD 14, 488, 024 06/12/2024 (338, 345) (0.01)
EUR 2,034,000 CZK 51,416, 469 06/12/2024 (1, 960) (0. 00)
EUR 17,541,468 GBP 14, 624, 936 06/12/2024 (45, 597) (0. 00)
EUR 4,602,512 PLN 19, 856, 121 06/12/2024 (21,198) (0. 00)
EUR 2,034,000 SEK 23,488, 429 06/12/2024 (7, 449) (0. 00)
HUF 7,716, 642,804 USD 20, 236, 973 06/12/2024 (382, 700) (0.02)
usb 5,403,079 CAD 1,617,482 06/12/2024 (31, 420) (0. 00)
usb 9,668,867 CNH 70,130, 537 06/12/2024 (4,006) (0. 00)
usb 16,665, 856  COP 74,033, 916, 234 06/12/2024 (101, 044) (0.01)
usb 45,837,665 EUR 43, 649, 691 06/12/2024 (226, 820) (0. 00)
usb 2,142,573 MXN 43,939, 731 06/12/2024 (15,272) (0. 00)
usb 19,964,327 NZD 34,025, 570 06/12/2024 (189, 919) (0.01)
usb 7,106,563  SGD 9,563, 757 06/12/2024 (28, 046) (0. 00)
EUR 5,795,199 PLN 25,255, 475 09/12/2024 (87,713) (0. 00)
KRW 19, 486, 557,622  USD 13, 955, 991 09/12/2024 (2, 636) (0. 00)
TWD 170, 848,433 USD 5,308, 310 09/12/2024 (47,019) (0. 00)
usb 4,893,032 ZAR 88, 661, 738 09/12/2024 (18, 764) (0. 00)
ZAR 86,215,181  USD 4,808,718 09/12/2024 (32, 460) (0. 00)
TWD 79,195,060 USD 2,518,526 10/12/2024 (79,579) (0. 00)
KRW 3,742,169,807 USD 2,682,174 12/12/2024 (2, 842) (0. 00)
TWD 163, 658, 112 USD 5,095, 337 12/12/2024 (54, 494) (0. 00)
TWD 174,173,024  USD 5,380, 111 13/12/2024 (15,019) (0. 00)
usb 2,670,903 KRW 3,738, 195, 209 16/12/2024 (6, 044) (0. 00)
AUD 217,791,524 USD 18,774,110 18/12/2024 (664, 120) (0.01)
BRL 8,252,630 USD 1,476,035 18/12/2024 (113,735) (0. 00)
CAD 69, 869, 442 USD 51, 440, 565 18/12/2024 (1,570, 820) (0. 06)
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CHF 10,900, 430  USD 12,837, 835 18/12/2024 (452, 672) (0.02)
CLP 2,708, 421,418 USD 2,858,017 18/12/2024 (91, 879) (0. 00)
CNH 235,461,062  USD 33,559, 171 18/12/2024 (1,061, 560) (0. 06)
CNY 12,468, 327 USD 1,790, 000 18/12/2024 (53, 787) (0. 00)
CopP 18,117,622, 460  USD 4,207,009 18/12/2024 (110, 706) (0.01)
CZK 166, 370, 717  USD 7,230,173 18/12/2024 (275, 564) (0.02)
EUR 5,345,000 CHF 4,993,598 18/12/2024 (30, 138) (0. 00)
EUR 13,329,584 CZK 337, 240, 082 18/12/2024 (22, 945) (0. 00)
EUR 13,281,090 PLN 57,891, 608 18/12/2024 (190, 875) (0.01)
EUR 1,061,000 SEK 12,302, 640 18/12/2024 (8,743) (0. 00)
EUR 72,142,808 USD 79, 148, 700 18/12/2024 (2,975, 175) 0.13)
GBP 19,975,326 USD 26, 158, 990 18/12/2024 (812, 656) (0.03)
HKD 916,838 USD 118, 148 18/12/2024 (334) (0. 00)
HUF 955, 308,102 EUR 2,321,494 18/12/2024 (19,617) (0. 00)
HUF 2,201, 290,938 USD 6,074, 802 18/12/2024 (457, 175) (0.02)
INR 2,495,947,981 USD 29,671, 833 18/12/2024 (195, 034) (0. 00)
JPY 4,425,394,759 USD 30, 038, 148 18/12/2024 (470, 001) (0.03)
KRW 15, 856, 606, 600  USD 11, 432, 590 18/12/2024 (76, 592) (0. 00)
MXN 90,004, 962  USD 4,468,979 18/12/2024 (58, 610) (0. 00)
MYR 44,192,775 USD 10,572, 434 18/12/2024 (638, 497) (0.03)
NOK 262, 144,546 USD 24,249, 200 18/12/2024 (554, 270) (0.02)
NZD 28,836,740 USD 17, 856, 382 18/12/2024 (7172, 112) (0.03)
PLN 51,278,236 USD 13, 263, 036 18/12/2024 (672, 805) (0.03)
SEK 93,641,722 USD 9,051,224 18/12/2024 (457, 652) (0.01)
SGD 43,508, 267 USD 33,512,180 18/12/2024 (1,037, 523) (0. 05)
TWD 256, 337,442 USD 1,974,003 18/12/2024 (75,193) (0. 00)
usb 955,504 ILS 3,581, 864 18/12/2024 (28, 815) (0. 00)
usb 17,625,719  TRY 634,291,104 18/12/2024 (384, 333) (0.02)
ZAR 135,017,863 USD 1,597,754 18/12/2024 (124, 133) (0. 00)
KRW 1,520,059, 050  USD 1,089, 336 19/12/2024 (671) (0. 00)
INR 146, 564,499  USD 1,733,814 20/12/2024 (3,086) (0. 00)
usb 1,083,174 COP 4,807, 126, 745 20/12/2024 (3,388) (0. 00)
INR 250, 463,124 USD 2,971,269 23/12/2024 (14,098) (0. 00)
TWD 175,548,003  USD 5,411,968 23/12/2024 (702) (0. 00)
BRL 25,176,624 USD 4,294,221 06/01/2025 (147, 059) (0.01)
TWD 64,515,295 USD 2,038, 398 07/01/2025 (47, 058) (0. 00)
usb 26,924,392 TWD 872, 856, 774 07/01/2025 (17, 349) (0. 00)
KRW 1,566, 144,850 USD 1,168, 896 10/01/2025 (46, 187) (0. 00)
GNH 70,969,959  USD 9, 856, 939 13/01/2025 (50, 429) (0. 00)
MXN 79,041,495 USD 3,888, 880 13/01/2025 (32,131) (0. 00)
usb 5,618,762 MXN 116, 982, 620 13/01/2025 (89, 287) (0. 00)
CNH 70,542,976  USD 9,797, 636 21/01/2025 (46, 561) (0. 00)
EUR 4,347,081 USD 4,755,707 21/01/2025 (158, 827) (0.01)
usb 7,851,594  MXN 163, 603, 658 21/01/2025 (121,142) (0.01)
CNH 70,323,801 USD 9, 780, 099 23/01/2025 (58, 432) (0. 00)
EUR 12,650,562 USD 13,790, 323 23/01/2025 (411, 661) (0.02)
NZD 10, 637,661 USD 6,424,084 23/01/2025 (119, 521) (0.01)
usb 4,525,606 NZD 1,762,618 23/01/2025 (75, 020) (0. 00)
CNH 30,210,079  USD 4,197,593 21/01/2025 (20, 543) (0. 00)
usb 4,884,472 CNH 35, 358, 694 21/01/2025 (4, 460) (0. 00)
CNH 57,306,031 USD 8,005, 536 10/02/2025 (77,197) (0. 00)
NZD 12,403,416 USD 7,383,754 10/02/2025 (31, 348) (0. 00)
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usb 5,146,416 CNH 37,262, 627 10/02/2025 (8,901) (0. 00)
EUR 10,824,276  USD 11,721, 608 12/02/2025 (263, 788) (0.01)
HUF 1,998, 025,691  USD 5,178, 245 13/02/2025 (92,214) (0. 00)
KRW 14,964, 739,617 USD 10, 759, 807 13/02/2025 (15, 416) (0. 00)
NZD 6,711,290 USD 3, 986, 506 14/02/2025 (8,047) (0. 00)
CZK 106, 923,233  EUR 4,256, 498 24/02/2025 (31, 020) (0. 00)
EUR 600,832 CZK 15,216, 677 24/02/2025 (804) (0. 00)
AUD 7,653,325 USD 5,173, 648 26/02/2025 (184, 962) (0.01)
BRL 22,728,362 USD 3,853,571 26/02/2025 (139, 021) (0.01)
AUD 6,648,844 USD 4,544, 485 03/03/2025 (210,517) (0.01)
KRW 1,337,003,325 USD 1,006, 363 12/03/2025 (44, 871) (0. 00)
SGD 13,575,063  USD 10, 494, 830 12/03/2025 (324,142) (0.01)
TWD 52,013,143 USD 1,653, 310 12/03/2025 (35, 241) (0. 00)
usb 25,255,420 KRW 35, 318, 502, 420 12/03/2025 (143,512) (0. 00)
AUD 1,650,368 USD 1,135,293 19/03/2025 (59, 512) (0. 00)
CAD 9,716,513  USD 7,069, 671 19/03/2025 (110, 881) (0. 00)
CHF 4,100,709 USD 4,833,752 19/03/2025 (126, 557) (0. 00)
CLP 1,351,646,723 USD 1,494, 645 19/03/2025 (116, 097) (0. 00)
CNH 13,990,808 USD 1,965, 608 19/03/2025 (26, 658) (0. 00)
CoP 1,575,539, 640 USD 366, 955 19/03/2025 (14, 735) (0. 00)
CZK 168, 052, 689  USD 7,398,517 19/03/2025 (357, 149) (0.01)
EUR 7,904, 644  USD 8,882, 369 19/03/2025 (499, 459) (0.02)
GBP 729,474 USD 927,191 19/03/2025 (1, 843) (0. 00)
HUF 800, 139,994  USD 2, 240, 600 19/03/2025 (207, 209) (0.01)
KRW 2,967,512,830 USD 2,240, 844 19/03/2025 (105, 903) (0. 00)
NOK 3,047,295 USD 289, 581 19/03/2025 (14, 100) (0. 00)
NZD 936,811  USD 573, 451 19/03/2025 (17, 840) (0. 00)
SEK 10,973,401  USD 1,090, 938 19/03/2025 (78, 260) (0. 00)
SGD 3,169,584 USD 2,488, 896 19/03/2025 (113, 427) (0.01)
TWD 76,963,760  USD 2,484,417 19/03/2025 (88, 376) (0. 00)
usb 1,621,482 ILS 6,001, 301 19/03/2025 (32,038) (0. 00)
EGP 217,496,523 USD 4,174,597 02/04/2025 (62, 727) (0. 00)
EGP 342,717,743 USD 6,574, 991 03/04/2025 (83,143) (0. 00)
NEAETHRGIRRRAL (23,342, 289) 08D
BED 5 ARABRESDNEAETFHNGI— (1.21%)
HE TR () ER ARG EEFAREHE RETEE  parakes o)
usb 85,245,287 GBP 65, 864, 760 16/12/2024 1,670, 596 0.06
usb 1,202,911 SGD 1,582,333 18/12/2024 21, 854 0.00
usb 79,823,346 EUR 73, 808, 159 16/01/2025 1,790,728 0.07
usb 25,113 HKD 194, 998 21/01/2025 45 0.00
PLN 8,063,932 USD 1, 960, 085 14/02/2025 14, 589 0.00
Ny DEMOSEAE TG IRERM 3,497,812 0.13
B T (E) BK ARG  WESABEME AEEES mmzasms o)
GBP 229,171,058 USD 302, 518, 030 16/12/2024 (11,726, 705) (0. 43)
SGD 30,426,271 USD 23,756, 372 18/12/2024 (1,046, 144) (0.04)
JPY 6,732,317,885 USD 45,619, 134 09/01/2025 (500, 969) (0.02)
usb 1,427,074  JPY 215, 255, 598 09/01/2025 (15,512) (0. 00)
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EUR 7179, 658, 445 USD 846, 737, 549 16/01/2025 (22, 454, 815) (0. 85)
HKD 11,158,974  USD 1,437, 855 21/01/2025 (3, 350) (0. 00)
CHF 20,417,900 USD 23, 358, 676 10/02/2025 (14, 895) (0. 00)
usb 594,570 CHF 522, 353 10/02/2025 (2, 635) (0. 00)
UsSD 961,960 PLN 3,957, 444 14/02/2025 (7,128) (0. 00)

~y VEMONEAE FHIGIRRRAX (35,772, 163) (1-34)

F 73— (0.06%)

- - - AxR AT -
BERK  BEEH WEFARBME  ENOREE R RE I paraAna )
R FIL)
BB T3y
F—RLSUT R
17,216,000 Put AUD / Call USD Expires 24/02/2025  Strike 0.64 14,815 152,418 0.00
17,517,000 Put AUD / Call USD Expires 24/02/2025 Strike 0.67 161, 641 442,672 0.02
26,556,000 Put AUD / Call USD Expires 27/02/2025  Strike 0.65 11, 631 257,774 0.01
188, 087 852, 864 0.03
a—nA
10,614,000 Call EUR / Put CZK Expires 04/02/2025  Strike 25.54 (69, 542) 29, 545 0.00
10,612,000 Call EUR / Put CZK Expires 20/02/2025  Strike 25.20 (21,278) 93, 905 0.00
21,471,000 Call EUR / Put CZK Expires 20/02/2025  Strike 25.60 (65, 029) 65, 952 0.00
21,541,000 Call EUR / Put PLN Expires 05/12/2024 Strike 4.39 (118, 913) 2,705 0.00
20,506,000 Call EUR / Put PLN Expires 03/02/2025 Strike 4.37 (160, 328) 119, 268 0.01
30,398,250 Put EUR / Call USD Expires 04/12/2024 Strike 1.04 (144, 151) 3, 881 0.00
30,190,000 Put EUR / Call USD Expires 04/12/2024 Strike 1.05 (56, 116) 76, 360 0.00
30, 346,000 Put EUR / Call USD Expires 04/12/2024 Strike 1.05 (109, 979) 21,294 0.00
30,598,000 Put EUR / Call USD Expires 04/12/2024 Strike 1.05 (78,519) 44,169 0.00
40,678,000 Put EUR / Call USD Expires 11/12/2024 Strike 1.05 (63, 054) 142, 806 0.01
9,824,000 Put EUR / Call USD Expires 17/01/2025 Strike 1.05 (25, 287) 71,579 0.00
10,737,000 Put EUR / Call USD Expires 17/01/2025 Strike 1.09 226, 856 351, 809 0.01
32,193,000 Put EUR / Call USD Expires 21/01/2025 Strike 1.07 331, 201 573, 754 0.02
10,455,000 Put EUR / Call USD Expires 21/01/2025 Strike 1.09 202, 508 347,781 0.01
29,250,000 Put EUR / Call USD Expires 10/02/2025 Strike 1.07 367, 527 691, 737 0.03
30,363,727 Put EUR / Call USD Expires 26/02/2025 Strike 1.04 (34, 149) 271,762 0.01
10,097,340 Put EUR / Call USD Expires 26/02/2025 Strike 1.05 (13,219) 112, 461 0.01
168, 528 3,020, 774 0.11
TR F
16,823,000 Put GBP / Call USD Expires 20/01/2025 Strike 1.26 (20, 583) 168, 276 0.01
e D N [
36,316,000 Put NZD / Call USD Expires 21/01/2025 Strike 0.58 (129, 811) 122,521 0.00
38,386,000 Put NzD / Call USD Expires 21/01/2025  Strike 0.59 22,619 259, 623 0.01
35,125,000 Put NZD / Call USD Expires 06/02/2025 Strike 0.59 (20, 497) 269, 439 0.01
17,757,000 Put NZD / Call USD Expires 12/02/2025  Strike 0.59 (15, 704) 140, 334 0.01
(143, 393) 791,917 0.03
K EL
10,420,000 Call 12 month SOFR Swaption Expires 24/02/2025 Strike 3.50 18, 037 54,924 0.00
16,384,000 Call USD / Put BRL Expires 02/01/2025  Strike 6.08 97, 452 322, 404 0.01
22,619,000 Call USD / Put CNH Expires 09/01/2025 Strike 7.39 (105, 613) 20, 945 0.00
22,881,000 Gall USD / Put GNH Expires 17/01/2025  Strike 7.39 (92, 302) 33, 658 0.00
22,824,000 Call USD / Put CNH Expires 21/01/2025 Strike 7.38 (94, 332) 39, 006 0.00
21,070,000 Gall USD / Put GNH Expires 06/02/2025  Strike 7.21 34,913 228,125 0.01
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21,301,000 Call USD / Put CNH Expires 06/02/2025 Strike 7.31 (24, 858) 106, 356 0.00
10,660,000 Call USD / Put CNH Expires 26/02/2025 Strike 7.33 (7,633) 64, 642 0.00
22,989,000 Call USD / Put COP Expires 04/12/2024 Strike 4,490.00 (193, 590) 37,886 0.00
15,701,000 Call USD / Put COP Expires 13/02/2025 Strike 4,625.00 (143, 648) 198,712 0.01
17,631,000 Call USD / Put HUF Expires 04/12/2024 Strike 367.00 933,579 1,109,113 0.04
15,919,000 Call USD / Put HUF Expires 11/02/2025 Strike 392.00 94, 288 356, 984 0.01
47,251,000 Call USD / Put KRW Expires 08/01/2025 Strike 1,373.10 490, 418 973,182 0.04
31,838,000 Call USD / Put KRW Expires 11/02/2025 Strike 1,411.00 (41, 835) 341,940 0.01
47,110,000 GCall USD / Put KRW Expires 10/03/2025 Strike 1,374.50 575, 920 1,166, 915 0.04
21,226,000 Call USD / Put KRW Expires 10/03/2025 Strike 1,420.00 (35, 023) 234,271 0.01
21,161,000 Call USD / Put KRW Expires 10/03/2025 Strike 1,440.00 (73,175) 160, 506 0.01
10,609,000 Call USD / Put MXN Expires 09/01/2025  Strike 20.54 (28, 963) 185,912 0.01
23,406,000 Call USD / Put MXN Expires 16/01/2025  Strike 21.17 (221, 280) 227,413 0.01
24,006,000 Call USD / Put MXN Expires 26/02/2025 Strike 21.34 (140, 243) 389, 089 0.01
23,555,000 Call USD / Put SGD Expires 10/03/2025  Strike 1.33 238,824 370, 732 0.01
47,114,000 Call USD / Put TWD Expires 06/12/2024  Strike 32.00 300, 258 687, 064 0.03
47,251,000 Call USD / Put TWD Expires 06/12/2024  Strike 32.65 (296, 216) 36, 383 0.00
47,641,000 GCall USD / Put TWD Expires 03/01/2025 Strike 32.30 14,292 429,912 0.02
42,321,000 Call USD / Put TWD Expires 03/01/2025  Strike 32.65 (92, 556) 163, 698 0.01
31,881,000 Call USD / Put TWD Expires 18/02/2025  Strike 32.63 (73,103) 226, 068 0.01
47,110,000 Call USD / Put TWD Expires 10/03/2025  Strike 32.30 44,849 557,217 0.02
10,651,000 Call USD / Put USD Expires 24/02/2025  Strike 6.00 205, 692 432,782 0.02
10,580,000 Gall USD / Put ZAR Expires 12/02/2025 Strike 18.75 (66, 538) 124, 886 0.01
22,619,000 Put USD / Call CNH Expires 09/01/2025 Strike 7.02 (250, 777) 12,735 0.00
23,555,000 Put USD / Call KRW Expires 10/03/2025 Strike 1,325.80 (16,512) 85, 858 0.00
23,555,000 Put USD / Call SGD Expires 10/03/2025 Strike 1.26 (36, 958) 13,921 0.00
23,557,000 Put USD / Call TWD Expires 06/12/2024  Strike 31.40 (131, 990) 24 0.00
881,377 9,393, 263 0.35
BEA TS a3 A5 WEBREME K KL 13,153,077 14,227,094 0.53
FEA T Iy
F—X+SUT R
(14,291,000) Call AUD / Put NZD Expires 05/12/2024  Strike 1.10 45,849 (8,706) (0.00)
(14,735,000) Call AUD / Put NZD Expires 19/12/2024  Strike 1.10 30, 884 (25, 489) (0.00)
(14,836,000) Call AUD / Put NZD Expires 23/12/2024  Strike 1.10 1,243 (44, 775) (0.00)
(14,761,000) Call AUD / Put NZD Expires 03/01/2025 Strike 1.10 13,088 (38, 999) (0. 00)
(14,291,000) Put AUD / Call NZD Expires 05/12/2024 Strike 1.10 14,814 (39, 741) (0. 00)
(14,735,000) Put AUD / Call NZD Expires 19/12/2024  Strike 1.10 (6, 193) (62, 567) (0.00)
(14,836,000) Put AUD / Call NZD Expires 23/12/2024  Strike 1.10 3,196 (42, 822) (0.00)
(14,761,000) Put AUD / Call NZD Expires 03/01/2025  Strike 1.10 (15, 765) (67, 852) (0.01)
(17,517,000) Put AUD / Call USD Expires 24/02/2025  Strike 0.67 (94, 743) (442, 672) (0.02)
(7,627) (773, 623) (0.03)
a—nA
(8,831,000) Call EUR / Put CHF Expires 29/11/2024  Strike 0. 94 45,186 (0) (0. 00)
(8,697,000) Call EUR / Put CHF Expires 05/12/2024  Strike 0. 94 54,161 (2,983) (0.00)
(8,886,000) Call EUR / Put CHF Expires 11/12/2024  Strike 0.94 46, 407 (10, 577) (0. 00)
(9,104,000) Call EUR / Put CHF Expires 23/12/2024  Strike 0.93 8, 758 (60, 560) (0. 00)
(10,612,000) Call EUR / Put CZK Expires 20/02/2025 Strike 25.20 41,269 (93, 905) (0.01)
(8,831,000) Call EUR / Put GBP Expires 29/11/2024  Strike 0.83 40, 207 0) (0. 00)
(8,697,000) Call EUR / Put GBP Expires 05/12/2024  Strike 0.83 46, 656 (8, 856) (0.00)



TJ+—HAA—)ILK-ARUK-vH—T72F

*Fvav
i - _ =5 S s,
HETA E2 R EEFEABHHA  AENTEEE *ﬁﬁf?& Ry BEIEREE (%)
SEAXTVay
a—A
(8,943,000) Call EUR / Put GBP Expires 12/12/2024 Strike 0.83 (2,032) (55, 016) (0. 00)
(21,541,000) Call EUR / Put PLN Expires 05/12/2024 Strike 4.39 78, 145 (2, 705) (0. 00)
(8,831,000) Call EUR / Put SEK Expires 29/11/2024  Strike 11.55 46, 325 () (0. 00)
(8,697,000) Call EUR / Put SEK Expires 05/12/2024  Strike 11.66 57,293 (1, 248) (0. 00)
(8,886,000) Call EUR / Put SEK Expires 11/12/2024  Strike 11.58 42, 254 (15,912) (0. 00)
(9,104,000) Call EUR / Put SEK Expires 20/12/2024  Strike 11.59 33,583 (28,522) (0. 00)
(8,831,000) Put EUR / Call CHF Expires 29/11/2024 Strike 0.94 (41, 401) (86, 587) (0.00)
(8,697,000) Put EUR / Call CHF Expires 05/12/2024 Strike 0.94 (44, 649) (101, 792) (0.01)
(8,886,000) Put EUR / Call CHF Expires 11/12/2024 Strike 0.94 (37,091) (94,074) (0.01)
(9,104,000) Put EUR / Call CHF Expires 23/12/2024 Strike 0.93 1,284 (68, 033) (0. 00)
(8,831,000) Put EUR / Call GBP Expires 29/11/2024  Strike 0.83 35,921 (4,287) (0. 00)
(8,697,000) Put EUR / Call GBP Expires 05/12/2024  Strike 0.83 17,087 (38, 424) (0. 00)
(8,943,000) Put EUR / Call GBP Expires 12/12/2024  Strike 0.83 32,534 (20, 449) (0. 00)
(8,831,000) Put EUR / Call SEK Expires 29/11/2024  Strike 11.55 12,154 (34,171) (0. 00)
(8,697,000) Put EUR / Call SEK Expires 05/12/2024  Strike 11.66 (60, 834) (119, 375) (0.01)
(8,886,000) Put EUR / Call SEK Expires 11/12/2024  Strike 11.58 (17,915) (76, 081) (0.00)
(9,104,000) Put EUR / Call SEK Expires 20/12/2024  Strike 11.59 (37,582) (99, 687) (0.01)
(30, 398, 250) Put EUR / Call USD Expires 04/12/2024 Strike 1.04 29, 146 (3, 881) (0. 00)
(30,190, 000) Put EUR / Call USD Expires 04/12/2024  Strike 1.05 155, 383 (76, 360) (0. 00)
(30, 346, 000) Put EUR / Call USD Expires 04/12/2024  Strike 1.05 235,013 (21, 294) (0. 00)
(30,598, 000) Put EUR / Call USD Expires 04/12/2024  Strike 1.05 62, 088 (44, 169) (0. 00)
(9, 824,000) Put EUR / Call USD Expires 17/01/2025  Strike 1.05 14,187 (71,579) (0. 00)
(10, 737,000) Put EUR / Call USD Expires 17/01/2025 Strike 1.09 (111, 251) (351, 809) (0.01)
(32,193,000) Put EUR / Call USD Expires 21/01/2025 Strike 1.07 71,915 (573, 154) (0.02)
(10, 455,000) Put EUR / Call USD Expires 21/01/2025 Strike 1.09 (199, 270) (347, 787) (0.01)
(15,939,000) Put EUR / Call USD Expires 30/01/2025 Strike 1.09 (273, 022) (490, 891) (0.02)
(29, 250, 000) Put EUR / Call USD Expires 10/02/2025  Strike 1.07 (136, 763) (691, 737) (0. 03)
251, 146 (3, 696, 505) (0.14)
HRY K
(16, 823,000) Put GBP / Call USD Expires 20/01/2025  Strike 1.23 12,913 (67, 370) (0. 00)
Za—J—3YFFL
(38, 386,000) Put NZD / Call USD Expires 21/01/2025  Strike 0.59 213,372 (259, 623) (0.01)
Y12
(16, 384,000) Call USD / Put BRL Expires 02/01/2025  Strike 6.08 (221, 315) (322, 404) (0.01)
(19,177,000) Call USD / Put CAD Expires 10/12/2024  Strike 1.40 (21, 095) (117, 843) (0. 00)
(9,586,000) Call USD / Put CAD Expires 24/12/2024 Strike 1.40 (5, 627) (69, 422) (0. 00)
(22,619,000) Call USD / Put CNH Expires 09/01/2025 Strike 7.39 59, 805 (20, 945) (0. 00)
(21,070,000) Call USD / Put CNH Expires 06/02/2025  Strike 7.21 36, 683 (228, 125) (0.01)
(22,989,000) Call USD / Put COP Expires 04/12/2024 Strike 4,490.00 276, 971 (37, 886) (0. 00)
(17,631,000) Call USD / Put HUF Expires 04/12/2024 Strike 367.00 (751, 292) (1,109, 113) (0.04)
(23, 626,000) Call USD / Put KRW Expires 08/01/2025 Strike 1,334.70 (538, 437) (1,037, 630) (0.04)
(11,812,750) Call USD / Put KRW Expires 08/01/2025 Strike 1,373.10 34, 540 (243, 296) (0.01)
(35,438,250) Call USD / Put KRW Expires 08/01/2025 Strike 1,373.10 48, 940 (729, 886) (0.03)
(23,555,000) Call USD / Put KRW Expires 10/03/2025 Strike 1,325.80 (579, 806) (1,175, 748) (0.04)
(23,555,000) Call USD / Put KRW Expires 10/03/2025 Strike 1,374.50 45,720 (583, 457) (0.02)
(23,555,000) Call USD / Put KRW Expires 10/03/2025 Strike 1,374.50 146, 795 (583, 457) (0.02)
(21,226,000) Call USD / Put KRW Expires 10/03/2025 Strike 1,420.00 94,732 (234, 271) (0.01)
(10, 609, 000) Call USD / Put MXN Expires 09/01/2025  Strike 20.54 133,525 (185, 912) (0.01)
(23, 406, 000) Call USD / Put MXN Expires 16/01/2025 Strike 21.17 121, 805 (227, 413) (0.01)
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(9,548,000) Call USD / Put SGD Expires 10/12/2024 Strike 1.32 (91, 733) (152, 720) (0.01)
(23, 555,000) Call USD / Put SGD Expires 10/03/2025 Strike 1.33 (197, 367) (370, 732) (0.01)
(23,557,000) Call USD / Put TWD Expires 06/12/2024  Strike 31.40 (389, 138) (774,177) (0.03)
(47,114,000) Call USD / Put TWD Expires 06/12/2024  Strike 32.00 14,794 (687, 064) (0.03)
(23, 625,500) Call USD / Put TWD Expires 06/12/2024  Strike 32.65 106, 575 (18,192) (0. 00)
(23, 625,500) Call USD / Put TWD Expires 06/12/2024  Strike 32.65 70,971 (18,192) (0. 00)
(23,821,000) Call USD / Put TWD Expires 03/01/2025 Strike 31.62 (200, 025) (609, 532) (0.02)
(47,641,000) Call USD / Put TWD Expires 03/01/2025 Strike 32.30 84,610 (429, 912) (0.02)
(42,321,000) Call USD / Put TWD Expires 03/01/2025 Strike 32.65 106, 522 (163, 698) (0.01)
(23, 555,000) Call USD / Put TWD Expires 10/03/2025 Strike 31.40 (172, 446) (685, 615) (0.03)
(9,586,000) Put USD / Call CAD Expires 24/12/2024 Strike 1.40 15, 338 (48, 457) (0. 00)
(22,619,000) Put USD / Call CNH Expires 09/01/2025 Strike 7.02 105, 995 (12, 735) (0. 00)
(22,881,000) Put USD / Call CNH Expires 17/01/2025 Strike 7.02 100, 150 (21,028) (0. 00)
(22,824,000) Put USD / Call CNH Expires 21/01/2025 Strike 7.01 103, 324 (21, 089) (0. 00)
(9,548,000) Put USD / Call SGD Expires 10/12/2024 Strike 1.32 58,572 (2,416) (0. 00)
(23,555,000) Put USD / Call SGD Expires 10/03/2025 Strike 1.26 108, 683 (13,921) (0. 00)
(1,293, 231) (10, 936, 288) (0. 41)
FEA T avEH (BEBEM K FL (14,909, 981)) (15, 733, 409) (0. 59)
+FavEi (WEBRME K FL (1,756 904)) (1,506, 315) (0. 06)
Ry TR#—0.05%
SRESE oz 21y R GEERE/EME RS ETEANE (%)
EFRTy S
310,541,118 Fixed 9.750% Floating (BRL 1 month BRCDI) BRL 02/01/2026 627, 468 0.02
185, 680,000 Fixed 10.25% Floating (BRL 1 month BRCDI) BRL 02/01/2029 1,641,709 0.06
9,496, 920,000 Fixed 4.750% Floating (CLP 1 month CLICP) CLP 18/12/2029 100, 617 0.00
7,621,580,000 Fixed 5.000% Floating (CLP 1 month CLIGP) CLP 18/12/2034 249, 968 0.01
852,180,000 Floating (CNY 3 month CNRR) Fixed 1.750% CNY 18/12/2026 355, 071 0.01
68,410,000 Floating (CNY 3 month CNRR) Fixed 1.750% CNY 18/12/2029 8,990 0.00
7,930,000 Floating (EUR 6 month EURIBOR) Fixed 2.500% EUR 18/12/2029 73,952 0.00
6,360,000 Floating (EUR 6 month EURIBOR) Fixed 2.500% EUR 18/12/2034 135, 827 0.01
2,364,010,000 Fixed 6.000% Floating (HUF 6 month BUBOR) HUF 18/12/2034 190, 906 0.01
52,843, 280,000 Floating (KRW 3 month KSDA) Fixed 2.750% KRW 18/12/2026 148, 277 0.01
1, 736,950,000 Floating (MXN 1 month TIIE) Fixed 9.000% MXN 17/03/2027 95, 539 0.00
277,470,000 Floating (MXN 1 month TIIE) Fixed 9.000% MXN 07/03/2035 37,033 0.00
5,660,000 Floating (PLN 6 month WIBOR) Fixed 4.500% PLN 18/12/2034 13, 580 0.00
35,210,000 Fixed 3.250% Floating (USD 1 month SOFR) usD 18/12/2029 368, 041 0.02
1,150, 140,000 Fixed 7.250% Floating (ZAR 3 month JIBAR) ZAR 18/12/2026 136, 162 0.01
172,890,000 Floating (ZAR 3 month JIBAR) Fixed 8.750% ZAR 18/12/2034 95,103 0.00
MR Ty TRERFE 4,278, 243 0.16
JLO9 b TFIALE-RTyT
14,510,000 Fixed 1.000% Floating (China Government International Bond) ush 20/12/2029 17,363 0.00
SLYy bk TIHILE - Ry TRERFIH 17, 363 0.00
Ry TERPKRERF S 4,295, 606 0.16
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71, 848,780,000 Fixed 7.250% Floating (COP 1 month CPIBR) COP 18/12/2026 (74, 642) (0. 00)
38,850,110,000 Floating (COP 1 month CPIBR)  Fixed 7.250% coP 18/12/2029 (148, 335) (0.01)
38,583,100,000 Floating (COP 1 month CPIBR)  Fixed 7.750% copP 18/12/2034 (336, 798) (0.01)
542,880,000 Floating (CZK 6 month PRIBOR) Fixed 3.250% CZK 18/12/2029 (41,123) (0. 00)
90, 720, 000 Floating (CZK 6 month PRIBOR) Fixed 3.500% CZK 18/12/2034 (63,911) (0. 00)
6,590,000 Fixed 2.750% Floating (EUR 6 month EURIBOR) EUR 18/12/2026 (31, 653) (0. 00)
11,950,000 Fixed 2.500% Floating (EUR 6 month EURIBOR) EUR 18/12/2027 (65, 041) (0. 00)
20,610,000 Fixed 2.500% Floating (EUR 6 month EURIBOR) EUR 18/12/2031 (286, 344) (0.01)
6,020,000 Fixed 2.750% Floating (EUR 6 month EURIBOR) EUR 18/12/2039 (202, 987) (0.01)
3,680,000 Fixed 2.250% Floating (EUR 6 month EURIBOR) EUR 18/12/2054 (238, 781) (0.01)
3,380, 400,000 Fixed 5.500% Floating (HUF 6 month BUBOR) HUF 18/12/2026 (82,213) (0. 00)
3, 049,020,000 Floating (HUF 6 month BUBOR)  Fixed 5.500% HUF 18/12/2029 (108, 782) (0. 00)
10, 614, 650, 000 Fixed 6.000% Floating (INR 1 month MIBOR) INR 18/12/2026 (216, 265) (0.01)
42,560,000 Fixed 4.750% Floating (PLN 6 month WIBOR) PLN 18/12/2026 (54, 966) (0. 00)
1,233,590,000 Fixed 2.000% Floating (THB 1 month THOR) THB 18/12/2029 (411, 869) (0.02)
22,474,465 Floating (USD 1 month SOFR) Fixed 3.750% (IN)] 18/12/2026 (138, 416) (0.01)
6,160,000 Fixed 3.750% Floating (USD 1 month SOFR) usb 18/12/2029 (19, 949) (0. 00)
3,410,000 Fixed 3.750% Floating (USD 1 month SOFR) (IN)] 18/12/2031 (20, 713) (0. 00)
12,852,100 Fixed 3.750% Floating (USD 1 month SOFR) usD 18/12/2034 (137, 872) (0.01)
2Ry TRERBX (2, 670, 660) (0.10)

GLOSY b TIFLE-RTyT

6, 190, 000  Floating (Pakisten Goverment International Bond) Fixed 1.000% usb 20/03/2025 (71,317 (0.01)
18,880,000 Fixed 1.000% Floating (Colonbia Government International Bond) usb 20/12/2029 (49, 988) (0. 00)
LIy k- TFTI4ILb - RTy TREREBX (121, 305) (0.01)
A7y TEMRERIBREE (2,791, 965) 0. 11)
BETEEE (EREBEME K KL 2, 854,378, 495) 2,576, 436,514 96. 38
ZTOMEE - 8 96, 754, 949 3.62
BETER 2,673,191, 463 100. 00

BEAH I mAEAREE (%)
TUNT 1 TBBIEREERT (MEBRIMA K KL 2 856,135, 399) 2,599, 840, 298 97.26
SRS REBRFIEE 2,111,124 0.08
SEEIREREBL (292, 681) (0.01)
BEY 7 AREETRAFOAMEEIRERIER (84, 084) (0. 00)
SNEBEFHEGIRERFIE 30, 481, 161 1.14
NEASFHEEIRERIER (23, 342, 289) (0.87)
~y UEHONEAS FHIRGIRERFIE 3,497,812 0.13
~Ny THHMONEAEFHIREIREREX (35, 772, 153) (1.34)
BEA T 3 UMz (REBEM K KL 13,153,077) 14,227,094 0.53
FTRA T 3 UFHMEEE (RERME KR (14,909, 981)) (15, 733, 409) (0.59)
Ry TREKREBRF I 4,295, 606 0.16
Ry TRMKRRRIBK (2,791, 965) 0.11)
TOMEE - 88 96, 754, 949 3.62
BEXEX 2,673,191, 463 100. 00
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A=)V Ry YT A ALV AT 4T a—vat )b Ty A E—x )Ly ——Fa—s3L «
A AR R b TH VAL (TANVT Y REE) & A=A A=V R R vF—T 7
VRN E G LT HANEREEFEHES T, 20254511 H 25 A RS CATFAIRE/R E UL ORI &2 T i
LEFET, 2B, TROONEE, UHEREELIESFOETOI T AZFATNETT,

BEARMEDCERNIR (2024F12A31812# T LA (B : K FL)

ZH
% & BRI EREN 1,488, 765
EEEHERITEMNE L UVREER 179, 967
REBREHRITEREN 1,494
EMREREMN 89, 399
Z D1 E A 83, 121
ERE 1,842,746
BEBEEERMG S VEERORESE (1, 465)
EREREG 1,841, 281
BREAMIEZFAM (20245F12R318IRE)
HE AL FI%E REERR/EHE W e
&
k3 AN
250, 000 Barclays Plc 7.13% 15/09/2173 313,910 0.1
680, 000 Bellis Acquisition Co Plc 8.13% 14/05/2030 824, 851 0.28
115, 000 Boost Newco Borrower LLC/GTCR W Dutch Finance Sub BV 8.50% 15/01/2031 154, 393 0.05
354, 000 Boparan Finance Plc 9.38% 07/11/2029 429, 313 0.15
175, 000 CPUK Finance Ltd 4.50% 28/08/2027 209, 108 0.07
186, 000 CPUK Finance Ltd 7.88% 28/08/2029 239, 873 0.08
230, 000 Deuce Finco Plc 5.50% 15/06/2027 282, 323 0.10
215, 000 Iceland Bondco Plc 10. 88% 15/12/2021 288, 497 0.10
155, 000 Kier Group Plc 9.00% 15/02/2029 204, 545 0.07
257, 000 Maryland Bidco Ltd 10. 00% 26/01/2028 246, 515 0.09
471, 000 Pinewood Finco Plc 6.00% 27/03/2030 586, 471 0.20
512, 000 Pinnacle Bidco Plc 10. 00% 11/10/2028 682, 032 0.23
187, 000 Virgin Media 02 Vendor Financing Notes V DAC 7.88% 15/03/2032 234,013 0.08
4,695, 844 1. 61
a—0o
300, 000 Alstom SA 5.87% 29/08/2173 326, 898 0.11
430, 000 Altice Finco SA 4.75% 15/01/2028 251,494 0.09
140, 000 APCOA Group GmbH 6.00% 15/04/2031 147, 465 0.05
470, 000 Ardagh Metal Packaging Finance USA LLC / Ardagh Metal Packaging Finance Plc 3.00% 01/09/2029 416, 450 0.14
200, 000 Ashland Services BV 2.00% 30/01/2028 198, 711 0.07
280, 000 Avis Budget Finance Plc 7.25% 31/07/2030 305, 691 0.11
275, 000 Bani jay SAS 6.50% 01/03/2026 286, 069 0.10
385, 000 Benteler International AG 9.38% 15/05/2028 422,339 0.14
369, 000 Cirsa Finance International Sarl 10. 38% 30/11/2027 404, 733 0.14
125, 000 Dana Financing Luxembourg Sar| 3.00% 15/07/2029 124, 665 0.04
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411,000 Flora Food Management BV 6.88% 02/07/2029 446, 211 0.15
205, 000 [HO Verwaltungs GmbH 8.75% 15/05/2028 224, 866 0.08
385, 000 Kleopatra Finco Sarl 4.25% 01/03/2026 368, 257 0.13
405, 000 Lorca Telecom Bondco SA 4.00% 18/09/2027 421, 001 0.14
150, 000 Olympus Water US Holding Corp 3.88% 01/10/2028 152, 062 0.05
100, 000 Stonegate Pub Co Financing 2019 Plc 9.65% 31/07/2029 107, 244 0.04
250, 000 TeamSystem SpA 3.50% 15/02/2028 256, 185 0.09
96, 336 TUI Cruises GmbH 6.50% 15/05/2026 100, 956 0.03
150, 000 Verisure Holding AB 3.25% 15/02/2027 153, 695 0.05
175, 000 Verisure Midholding AB 5.25% 15/02/2029 182,071 0.06
5,297,063 1.81

* L
545, 000 1011778 BC ULC / New Red Finance Inc 3.88% 15/01/2028 517,325 0.18
500, 000 1011778 BC ULC / New Red Finance Inc 4.38% 15/01/2028 478, 893 0.16
395, 000 1011778 BC ULC / New Red Finance Inc 6.13% 15/06/2029 397,374 0.14
839, 000 1011778 BC ULC / New Red Finance Inc 4.00% 15/10/2030 751, 983 0.26
755, 000 Acrisure LLC / Acrisure Finance Inc 8.25% 01/02/2029 781, 380 0.27
1,595, 000 Acrisure LLC / Acrisure Finance Inc 4.25% 15/02/2029 1,499, 550 0.51
165, 000 Acrisure LLC / Acrisure Finance Inc 8.50% 15/06,/2029 172,170 0.06
145, 000 Acrisure LLC / Acrisure Finance Inc 6.00% 01/08/2029 139, 406 0.05
490, 000 AdaptHealth LLC 6.13% 01/08/2028 481,393 0.16
982, 000 ADT Security Corp 4.13% 01/08/2029 904, 184 0.31
454, 000 AG Issuer LLC 6.25% 01/03/2028 451,597 0.15
1,444,000 Ahead DB Holdings LLC 6.63% 01/05/2028 1,418,092 0.49
120, 000 Albertsons Cos Inc / Safeway Inc / New Albertsons LP / Albertsons LLC 4.88% 15/02/2030 114, 626 0.04
582, 000 Alliant Holdings Intermediate LLC / Alliant Holdings Co-Issuer 6.75% 15/10/2027 578, 416 0.20
515, 000 Alliant Holdings Intermediate LLC / Alliant Holdings Co-Issuer 6.75% 15/04/2028 516, 685 0.18
445, 000 Alliant Holdings Intermediate LLC / Alliant Holdings Co-Issuer 7.38% 01/10/2032 450, 004 0.15
453, 000 Allied Universal Holdco LLC 7.88% 15/02/2031 463, 301 0.16
449, 000 Allied Universal Holdco LLC / Allied Universal Finance Corp 9.75% 15/07/2027 452, 336 0.15
515, 000 Allied Universal Holdco LLC / Allied Universal Finance Corp 6.00% 01/06/2029 471,882 0.16
1,186, 000 Allied Universal Holdco LLG/Allied Universal Finance Corp/Atlas Luxco 4 Sarl 4.63% 01/06/2028 1,120, 244 0.38
578, 000 Allison Transmission Inc 3.75% 30/01/2031 512,703 0.18
551, 000 Ally Financial Inc 5.75% 20/11/2025 553, 922 0.19
1,285, 000 Ally Financial Inc 4.70% 15/08/2173 1,202, 817 0.4
563, 000 Altice Financing SA 5.00% 15/01/2028 441,322 0.15
2,073, 000 Altice France Holding SA 10. 50% 15/05/2027 604, 494 0.21
305, 000 Altice France Holding SA 6.00% 15/02/2028 80,989 0.03
416, 000 Altice France SA 5.13% 15/07/2029 312,679 0.1
820, 000 AMC Entertainment Holdings Inc 7.50% 15/02/2029 730, 675 0.25
320, 000 AMC Networks Inc 10. 25% 15/01/2029 340, 426 0.12
120, 000 Amentum Holdings Inc 7.25% 01/08/2032 121,198 0.04
695, 000 American Airlines Inc 7.25% 15/02/2028 711, 561 0.24
160, 000 American Airlines Inc/AAdvantage Loyalty IP Ltd 5.50% 20/04/2026 159, 946 0.05
1,742,000 American Builders & Contractors Supply Co Inc 3.88% 15/11/2029 1, 588, 466 0.54
105, 000 Amer ican Express Co 3.55% 15/09/2173 100, 534 0.03
647, 000 AmeriGas Partners LP / AmeriGas Finance Corp 5.75% 20/05/2027 599, 371 0.21
906, 000 Amkor Technology Inc 6.63% 15/09/2027 907, 952 0.31
606, 000 Amsted Industries Inc 5.63% 01/07/2027 600, 924 0.21
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368, 000 Amsted Industries Inc 4.63% 15/05/2030 347,172 0.12
910, 000 ANGI Group LLC 3.88% 15/08/2028 814,550 0.28
360, 000 Antero Midstream Partners LP / Antero Midstream Finance Corp 5.75% 01/03/2027 359, 113 0.12
633, 000 Antero Midstream Partners LP / Antero Midstream Finance Corp 6.63% 01/02/2032 639, 355 0.22
844, 000 Anywhere Real Estate Group LLC / Realogy Co-Issuer Corp 5.75% 15/01/2029 679, 730 0.23
755, 000 APH Somerset Investor 2 LLC / APH2 Somerset Investor 2 LLC / APH3 Somerset Inves 7.88% 01/11/2029 764, 063 0.26
1,374,000 APi Group DE Inc 4.13% 15/07/2029 1,256,974 0.43
368, 000 APi Group DE Inc 4.75% 15/10/2029 347,072 0.12
532, 000 Archrock Partners LP / Archrock Partners Finance Corp 6.25% 01/04/2028 529, 770 0.18
735, 000 Archrock Partners LP / Archrock Partners Finance Corp 6.63% 01/09/2032 736, 631 0.25
150, 000 Arcosa Inc 6.88% 15/08/2032 152, 547 0.05
332, 000 Ardagh Packaging Finance Plc / Ardagh Holdings USA Inc 4.13% 15/08/2026 289, 348 0.10
759, 000 Ardagh Packaging Finance Plc / Ardagh Holdings USA Inc 5.25% 15/08/2027 433, 989 0.15
1,052, 000 Ardonagh Group Finance Ltd 8.88% 15/02/2032 1,094, 276 0.37
1, 347,000 Arko Corp 5.13% 15/11/2029 1,230, 200 0.42
210, 000 Asbury Automotive Group Inc 5.00% 15/02/2032 193, 189 0.07
490, 000 Ashland Inc 3.38% 01/09/2031 418, 215 0.14
705, 000 AthenaHealth Group Inc 6.50% 15/02/2030 671,322 0.23
812, 000 Atkore Inc 4.25% 01/06,/2031 720, 474 0.25
555, 000 Avient Corp 7.13% 01/08/2030 570, 067 0.20
105, 000 Avient Corp 6.25% 01/11/2031 103, 998 0.04
210, 000 Avis Budget Car Rental LLC / Avis Budget Finance Inc 8.25% 15/01/2030 217,184 0.07
775, 000 Axalta Coating Systems LLC 3.38% 15/02/2029 705, 869 0.24
395, 000 Axalta Coating Systems LLC / Axalta Coating Systems Dutch Holding B BV 4.75% 15/06/2027 387, 407 0.13
475, 000 Ball Corp 6.88% 15/03/2028 486, 520 0.17
591, 000 Ball Corp 6.00% 15/06/2029 596, 123 0.20
600, 000 Ball Corp 2.88% 15/08/2030 514,270 0.18
475, 000 Bani jay Entertainment SAS 8.13% 01/05/2029 492, 655 0.17
325, 000 Bank of New York Mellon Corp 4.70% 20/09/2173 322,916 0.1
188, 000 Bausch Health Americas Inc 8.50% 31/01/2027 155, 909 0.05
323, 000 Bausch Health Cos Inc 4.88% 01/06/2028 261, 326 0.09
516, 000 Bausch Health Cos Inc 11.00% 30/09/2028 490, 883 0.17
260, 000 Bausch Health Cos Inc 6.25% 15/02/2029 161, 655 0.06
465, 000 BCPE Empire Holdings Inc 7.63% 01/05/2027 463, 274 0.16
739, 000 Beacon Roofing Supply Inc 4.13% 15/05/2029 701, 628 0.24
205, 000 Belron UK Finance Plc 5.75% 15/10/2029 205, 782 0.07
508, 000 Block Inc 2.75% 01/06/2026 489, 809 0.17
195, 000 Blue Racer Midstream LLC / Blue Racer Finance Gorp 7.00% 15/07/2029 199, 437 0.07
195, 000 Blue Racer Midstream LLC / Blue Racer Finance Corp 7.25% 15/07/2032 200, 660 0.07
440, 000 Bombardier Inc 7.00% 01/06/2032 449, 701 0.15
495, 000 Boyne USA Inc 4.75% 15/05/2029 470, 324 0.16
308, 000 Brink's Co 4.63% 16/10/2027 299, 235 0.10
474, 000 BroadStreet Partners Inc 5.88% 15/04/2029 459, 398 0.16
1,045, 000 Builders FirstSource Inc 5.00% 01/03/2030 995, 076 0.34
161, 000 Caesars Entertainment Inc 8.13% 01/07/2027 162, 851 0.06
1,111,000 Caesars Entertainment Inc 4.63% 15/10/2029 1,042,372 0.36
465, 000 Caesars Entertainment Inc 7.00% 15/02/2030 473, 878 0.16
410, 000 Caesars Entertainment Inc 6.50% 15/02/2032 412, 336 0.14
190, 000 Caesars Entertainment Inc 6.00% 15/10/2032 183, 442 0.06
460, 000 California Buyer Ltd / Atlantica Sustainable Infrastructure Plc 6.38% 15/02/2032 456, 840 0.16
8,000 Calpine Corp 4.50% 15/02/2028 7,691 0.00
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445, 000 Capital One Financial Corp 3.95% 01/09/2173 424,772 0.15
675, 000 Carnival Corp 5.75% 01/03/2027 674,220 0.23
469, 000 Carnival Corp 7.00% 15/08/2029 488,792 0.17
63, 411 Carvana GCo 9.00% 01/12/2028 67,735 0.02
111,679 Carvana Co 13.00% 01/06,/2030 122,939 0.04
133,174 Carvana Co 14.00% 01/06/2031 159, 814 0.05
560, 000 Castle US Holding Corp 9.50% 15/02/2028 261,173 0.09
675, 000 CCO Holdings LLC / CCO Holdings Capital Corp 4.75% 01/03/2030 616, 982 0.21
1, 743, 000 CCO Holdings LLGC / CCO Holdings Capital Corp 4.50% 15/08,/2030 1,565, 611 0.54
2,990, 000 CCO Holdings LLGC / CCO Holdings Capital Corp 4.25% 01/02/2031 2,611, 691 0.89
530, 000 CCO Holdings LLC / CCO Holdings Capital Corp 4.75% 01/02/2032 465, 122 0.16
1,011,000 CCO Holdings LLC / CCO Holdings Capital Corp 4.50% 01/05/2032 872, 828 0.30
553, 000 Central Garden & Pet Co 4.13% 15/10/2030 498, 320 0.17
200, 000 Central Garden & Pet Co 4.13% 30/04/2031 177, 438 0.06
625, 000 Champ Acquisition Corp 8.38% 01/12/2031 641,077 0.22
150, 000 Charles River Laboratories International Inc 4.00% 15/03/2031 134, 096 0.05
250, 000 Charles Schwab Corp 4.00% 01/03/2173 215, 806 0.07
425, 000 Charles Schwab Corp 5.00% 01/06/2173 407, 007 0.14
889, 000 Chart Industries Inc 7.50% 01/01/2030 920, 985 0.32
364, 000 Cheesecake Factory Inc 0.38% 15/06/2026 359, 671 0.12
510, 000 Chemours Co 4.63% 15/11/2029 443, 648 0.15
963, 000 Cheplapharm Arzneimittel GmbH 5.50% 15/01/2028 887,719 0.30
910, 000 CHS/Community Health Systems Inc 5.63% 15/03/2027 873, 809 0.30
887, 000 CHS/Community Health Systems Inc 6.88% 15/04/2029 672, 689 0.23
420, 000 Cinemark USA Inc 5.25% 15/07/2028 409, 957 0.14
260, 000 Ginemark USA Inc 7.00% 01/08/2032 265, 725 0.09
1,405, 000 Civitas Resources Inc 5.00% 15/10/2026 1,384, 640 0. 47
759, 000 Clarios Global LP / Clarios US Finance Co 8.50% 15/05/2027 764, 999 0.26
845, 000 Clarios Global LP / Clarios US Finance Co 6.75% 15/05/2028 862, 298 0.30
800, 000 Clarivate Science Holdings Corp 4.88% 01/07/2029 746, 919 0.26
205, 000 Cleveland-Cliffs Inc 6.88% 01/11/2029 202, 876 0.07
500, 000 Cleveland-Cliffs Inc 6.75% 15/04/2030 491,130 0.17
360, 000 Cleveland-Cliffs Inc 7.00% 15/03/2032 352, 898 0.12
793, 000 Cloud Software Group Inc 6.50% 31/03/2029 719, 679 0.27
1,342,000 Cloud Software Group Inc 9.00% 30/09/2029 1, 365, 208 0. 47
455, 000 Cloud Software Group Inc 8.25% 30/06/2032 470, 034 0.16
555, 000 CNX Midstream Partners LP 4.75% 15/04/2030 507, 433 0.17
600, 000 CNX Resources Corp 7.38% 15/01/2031 615, 862 0.21
120, 000 CNX Resources Corp 7.25% 01/03/2032 122,37 0.04
548, 000 Coherent Corp 5.00% 15/12/2029 524, 432 0.18
325, 000 Comerica Inc 5.63% 01/10/2173 323, 155 0.11
637, 000 CommScope LLC 8.25% 01/03/2027 609, 468 0.21
523, 000 CommScope LLC 4.75% 01/09/2029 468, 088 0.16
585, 000 Cougar JV Subsidiary LLC 8.00% 15/05/2032 607, 361 0.21
437,000 Crescent Energy Finance LLC 9.25% 15/02/2028 457, 7717 0.16
240, 000 Crescent Energy Finance LLC 7.63% 01/04/2032 239, 055 0.08
1,168, 000 Crowdstrike Holdings Inc 3.00% 15/02/2029 1,064, 539 0.36
325, 000 Crown Americas LLC 5.25% 01/04/2030 316, 504 0.1
355, 000 CSC Holdings LLC 5.50% 15/04/2027 318, 180 0.11
1,975, 000 GSC Holdings LLGC 5.75% 15/01/2030 1,073, 757 0.37
470, 000 GSC Holdings LLGC 3.38% 15/02/2031 333, 390 0.1
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1,030, 000 CSC Holdings LLC 4.50% 15/11/2031 750, 486 0.26
348, 000 Cumulus Media New Holdings Inc 8.00% 01/07/2029 128, 691 0.04
523, 000 Cushman & Wakefield US Borrower LLC 6.75% 15/05/2028 523, 315 0.18
210, 000 Cushman & Wakefield US Borrower LLC 8.88% 01/09/2031 226, 245 0.08
516, 000 DaVita Inc 3.75% 15/02/2031 446, 340 0.15
271,000 DaVita Inc 6.88% 01/09/2032 2173, 438 0.09
760, 000 Dealer Tire LLC / DT Issuer LLC 8.00% 01/02/2028 741, 242 0.26
100, 000 Deluxe Corp 8.13% 15/09/2029 101, 611 0.03
224,000 Diamond Foreign Asset Co / Diamond Finance LLC 8.50% 01/10/2030 232,624 0.08
530, 000 Diebold Nixdorf Inc 7.75% 31/03/2030 545, 485 0.19

1,104, 000 Directv Financing LLC / Directv Financing Co-Obligor Inc 5.88% 15/08/2027 1,074, 826 0.37
711,000 DISH DBS Corp 5.25% 01/12/2026 648, 606 0.22
108, 000 DISH DBS Corp 5.75% 01/12/2028 92, 458 0.03

1,085, 000 DISH DBS Corp 5.13% 01/06/2029 688, 671 0.24
425,000 Duke Energy Corp 4.13% 15/04/2026 437,705 0.15
886, 000 Dycom Industries Inc 4.50% 15/04/2029 829, 903 0.28
545, 000 EchoStar Corp 10. 75% 30/11/2029 585, 682 0.20
747, 000 Edison International 5.38% 15/09/2173 738, 603 0.25
980, 000 eG Global Finance Plc 12.00% 30/11/2028 1,097, 278 0.38
620, 000 Elastic NV 4.13% 15/07/2029 576,012 0.20
825, 000 EMRLD Borrower LP / Emerald Co-Issuer Inc 6.63% 15/12/2030 827, 657 0.28
495, 000 EnLink Midstream LLC 6.50% 01/09/2030 519, 429 0.18
475, 000 Entegris Inc 4.75% 15/04/2029 455, 838 0.16

1,184,000 Expand Energy Corp 5.38% 01/02/2029 1,168, 490 0.40

55, 000 Expand Energy Corp 4.75% 01/02/2032 51,298 0.02
585, 000 Fiesta Purchaser Inc 9.63% 15/09/2032 614, 346 0.21
715, 000 FMG Resources August 2006 Pty Ltd 4.38% 01/04/2031 648, 654 0.22
549, 000 Foundation Building Materials Inc 6.00% 01/03/2029 483, 403 0.17
447, 000 Freedom Mortgage Holdings LLC 9.25% 01/02/2029 461, 227 0.16
735, 000 Frontier Communications Holdings LLC 5.88% 15/10/2027 733, 584 0.25
630, 000 Frontier Communications Holdings LLC 6.00% 15/01/2030 629, 551 0.22
488, 000 Garda World Security Corp 7.75% 15/02/2028 503, 821 0.17
245, 000 Garda World Security Corp 8.25% 01/08/2032 249, 448 0.09
260, 000 Garda World Security Corp 8.38% 15/11/2032 265, 660 0.09
920, 000 Gen Digital Inc 6.75% 30/09/2027 934,535 0.32
446, 000 Genesis Energy LP / Genesis Energy Finance Corp 8.00% 15/01/2027 453, 783 0.16
310, 000 Genesis Energy LP / Genesis Energy Finance Corp 8.88% 15/04/2030 316, 031 0.1
350, 000 Genesis Energy LP / Genesis Energy Finance Corp 8.00% 15/05/2033 344, 362 0.12
780, 000 Genting New York LLC / GENNY Capital Inc 7.25% 01/10/2029 803, 421 0.28
757, 000 GFL Environmental Inc 3.50% 01/09/2028 714, 452 0.24
221,000 GFL Environmental Inc 4.75% 15/06/2029 218, 612 0.07
345, 000 GFL Environmental Inc 4.38% 15/08/2029 326, 331 0.11
670, 000 GGAM Finance Ltd 8.00% 15/06/2028 704, 001 0.24

1,047,000 Global Infrastructure Solutions Inc 5.63% 01/06/2029 1,010, 393 0.35
580, 000 Global Infrastructure Solutions Inc 7.50% 15/04/2032 575, 545 0.20
245,000 Global Partners LP / GLP Finance Corp 8.25% 15/01/2032 252,314 0.09
475, 000 Gray Television Inc 10. 50% 15/07/2029 476, 612 0.16
720, 000 Grifols SA 4.75% 15/10/2028 662, 636 0.23
145, 000 Group 1 Automotive Inc 6.38% 15/01/2030 145, 802 0.05
510, 000 GYP Holdings I11 Corp 4.63% 01/05/2029 480, 968 0.16

1, 305, 000 H&E Equipment Services Inc 3.88% 15/12/2028 1,195,914 0.41
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357,000 HAH Group Holding Co LLC 9.75% 01/10/2031 358, 093 0.12
277,000 Hertz Corp 12.63% 15/07/2029 294,998 0.10
175, 000 Hess Midstream Operations LP 6.50% 01/06/2029 177, 481 0. 06
155, 000 Hess Midstream Operations LP 5.50% 15/10/2030 150, 379 0.05
695, 000 Hillenbrand Inc 3.75% 01/03/2031 607, 784 0.21
195, 000 Hilton Domestic Operating Co Inc 5.88% 01/04/2029 194, 786 0.07
409, 000 Hilton Domestic Operating Go Inc 4.00% 01/05/2031 368, 847 0.13
556, 000 Hilton Domestic Operating Co Inc 3.63% 15/02/2032 484, 057 0.17
1, 309, 000 Hilton Grand Vacations Borrower LLG / Hilton Grand Vacations Borrower Inc 5.00% 01/06/2029 1,235, 353 0.42
623, 000 Hilton Grand Vacations Borrower LLG / Hilton Grand Vacations Borrower Inc 4.88% 01/07/2031 559, 029 0.19
190, 000 Hilton Grand Vacations Borrower LLC / Hilton Grand Vacations Borrower Inc 6.63% 15/01/2032 190, 959 0.07
360, 000 Howard Midstream Energy Partners LLC 8.88% 15/07/2028 378,574 0.13
430, 000 Howard Midstream Energy Partners LLC 7.38% 15/07/2032 437, 849 0.15
591, 000 HUB International Ltd 7.38% 31/01/2032 600, 480 0.21
305, 000 Hughes Satellite Systems Corp 6.63% 01/08/2026 241,756 0.08
1,316, 000 Husky Injection Molding Systems Ltd / Titan Co-Borrower LLC 9.00% 15/02/2029 1,374,133 0.47
175, 000 Icahn Enterprises LP / Icahn Enterprises Finance Corp 10.00% 15/11/2029 175, 746 0.06
147, 250 iHeartCommunications Inc 9.13% 01/05/2029 128, 649 0.04
1,532,000 iHeartCommunications Inc 10. 88% 01/05/2030 1,174, 844 0. 40
504, 630 iHeartCommunications Inc 1.75% 15/08,/2030 393, 735 0.13
380, 000 iHeartCommunications Inc 7.00% 15/01/2031 281, 305 0.10
360, 000 Iliad Holding SASU 7.00% 15/04/2032 362, 591 0.12
445, 000 [lluminate Buyer LLC / Illuminate Holdings IV Inc 9.00% 01/07/2028 451,539 0.15
1,132,000 Imola Merger Corp 4.75% 15/05/2029 1,076, 768 0.37
978, 000 Ingevity Corp 3.88% 01/11/2028 898, 119 0.31
889, 000 International Game Technology Plc 5.25% 15/01/2029 867,617 0.30
713, 000 ION Trading Technologies Sarl 9.50% 30/05/2029 749, 985 0.26
495, 000 Iron Mountain Inc 7.00% 15/02/2029 507,013 0.17
1,075, 000 Iron Mountain Inc 5.63% 15/07/2032 1,028, 422 0.35
500, 000 James Hardie International Finance DAC 5.00% 15/01/2028 486, 658 0.17
660, 000 Jane Street Group / JSG Finance Inc 7.13% 30/04/2031 680, 392 0.23
440, 000 Jane Street Group / JSG Finance Inc 6.13% 01/11/2032 436, 726 0.15
717,000 Jazz Securities DAC 4.38% 15/01/2029 676, 855 0.23
1, 160, 000 Jefferies Finance LLC / JFIN Co-Issuer Corp 5.00% 15/08/2028 1,089, 300 0.37
499, 000 JELD-WEN Inc 4.83% 15/12/2027 472, 661 0.16
785, 000 JPMorgan Chase & Co 6.88% 01/06/2173 825, 697 0.28
613, 000 KBR Inc 4.75% 30/09/2028 589, 390 0.20
681, 000 Ken Garff Automotive LLC 4.88% 15/09/2028 654, 481 0.22
475, 000 Kennedy-Wi Ison Inc 4.75% 01/03/2029 429, 870 0.15
606, 000 Kennedy-Wi Ison Inc 4.75% 01/02/2030 536, 339 0.18
380, 000 Kennedy-Wi I'son Inc 5.00% 01/03/2031 332, 388 0.11
620, 000 Kinetik Holdings LP 6.63% 15/12/2028 631,920 0.22
865, 000 Kinetik Holdings LP 5.88% 15/06,/2030 852, 523 0.29
165, 000 Kodiak Gas Services LLC 7.25% 15/02/2029 168,616 0.06
445, 000 Kronos Acquisition Holdings Inc 8.25% 30/06/2031 425,038 0.15
790, 000 LABL Inc 10. 50% 15/07/2027 764, 224 0.26
120, 000 LABL Inc 8.63% 01/10/2031 111, 145 0.04
1,301, 000 LCM Investments Holdings II LLC 4.88% 01/05/2029 1,216, 404 0.42
556, 000 Level 3 Financing Inc 4.50% 01/04/2030 463, 083 0.16
411, 000 LGI Homes Inc 4.00% 15/07/2029 368, 272 0.13
475, 000 LGI Homes Inc 7.00% 15/11/2032 469,913 0.16
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535, 000 LifePoint Health Inc 5.38% 15/01/2029 470, 466 0.16
470, 000 LifePoint Health Inc 11.00% 15/10/2030 517, 285 0.18
280, 000 Light & Wonder International Inc 7.50% 01/09/2031 288, 821 0.10
729, 000 Lightning Power LLC 7.25% 15/08/2032 751, 264 0.26
271,000 Lithia Motors Inc 3.88% 01/06/2029 248,130 0.09
828, 000 Live Nation Entertainment Inc 3.75% 15/01/2028 783,011 0.27
330, 000 Macy’ s Retail Holdings LLC 5.88% 01/04/2029 322, 801 0.1
1, 836, 000 Madison IAQ LLC 5.88% 30/06/2029 1,737,476 0.60
1,766, 000 MajorDrive Holdings IV LLC 6.38% 01/06/2029 1,553, 354 0.53
464, 000 Marriott Ownership Resorts Inc 4.75% 15/01/2028 446, 423 0.15
290, 000 Masterbrand Inc 7.00% 15/07/2032 291, 932 0.10
493, 000 Matador Resources Co 6.88% 15/04/2028 500, 749 0.17
180, 000 Matador Resources Co 6.50% 15/04/2032 178, 271 0.06
179, 000 Matador Resources Co 6.25% 15/04/2033 174, 285 0.06
604, 000 Match Group Holdings 11 LLC 4.63% 01/06/2028 576, 377 0.20
630, 000 Match Group Holdings I1 LLC 5.63% 15/02/2029 613, 261 0.21
70, 000 Match Group Holdings II LLC 3.63% 01/10/2031 59, 946 0.02
1, 400, 000 Mauser Packaging Solutions Holding Co 7.88% 15/04/2027 1,426, 162 0.49
937, 000 Mavis Tire Express Services Topco Corp 6.50% 15/05/2029 897, 841 0. 31
1,801, 000 McAfee Corp 7.38% 15/02/2030 1,748,126 0. 60
765, 000 McGraw-Hi || Education Inc 8.00% 01/08/2029 761, 749 0.26
759, 000 Medline Borrower LP 3.88% 01/04/2029 703, 615 0.24
542, 000 Medline Borrower LP 5.25% 01/10/2029 523, 346 0.18
545, 000 Melco Resorts Finance Ltd 4.88% 06/06/2025 541, 253 0.19
325, 000 Melco Resorts Finance Ltd 7.63% 17/04/2032 327,743 0.1
555, 000 Merlin Entertainments Group US Holdings Inc 7.38% 15/02/2031 539, 056 0.18
280, 000 Methanex US Operations Inc 6.25% 15/03/2032 271, 245 0.10
1,580, 000 MGM Resorts International 4.75% 15/10/2028 1,515, 844 0.52
440, 000 MGM Resorts International 6.13% 15/09/2029 439, 830 0.15
774, 000 Midcap Financial Issuer Trust 6.50% 01/05/2028 757,185 0.26
499, 000 Midcap Financial Issuer Trust 5.63% 15/01/2030 457, 623 0.16
749, 000 Mineral Resources Ltd 8.00% 01/11/2027 763, 716 0.26
816, 000 Minerals Technologies Inc 5.00% 01/07/2028 791, 861 0.27
390, 000 Molina Healthcare Inc 6.25% 15/01/2033 385, 567 0.13
456, 000 Moog Inc 4.25% 15/12/2027 437,533 0.15
575, 000 Motion Bondco DAC 6.63% 15/11/2027 541,617 0.19
737, 000 MPH Acquisition Holdings LLC 5.75% 01/11/2028 484,772 0.17
324,000 MPT Operating Partnership LP / MPT Finance Corp 5.25% 01/08/2026 298, 789 0.10
450, 000 MPT Operating Partnership LP / MPT Finance Corp 3.50% 15/03/2031 284, 051 0.10
472, 000 Muel ler Water Products Inc 4.00% 15/06,/2029 437, 361 0.15
1,009, 000 Murphy 0il USA Inc 3.75% 15/02/2031 890, 936 0.31
797, 000 Navient Corp 5.50% 15/03/2029 758, 7137 0.26
475, 000 NCL Corp Ltd 5.88% 15/03/2026 474,969 0.16
215, 000 NCL Corp Ltd 7.75% 15/02/2029 225,914 0.08
721, 000 New Albertsons LP 7.45% 01/08/2029 752, 551 0.26
165, 000 Newel| Brands Inc 6.38% 15/05/2030 166, 132 0.06
342,000 Newel| Brands Inc 7.00% 01/04/2046 326, 224 0.11
529, 000 Nexstar Media Inc 5.63% 15/07/2027 516, 743 0.18
578, 000 NextEra Energy Operating Partners LP 7.25% 15/01/2029 591, 660 0.20
731, 000 NGL Energy Operating LLC / NGL Energy Finance Corp 8.13% 15/02/2029 741, 384 0.25
945, 000 Noble Finance Il LLC 8.00% 15/04/2030 954, 764 0.33
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1,171,000 Nokia of America Corp 6.45% 15/03/2029 1,175,193 0.40
377,000 Nordstrom Inc 4.38% 01/04/2030 343, 106 0.12
902, 000 Novelis Corp 4.75% 30/01/2030 833, 223 0.29

1,520, 000 NRG Energy Inc 5.75% 15/07/2029 1,492,370 0.51
675, 000 NuStar Logistics LP 5.75% 01/10/2025 676, 284 0.23
837, 000 NuStar Logistics LP 5.63% 28/04/2027 833, 571 0.29

1,190, 000 0lympus Water US Holding Corp 4.25% 01/10/2028 1,115, 681 0.38
835, 000 0lympus Water US Holding Corp 9.75% 15/11/2028 886, 735 0.30
200, 000 0lympus Water US Holding Corp 6.25% 01/10/2029 190, 876 0.07
312,000 OneMain Finance Corp 3.50% 15/01/2027 297,924 0.10
455, 000 OneMain Finance Corp 6.63% 15/01/2028 460, 747 0.16
275, 000 OneMain Finance Corp 9.00% 15/01/2029 292, 031 0.10
300, 000 OneMain Finance Corp 6.63% 15/05/2029 303, 897 0.10
590, 000 OneMain Finance Corp 7.88% 15/03/2030 616, 112 0.21
430, 000 OneMain Finance Corp 7.50% 15/05/2031 442, 449 0.15
335, 000 OneSky Flight LLC 8.88% 15/12/2029 336, 506 0.12
480, 000 Open Text Corp 6.90% 01/12/2027 496, 730 0.17
405, 000 Open Text Corp 3.88% 01/12/2029 367, 353 0.13
371,000 Optics Bidco SpA 6.00% 30/09/2034 359, 810 0.12
555, 000 Optics Bidco SpA 7.20% 18/07/2036 570, 485 0.20

1,451,000 Organon & Co / Organon Foreign Debt Co-Issuer BV 4.13% 30/04/2028 1, 366, 298 0.47
561, 000 Organon & Co / Organon Foreign Debt Co-Issuer BV 5.13% 30/04/2031 505, 727 0.17
148, 000 Osaic Holdings Inc 10. 75% 01/08/2027 153, 282 0.05
537, 000 Outfront Media Capital LLC / Outfront Media Capital Corp 4.25% 15/01/2029 500, 309 0.17
700, 000 Panther Escrow Issuer LLC 7.13% 01/06/2031 707, 805 0.24
725, 000 Paysafe Finance Plc / Paysafe Holdings US Corp 4.00% 15/06/2029 675, 931 0.23
595, 000 Penn Entertainment Inc 4.13% 01/07/2029 533, 401 0.18
280, 000 Penske Automotive Group Inc 3.50% 01/09/2025 271,088 0.09
558, 000 Penske Automotive Group Inc 3.75% 15/06/2029 509, 848 0.17
995, 000 Performance Food Group Inc 4.25% 01/08/2029 925, 009 0.32
235, 000 Permian Resources Operating LLC 5.88% 01/07/2029 230, 984 0.08
665, 000 Permian Resources Operating LLC 9.88% 15/07/2031 732, 354 0.25
223,000 Permian Resources Operating LLC 7.00% 15/01/2032 226, 806 0.08

1,423, 000 Perrigo Finance Unlimited Co 4.90% 15/06,/2030 1,338, 108 0. 46

15, 000 Perrigo Finance Unlimited Co 6.13% 30/09/2032 14,744 0.01
225,000 Phinia Inc 6.63% 15/10/2032 224,378 0.08
980, 000 Pike Corp 5.50% 01/09/2028 943, 693 0.32
250, 000 Pike Corp 8.63% 31/01/2031 264, 762 0.09
944, 000 PNC Financial Services Group Inc 6.20% 15/12/2173 952, 589 0.33
328, 000 Post Holdings Inc 5.50% 15/12/2029 318, 320 0.11
956, 000 Post Holdings Inc 4.63% 15/04/2030 883, 931 0.30
87,000 Post Holdings Inc 4.50% 15/09/2031 78,193 0.03
145, 000 Post Holdings Inc 6.25% 15/02/2032 144,176 0.05
725, 000 Post Holdings Inc 6.38% 01/03/2033 712,139 0.24
558, 000 Prairie Acquiror LP 9.00% 01/08/2029 581, 321 0.20
8,000 Premier Entertainment Sub LLC / Premier Entertainment Finance Corp 5.63% 01/09/2029 6,195 0.00
6, 000 Prestige Brands Inc 3.75% 01/04/2031 5,281 0.00
390, 000 Prime Healthcare Services Inc 9.38% 01/09/2029 380, 120 0.13
405, 000 Prime Security Services Borrower LLC / Prime Finance Inc 6.25% 15/01/2028 403, 365 0.14
364, 000 Primo Water Holdings Inc 4.38% 30/04/2029 339, 526 0.12
1,090, 000 PROG Holdings Inc 6.00% 15/11/2029 1,046, 009 0.36
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240, 000 Rakuten Group Inc 8.13% 15/06/2173 239, 394 0.08
947, 000 Rand Parent LLC 8.50% 15/02/2030 954, 230 0.33
535, 000 Range Resources GCorp 4.75% 15/02/2030 503, 330 0.17
800, 000 Resorts World Las Vegas LLC / RWLV Capital Inc 8.45% 27/07/2030 835, 356 0.29
472, 000 ROBLOX Corp 3.88% 01/05/2030 425, 629 0.15
911, 000 Roller Bearing GCo of America Inc 4.38% 15/10/2029 850, 803 0.29
994, 000 Royal Caribbean Cruises Ltd 4.25% 01/07/2026 977, 464 0.33
670, 000 Royal Caribbean Cruises Ltd 5.50% 31/08/2026 669, 685 0.23
630, 000 Royal Caribbean Cruises Ltd 5.38% 15/07/2027 626, 610 0.21
135, 000 Royal Caribbean Cruises Ltd 6.25% 15/03/2032 136, 626 0.05
70, 000 Royal Caribbean Cruises Ltd 6.00% 01/02/2033 69, 930 0.02
295, 000 Ryan Specialty LLC 5.88% 01/08/2032 293, 293 0.10
250, 000 Sable International Finance Ltd 7.13% 15/10/2032 246, 444 0.08
975, 000 SBA Communications Corp 3.13% 01/02/2029 878, 969 0.30
260, 000 Seagate HDD Cayman 8.25% 15/12/2029 271, 559 0.10
598, 230 Seagate HDD Cayman 9.63% 01/12/2032 675,173 0.23
155, 000 Sealed Air Corp 6.50% 15/07/2032 156, 218 0.05
405, 000 Sealed Air Corp/Sealed Air Corp US 7.25% 15/02/2031 419, 228 0.14
855, 000 Seallor Id Parks & Entertainment Inc 5.25% 15/08,/2029 817,130 0.28
530, 000 Select Medical Corp 6.25% 01/12/2032 509, 806 0.17
200, 000 Sensata Technologies BV 4.00% 15/04/2029 184, 059 0.06
488, 000 Sensata Technologies BV 5.88% 01/09/2030 477,337 0.16
823, 000 Sensata Technologies Inc 4.38% 15/02/2030 754, 322 0.26
745, 000 Service Properties Trust 8.38% 15/06/2029 723, 559 0.25
30, 000 Shift4 Payments LLC / Shift4 Payments Finance Sub Inc 6.75% 15/08/2032 30, 538 0.01
453, 000 Sigma Holdco BV 7.88% 15/05/2026 449,772 0.15
489, 000 Sirius XM Radio LLC 4.00% 15/07/2028 451, 832 0.15
798, 000 Sirius XM Radio LLC 4.13% 01/07/2030 697, 445 0.24
241,000 Sirius XM Radio LLC 3.88% 01/09/2031 202, 299 0.07
500, 000 Sitio Royalties Operating Partnership LP / Sitio Finance Corp 7.88% 01/11/2028 515, 474 0.18
338, 000 SM Energy Co 6.75% 15/09/2026 338, 161 0.12
185, 000 SM Energy Co 6.50% 15/07/2028 184,133 0.06
330, 000 SM Energy Co 6.75% 01/08/2029 327,299 0.1
1,424,000 Smyrna Ready Mix Concrete LLC 6.00% 01/11/2028 1,390, 415 0.48
385, 000 Smyrna Ready Mix Concrete LLC 8.88% 15/11/2031 404, 536 0.14
615, 000 SNF Group SACA 3.13% 15/03/2027 582, 116 0.20
670, 000 SNF Group SACA 3.38% 15/03/2030 588, 401 0.20
420, 000 Societe Generale SA 8.00% 29/03/2173 424,194 0.15
1,501, 000 Solaris Midstream Holdings LLC 7.63% 01/04/2026 1,504,139 0. 52
506, 000 Sonic Automotive Inc 4.63% 15/11/2029 467, 869 0.16
800, 000 Spirit AeroSystems Inc 4.60% 15/06,/2028 760, 260 0.26
435, 000 SPX FLOW Inc 8.75% 01/04/2030 447, 468 0.15
635, 000 Standard Building Solutions Inc 6.50% 15/08,/2032 638, 645 0.22
361, 000 Standard Industries Inc 5.00% 15/02/2027 353, 650 0.12
275, 000 Standard Industries Inc 4.75% 15/01/2028 264, 399 0.09
986, 000 Starwood Property Trust Inc 71.25% 01/04/2029 1,012,129 0.35
190, 000 Starwood Property Trust Inc 6.50% 01/07/2030 190, 314 0.07
460, 000 StoneX Group Inc 7.88% 01/03/2031 481,272 0.16
1,024, 000 Suburban Propane Partners LP/Suburban Energy Finance Corp 5.00% 01/06/2031 917,100 0.31
543, 000 Summer BC Bidco B LLC 5.50% 31/10/2026 537, 596 0.18
305, 000 Sunoco LP 7.00% 01/05/2029 313, 380 0.1



TJ+—HAA—)ILK-ARUK-vH—T72F

#E SR T RIE {E£AR/AHE R manE
&
%

235, 000 Sunoco LP 7.25% 01/05/2032 243, 744 0.08
215, 000 Sunoco LP / Sunoco Finance Corp 7.00% 15/09/2028 220, 092 0.08
468, 000 Sunoco LP / Sunoco Finance Corp 4.50% 30/04/2030 434, 863 0.15
600, 000 Sunrise HoldGo 1V BV 5.50% 15/01/2028 587, 865 0.20
495, 000 Tallgrass Energy Partners LP / Tallgrass Energy Finance Corp 7.38% 15/02/2029 497, 388 0.17
8,000 Tallgrass Energy Partners LP / Tallgrass Energy Finance Corp 6.00% 31/12/2030 7,596 0.00
685, 075 Team Health Holdings Inc 13.50% 30/06/2028 758, 460 0.26
24, 000 Telecom Italia Capital SA 6.00% 30/09/2034 23, 255 0.01
186, 000 Telecom Italia Capital SA 7.20% 18/07/2036 187, 583 0.06
607, 000 Tenet Healthcare Corp 4.63% 15/06,/2028 582, 834 0.20
710, 000 Tenet Healthcare Corp 4.25% 01/06/2029 665, 489 0.23
531, 000 Tenet Healthcare Corp 6.13% 15/06,/2030 528, 046 0.18
505, 000 Tenet Healthcare Corp 6.75% 15/05/2031 511,768 0.18
450, 000 Terex Corp 6.25% 15/10/2032 442, 803 0.15
750, 000 Teva Pharmaceutical Finance Netherlands 111 BV 3.15% 01/10/2026 720, 992 0.25
1,034, 000 TK Elevator Holdco GmbH 7.63% 15/07/2028 1,034, 401 0.35
913, 000 TK Elevator US Newco Inc 5.25% 15/07/2027 895, 231 0.31
300, 000 Toronto-Dominion Bank 8.13% 31/10/2082 313, 341 0.11
1,370, 000 TransDigm Inc 5.50% 15/11/2027 1,348,220 0.46
490, 000 TransDigm Inc 6.75% 15/08/2028 495, 550 0.17
626, 000 TransDigm Inc 4.63% 15/01/2029 586, 427 0.20
260, 000 TransDigm Inc 6.38% 01/03/2029 261, 475 0.09
1,600, 000 TransDigm Inc 4.88% 01/05/2029 1,512,890 0.52
730, 000 TransDigm Inc 6.88% 15/12/2030 743, 351 0.25
404, 600 Transocean Inc 8.75% 15/02/2030 418, 602 0.14
446, 400 Transocean Poseidon Ltd 6.88% 01/02/2027 446, 598 0.15
85, 000 Transocean Titan Financing Ltd 8.38% 01/02/2028 86, 789 0.03
977, 000 Travel + Leisure Co 6.00% 01/04/2027 978, 336 0.34
497, 000 Travel + Leisure Co 4.50% 01/12/2029 464, 544 0.16
538, 000 Travel + Leisure Co 4.63% 01/03/2030 500, 975 0.17
640, 000 TriMas Corp 4.13% 15/04/2029 588, 180 0.20
720, 000 TriNet Group Inc 3.50% 01/03/2029 652, 167 0.22
175, 000 TriNet Group Inc 7.13% 15/08/2031 178, 604 0.06
846, 000 Tronox Inc 4.63% 15/03/2029 762, 202 0.26
547,000 Twilio Inc 3.88% 15/03/2031 492,273 0.17
538, 000 UBS Group AG 9.25% 13/05/2173 582, 596 0.20
531, 000 UBS Group AG 3.88% 02/12/2173 508, 867 0.17
475, 000 UniCredit SpA 5.46% 30/06/2035 459, 564 0.16
922, 000 United Natural Foods Inc 6.75% 15/10/2028 910, 064 0.31
741, 000 United Wholesale Mortgage LLC 5.50% 15/04/2029 713,762 0.24
490, 000 Uniti Group LP / Uniti Group Finance 2019 Inc / CSL Capital LLC 10.50% 15/02/2028 523,942 0.18
500, 000 Uniti Group LP / Uniti Group Finance 2019 Inc / GSL Capital LLC 4.75% 15/04/2028 469, 855 0.16
416, 000 US Foods Inc 4.75% 15/02/2029 399, 154 0.14
250, 000 USA Compression Partners LP / USA Compression Finance Corp 7.13% 15/03/2029 254,594 0.09
1,005, 000 USI Inc 7.50% 15/01/2032 1,040, 800 0.36
280, 000 UWM Holdings LLC 6.63% 01/02/2030 278,419 0.10
440, 000 Valvoline Inc 3.63% 15/06/2031 376, 385 0.13
570, 000 Venture Global Calcasieu Pass LLC 4.13% 15/08/2031 512, 548 0.18
1,110, 000 Venture Global LNG Inc 9.50% 01/02/2029 1,227, 360 0.42
445, 000 Venture Global LNG Inc 7.00% 15/01/2030 452,207 0.15
610, 000 Venture Global LNG Inc 9.88% 01/02/2032 670, 710 0.23
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25,000 Veritiv Operating Co 10. 50% 30/11/2030 27,014 0.01
1,095, 000 Vertiv Group Corp 4.13% 15/11/2028 1,035, 258 0.35
750, 000 VFH Parent LLC / Valor Go-Issuer Inc 7.50% 15/06/2031 711,743 0.26
475, 000 Vibrantz Technologies Inc 9.00% 15/02/2030 438, 587 0.15
460, 000 Viking Cruises Ltd 5.88% 15/09/2027 457, 337 0.16
450, 000 Viking Cruises Ltd 7.00% 15/02/2029 452, 749 0.16
475, 000 Virgin Media Secured Finance Plc 5.50% 15/05/2029 445, 961 0.15
762, 000 Virtusa Corp 7.13% 15/12/2028 721,738 0.25
497, 000 Vistadet Malta Finance Plc / Vista Management Holding Inc 7.88% 01/05/2027 483, 644 0.17
498, 000 Vistadet Malta Finance Plc / Vista Management Holding Inc 9.50% 01/06/2028 501,672 0.17
595, 000 Vistadet Malta Finance Plc / Vista Management Holding Inc 6.38% 01/02/2030 522, 054 0.18
842, 000 Vistra Operations Co LLC 7.75% 15/10/2031 883,178 0.30
529, 000 Voya Financial Inc 7.76% 15/03/2173 557, 662 0.19
350, 000 VT Topco Inc 8.50% 15/08/2030 371,203 0.13
200, 000 VZ Secured Financing BV 5.00% 15/01/2032 177, 449 0.06
505, 000 Walgreens Boots Alliance Inc 3.45% 01/06/2026 490, 844 0.17
320, 000 Walgreens Boots Alliance Inc 8.13% 15/08/2029 316, 967 0.1
385, 000 Wells Fargo & Co 6.85% 15/09/2173 397,234 0.14
385, 000 Wells Fargo & Co 7.63% 15/09/2173 408, 984 0.14
468, 000 White Cap Buyer LLC 6.88% 15/10/2028 463, 734 0.16
775, 000 Wildfire Intermediate Holdings LLC 7.50% 15/10/2029 749, 873 0.26
200, 000 Windstream Services LLC / Windstream Escrow Finance Corp 8.25% 01/10/2031 206, 714 0.07
488, 000 WR Grace Holdings LLC 4.88% 15/06/2027 473, 676 0.16
814, 000 WR Grace Holdings LLC 5.63% 15/08/2029 750, 323 0.26
565, 000 WR Grace Holdings LLC 7.38% 01/03/2031 577, 364 0.20
734, 000 XHR LP 6.63% 15/05/2030 738, 836 0.25
260, 000 XPO Inc 7.13% 01/02/2032 266, 993 0.09
357,000 Yum! Brands Inc 4.75% 15/01/2030 340, 611 0.12
558, 000 Yum! Brands Inc 3.63% 15/03/2031 495, 382 0.17
525, 000 Zayo Group Holdings Inc 4.00% 01/03/2027 483, 7111 0.17
535, 000 Zayo Group Holdings Inc 6.13% 01/03/2028 457, 557 0.16
355, 000 ZF North America Capital Inc 6.88% 14/04/2028 356, 348 0.12
290, 000 ZF North America Capital Inc 6.75% 23/04/2030 279, 043 0.10
1,103, 000 Ziff Davis Inc 4.63% 15/10/2030 1,013, 284 0.35
400, 000 Ziggo Bond Co BV 5.13% 28/02/2030 359, 716 0.12
431,000 Ziggo BV 4.88% 15/01/2030 396, 043 0.14
655, 000 ZoomInfo Technologies LLG/ZoomInfo Finance Corp 3.88% 01/02/2029 596, 043 0.20
266, 729, 942 91.40
HEEE 276, 722, 849 94. 82

EfE

ESa%
210, 000 French Republic Government Bond OAT 6.00% 25/10/2025 217,414 0.08
EEEEH 217,414 0.08
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6, 750 New Holdco Npv 55,178 0.02
KFL
6, 200 Cinewor ld Group Plc Npv 157, 542 0.05
30, 340 Hertz Global Holdings Inc 113, 472 0.04
53,283 Intelsat Emergence Npv 1,618, 471 0.56
1, 705, 000 Intelsat SA 0 0.00
157 Lyondel IBasel | Industries NV 11, 624 0.00
6, 555 Noble Corp Plc 202, 418 0.07
2,164 Valaris Ltd 93,615 0.03
2,197,142 0.75
TZEKA A 2,252,320 0.77
BEEHR
E%
14, 800 Bank of America Corp 283, 420 0.10
5,000 Boeing Co 306, 700 0.10
Bk E 590, 120 0.20
FHRFHELS
KFL
1, 446 Intelsat Emergence SA Warrant 17/02/2027 2,296 0.00
491 Noble Corp Warrant WT2 04/02/2028 6,028 0.01
491 Noble Corp WT2 Warrant (SUB) 04/02/2028 4,875 0.00
PR T RIEES AR 13,199 0.01
BEEESS 279, 795, 902 95. 88
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SEs|
K HIRE T REPDE  ammnso
(5) Euro Bund Future March 2025 o 18, 605 0.01
(18) Euro Bobl Future March 2025 e 30,117 0.01
31 U.S. Treasury 2 Year Note (CBT) March 2025 B 4,694 0.00
5 U.S. Treasury 10 Year Note (CBT) March 2025 = 469 0.00
(89) U.S. Treasury 5 Year Note (CBT) March 2025 SEE 54,198 0.02
SEMIERE I RER A% 108, 083 0. 04
% #ARE T REPES wnmnzo
36 U.S. Treasury 10 Year Ultra Future March 2025 BiZ (45, 023) (0.02)
6 U.S. Treasury Ultra Bond (CBT) March 2025 =g (22, 964) 0.01)
5 U.S. Long Bond (CBT) March 2025 B (13, 655) (0. 00)
SMEEIRERBX (81, 642) (0. 03)
SNEABSE TSI
wEF AR BHE S (8) T () RERTIE SUATELLTE (%)
10/03/2025 usD 4,944,108 GBP 3,900, 052 60, 676 0.02
16/01/2025 USD 8,608,495 EUR 7,927,923 376, 659 0.13
SNEBEFHEREIRERFIE 437,335 0.15
pEEAR . ENE A (B) 52K (55) RERAS AL (%)
16/01/2025 EUR 313,916 USD 326, 543 (593) (0. 00)
16/01/2025 EUR 366, 726  USD 385, 999 (5,214) (0. 00)
16/01/2025 EUR 51,744 USD 55,187 (1, 460) (0. 00)
16/01/2025 EUR 515,135 USD 563, 194 (28, 311) (0.01)
NEABEFHEREIRERIER (35,578) (0.01)
RRERE  zouTEe AETOE pmenso
LY b - FTIAILE-RTYT
(5, 632, 000) (redit Default Swap (Barclays Bank Plc) (Fund provides default protection on ICE CD CXP HY 534 Index; and receives Fixed 5.00%) (20/06/2025) 114, 058 0.04
(13, 580, 000) Credit Default Swap (Barclays Bank Plc) (Fund provides default protection on CDX.NA HY.39-V3 Index; and receives Fixed 5.00%) (20/12/2021) 1,028, 332 0.35
(8, 325, 000) (redit Default Swap (Barclays Bank Plc) (Fund provides default protection on CDX NA.HY.43-V1 Index; and receives Fixed 5.00%) (20/12/2029) 648,518 0.22
LTy bk FTIHILE - ATy TRERFE 1,790, 908 0. 61
P = Rl P &
BESE GER LY MEELE (%)
& 276,722, 849 94. 82
EfE 217,414 0.08
L@k 2,252,320 0.77
B 590, 120 0.20
kT HMERL S 13,199 0.01
SIS RERFILE 108, 083 0.04
SIS RERE X (81, 642) (0.03)
SEAEEFHEEIRERME 437, 335 0.15
NEAEEFHNIRGIREREX (35, 578) (0.01)
HSLSy b TIHILE - Ry TREEFH 1,790, 908 0. 61
ZTOMEE - &fF 9,818,727 3.36
BRUESNZHASREEICRET HMEE 291, 833, 735 100. 00
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(T=IW RV B Y IR A VARTATa—23FN A VRAMA VI SR M=V YA -
TLYDRMAVAL-TF7UFA 109 FROKIR>

A=)V R~y YT A A AT 4T a—vaF e A RAMA e bTA =37 YA -
TAYI AN AYHD T RA (AU E TA—H A A=V R R K~ P—T
¥ RDBRE R L DAMEREEFERESR T, 20254E11 5 25 A RF T AT AT AR LI O 4RV 2 2 5
LEFET, 2B, TROONEE, UHEREELIESFOETOI T AZFATNETT,

WEARMEDERMNIR (202459 A30B12# T L) (B : BAXA)

ERER
REEA 34,262, 268
EMREREMN 8,984, 662
AEREMEHRITHRN 3,688, 823
EEEHRITHRN 2,664, 641
ZDihE A 1,061,577
ERERAEG 50, 661, 971
BREAMIEZRAM (20244 9 A30BRHE)
#E SR T RME WEEAR/HNE (A AR (0
&%
k- A
1, 200, 000 Agence Francaise Develop 1.25% 18/06/25 225, 341,752 0.70
520, 000 BNG Bank NV 0.38% 15/12/25 95, 327,993 0.30
2,000, 000 Dexia Credit Local SA 1.25% 21/07/25 373, 965, 529 1.16
1,300, 000 Dexia Credit Local SA 0.25% 10/12/26 229, 158, 619 0.7
2,700, 000 Intl Development Assoc 0.75% 12/12/24 516, 938, 729 1.59
782, 890 Mansard Mortgages 2007-1 PLC 5.35% 15/04/41 147,149,933 0. 46
2,535, 000 United Kingdom Gilt 3.25% 22/01/44 412, 738, 909 1.27
1,425,000 United Kingdom Gilt 3.50% 22/01/45 239, 168, 770 0.74
1,270, 000 United Kingdom Gilt 4.25% 07/12/46 237, 632, 391 0.74
610, 000 United Kingdom Gilt 1.50% 31/07/53 60, 494, 590 0.19
200, 000 Volkswagen Financial Services NV 1.13% 05/07/26 35, 891, 421 0.11
100, 000 Volkswagen Financial Services NV 3.25% 13/04/21 18,625, 180 0.06
2,592, 433, 816 8.03
hrFFEL
3,680, 000 Canadian Government Bond 0.50% 01/09/25 380, 027, 580 1.18
1, 350, 000 Canadian Government Bond 4.00% 01/06/41 161, 876, 502 0.50
2,000, 000 Province of British Columbia Canada 2.85% 18/06/25 212,523, 638 0. 66
1,150, 000 Province of British Columbia Canada 4.95% 18/06,/40 136, 421,157 0.42
1,020, 000 Province of Ontario Canada 2.60% 02/06/25 108, 284, 391 0.34
999, 133, 268 3.10
TUIR—UyBa—%
3, 835, 000 Kingdom of Denmark 4.50% 15/11/39 108, 109, 180 0.34
108, 109, 180 0.34
a—n
1,200, 000 Agence Francaise Develop 0.13% 29/09/31 158, 163, 513 0.49
402, 000 AIB Group PLC 2.88% 30/05/31 63, 980, 576 0.20
1,490, 000 Bonos Y Obligaciones Del Estado 1.25% 31/10/30 223,721,274 0.69
870, 000 Bonos Y Obligaciones Del Estado 0.50% 31/10/31 120,916, 128 0.37
1,370, 000 Bonos Y Obligaciones Del Estado 2.55% 31/10/32 221, 425, 049 0.69
1,074, 000 Bonos Y Obligaciones Del Estado 3.45% 30/07/43 171, 560, 299 0.53
390, 000 Bonos Y Obligaciones Del Estado 3.45% 30/07/66 59, 275, 732 0.18
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3,710, 000 Bundesrepub. Deutschland 2.40% 15/11/30 623, 465, 431 1.93
700, 000 Caisse D Amort Dette Soc 1.50% 25/05/32 102, 705, 394 0.32
800, 000 Caixabank SA 0.38% 18/11/26 124,149,748 0.38
100, 000 Caixabank SA 0.75% 26/05/28 15, 151, 897 0.05
177, 000 Credit Suisse Group AG 3.25% 02/04/26 28, 681, 096 0.09
525, 000 Credit Suisse Group AG 0.65% 14/01/28 79, 745, 679 0.25
300, 000 Deutsche Bank AG 5.00% 05/09/30 51,105, 098 0.16
100, 000 Deutsche Bank AG 1.75% 19/11/30 14, 842, 467 0.05
9,510, 000 EFSF 1.50% 15/12/25 1,519,626, 478 4.1
1,410, 000 Euro Stability Mechanism 1.00% 23/09/25 221,742, 600 0.69
100, 000 European Investment Bank 2.25% 15/03/30 16, 089, 441 0.05
250, 000 Fidelity National Information Services Inc 0.63% 03/12/25 39, 023, 325 0.12
2,110, 000 Finnish Government 1.50% 15/09/32 312, 495, 775 0.97
9,977, 603 French Discount T Bill 0.00% 23/10/24 3,183,033, 998 9.87
100, 000 General Motors Co 1.69% 26/03/25 15, 965, 925 0.05
145, 000 General Motors Co 0.85% 26/02/26 22,573,312 0.07
540, 000 Government of France 0.01% 25/03/25 85, 009, 836 0.26
3, 480, 000 Government of France 0.01% 25/02/217 526, 152, 627 1.63
2,190, 000 Government of France 0.75% 25/02/28 333,126, 249 1.03
1, 830, 000 Government of France 3.50% 25/11/33 316,417,919 0.98
2,791,708 Government of France 1.25% 25/05/38 354,033, 053 1.10
970, 000 Government of France 4.50% 25/04/M1 182, 411, 370 0.57
910, 000 Government of France 3.25% 25/05/45 144,713, 859 0.45
840, 000 Government of France 2.00% 25/05/48 104, 617, 267 0.32
1,200, 000 Government of France 3.25% 25/05/55 182,912, 051 0.57
860, 000 Ireland Government Bond 0.20% 18/10/30 121,994, 345 0.38
300, 000 Ireland Government Bond 0.35% 18/10/32 41,284,173 0.13
235, 000 Ireland Government Bond 2.00% 18/02/45 33,200, 333 0.10
4, 250, 000 Italy Buoni Poliennali Del Tesoro 2.80% 15/06/29 687, 182, 367 2.13
2,560, 000 Italy Buoni Poliennali Del Tesoro 0.90% 01/04/31 361, 585, 996 1.12
583, 000 Italy Buoni Poliennali Del Tesoro 6. 00% 01/05/31 112, 490, 534 0.35
1, 109, 000 Italy Buoni Poliennali Del Tesoro 3.25% 01/03/38 170, 032, 128 0.53
1, 190, 000 Italy Buoni Poliennali Del Tesoro 1.80% 01/03/41 144, 224, 708 0.45
1, 860, 000 Italy Buoni Poliennali Del Tesoro 2.15% 01/09/52 207, 233, 964 0. 64
355, 000 JDE Peet S NV 0.24% 16/01/25 56, 216, 872 0.17
3,040, 000 KFW 0.01% 30/09/26 464, 058, 418 1.44
4,110, 000 Kingdom of Belgium 0.35% 22/06/32 555, 555, 236 1.72
400, 000 Logicor Financing Sarl 1.63% 15/07/21 61,229, 702 0.19
870, 000 Nether lands Government Bond 0.25% 15/07/29 127, 306, 870 0.39
1, 400, 000 Nether lands Government Bond 2.50% 15/07/33 227,204,103 0.70
570, 000 Nether lands Government Bond 3.25% 15/01/44 100, 826, 446 0.31
220, 000 Piraeus Bank SA 4.63% 17/07/29 36, 393, 543 0.11
2,530, 000 Republic of Austria Government Bond 0.019% 20/10/28 369, 517, 829 1.15
875, 000 Republic of Austria Government Bond 1.50% 20/02/47 106, 936, 355 0.33
40, 000 Romanian Government International Bond 4.63% 03/04/49 5,548, 283 0.02
3,520, 000 Spain Government Bond 2.75% 31/10/24 575, 882, 664 1.78
1,590, 000 Spain Government Bond 1.50% 30/04/27 250, 524, 718 0.78
765, 000 Spain Government Bond 4.20% 31/01/37 139, 297, 610 0.43
625, 000 Spain Government Bond 5.15% 31/10/44 128, 595, 736 0.40
700, 000 Volksbank Wien AG 0.88% 23/03/26 107, 988, 985 0.33
14,811, 146, 384 45. 90
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2,300, 000 Israel Fixed Bond 1.00% 31/03/30 73,607, 160 0.23
1,525,000 Israel Fixed Bond 1.30% 30/04/32 46, 301, 777 0.14
119, 908, 937 0.37
R—Z v rFXOF
5,025,000  Poland Government Bond 0.75% 25/04/25 184,577, 981 0.57
4,375,000 Poland Government Bond 2.50% 25/07/21 154, 607, 905 0.48
339, 185, 886 1.05
X EL

18% 15/11/54 80, 304, 937
54% 16/06/21 81,941, 113
25% 01/03/25 103, 196, 721
19% 15/01/37 82,693, 708
95% 22/07/30 56, 561, 119
95% 30/01/26 34,576, 495
70% 15/05/28 112, 816, 556
80% 23/02/28 56, 210, 782
49% 28/05/30 82,084, 151
05% 15/09/34 102, 785, 544
38% 15/08/57 30,193, 213
009% 15/08/57 17,802, 265
18% 15/05/52 43,235,170
42% 15/02/57 53, 033, 804
.95% 15/06/25 172,107,533
36% 15/07/56 33, 382, 580
36% 15/02/57 45, 456, 211
86% 15/02/57 45, 239, 305
.60% 15/03/57 160, 956, 581

650, 000 3650R Commercial Mortgage Trust

600, 000 ABN AMRO Bank NV

725, 000 Air Lease Corp

575, 000 Amer ican Money Management Corporation
400, 000 Australia & New Zealand Banking Group Ltd
250, 000 Aviation Capital Group LLC

775, 000 Bacardi Ltd

400, 000 Banco Santander SA

600, 000 Banco Santander SA

700, 000 BANK 2024 BNK48

200, 000 BANK5 2024 5YR8

119, 000 BANK5 2024 5YR8

339, 000 Barclays Commercial Mortgage S

350, 000 Barclays Commercial Mortgage S

, 196, 000 BAT International Finance PLC

220, 000 Benchmark Mortgage Trust

300, 000 BMO Mortgage Trust

300, 000 BMO Mortgage Trust

, 050, 000 BMO Mortgage Trust

MO~ O WOST RO IIOOI PRI DIWARNSNWWRRESNOWSDN
w
S
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S
=)

123, 000 Boeing Co 01/05/29 18,972, 257 06
124, 000 Boeing Co 53% 01/05/34 19,517,574 06
1,075, 000 BPCE SA 50% 15/03/25 153, 426, 645
650, 000 Brookhaven Park CLO Ltd 79% 19/04/31 93, 470, 731 29
300, 000 BX Trust 86% 15/10/36 42,609, 058 13
575, 000 BX Trust 19% 15/08/39 82, 416, 640 26
199, 498 BX Trust 55% 15/08/39 28, 664, 866 09
300, 000 BX Trust T4% 15/02/41 42,768,577 13
392, 941 BX Trust 49% 15/03/41 56, 235, 392 17
225, 000 Charter Communications Operating LLC / Charter Communications Operating Capital 91% 23/07/25 32,442, 461 10
175, 000 Chase Mortgage Finance Corporation 50% 25/02/55 25,136, 491 08
100, 000 Chase Mortgage Finance Corporation 00% 25/02/55 14, 689, 035 05
100, 000 Chase Mortgage Finance Corporation 00% 25/02/55 14,657, 999 05
1,100, 000 Citigroup Inc 1% 08/04/26 158,167, 872 49
250, 000 Credit Agricole SA/London 91% 16/06/26 35,197, 214 1
250, 000 Credit Suisse Group AG 95% 09/04/25 35,927,518 11
300, 000 Credit Suisse Group AG 87% 12/01/29 42,360, 597 13
130, 055 Credit Suisse Mortgage Trust 84% 25/10/66 16, 934, 824 05
304, 000 Dell International LLC 02% 15/06/26 45, 318, 566 14
175, 000 Deutsche Bank AG/New York NY .13% 24/11/26 24, 440, 761 08
325, 000 Dollar Tree Inc 4.00% 15/05/25 46,929, 224 15
1,875, 000 Dryden 68 CLO Ltd 6.73% 15/07/35 268, 468, 217 83
400, 000 Electricite DE France SA 4.50% 21/09/28 57, 449, 445 18
550, 000 Elmwood CLO 32 Ltd 6.15% 18/10/317 78, 821,797 24
2, 350, 000 EMD Finance LLC 3.25% 19/03/25 333,674, 484 03
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137, 355 Fannie Mae Caes 9.18% 25/04/43 21,120, 255 0.07
130, 000 Fannie Mae Caes 8.36% 25/06/43 19, 530, 823 0.06
175, 000 Fannie Mae Caes 7.08% 25/01/44 25, 304, 703 0.08
214,000 Fannie Mae Pool 6.93% 25/12/M1 30,914, 868 0.10
155, 000 Fannie Mae Pool 8.28% 25/04/42 22,981, 854 0.07
93,612 Fannie Mae Pool 7.18% 25/04/42 13, 522, 363 0.04
3,525, 000 Freddie Mac Pool 2.63% 12/09/25 497, 326, 130 1.54
1,129, 303 Freddie Mac Pool 4.50% 01/08/49 161, 950, 469 0.50
1,312,197 Freddie Mac Pool 4.00% 01/09/49 183, 561, 899 0.57
1,323,787 Freddie Mac Pool 5.50% 01/09/52 194, 686, 686 0. 60
828, 744 Freddie Mac Pool 2.50% 01/06/51 103, 583, 491 0.32
98, 945 Freddie Mac Stacr 7.28% 25/04/42 14, 367, 153 0.04
501, 299 Freddie Mac Stacr 6.53% 25/03/44 72,030, 833 0.22
1,190, 000 Freddie Mac Stacr 6.53% 25/08/44 170, 430, 383 0.53
67,075 Freddie Mac STACR REMIC Trust 2021-DNA5 6.93% 25/01/34 9,673, 335 0.03
380, 344 GCAT 1.42% 25/07/66 46,097, 249 0.14
356, 000 Glencore Funding LLC 1.63% 27/04/26 49,221,511 0.15
700, 000 Glencore Funding LLC 4.88% 12/03/29 101, 867, 522 0.32
350, 000 Great Wolf Trust 7.19% 15/03/39 50, 089, 883 0.16
1,100, 000 Halseypoint Clo Ltd. 7.53% 20/07/36 158, 760, 106 0.49
175, 000 HCA Inc 3.38% 15/03/29 23,963, 135 0.07
330, 000 Hungary 6.13% 22/05/28 50, 336, 689 0.16
500, 000 ING Groep NV 3.95% 29/03/27 70,979, 990 0.22
275, 000 ING Groep NV 4.02% 28/03/28 39, 060, 051 0.12
375, 000 International Flavors & Fragrances Inc 1.23% 01/10/25 52,132,183 0.16
100, 000 International Flavors & Fragrances Inc 1.83% 15/10/27 13,377, 638 0.04
518, 000 JP Morgan Chase Commercial Mortgage Trust 3.02% 05/01/39 68, 266, 827 0.21
375, 000 JP Morgan Chase & Co 5.34% 23/01/35 56, 666, 861 0.18
308, 427 JP Morgan Mortgage Trust 4.63% 25/07/63 43, 565, 574 0.14
424,140 KREF 2021-FL2 Ltd 6.27% 15/02/39 60, 012, 210 0.19
300, 000 Macquarie Group Ltd 1.34% 12/01/21 41,293,814 0.13
270, 000 Macquarie Group Ltd 3.76% 28/11/28 38, 328, 325 0.12
220, 000 Mexico City Airport Trust 3.88% 30/04/28 30, 794, 535 0.10
200, 000 Mexico City Airport Trust 5.50% 31/10/46 25, 358, 401 0.08
143, 838 MFRA Trust 3.30% 25/08/49 19, 652, 594 0.06
148, 006 MFRA Trust 6.53% 25/12/68 21,558, 063 0.07
500, 000 Morgan Stanley 5.47% 18/01/35 75, 602, 641 0.23
200, 000 Morgan Stanley Bank of America Merrill Lynch Trust 2015-C26 3.06% 15/10/48 23,720, 988 0.07
875, 000 Neuberger Berman CLO Ltd 6.57% 23/10/36 125, 315, 207 0.39
950, 000 Oaktree CLO Ltd 6.85% 20/04/37 136, 839, 225 0.42
1,954, 066 0CP CLO Ltd 6.57% 10/04/33 279, 368, 730 0.87
950, 000 0CP CLO Ltd 6.70% 26/04/36 136, 057, 869 0.42
375, 000 One New York Plaza Trust 2020 6.16% 15/01/36 51, 256, 425 0.16
220, 000 Prosus NV 3.26% 19/01/21 30, 690, 390 0.10
200, 000 Qatar Petroleum 3.13% 12/07/41 22,969, 155 0.07
10, 000 Romanian Government International Bond 7.13% 17/01/33 1,589, 474 0.00
10, 000 Romanian Government International Bond 6.38% 30/01/34 1,504, 855 0.00
4,250, 000 Signal Peak CLO, LLC 6.72% 26/10/34 608, 488, 446 1.89
950, 000 Societe Generale SA 1.49% 14/12/26 130, 848, 285 0.41
775, 000 Standard Chartered PLC 1.46% 14/01/27 106, 607, 365 0.33
550, 000 Steel Dynamics Inc 1.65% 15/10/21 73, 447, 265 0.23
93, 889 Sunnova Hestia [ Issuer, LLC 5.75% 20/12/50 13, 862, 620 0.04
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425, 000 T- Mobile USA Inc 3.50% 15/04/25 61,344, 537 0.19
225, 000 T- Mobile USA Inc 4.75% 01/02/28 32,504,126 0.10
75, 000 The Kroger Co. 5.00% 15/09/34 10, 877, 358 0.03
8,688, 600 United States Treasury Bill 0.00% 07/11/24 1,236, 843, 003 3.84
3,312,500 United States Treasury Note/Bond 1.13% 15/08/40 311,180, 984 0.97
569, 300 United States Treasury Note/Bond 1.38% 15/11/40 55,727,111 0.17
2,641, 400 United States Treasury Note/Bond 1.88% 15/02/41 278, 193, 556 0. 86
8,470, 000 United States Treasury Note/Bond 2.25% 15/05/41 950, 098, 776 2.95
970, 000 United States Treasury Note/Bond 2.00% 15/11/41 103, 147,770 0.32
2,770,000 United States Treasury Note/Bond 2.00% 15/08/51 256, 326, 882 0.79
3,020, 000 United States Treasury Note/Bond 2.25% 15/02/52 295,967, 028 0.92
84,413 Verus Securitization Trust 1.82% 25/11/66 11,034,212 0.03
79,593 Verus Securitization Trust 5.04% 25/08/67 11, 359, 275 0.04
230, 861 Verus Securitization Trust 6.66% 25/12/68 33,711,255 0.10
498, 731 Verus Securitization Trust 6.32% 25/03/69 72,734,813 0.23
474,982 Verus Securitization Trust 6.12% 25/03/69 69, 191, 237 0.21
125, 000 Warner Media Holdings Inc 4.05% 15/03/29 16,977, 271 0.05
800, 000 Wells Fargo Commercial Mortgag 5.31% 15/08/51 120, 264, 867 0.37
200, 000 Wells Fargo Commercial Mortgag 5.82% 15/08/57 30, 286, 017 0.09
23,533 Wells Fargo Mortgage Backed Securities 2019-3 Trust 3.50% 25/07/49 3,114,543 0.01
1,816,921 Whitehorse Ltd 6.81% 15/10/31 260, 127, 669 0.81
11, 804, 825, 729 36. 59
BEHE5 30, 774, 743, 200 95. 38
o $AREH (EATE REILE (%
EEBRERFX—L
14,189 Goldman Sachs Yen Liquid Reserves Fund - X Accumulation (T) Share Class 140, 311, 636 0.44
140, 311, 636 0.44
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17/10/2024 CAD 552,155 JPY 56, 979, 730 1,382, 241 0.00
17/10/2024 JPY 1,065, 410,156  CAD 9,674,729 42, 805, 275 0.13
17/10/2024 JPY 104,532,496 DKK 4,720, 430 3,575,803 0.01
17/10/2024 JPY 180,513,849  USD 1,255,238 1,331, 867 0.00
17/10/2024 JPY 206, 195,479  USD 1,418, 636 3, 688, 805 0.01
17/10/2024 JPY 71,057,995 USD 503, 429 5,194, 805 0.02
17/10/2024 JPY 148,707,746  USD 976, 174 9,361, 362 0.03
17/10/2024 JPY 524,768,182 USD 3,595,223 11,559, 212 0.04
17/10/2024 JPY 14,771, 255,395 USD 98, 349, 840 138, 066, 424 2.28
17/10/2024 (IN)] 207,016  JPY 28,991,579 559, 473 0.00
17/10/2024 usb 1,226,536 JPY 171, 811, 555 3,273,321 0.02
24/10/2024 JPY 13,042, 211,361 EUR 78,472, 048 541, 411,146 1.68
20/11/2024 JPY 123,121,597 ILS 3,129, 605 3,403, 358 0.01
21/11/2024 NZD 2,566,203 JPY 220, 654, 111 11, 358, 688 0.04
22/11/2024 JPY 337,557,783 PLN 9,013,920 4,149,178 0.01
16/12/2024 JPY 2,698,770, 863  GBP 14,139, 455 13,173, 969 0.05
18/12/2024 AUD 592,350 USD 408, 000 460, 978 0.00
18/12/2024 AUD 1,836,815 USD 1,254,379 2,956, 585 0.02
18/12/2024 AUD 3,281,108 USD 2,231,534 5,729, 843 0.01
18/12/2024 AUD 3,275,908 USD 2,229, 255 6,390, 819 0.02
18/12/2024 CAD 1,024,404 USD 755, 755 561, 385 0.00
18/12/2024 EUR 378,000 CHF 353, 189 135, 282 0.00
18/12/2024 EUR 660, 585 USD 732, 648 967, 864 0.00
18/12/2024 EUR 1,661,189 USD 1,851, 866 1,094, 652 0.00
18/12/2024 GBP 305,009 USD 408, 000 148,182 0.00
18/12/2024 GBP 310,968 USD 413, 000 571, 691 0.00
18/12/2024 GBP 2,789,517 USD 3,705, 734 4,995,213 0.02
18/12/2024 NOK 4,389,038 USD 416, 000 123, 696 0.00
18/12/2024 NOK 14,322,544  USD 1,351, 407 1,268, 240 0.00
18/12/2024 NOK 4,426,213 USD 411, 000 1,331,574 0.00

NEHETFHEGIRERFIE

1,421, 030, 931
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15/10/2024 JPY 37,532,647 AUD 399, 671 (2,066, 040) (0.01)
17/10/2024 JPY 105, 700, 461  CAD 1,023, 158 (2,445, 816) (0.01)
17/10/2024 JPY 116, 405, 164  USD 816, 387 (131,971) (0. 00)
17/10/2024 JPY 169, 602, 960  USD 1,200, 000 (1,693, 982) (0.01)
17/10/2024 JPY 298,705,638 USD 2,106, 486 (1,989, 875) (0.01)
17/10/2024 JPY 140, 986, 683  USD 1,006, 706 (2,718, 059) (0.01)
17/10/2024 usb 788,583  JPY 115,107, 061 (2,538, 880) (0.01)
17/10/2024 (IN)] 3,814,198 JPY 551,574, 620 (7,107, 561) (0.02)
17/10/2024 usb 5,104,065 JPY 131,576, 597 (8,984, 319) (0.02)
17/10/2024 (IN)] 4,998,179 JPY 721,070, 431 (13,593, 119) (0.04)
17/10/2024 usb 2,459,072 JPY 378, 842, 962 (27, 816, 765) 0.07)
17/10/2024 (IN)] 7,781,850 JPY 1,140, 252, 670 (28, 556, 866) (0.09)
24/10/2024 EUR 204,922  JPY 32,688, 732 (44, 183) (0. 00)
24/10/2024 EUR 9,004,863 JPY 1,453, 465, 894 (18,967, 968) (0. 06)
24/10/2024 JPY 189,553,172 EUR 1,191,611 (273, 542) (0. 00)
24/10/2024 JPY 3,431,364,406 EUR 22,006, 878 (74, 388, 149) (0. 23)
21/11/2024 JPY 224,256,152 NZD 2,607,199 (11, 463, 186) (0.04)
18/12/2024 CAD 1,194,773 EUR 793, 000 (232, 773) (0. 00)
18/12/2024 CAD 566,083 EUR 378, 000 (471, 160) (0. 00)
18/12/2024 CAD 546,815 USD 408, 000 (349, 716) (0. 00)
18/12/2024 CAD 2,173,607 USD 1,617,000 (708, 870) (0.01)
18/12/2024 CHF 353,442 EWR 378, 000 (92, 355) (0. 00)
18/12/2024 EUR 3,506,671 CHF 3,312, 401 (4,821, 314) (0.01)
18/12/2024 EUR 3,297,109 USD 3, 694, 543 (514, 899) (0. 00)
18/12/2024 JPY 117,945,592 USD 841,921 (1,260, 497) (0. 00)
18/12/2024 NOK 4,335,802 EUR 371, 000 (494, 699) (0. 00)
18/12/2024 NOK 3,861,246 USD 370, 000 (461, 068) (0. 00)
18/12/2024 SEK 14,370,725 USD 1,432, 360 (1,330, 731) (0.01)
18/12/2024 usb 540, 663  AUD 808, 753 (2,950, 277) (0.01)
18/12/2024 (IN)] 59,378 CAD 80, 552 (51, 220) (0. 00)
18/12/2024 usb 809,200 CAD 1,098,377 (236, 734) (0. 00)
18/12/2024 usb 1,236,416 CAD 1,670, 274 (324, 975) (0. 00)
18/12/2024 usb 1,237,000 CAD 1,675,114 (750, 523) (0. 00)
18/12/2024 (IN)] 413,270 CHF 346, 592 (146, 658) (0. 00)
18/12/2024 usb 862,851 EUR 772, 865 (328, 837) (0. 00)
18/12/2024 (IN)] 1,808,837 EUR 1,619,130 (520, 634) (0. 00)
18/12/2024 usb 7,615,205 EUR 6, 840, 409 (5,975, 335) (0.03)
18/12/2024 (IN)] 724,626 GBP 554, 040 (2,604, 443) (0.01)
18/12/2024 usb 822,000 GBP 628, 570 (2,969, 629) (0.01)
18/12/2024 (IN)] 1,464,292 GBP 1,118,793 (5,114,012) (0.02)
18/12/2024 usb 410,000 JPY 58,229, 635 (178, 445) (0. 00)
18/12/2024 (IN)] 285,000 JPY 40, 587, 690 (235, 033) (0. 00)
18/12/2024 usb 1,493,268 NOK 15, 836, 222 (1,538, 628) (0. 00)
18/12/2024 (IN)] 809,000 NzD 1,287,973 (1,492, 464) (0.01)
18/12/2024 usb 1,583,398 NZD 2,566, 203 (7,006, 398) (0.02)
18/12/2024 UsSD 2,724,281 SEK 27, 824, 665 (4, 369, 918) (0.01)
NEAETHRG R RTAL (252.312,526) ©.78)
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AUD Interest Rate Swap
Receive a fixed rate equal to 4.00% and pay a
variable rate based on a 6-month BK Bill ST Rate
AUD Interest Rate Swap
Receive a fixed rate equal to 4.00% and pay a variable rate
based on a 3-month AUD Bank Bill ST Rates
CAD Interest Rate Swap
Receive a fixed rate equal to 3.25% and pay a variable rate
based on a Canadian Overnight Repo Rate
CAD Interest Rate Swap
Receive a variable rate based on a Canadian Overnight Repo
Rate and pay a fixed rate equal to 3.25%
CAD Interest Rate Swap
Receive a fixed rate equal to 3.50% and pay a variable rate
based on a Canadian Overnight Repo Rate
CAD Interest Rate Swap
Receive a fixed rate equal to 3.75% and pay a variable rate
based on a Canadian Overnight Repo Rate
CAD Interest Rate Swap
Receive a variable rate based on a Canadian Overnight Repo
Rate and pay a fixed rate equal to 2.46%
EUR Interest Rate Swap
Receive a variable rate based on a 6-month
EURIBOR and pay a fixed rate equal to 2.00%
EUR Interest Rate Swap
Receive a variable rate based on a 6-month
EURIBOR and pay a fixed rate equal to 1.45%
EUR Interest Rate Swap
Receive a variable rate based on a 6-month
EURIBOR and pay a fixed rate equal to 2.00%
EUR Interest Rate Swap
Receive a variable rate based on a 6-month
EURIBOR and pay a fixed rate equal to 2.25%
EUR Interest Rate Swap
Receive a fixed rate equal to 1.75% and pay a variable rate
based on a ESTR Volume Weighted Trimmed
EUR Interest Rate Swap
Receive a fixed rate equal to 2.50% and pay a
variable rate based on a 6-month EURIBOR
EUR Interest Rate Swap
Receive a fixed rate equal to 2.50% and pay a
variable rate based on a 6-month EURIBOR
EUR Interest Rate Swap
Receive a fixed rate equal to 2.50% and pay a variable rate
based on a ESTR Volume Weighted Trimmed
EUR Interest Rate Swap
Receive a fixed rate equal to 3.00% and pay a
variable rate based on a 6-month EURIBOR
EUR Interest Rate Swap
Receive a fixed rate equal to 3.00% and pay a
variable rate based on a 6-month EURIBOR

AUD

CAD

CAD

CAD

CAD

CAD

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

8,730,000 A

5,960,000 A

360,000 A

2,860,000 A

15,890,756 A

4,990,000 A

28,710,000 A

130,000 A

26,360,000 A

o

, 820,000 A

N

,410,000 A

50,045,890 A

19,660,000 A

1

,670,000 A

27,530,000 A

17,830,000 A

11,730,000 A

18/12/2029

18/12/2026

18/12/2029

18/12/2034

18/12/2026

18/12/2026

13/09/2029

26/05/2032

10/08/2042

17/05/2053

18/12/2054

26/09/2026

14/05/2028

18/12/2034

18/12/2026

10/11/2033

25/01/2039

NERRILL LYNCH INTERNATIONAL

MERRILL LYNCH INTERNATIONAL

NERRILL LYNCH INTERNATIONAL

NERRILL LYNCH INTERNATIONAL

NERRILL LYNCH INTERNATIONAL

NERRILL LYNCH INTERNATIONAL

NERRILL LYNCH INTERNATIONAL

MERRILL LYNCH CME

MERRILL LYNCH CME

MERRILL LYNCH CME

NERRILL LYNCH INTERNATIONAL

NERRILL LYNCH INTERNATIONAL

MERRILL LYNCH CME

NERRILL LYNCH INTERNATIONAL

NERRILL LYNCH INTERNATIONAL

MERRILL LYNCH CME

MERRILL LYNCH CME

9,786, 047 0.03

5,279,679 0.02

1,219, 368 0.00

11,223,471 0.03

21,940, 427

11, 305, 609 0.04

2,750, 148 0.01

289, 632 0.00

159, 403, 049
10, 154, 732

0.03

681,514 0.00

2,484,677 0.01

26, 257, 164 0.08

30, 666, 665
48, 486,
68, 984, 820
20, 953

929 0.06
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EUR Interest Rate Swap
Receive a fixed rate equal to 3.00% and pay a EUR 3, 250, 000 18/12/2026  NERRILL LYNCH INTERNATIONAL 8,739,942 0.03
variable rate based on a 6-month EURIBOR

GBP Interest Rate Swap
Receive a fixed rate equal to 3.50% and pay a GBP 61, 400, 000 31/08/2027  MERRILL LYNCH INTERNATIONAL 6, 666, 646 0.02
variable rate based on a Sonia /N Deposit Rates

GBP Interest Rate Swap
Receive a fixed rate equal to 3.75% and pay a GBP 1,080, 000 18/12/2028  NERRILL LYNCH INTERNATIONAL 1,311, 263 0.00
variable rate based on a Sonia /N Deposit Rates

GBP Interest Rate Swap
Receive a fixed rate equal to 3.75% and pay a GBP 400, 000 18/12/2034  NERRILL LYNCH INTERNATIONAL 986, 939 0.00
variable rate based on a Sonia 0/N Deposit Rates

GBP Interest Rate Swap
Receive a fixed rate equal to 4.00% and pay a GBP 23, 650, 000 18/12/2026  NERRILL LYNCH INTERNATIONAL 23,073,924 0.07
variable rate based on a Sonia 0/N Deposit Rates

GBP Interest Rate Swap
Receive a fixed rate equal to 4.00% and pay a GBP 9, 820, 000 18/12/2027  NERRILL LYNCH INTERNATIONAL 19, 213, 791 0.06
variable rate based on a Sonia /N Deposit Rates

GBP Interest Rate Swap
Receive a fixed rate equal to 4.25% and pay a GBP 2,230, 000 18/12/2026  MERRILL LYNCH INTERNATIONAL 4,177, 436 0.01
variable rate based on a Sonia O/N Deposit Rates

GBP Interest Rate Swap
Receive a variable rate based on a Sonia 0/N Deposit GBP 2,610, 000 18/12/2044  MERRILL LYNCH INTERNATIONAL 2,243,258 0.01
Rates and pay a fixed rate equal to 3.75%

MXN Interest Rate Swap
Receive a fixed rate equal to 9.25% and pay a MXN 114, 250, 000 16/12/2026 MERRILL LYNCH GME 8,267, 203 0.03
variable rate based on a 1-month TIIE

MYR Interest Rate Swap
Receive a fixed rate equal to 3.75% and pay a variable rate  MYR 4,980, 000 18/09/2034 CGITIBANK N.A. 1,597, 433 0.00
based on a Malaysia IBOR Fixing 3 Month

NOK Interest Rate Swap
Receive a fixed rate equal to 3.50% and pay a NOK 132, 140, 000 18/12/2029  MERRILL LYNCH INTERNATIONAL 4,134,810 0.01
variable rate based on a Norway IBOR Fixing 6 Month

NOK Interest Rate Swap
Receive a fixed rate equal to 3.75% and pay a NOK 262, 350, 000 18/12/2026  MERRILL LYNCH INTERNATIONAL 9,072, 156 0.03
variable rate based on a Norway IBOR Fixing 6 Month

NZD Interest Rate Swap
Receive a fixed rate equal to 4.00% and pay a NZD 4,530, 000 18/12/2034  NERRILL LYNCH INTERNATIONAL 4,562, 364 0.01
variable rate based on a 3-month NZD Bank Bill

SEK Interest Rate Swap
Receive a fixed rate equal to 2.25% and pay a SEK 36, 570, 000 18/12/2034  NERRILL LYNCH INTERNATIONAL 1,434,510 0.00
variable rate based on a 3-month Stockholm IBOR

SGD Interest Rate Swap
Receive a fixed rate equal to 3.25% and pay a variable rate  SGD 1, 830, 000 20/12/2033 MERRILL LYNCH CME 13, 649, 982 0.04
based on a Singapore Overnight Rate Average

USD Interest Rate Swap
Receive a fixed rate equal to 2.57% and pay a USD 32,100, 000 17/10/2028 MERRILL LYNCH GME 38, 554, 615 0.12
variable rate based on a US Consumer Prices Index

USD Interest Rate Swap
Receive a fixed rate equal to 3.75% and pay a variable rate  USD 28,792,032 18/12/2026  MERRILL LYNGH INTERNATIONAL 38, 891, 405 0.12

based on a US Secured Overnight Financing Rate
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USD Interest Rate Swap
Receive a fixed rate equal to 3.75% and pay a variable rate
based on a US Secured Overnight Financing Rate

USD Interest Rate Swap
Receive a fixed rate equal to 3.79% and pay a variable rate
based on a US Secured Overnight Financing Rate

USD Interest Rate Swap
Receive a fixed rate equal to 3.80% and pay a variable rate
based on a US Secured Overnight Financing Rate

USD Interest Rate Swap
Receive a fixed rate equal to 4.00% and pay a variable rate
based on a US Secured Overnight Financing Rate

USD Interest Rate Swap
Receive a fixed rate equal to 4.28% and pay a variable rate
based on a US Secured Overnight Financing Rate

USD Interest Rate Swap
Receive a variable rate based on a US Secured Overnight
Financing Rate and pay a fixed rate equal to 2.56%

USD Interest Rate Swap
Receive a variable rate based on a US Secured Overnight
Financing Rate and pay a fixed rate equal to 3.22%

USD Interest Rate Swap
Receive a variable rate based on a US Secured Overnight
Financing Rate and pay a fixed rate equal to 3.00%

(IN))

Usb

usb

(IN))

(IN))

Usb

usb

(IN))

100,000 A

18,020,000 A

23,360,000 A

2,980,000 A

9,960,000 A

5,510,000 A

22,800,000 A

36,838,029 A

18/12/2029

21/05/2034

13/04/2028

18/12/2026

17/10/2033

11/05/2053

12/09/2031

26/09/2026

NERRILL LYNCH INTERNATIONAL

MERRILL LYNCH CME

MERRILL LYNCH CME

NERRILL LYNCH INTERNATIONAL

MERRILL LYNCH CME

MERRILL LYNCH CME

NERRILL LYNCH INTERNATIONAL

NERRILL LYNCH INTERNATIONAL

370, 562

42,197, 064

46, 219, 783

6, 060, 340

94, 286, 294

15, 750, 556

4,571,055

1,075, 994

0.00

0.02

0.05

0.01

0.00

SRRy TRERFBEEE

834,976, 378
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AUD Interest Rate Swap
Pay a variable rate based on a 3-month AUD Bank Bill
ST Rates and receive a fixed rate equal to 3.00%
AUD Interest Rate Swap
Pay a fixed rate equal to 4.50% and receive a variable rate
based on a G-month BK Bill ST Rate and receive
CAD Interest Rate Swap
Pay a variable rate based on a Canadian Overnight
Repo Rate and receive a fixed rate equal to 2.80%
CHF Interest Rate Swap
Pay a fixed rate equal to 0.50% and receive a variable rate
based on a 3-month Swiss Average Rate Overnight
CHF Interest Rate Swap
Pay a fixed rate equal to 0.75% and receive a variable rate
based on a 3-month Swiss Average Rate Overnight
CNY Interest Rate Swap
Pay a variable rate based on al-day China Fixing
Repo Rates and receive a fixed rate equal to 1.75%
EUR Interest Rate Swap
Pay a variable rate based on a 6-month EURIBOR
and receive a fixed rate equal to 2.15%
EUR Interest Rate Swap
Pay a variable rate based on a 6-month EURIBOR
and receive a fixed rate equal to 1.05%
EUR Interest Rate Swap
Pay a variable rate based on a 6-month EURIBOR
and receive a fixed rate equal to 2.00%
EUR Interest Rate Swap
Pay a fixed rate equal to 2.50% and receive a
variable rate based on a 6-month EURIBOR
EUR Interest Rate Swap
Pay a fixed rate equal to 2.50% and receive a
variable rate based on a 6-month EURIBOR
EUR Interest Rate Swap
Pay a fixed rate equal to 2.50% and receive a
variable rate based on a 6-month EURIBOR
EUR Interest Rate Swap
Pay a fixed rate equal to 2.50% and receive a
variable rate based on a 6-month EURIBOR
EUR Interest Rate Swap
Pay a fixed rate equal to 2.50% and receive a
variable rate based on a 6-month EURIBOR
EUR Interest Rate Swap
Pay a fixed rate equal to 2.50% and receive a
variable rate based on a 6-month EURIBOR
EUR Interest Rate Swap
Pay a fixed rate equal to 2.50% and receive a variable rate
based on a ESTR Volume Weighted Trimmed
GBP Interest Rate Swap
Pay a fixed rate equal to 3.50% and receive a
variable rate based on a Sonia 0/N Deposit Rates
GBP Interest Rate Swap
Pay a fixed rate equal to 3.75% and receive a
variable rate based on a Sonia 0/N Deposit Rates

AUD

CAD

CHF

CHF

CNY

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

GBP

GBP

29,
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n,

10
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©

28

w

~

56,

w

823, 258

50, 000

240, 000

320, 000

, 220, 000

230, 000

440, 000

380, 000

720, 000

, 620, 000

070, 000

, 000, 000

700, 000

470, 000

, 280, 000

, 950, 000

744,428

,670, 000

16/09/2026

18/12/2034

11/09/2031

18/12/2026

18/12/2034

18/12/2029

09/08/2037

11/08/2047

25/01/2049

10/11/2053

25/01/2044

18/12/2027

18/12/2028

18/12/2029

18/12/2044

18/12/2029

31/08/2029

18/12/2029

NERRILL LYNCH INTERNATIONAL

NERRILL LYNCH INTERNATIONAL

NERRILL LYNCH INTERNATIONAL

NERRILL LYNCH INTERNATIONAL

NERRILL LYNCH INTERNATIONAL

NERRILL LYNCH INTERNATIONAL

MERRILL LYNCH CME

MERRILL LYNCH CME

MERRILL LYNCH CME

MERRILL LYNCH CME

MERRILL LYNCH CME

NERRILL LYNCH INTERNATIONAL

NERRILL LYNCH INTERNATIONAL

NERRILL LYNCH INTERNATIONAL

NERRILL LYNCH INTERNATIONAL

NERRILL LYNCH INTERNATIONAL

NERRILL LYNCH INTERNATIONAL

NERRILL LYNCH INTERNATIONAL
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GBP Interest Rate Swap
Pay a fixed rate equal to 3.75% and receive a GBP 1,280, 000 18/12/2033  MERRILL LYNCH INTERNATIONAL (3, 384, 342) (0.01)
variable rate based on a Sonia 0/N Deposit Rates
GBP Interest Rate Swap
Pay a fixed rate equal to 3.75% and receive a GBP 1,150, 000 18/12/2036  MERRILL LYNCH INTERNATIONAL (2,048, 991) (0.01)
variable rate based on a Sonia 0/N Deposit Rates
GBP Interest Rate Swap
Pay a variable rate based on a Sonia O/N Deposit GBP 460, 000 21/12/2062 MERRILL LYNCH CME (14, 351, 902) (0. 04)
Rates and receive a fixed rate equal to 3.00%
GBP Interest Rate Swap
Pay a variable rate based on a Sonia O/N Deposit GBP 1,080, 000 21/12/2072 MERRILL LYNCH CME (32, 584, 328) (0. 10)
Rates and receive a fixed rate equal to 3.00%
GBP Interest Rate Swap
Pay a variable rate based on a Sonia O/N Deposit GBP 11, 380, 000 28/08/2034  NERRILL LYNCH INTERNATIONAL (10, 043, 832) (0.03)
Rates and receive a fixed rate equal to 3.50%
INR Interest Rate Swap
Pay a fixed rate equal to 6.00% and receive a variable rate  INR 57, 290, 000 18/12/2026  MERRILL LYNCH INTERNATIONAL (5, 867) (0. 00)
based on a FBIL Overnight Mumbai Interbank Qutright Rate
NOK Interest Rate Swap
Pay a fixed rate equal to 3.50% and receive a NOK 28, 680, 000 18/12/2034  NERRILL LYNCH INTERNATIONAL (1, 746, 406) (0.01)
variable rate based on a Norway IBOR Fixing 6 Month
NZD Interest Rate Swap
Pay a fixed rate equal to 3.50% and receive a NZD 17, 480, 000 18/12/2026  MERRILL LYNCH INTERNATIONAL (3,788, 747) (0.01)
variable rate based on a 3-month NZD Bank Bill
SEK Interest Rate Swap
Pay a fixed rate equal to 2.00% and receive a SEK 69, 580, 000 18/12/2029  MERRILL LYNCH INTERNATIONAL (718, 427) (0. 00)
variable rate based on a 3-month Stockholm IBOR
USD Interest Rate Swap
Pay a fixed rate equal to 2.62% and receive a USD 31, 875, 000 17/10/2033 MERRILL LYNCH CME (83,913, 984) (0. 26)
variable rate based on a US Consumer Prices Index
USD Interest Rate Swap
Pay a fixed rate equal to3.34% and receive a variable rate  USD 11, 340, 000 20/05/2054 MERRILL LYNCH CME (21, 552, 980) (0.07)
based on a US Secured Overnight Financing Rate
USD Interest Rate Swap
Pay a fixed rate equal to 3.38% and receive a variable rate  USD 8,170, 000 11/04/2054 MERRILL LYNCH GME (18, 009, 512) (0. 06)
based on a US Secured Overnight Financing Rate
USD Interest Rate Swap
Pay a fixed rate equal to 3.75% and receive a variable rate  USD 13,005, 798 18/12/2034  NERRILL LYNCH INTERNATIONAL (72, 334, 480) 0.22)
based on a US Secured Overnight Financing Rate
USD Interest Rate Swap
Pay a fixed rate equal to 4.36% and receive a variable rate  USD 9, 900, 000 17/10/2028 MERRILL LYNCH GME (45, 223, 846) 0.14)
based on a US Secured Overnight Financing Rate
USD Interest Rate Swap
Pay a variable rate based on a US Secured Overnight USD 5, 830, 000 10/05/2038 MERRILL LYNCH CME (6, 236, 829) (0. 02)
Financing Rate and receive a fixed rate equal to 3.39%
USD Interest Rate Swap
Pay a variable rate based on a US Secured Overnight USD 21,470, 000 13/09/2029  MERRILL LYNCH INTERNATIONAL (5, 654, 759) (0.02)
Financing Rate and receive a fixed rate equal to 3.04%
2RRT Y TRERBLEEH (619, 523, 364) (1.93)
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Merrill Lynch International CDX North America Investment Grade Index 39 usb 78,190 20/12/2027 233, 191 0.00
Merrill Lynch International CDX North America Investment Grade Index 41 usb 2,431,332 20/12/2028 8,056, 779 0.03
Merrill Lynch International CDX North America Investment Grade Index 42 usD 7,305, 675 20/06,/2029 23,986, 727 0.07
JLOY b TIHINbE - 2Ty TREBHBEEE (FvTTAY b - 74 —F 4k ¥25, 967, 966) 32,276, 697 0.10
. e REBBX MEELER

LSy k- FTIHILE-RTvT - BE
GLYY R TIHILE-RTYT - kE
JLYy b TIHIE-RIvT, TAFHavEA

Credit Suisse International iTraxx Europe Series 42 Version 1 EUR 1, 306, 676 20/12/2034 (403, 231) 0.00
LY TIHIb - ATy TREBIELEEH (FvT IOV b - T4 —FH Y460, 655) (403, 231) 0.00
% H#ARE T HFmApE @ HAELLE (%)
SeHERE|

Euro Bobl Futures 06/12/2024 B 4,637,098 0.01

15 Euro BTP Futures 06/12/2024 BE 5, 689, 148 0.02

37 Euro Bux!| 30 YR Bond 06/12/2024 B 7,812,223 0.02

153 United States 2 YR Note 31/12/2024 B 15, 295, 843 0.05

126 United States 10 YR Note 19/12/2024 BE 3,057,812 0.01

(18) United States Long Bond 19/12/2024 FoiE 20, 471 0.00

SEWEE | RERFI 36,512, 595 0. 11
91 Australia 3 YR Bond Futures 16/12/2024 H5E (1,135, 142) (0.00)
4 Australia 10 YR Bond Futures 16/12/2024 BE (249, 921) (0. 00)
(30) Euro Bund futures 06/12/2024 SR (7,168, 612) (0.02)
) Euro OAT Futures 06/12/2024 e (1, 438, 043) (0. 00)
33 Gilt Long Futures 27/12/2024 B (2,313,178) (0.01)
58 Ice 3 MTH Sonia Futures 17/03/2026 B (1,627, 943) (0.01)
178 United States 5 YR Note 31/12/2024 BE (8, 730, 601) (0.01)
5 United States 10 YR Ultra Futures 19/12/2024 BE (68, 199) (0. 00)
51 United States Ultra Bond 19/12/2024 HiE (15, 494, 098) (0.05)
SEMEEIREREBX (33,225, 737) (0.10)

P Bl ; %=

BESR (BAM) G EELLER (%)
BEHaEt 30, 774,743, 200 95. 38
EE/ERT—L 140, 311, 636 0.44
NEAESFHREIRERMEEET 1,421,030, 931 4.40
SEMEGIRERME ST 36,512, 595 0.1
SRy TREEMEEAR 834,976, 378 2.59
LIy b -FIAILE - RDy TRERABEE 32, 276, 697 0.10
ERFELCLAEMECRET 2EmEESST 33, 239, 851, 437 103.02
ZDEE 1,365,110, 133 4.23
ERAAESMERAHREEICRET SEESE 34,604, 961, 570 107.25
amas AL S EHLE (%)
SNEAEBFHREIREREBXREET (252, 312, 526) (0.78)
SYIEIRERIBLREE (33,225, 737) (0.10)
BHRT Y TRERBLEE (619, 523, 364) (1.93)
ARy FRPRERIBEEE (24, 767) (0. 00)
LYY b TIHIbE - ATy TRERBLAE (403, 231) (0. 00)
ERZELCTAEMECAET 2ermBEESEH (905, 489, 625) (2.81)
ZohEE (1, 434, 344, 030) (4. 44)
BERAGESMZRAHEEEICRET S8EE5 (2,339, 833, 655) (7. 25)




