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Q@EMDINT (2022F1818~2022F128318)

2022 2021
USD UsD
Income
Interest from interest-bearing securities 11,859,644 7,733,286
Bank interest 23,520 -

Net realized losses on financial assets at fair value

through profit or loss and derivative financial

instruments (59,309.259) (18,763,335)
Net change in unrealized losses on financial assets at

fair value through profit or loss and derivative

financial instruments (20,416,455) (19,979,255}
Sundry income 223 12,850
Net exchange (losses)/gains (306,014) 65,499

(68,148,341) (30,930,955)
Expenses
Investment management fee (1,148,844) (1,556,095)
Safe custody and processing fee (179,835) (213,028)
Trustee fee (12,000) (12,000)
Auditor’s remuneration (45,956) (42,368)
Valuation fee (174,300) {175,000)
Transaction handling fee (35,406) (24,930)
Annual authority fee (1,940) (1,959)
Accounting and other professional fees (5,335) (5,616)
Other operating expenses (52,351) (67,712)
Total operating expenses (1,655,967) (2,098,708)
Operating loss (69,804,308) (33,029,663)
Finance cost
Interest expenses (1,130) (7,548)
Distribution to unitholders (2,939,773) (4,975,243)
Loss after distribution and before taxation (72,745,211) (38,012,454)
Taxation
Withholding taxes (103,986) (165,008)
Decrease in net assets attributable to unitholders (72,849,197) (38,177,462)




ANSTOVI - AVAL-T7UF IFZRA (AETAEAYDLL)

2022 2021
UsSD USD
Net assets attributable to unitholders at the
beginning of the year 338,542,054 389,905,203
Subscription of units 23,259,796 18,676,114
Re-investment of distributions 2,358,362 3,284,147
Redemption of units (65,688,964) (35,145,948)
(40,070,806) (13,185,687)
Decrease in net assets attributable to unitholders (72,849,197) (38,177,462)
Net assets attributable to unitholders at the end of
the year 225,622,051 338,542,054




OEHix (2022F 12831 BIRT)

AS AT 31 DECEMBER 2022

Debt securities

Denominated in Australian Dollar

Asian Development Bank Ser(Mtn) (Reg S) 3.4% 10/09/2027
Australia (Govt Of) (Ser 159) (Reg S) .25% 21/11/2024
Australia (Govt Of) (Ser 164) (Reg S) .5% 21/09/2026
Australian Government (Reg S) 1% 21/11/2031

Australian Government (Ser 160) (Reg S) 1% 21/12/2030
Inter American Devl Bk 2.75% 30/10/2025

Inter-American Devel Bk (Ser Mtn) 2.7% 29/01/2026

Intl Finance Corp (Ser Mtn) 3.6% 24 /02/2026
Kommunalbanken As (Regs) 5.25% 07/15/2024
Kommunalbanken As (Ser Mtn) (Reg) 4 .25% 16/07/2025
New S Wales Treasury Crp (Reg S) (R Eg) 1.25% 20/03/2025
New S Wales Treasury Crp Ser 27 (Reg) 3% 20/05/2027

Queensland Treasury Corp (Ser 27) (Reg S) (Reg) 2.75% 20/08/2027

Denominated in Brazilian Real

Brazil (Rep Of) (Ser Ntnf) 10% 01/01/2025 (Dirty)
Intl Bk Recon & Develop (Ser Gdif) (Reg) 6.75% 04/02/2024
Nota Do Tesouro Nacional Ser Ntnf 10% 01/01/2027 (Dirty)
Simpar Finance Sarl 10.75% 12/02/2028

Swiss Insured Brazil Ser 144A (Reg) 9.85% 16/07/2032

Denominated in British Pound

Berkshire Hathaway Fin 2.375% 19/06 /2039

European Investment Bank (Ser Emtn) (Br) (Reg S) Fm 29/06/2023

Ford Motor Credit Co Lic (Ser Emtn) 2.748% 14/06/2024
Province Of Quebec (Reg S) (Br) 1.5 % 15/12/2023

Uk (Gilts) (Reg S) (Reg) .125% 31/0 1/2024

Uk (Gilts) (Reg S) (Reg) .25% 31/01 /2025

Denominated in Canadian Dollar

Bank Of Montreal (Ser 14) (Reg) Frn 01/02/2023

British Columbia Prov Of 2.85% 18/06/2025

Canada (Govt Of) (Reg) 2.25% 01/03/ 2024

Canada Housing Trust 1.25% 15/06/20 26

Canada Housing Trust 1.95% 15/12/2025

Cenovus Energy Inc 3.5% 07/02/2028

Cppib Capital Inc (Ser 144A) 2.25% 01/12/2031

Intl Bk Recon & Develop (Ser Gdif) (Reg) 1.9% 16/01/2025
Intl Bk Recon & Develop 1.8% 19/01/ 2027

Ontario (Prov Of) 3.45% 02/06/2045

Ontario (Province Of) 1.35% 02/12/2 030

Ontario (Province Of) 2.9% 02/06/20 28

Province Of Alberta 2.55% 01/06/202 7

Province Of Alberta 3.4% 01/12/2023

Province Of Quebec 3.75% 01/09/2024

Royal Bank Of Canada (Ser Bt) (Reg) Var Perp 31/12/2049

Denominated in Chinese Yuan Renminbi

China (Govt Of) (Ser Inbk) (Reg) 1 .99% 09/04/2025 (Interbank)
China (Govt Of) (Ser Inbk) (Reg) 2 .69% 12/08/2026 (Interbank)
China (Govt Of) (Ser Inbk) (Reg) 2.88% 05/11/2023 (Interbank)
Intl Finance Corp (Ser Gmtn) (Reg) 2.55% 18/09/2023

Denominated in Danish Krone

Nykredit Realkredit As (Ser 13H) (R Eg S) 1% 01/07/2025
Realkredit Danmark (Ser 10F) (Reg S ) 1% 01/01/2026

Denominated in Euro

Airbus Se (Ser Emtn) (Reg S) (Br) 1.625% 09/06/2030
Allergan Funding Scs (Reg) 2.625% 1 5/11/2028
Allergan Funding Scs 1.25% 01/06/2024

American Tower Corp (Reg) 1.95% 22/ 05/2026
American Tower Corp 0.5% 15/01/2028

Apple Inc (Reg) 0% 15/11/2025

Apple Inc .875% 24/05/2025

Ardagh Metal Packaging (Ser 144A) ( Reg) 3% 01/09/2029
Austria (Rep Of) (Reg S) .5% 20/02/ 2029

Avery Dennison Corp (Reg) 1.25% 03/03/2025

Becton Dickinson Euro 1.208% 04/06/ 2026

Berkshire Hathaway Inc 0% 12/03/202 5

Bmw Finance Nv (Ser Emtn) (Reg S) ( Br) 1% 14/11/2024
Bng Bank N.V. Ser Emtn (Reg S) (Br) 0.25% 07/06/2024
Boston Scientific Corp .625% 01/12/ 2027

Buoni Poliennali Del Tes (Reg S) 1.85% 01/07/2025
Capital One Financial Co .8% 12/06/2024

Cellnex Telecom Sa 1.875% 26/06/2029

E.On Se (Ser Emtn) (Reg S) (Br) .37 5% 29/09/2027
Ecolab Inc 1% 15/01/2024

Edp Finance Bv (Ser Emtn) (Reg S) . 375% 16/09/2026
Engie Sa (Ser Emtn) (Reg S) (Br) .375% 21/06/2027
Fidelity Natl Info Serv 1.5% 21/05/ 2027

ANSTOVI - AVAL-T7UF I5ZXA (AETAEAY

Quantity / Market Value % of Net
Par Value usD Assets
430,000 280,321 0.12
2,065,000 1,327,565 0.59
355,000 216,173 0.10
685,000 362,239 0.16
415,000 225,986 0.10
355,000 232,857 0.10
186,000 121171 0.05
520,000 348,345 0.15
260,000 179,973 0.08
760,000 517,257 0.23
590,000 380,137 0.17
1,475,000 961,395 0.43
585,000 376,163 0.17
5,529,582 2.45

4,525 861,338 0.38
610,000 109,061 0.05
3,855 710,407 0.32
1,009,000 137,784 0.06
3,845,000 566,582 0.25
2,385,172 1.06

245,000 200,422 0.09
235,000 284,636 0.13
255,000 291,377 0.13
277,000 327,803 0.14
1,535,000 1,797,228 0.80
395,000 443,745 0.20
3,354,211 1.49

625,000 461,555 020
290,000 208,336 0.09
1,441,000 1,040,004 0.46
790,000 535,509 0.24
270,000 188,802 0.08
410,000 287,142 0.13
485,000 309,980 0.14
365,000 257,412 0.1
480,000 327,682 0.14
580,000 376,301 0.17
1,835,000 1,117,323 0.50
505,000 356,428 0.16
565,000 396,635 0.18
1,150,000 830,643 0.37
375,000 274,932 0.12
470,000 269,169 0.12
7,246,853 3.21

2,310,000 331,909 0.15
3,500,000 509,544 0.23
5,560,000 810,720 0.36
2,220,000 321463 0.14
1,973,636 0.88

1,670,000 226,307 0.10
2,520,000 338525 0.15
564,832 0.25

200,000 186,381 0.08
335,000 320,503 0.15
215,000 222,512 0.10
100,000 99,029 0.04
210,000 184,295 0.08
255,000 250,772 0.1
400,000 406,968 0.18
260,000 202,957 0.09
155,000 142,435 0.06
215,000 222,430 0.10
455,000 445,627 0.20
530,000 526,026 0.23
90,000 92,621 0.04
290,000 297,866 0.13
475,000 436,984 0.19
620,000 637,603 0.28
110,000 111,957 0.05
300,000 261,812 0.12
245,000 229,054 0.10
295,000 309,360 0.14
100,000 94,553 0.04
200,000 185,127 0.08
220,000 211,661 0.09
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Finland (Rep Of) (Reg S) .5% 15/09/ 2028

Fiserv Inc 1.125% 01/07/2027

Goldman Sachs Group Inc (Reg S) (Reg) Ser Emtn 1.375% 15/05/2024
Goldman Sachs Group Inc (Ser Emtn) (Reg S) (Reg) .25% 26/01/2028
Goldman Sachs Group Inc Ser Emtn (Reg) 2% 01/11/2028
Indonesia (Rep Of) 1.1% 12/03/2033

Ireland (Govt Of) (Reg S) (Reg) .35 % 18/10/2032

Ireland (Govt Of) (Reg S) (Reg) 1.1 % 15/05/2029

Italy (Rep Of) (Reg S) .6% 01/08/20 31

Johnson Controls/Tyco Fi .375% 15/0 9/2027

Kingdom Of Sweden Ser (144A) 0.125% 24/04/2023
Netherland (Govt Of) 2% 15/07/2024

Obrigacoes Do Tesouro (Reg S) 0.7% 15/10/2027
Philippines (Rep Of) (Ser Emtn) .87 5% 17/05/2027
Province Of Quebec (Reg S) (Br) .2% 07/04/2025
Republic Of Indonesia (Reg) Ser 144A 2.15% 18/07/2024
Spain (Govt Of) (Ser 5Yr) (Reg S) . 25% 30/07/2024

Spain (Govt Of) (Ser Regs) (Reg S) .8% 30/07/2027
Thermo Fisher Scientific (Reg) 0.75% 12/09/2024

Thermo Fisher Scientific (Reg) 1.375% 12/09/2028
Thermo Fisher Scientific (Reg) Ser . 1.4% 23/01/2026
Thermo Fisher Scientific .5% 01/03/ 2028

Treasury (Reg) (Reg S) 0.2% 15/05/2027

Us Bancorp Ser Emtn 0.85% 07/06/2024

Vmed O2 Uk Financing | (Ser 144A) 3.25% 31/01/2031

Denominated in Indonesian Rupiah

Indonesia (Rep Of) (Ser Fr77) 8.125% 15/05/2024
Indonesia (Rep Of) (Ser Fr80) 7.5% 15/06/2035
Indonesia (Rep Of) (Ser Fr81) 6.5% 15/06/2025
Indonesia (Rep Of) (Ser Fro0) 5.125% 15/04/2027
Indonesia (Rep Of) (Ser Fra1) 6.375% 15/04/2032
Indonesia (Rep Of) Ser Fr64 6.125% 15/05/2028
Indonesia (Rep Of) Ser Fr73 8.75% 15/05/2031
Indonesia (Republic Of) Ser Fr65 6.625% 15/05/2033
Indonesia (Republic Of) Ser Fr71 (Reg) 9% 15/03/2029
Indonesia Ser Fr56 8.375%

Indonesia Government Ser Fr75 7.5% 15/05/2038

Denominated in Japanese Yen

Japan (Govt Of) (Ser 138) .1% 20/12 /2023
Japan (Govt Of) (Ser 151) .005% 20/ 03/2027

Denominated in Malaysian Ringgit

Malaysia Government (Ser 419) 3.828% 05/07/2034
Malaysia Government Ser 0118 3.882% 14/03/2025
Malaysia Government Ser 0217 4.059% 30/09/2024
Malaysia Government Ser 0413 3.844% 15/04/2033
Malaysia Government Ser 0417 3.899% 16/11/2027
Malaysia Government Ser 0513 3.733% 15/06/2028
Malaysia Government Ser 316 3.9% 30/11/2026

Denominated in Mexican Peso

Banco Actinver Sa (Ser 144A) (Reg) 9.5% 18/12/2032
Mex Bonos De Desarr Fix Rt Ser M 20 7.5% 03/06/2027
Mex Bonos Desarr Fix Rt Ser M 5.75% 05/03/2026

Mex Bonos Desarr Fix Rt Ser M 7.75% 29/05/2031
Mexico (Utd States Of) (Ser M) 5% 0 6/03/2025

Denominated in New Zealand Dollar

Asian Development Bank Ser Mtn 3.5% 30/05/2024
Asian Development Bank Ser Mtn 3.75% 18/08/2025

Intl Bk Recon & Develop (Ser Mtn) ( Reg) 2.5% 24/01/2024

Intl Bk Recon & Develop (Ser Mtn) 2 .875% 30/11/2026

Intl Bk Recon & Develop (Ser Mtn) 4 .25% 29/07/2027

New Zealand (Govt Of) (Ser 526) .5% 15/05/2026

New Zealand (Govt Of) 5% 15/05/202 4

New Zealand (Govt Of) Ser 420 (Reg S) (Reg) 4.5% 15/04/2027
Nz Local Govt Fund Agenc (Reg S) 2. 25% 15/04/2024

Nz Local Govt Fund Agenc (Reg) 2.75 % 15/04/2025

Nz Local Govt Fund Agenc 1.5% 15/04/2026

Nz Local Govt Fund Agenc 4.5% 15/04 /2027

Denominated in Norwegian Krone

Intl Finance Corp (Ser Gmin) (Reg) .6% 08/10/2025
Kfw (Ser Emtn) (Br) 1.25% 28/08/202 3

Nordea Eiendomskreditt (Reg) Frn 21 /06/2023

Nordea Eiendomskreditt Frn 19/06/20 24

Norway (Govt Of) (Ser 478) (Reg S) 1.5% 19/02/2026
Norway (Govt Of) (Ser 482) (Reg S) 1.375% 19/08/2030
Norway (Govt Of) (Ser 484) (Reg S) 2.125% 18/05/2032
Norway (Govt Of) (Ser 485) (Reg S) 3.5% 06/10/2042
Norwegian (Govt Of) Ser 475 2% 24/05/2023

Norwegian Government (Reg S) Ser 479 1.75% 17/02/2027
Norwegian Government Ser 477 (Reg S) 1.75% 13/03/2025

Denominated in Philippine Peso

ANSTOVI - AVAL-T7UF I5ZXA (AETAEAY

460,000 429,556 0.19
295,000 279,947 0.13
320,000 334,181 0.15

60,000 52,539 0.02
287,000 272,228 0.12
221,000 173413 0.08
305,000 251,792 0.1
245,000 233,938 0.10
320,000 249,705 0.1
195,000 177,819 0.08
405,000 430,430 0.19
282,000 298,321 0.13
335,000 323,545 0.14
670,000 629,752 0.28
100,000 99,851 0.05
270,000 282,383 0.13
405,000 416,481 0.19
490,000 472,768 021
279,000 285,661 0.13
150,000 142,890 0.06
286,000 287,198 0.13
310,000 284,250 0.13
510,000 486,810 0.22
920,000 950,981 0.42
590,000 504,597 0.22

14,438,569 6.40

6,143,000,000 407,646 0.18
1,623,000,000 107,507 0.05
14,775,000,000 957,872 0.42
3,340,000,000 206,332 0.09
14,274,000,000 883,168 0.39
3,519,000,000 221,629 0.10
7,193,000,000 515,350 0.23
2,619,000,000 163,373 0.07
4,545,000,000 324,756 0.14
5,599,000,000 384,044 0.17
1,876,000,000 124,207 0.06
4,296,064 1.90

392,800,000 3,000,583 1.33
54,000,000 408,991 0.18
3,400,574 1.51

1,905,000 417,891 0.18
1,480,000 337,558 0.15
1,785,000 408,123 0.18
2,021,000 446,717 0.20
1,744,000 396,547 0.18
1,510,000 338,706 0.15
495,000 112,659 0.05
2,458,201 1.09

7,900,000 223514 0.10
22,350,000 1,080,776 0.48
9,440,000 438,025 0.19
18,040,000 856,562 0.38
18,040,000 839,919 0.37
3,438,796 1.52

425,000 262,282 0.12
405,000 246,618 0.1
385,000 236,620 0.10
540,000 314,551 0.14
362,000 220,908 0.10
2,020,000 1,117,222 0.50
1,395,000 832,294 0.37
1,530,000 968,868 0.43
165,000 100,516 0.04
545,000 326,032 0.14
505,000 283,965 0.13
215,000 132,717 0.06
5,042,593 2.24

5,030,000 475,622 021
2,810,000 283,165 0.12
3,000,000 306,853 0.13
5,000,000 512,061 0.23
5,240,000 510,335 0.23
2,205,000 197,908 0.09
6,900,000 644,127 0.28
1,516,000 157,792 0.07
4,360,000 443,643 0.20
5,540,000 537,500 0.24
6,085,000 603,591 0.27
4,672,597 2.07
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Philippines (Rep Of) (Ser R512) 6.2 5% 12/03/2024
Denominated in Singapore Dollar

Singapore (Govt Of) 3.375% 01/09/2033
Singapore Government 2.375% 01/06/2025

Denominated in South Korean won

Korea (Rep Of) (Ser 2409) 3.125% 1 0/09/2024 (Dirty)
Korea (Rep Of) (Ser 2703) 2.375% 10/03/2027 (Dirty)
Korea (Rep Of) (Ser 2706) (Br) 2.125% 10/06/2027 (Dirty)

Denominated in United States Dollar

1011778 Bc / New Red Fin (Ser 144A) (Reg) 3.5% 15/02/2029
1011778 Bc / New Red Fin (Ser 144A) (Reg) 3.875% 15/01/2028
1011778 Bc / New Red Fin (Ser 144A) (Reg) 4% 15/10/2030
Aadvantage Loyalty Ip Term Loan Usd-Libor-Bba 3M +475Bps 24/03/2028
Abu Dhabi Govt Int'L (Ser 144A) 1.7% 02/03/2031

Abu Dhabi Govt Int'L (Ser 144A) 3.125% 16/04/2030

Abu Dhabi Govt Int'L (Ser 144A) 3.875% 16/04/2050

Aecom (Reg) Ser 144A 5.125% 15/03/2027 W/

Aercap Ireland Cap/Globa (Reg) 1.15 % 29/10/2023

Aes Corp/The (Ser 144A) (Reg) 3.95% 15/07/2030

Air Canada (Reg) Conv 4% 01/07/2025

Aker Bp Asa (Ser 144A) (Reg) 3.75% 15/01/2030

American Airlines Group (Reg) Conv 6.5% 01/07/2025

American Airlines/Aadvan (Ser 144A) (Reg) 5.5% 20/04/2026
American Airlines/Aadvan (Ser 144A) (Reg) 5.75% 20/04/2029
American Intl Group (Reg) Var 15/05/2068

Antero Resources Corp (Ser 144A) 5. 375% 01/03/2030

Ardagh Metal Packaging (Ser 144A) 3 .25% 01/09/2028

Arroyo Mortgage Trust 2019-1 Ser 1 Cl A1 Frn 25/01/2049

Asurion Lic Tranche B9 Term Loan Usd-Libor-Bba 3M+ 325Bps 31/07/2027
A&T Inc (Reg) .9% 25/03/2024

Ball Corp (Reg) 6.875% 15/03/2028

Ball Corp 2.875% 15/08/2030

Ball Corp 4.875% 15/03/2026

Bally'S Corp Tranche B Term B Term Loan Usd-Libor-Bba 3M+ 325Bps
Bamll Commercial Mortgage Securities Trust 2018-Dsny

Banco Actinver Sa (Ser 144A) (Reg) 4.8% 18/12/2032

Becle Sa De Cv (Ser 144A) 2.5% 14/10/2031

Berkshire Hathaway Fin (Reg) 4.2% 1 5/08/2048

Berry Global Escrow Corp (Ser 144A) (Reg) 5.625% 15/07/2027
Bnp Paribas (Ser 144A) (Reg) Var 09 /06/2026

Boca Commercial Mortgage Trust 2022-Boca Ser Boca CI A Frn
Boeing Co 5.04% 01/05/2027

Boeing Co 5.15% 01/05/2030

Braskem Idesa Sapi (Ser 144A) (Reg) 6.99% 20/02/2032

Braskem Netherlands (Ser 144A) (Reg ) 4.5% 31/01/2030

Braskem Netherlands (Ser 144A) (Reg ) 5.875% 31/01/2050
Brazos Securitizatn Lic (Ser 144A) 5.014% 01/09/2031

Burlington Stores Inc (Reg) Conv 2.25% 15/04/2025

Bx Commercial Mortgage Trust 2019-XI Ser XI Cl A Frn 15/10/2036
Bx Commercial Mortgage Trust 2021-Cip Ser Cip Cl A Frn

Bx Commercial Mortgage Trust 2021-Volt Ser Volt Cl A Frn

Bx Trust 2022-Cls Ser Cls Cl A Frn 13/10/2027

Bx Trust 2022-Gpa Ser Gpa CI A Frn 15/10/2039

Bx Trust 2022-Gpa Ser Gpa Cl B Fmn 15/10/2039

Camb Commercial Mortgage Trust 2019 -Life Ser Life CI A Frn 15/12/2037
Canadian Pacific Railway (Reg) 1.35 % 02/12/2024

Carnival Corp (Ser 144A) (Reg) 5.75% 01/03/2027

Carnival Corp Conv 5.75% 01/12/2027

Cco Hidgs Lic/Cap Corp (Ser 144A) ( Reg) 4.25% 01/02/2031

Cco Hidgs Lic/Cap Corp (Ser 144A) ( Reg) 4.5% 01/06/2033

Cco Hidgs Lic/Cap Corp (Ser 144A) ( Reg) 4.5% 15/08/2030

Cco Hidgs Lic/Cap Corp (Ser 144A) (Reg) 4.75% 01/03/2030

Cco Holdings Llc / Cco Holdings Capital Corp Ser 144A 01/05/2027
Cdw Llc/Cdw Finance (Reg) 4.25% 01/ 04/2028

Cemex Sab De Cv (Ser 144A) (Reg) 3. 875% 11/07/2031

Cenovus Energy Inc (Reg) 5.25% 15/0 6/2037

Cenovus Energy Inc (Reg) 5.4% 15/06/2047

Cenovus Energy Inc (Reg) 6.75% 15/1 1/2039

Centene Corp (Reg) (Ser Wi) 3.375% 15/02/2030 When Issued
Centene Corp (Reg) 2.5% 01/03/2031

Centene Corp (Reg) 4.625% 15/12/202 9

Centene Corp 3% 15/10/2030

Century Plaza Towers 2019-Cpt Ser Cpt CI A Frn 13/11/2039
Charter Comm Opt Lic/Cap (Reg) 2.8% 01/04/2031

Charter Comm Opt Lic/Cap (Reg) 5.12 5% 01/07/2049

Charter Comm Opt Lic/Cap (Reg) 5.75% 01/04/2048

Charter Communications Operating Lic/Cap (Reg) 6.484% 23/10/2045
Cheniere Energy Partners (Reg) 4% 0 1/03/2031

Cheniere Energy Partners (Reg) 4.5% 01/10/2029

Cleveland-Cliffs Inc (Ser 144A) (Reg) 4.875% 01/03/2031

Colombia (Rep Of) (Reg) 4.5% 15/03/ 2029

Colombia (Rep Of) 3.25% 22/04/2032

Colt 2022-5 Mortgage Loan Trust Ser 5 CI A1 Frn 25/04/2067
Connecticut Avenue Securities Trust 2022-R05 Ser R05 CI 2M1 Frn
Connecticut Avenue Securities Trust 2022-R06 Ser R06 Cl 1M1 Frn
Connecticut Avenue Securities Trust 2022-R07 Ser R07 CI 1M1 Frn 25/06/
Connecticut Avenue Securities Trust 2022-R09 Ser R09 CI 2M1 Frn
Continental Resources (Ser 144A) (R Eg) 5.75% 15/01/2031
Continental Resources (Ser 144A) 2. 875% 01/04/2032

ANSTOVI - AVAL-T7UF I5ZXA (AETAEAY

42,805,000 773,079 0.34
773,079 0.34
705,000 539,232 0.24
2,300,000 1,695,689 0.75
2,234,921 0.99
726,140,000 576,713 0.26
1,819,540,000 1,374,509 0.61
851,860,000 631,880 0.28
2,583,102 1.15
517,000 445912 0.20
345,000 310,500 0.14
1,625,000 1,332,500 0.59
375,000 373,828 0.17
425,000 350,296 0.16
310,000 287,535 0.13
235,000 199,590 0.09
620,000 601,400 0.27
740,000 710,897 0.31
125,000 110,306 0.05
375,000 450,416 0.20
510,000 448,162 0.20
945,000 1,001,502 0.44
520,000 501,800 0.22
695,000 637,014 0.28
1,435,000 1,595,354 0.71
640,000 595,200 0.26
475,000 402,266 0.18
990,000 205,508 0.09
281 246 -
203,000 192,692 0.09
680,000 700,400 0.31
415,000 332,519 0.15
545,000 529,331 0.23
16 - -
565,000 555,571 0.25
200,000 111,000 0.05
630,000 490,621 0.22
300,000 264,609 0.12
350,000 340,812 0.15
470,000 432,122 0.19
320,000 313,869 0.14
440,000 435,786 0.19
1,360,000 1,329,631 0.59
380,000 271,823 0.12
205,000 175,531 0.08
200,000 156,250 0.07
425,000 422,994 0.19
475,000 546,521 0.24
900,000 669,025 0.30
315,000 304,358 0.13
125,000 120,390 0.05
375,000 371,475 0.16
510,000 507,122 0.22
305,000 302,561 0.13
245,100 241,922 0.1
200,000 186,693 0.08
935,000 667,356 0.30
475,000 427,073 0.19
135,000 108,338 0.05
400,000 309,000 0.14
505,000 419,150 0.19
800,000 677,000 0.30
809,000 748,325 0.33
315,000 290,588 0.13
715,000 606,856 0.27
163,000 148,571 0.07
603,000 545,271 0.24
910,000 947,699 042
825,000 698,156 0.31
555,000 435,608 0.19
215,000 196,456 0.09
995,000 819,631 0.36
600,000 478,451 0.21
360,000 280,923 0.12
1,110,000 840,446 0.37
660,000 543,367 0.24
290,000 262,366 0.12
665,000 567,744 0.25
310,000 282,875 0.13
440,000 387,750 017
205,000 177,366 0.08
415,000 302,441 0.13
265,000 235,805 0.10
455,000 362,746 0.16
300,000 261,937 0.12
460,000 410,435 0.18
285,000 269,928 0.12
817,000 760,831 0.34
474,000 363,722 0.16
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ANSTOVI - AVAL-T7UF IFZRA (AETAEAYDLL)

Credit Suisse Mortgage Capital Cert Ificates 2019-Ice4 Ser Ice4 Cl A Fr 405,000 400,764 0.18
Credit Suisse Mortgage Trust Ser 19-Ngm1 Cl A1 Frn 25/10/2059 680,000 82,357 0.04
Crown Castle Inc (Reg) 1.35% 15/07/ 2025 101,000 91,898 0.04
Crown Castle Intl Corp 2.25% 15/01/2031 175,000 139,852 0.06
Csn Islands Xi Corp (Ser 144A) (Reg) 6.75% 28/01/2028 510,000 488,325 0.22
Ct Trust (Ser 144A) (Reg) 5.125% 03 /02/2032 275,000 243,375 0.1
Dae Funding Lic (Ser 144A) 3.375% 2 0/03/2028 315,000 279,563 0.12
Darling Ingredients Inc (Ser 144A) 6% 15/06/2030 375,000 370,312 0.16
Db Master Finance Lic Frn 20/05/2049 195,000 174,530 0.08
Db Master Finance Lic Ser A1 CI A2li Frn 20/11/2047 335,000 286,255 0.13
Dbcg Mortgage Trust Ser 2017-Bbg Cl A Frn 15/06/2034 275,000 270,690 0.12
Dell Int Lic / Emc Corp (Reg) 8.35% 15/07/2046 413,000 472,670 0.21
Delta Air Lines 2020-A (Ser A) 2.5% 10/06/2028 465,000 305,035 0.14
Delta Air Lines Inc (Reg) 2.9% 28/1 0/2024 610,000 576,186 0.26
Delta Air Lines Inc (Reg) 4.375% 19/04/2028 465,000 413,850 0.18
Delta Air Lines Inc (Reg) 7.375% 15 /01/2026 130,000 133,009 0.06
Delta Air Lines/Skymiles (Ser 144A) (Reg) 4.5% 20/10/2025 175,000 171,444 0.08
Delta Air Lines/Skymiles (Ser 144A) (Reg) 4.75% 20/10/2028 2,222,000 2,091,846 0.93
Dominos Pizza Master Issuer Lic Ser 2015-1A CI A2li Frn 25/10/2045 330,000 295,450 0.13
Dpl Inc (Reg) 4.125% 01/07/2025 740,000 699,300 0.31
Dte Energy Co (Ser F) (Reg) 1.05% 0 1/06/2025 215,000 194,695 0.09
Ecopetrol (Reg) 5.375% 26/06/2026 180,000 169,763 0.08
Ecopetrol Sa (Reg) 4.625% 02/11/203 1 330,000 254,100 011
Ecopetrol Sa (Reg) 6.875% 29/04/203 0 135,000 122,850 0.05
Ecopetrol Sa Ser (Reg) 5.875% 28/05/2045 180,000 126,450 0.06
Enbridge Inc (Reg) 3.125% 15/11/202 9 650,000 567,595 0.25
Encana Corp (Reg) 6.5% 01/02/2038 230,000 229,436 0.10
Enterprise Products Oper (Reg) 3.12 5% 31/07/2029 845,000 744,477 0.33
Eqt Corp (Reg) 3.9% 01/10/2027 266,000 246,050 011
Eqt Corp (Ser 144A) (Reg) 3.125% 15 /05/2026 150,000 138,000 0.06
Eqt Corp (Ser 144A) (Reg) 3.625% 15 /05/2031 1,015,000 867,825 0.38
Export-Import Bk India (Ser 144A) ( Reg) 3.875% 01/02/2028 405,000 375,777 0.17
Fannie Mae - Cas Frn 25/03/2042 90,000 71,299 0.03
Fannie Mae - Cas Frn 25/12/2041 275,000 175,992 0.08
Fannie Mae Connecticut Avenue Securities Ser R04 CI 1M1 Frn 245,000 195,416 0.09
Fannie Mae Pool Frn 01/09/2052 1,150,015 1,104,444 0.49
Fannie Mae Pool Frn 01/10/2052 350,000 350,959 0.16
Fannie Mae Pool Frn 01/11/2052 2,001,000 1,984,514 0.88
Fannie Mae Pool Frn 01/12/2052 875,000 885,283 0.39
Firstenergy Corp (Reg) 2.65% 01/03/ 2030 620,000 508,372 0.23
Firstenergy Corp (Ser B) (Reg) 2.25 % 01/09/2030 430,000 341,651 0.15
Firstenergy Corp (Ser B) (Reg) 3.9% 15/07/2027 490,000 459,545 0.20
Firstenergy Corp Ser C (Reg) 7.375% 15/11/2031 870,000 971,230 043
Firstkey Homes 2020-Sfr2 Trust Ser Sfr2 Cl A Frn 19/10/2037 350,000 306,920 0.14
Firstkey Homes Trust Ser Sfr3 CI A Frn 17/07/2026 240,000 226,890 0.10
Florida St Brd Of Admin Fin Co 2.154% 01/07/2030 100,000 81,347 0.04
Fmg Resources Aug 2006 (Ser 144A) ( Reg) 4.375% 01/04/2031 300,000 250,125 0.1
Ford Motor Company (Reg) 3.25% 12/0 2/2032 440,000 332,303 0.15
Ford Motor Credi (Reg) 3.625% 17/06 /2031 665,000 525,879 023
Ford Motor Credit Co Lic (Reg) 4% 1 3/11/2030 210,000 173,246 0.08
Ford Motor Credit Co Llc (Reg) 4.125% 17/08/2027 205,000 184,207 0.08
Ford Motor Credit Co Lic (Reg) 4.542% 01/08/2026 370,000 341,632 0.15
Ford Motor Credit Co Lic (Reg) 4.95 % 28/05/2027 520,000 486,702 0.22
Freddie Mac Pool Frn 01/08/2052 1,565,000 1,480,890 0.65
Freddie Mac Pool Frn 01/10/2052 475,000 471,308 0.21
Freddie Mac Pool Frn 01/11/2052 1,586,000 1,575,817 0.69
Freddie Mac Stacr Remic Trust 2022- Dna4 Ser Dna4 CI M1B Frn 25/05/2042 1,325,000 1,254,029 0.56
Freddie Mac Stacr Remic Trust 2022-Dna3 Ser Dna3 CI M1A Frn 565,000 467,301 0.21
Freddie Mac Stacr Remic Trust 2022-Dna7 Ser Dna7 CI M1A Frn 415,000 388,645 0.17
Freddie Mac Structured Agency Credit Risk Debt Notes Ser Hga2 CI 210,000 211,671 0.09
Freddie Mac-Stacr Frn 25/03/2042 55,000 54,527 0.02
Freeport-Mcmoran Inc (Reg) 4.125% 0 1/03/2028 110,000 102,300 0.05
Freeport-Mcmoran Inc (Reg) 4.625% 0 1/08/2030 515,000 482,812 0.21
Freeport-Mcmoran Inc (Reg) 5.45% 15 /03/2043 1,030,000 937,300 042
Fs Luxembourg Sarl (Ser 144A) (Reg) 10% 15/12/2025 335,000 337,512 0.15
Gartner Inc (Ser 144A) (Reg) 3.75% 01/10/2030 625,000 541,406 0.24
Geat 2022-Ngm4 Trust Ser Ngm4 Cl A1 Frn 25/09/2067 265,000 261,565 0.12
General Motors Finl Co (Reg) 1.2% 1 5/10/2024 645,000 597,185 0.26
General Motors Finl Co (Reg) 3.5% 0 7/11/2024 275,000 265,267 0.12
Globo Communicacoes Part (Ser 144A) (Reg) 4.875% 22/01/2030 320,000 271,200 0.12
Globo Communicacoes Part (Ser 144A) 5.5% 14/01/2032 420,000 360,150 0.16
Greenko Dutch Bv (Ser 144A) 3.85% 2 9/03/2026 500,000 415,425 0.18
Greenko Solar Mauritius (Ser 144A) (Reg) 5.55% 29/01/2025 200,000 188,000 0.08
Greenko Wind Projects Mu (Ser 144A) 5.5% 06/04/2025 555,000 521,006 0.23
Hca Inc (Reg) 3.5% 01/09/2030 2,505,000 2,166,825 0.96
Hca Inc (Reg) 4.125% 15/06/2029 1,135,000 1,048,456 0.46
Hca Incorporation 5.375% 01/02/2025 773,000 773,966 0.34
Heinz (H.J.) Finance Co Ser 144A (Reg) 7.125% 01/08/2039 140,000 154,368 0.07
Hertz Corp/The (Ser 144A) 5% 01/12/2029 600,000 456,000 0.20
Hertz Corp/The Term B Term Loan Usd-Libor-Bba 3M 350Bps 14/06/2028 1,138 1,119 -

Hilton Domestic Operatin (Reg) 4.875% 15/01/2030 440,000 398,200 0.18
Hilton Domestic Operatin (Ser 144A) (Reg) 5.375% 01/05/2025 95,000 93,991 0.04
Hilton Domestic Operatin (Ser 144A) 3.625% 15/02/2032 410,000 330,352 0.15
Host Hotels & Resorts Lp (Ser H) (R Eg) 3.375% 15/12/2029 210,000 175,993 0.08
Host Hotels & Resorts Lp (Ser I) (R Eg) 3.5% 15/09/2030 205,000 169,175 0.07
Hyatt Hotels Corp (Reg) 5.75% 23/04 /2030 338,000 332,276 0.15
Icon Luxembourg Sarl Tranche B Term Loan Usd-Libor-Bba +250Bps 4,702 4,696 -

Indian Railway Finance (Ser 144A) 3 .249% 13/02/2030 580,000 502,663 0.22
Indigo Merger Sub Inc Term B Term Usd-Libor-Bba 3M + 250Bps 1,171 1,170 -

Indonesia (Rep Of) (Reg) 3.05% 12/0 3/2051 655,000 478,094 0.21
Indonesia (Rep Of) (Reg) 3.85% 15/1 0/2030 345,000 324,616 0.14
Intesa Sanpaolo Spa (Reg) 4.198% 01 /06/2032 427,000 313,496 0.14
Intown 2022-Stay Mortgage Trust Ser Stay CI A Frn 15/08/2037 420,000 418,067 0.19
Intown 2022-Stay Mortgage Trust Ser Stay CI C Frn 15/08/2037 145,000 142,380 0.06
Israel (Govt Of) (Reg) 2.5% 15/01/2 030 245,000 219,292 0.10



Italy (Rep Of) (Reg) 1.25% 17/02/20 26

Jazz Financing Lux Sarl Tranche B Term Loan Usd-Libor-Bba 3M +350Bps
Jbs Usa/Food/Finance (Reg) (Ser 144A) 3.625% 15/01/2032
Jbs Usa/Food/Finance (Ser 144A) (Reg) 5.75% 01/04/2033
Jpmorgan Chase & Co Var 16/09/2024

Kinder Morgan Inc (Reg) 5.3% 01/12/ 2034

Kraft Heinz Foods Co (Reg) 3% 01/06/2026

Kraft Heinz Foods Co (Reg) 3.875% 1 5/05/2027

Kraft Heinz Foods Co (Reg) 4.25% 01 /03/2031

Kraft Heinz Foods Co (Reg) 4.375% 0 1/06/2046

Kraft Heinz Foods Co (Reg) 4.625% 0 1/10/2039

Kraft Heinz Foods Co (Reg) 6.875% 2 6/01/2039

Lepr Sr Secured Fin Dac (Ser 144A) 5.125% 15/07/2029
Liberty Broadband Corp (Reg) Conv 1.25% 30/09/2050

Liberty Broadband Corp Conv 2.75% 30/09/2050

Liberty Media Corp Conv .5% 01/12/2 050

Life Mortgage Trust Us Ser Bmr2 CI A1 Frn 15/05/2039

Life Mortgage Trust Us Ser Bmr2 CI B Frn 15/05/2039

Life Mortgage Trust Us Ser Bmr2 CI C Frn 15/05/2039

Marb Bondco Plc (Ser 144A) 3.95% 29/01/2031

Marriott Vacation Worldw Conv 3.25% 15/12/2027

Match Group Inc (Ser 144A) (Reg) 4.125% 01/08/2030

Mc Brazil Dwnstrm (Ser 144A) (Reg) 7.25% 30/06/2031

Medco Bell Pte Ltd (Ser 144A) (Reg) 6.375% 30/01/2027
Medco Oak Tree Pte Ltd (Ser 144A) ( Reg) 7.375% 14/05/2026
Mercadolibre Inc 3.125% 14/01/2031

Metronet Infrastructure Issuer Lic Ser 1A Cl A2 Frn 20/10/2052
Mgm Resorts Intl (Reg) 4.75% 15/10/ 2028

Mileage Plus Holdings Lic Term B Te Rm Loan Usd-Libor-Bba3M 525 20/06/2
Miller (Herman) Inc Term B Term Loan Usd-Libor-Bba 3M +200Bps
Millicom Intl Cellular (Ser 144A) ( Reg) 6.25% 25/03/2029
Millicom Intl Cellular (Ser 144A) 4 .5% 27/04/2031

Movida Europe Sa (Ser 144A) (Reg) 5 .25% 08/02/2031

Msci Inc (Ser 144A) (Reg) 3.25% 15/ 08/2033

Msci Inc (Ser 144A) (Reg) 3.625% 01 /09/2030

Msci Inc (Ser 144A) (Reg) 3.875% 15/02/2031

Msci Inc (Ser 144A) 3.625% 01/11/20 31

Mvw 2022-2 Lic Ser 2A CI A Frn 21/10/2041

Mvw Owner Trust 2018-1 Ser 1A CI A Frn 21/01/2036

Natura &Co Lux Hid Sarl (Ser 144A) 6% 19/04/2029

Natura Cosmeticos Sa (Ser 144A) (Re G) 4.125% 03/05/2028
Nbm Us Holdings Inc (Ser 144A) (Reg ) 7% 14/05/2026

New Residential Mortgage Loan Trust 2017-5 Ser 5A CI A1 Frn 25/07/2056
News Corp (Ser 144A) 3.875% 15/05/2 029

Occidental Petroleum Cor (Reg) 3.2% 15/08/2026

Occidental Petroleum Cor (Reg) 6.125% 01/01/2031
Occidental Petroleum Cor (Reg) 6.625% 01/09/2030
Occidental Petroleum Cor (Reg) 7.5% 01/05/2031

Occidental Petroleum Corp (Reg) 3.4% 15/04/2026

Occu Auto Receivables Trust 2022-1 Ser 1A Cl A2 Fm 15/03/2026
Organon & Co Tranche B Term Loan Usd-Libor-Bba 3M +300Bps 08/04/2028
Ovintiv Inc 6.5% 15/08/2034

Owens Corning (Reg) 3.95% 15/08/202 9

Perusahaan Listrik Negar (Reg) Ser (144A) 4.125% 15/05/2027
Perusahaan Listrik Negar Ser 144A (Reg) 5.45% 21/05/2028
Petrorio Luxembourg Sarl (Ser 144A) 6.125% 09/06/2026
Pinnacle West Capital (Reg) 1.3% 15 /06/2025

Pnc Financial Services (Reg) Var Perp

Post Holdings Inc (Reg) Ser 144A 5.625% 15/01/2028

Post Holdings Inc (Ser 144A) (Reg) 4.5% 15/09/2031

Post Holdings Inc (Ser 144A) (Reg) 4.625% 15/04/2030

Post Holdings Inc (Ser 144A) (Reg) 5.5% 15/12/2029

Pt Pertamina (Persero) (Ser 144A) ( Reg) 3.65% 30/07/2029
Qatar Petroleum (Ser 144A) 2.25% 12 /07/2031

Qatar Petroleum (Ser 144A) 3.3% 12/ 07/2051

Rede D'Or Finance Sarl (Ser 144A) ( Reg) 4.95% 17/01/2028
Rede D'Or Finance Sarl (Ser 144A) (Reg) 4.5% 22/01/2030
Republic Of Colombia (Reg) 5.625% 26/02/2044

Republic Of Indonesia (Reg) 3.55% 31/03/2032

Royal Caribbean Cruises (Ser 144A) (Reg) 5.5% 01/04/2028
Sabre Glbl Inc Tranche B Term Loan Usd-Libor-Bba 3M +350Bps 17/12/2027
Sba Communications Corp (Reg) 3.125 % 01/02/2029

Sba Communications Corp (Reg) 3.875 % 15/02/2027

Sba Senior Finance li Lic Term B Te Rm Loan Usd-Libor-Bba3M 175 11/04/2
Sirius Xm Radio Inc (Ser 144A) (Reg ) 4.125% 01/07/2030

Sk Hynix Inc (Ser 144A) (Reg) 1.5% 19/01/2026

Southwest Airlines Co (Reg) Conv 1.25% 01/05/2025
Southwestern Energy Co. 4.95% 23/01/2025

St Marys Cement Inc (Ser 144A) (Reg ) 5.75% 28/01/2027
Starwood Property Trust (Ser 144A) (Reg) 4.375% 15/01/2027
State Of Qatar (Ser 144A) (Reg) 4.8 17% 14/03/2049

Stryker Corp (Reg) .6% 01/12/2023

Stryker Corp (Reg) 1.15% 15/06/2025

Taco Bell Funding Lic Frn 25/05/2046

Targa Resources Partners (Reg) 4% 15/01/2032

T-Mobile Us Trust 2022-1 Ser 1A CI A Frn 22/05/2028
T-Mobile Usa Inc (Reg) 2.625% 15/02 /2029

T-Mobile Usa Inc (Reg) 2.875% 15/02 /2031

T-Mobile Usa Inc (Reg) 3.5% 15/04/2 031

T-Mobile Usa Inc (Reg) 3.875% 15/04 /2030

T-Mobile Usa Inc 3.375% 15/04/2029

Trans Union Lic Term B6 Term Loan U Sd-Libor-Bba3M 225 18/11/2028
Transcanada Pipelines (Reg) 1% 12/1 0/2024

Transcanada Pipelines (Reg) 4.1% 15/04/2030

Transcont Gas Pipe Line (Reg) 3.25% 15/05/2030
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337,000
1,378
625,000
290,000
490,000
225,000
301,000
80,000
580,000
220,000
405,000
760,000
340,000
970,000
705,000
395,000
600,000
530,000
340,000
945,000
295,000
270,000
460,000
215,000
355,000
470,000
405,000
85,000
634,500
407
285,000
315,000
200,000
305,000
985,000
600,000
307,000
560,000
785,000
280,000
445,000
205,000
765,000
761,000
127,000
360,000
650,000
275,000
377,000
645,000
1,805
385,000
275,000
200,000
420,000
200,000
235,000
133,000
750,000
405,000
640,000
120,000
310,000
295,000
230,000
245,000
170,000
205,000
235,000
540,000
2
610,000
1,305,000
161
380,000
415,000
725,000
14,000
530,000
255,000
385,000
129,000
405,000
730,000
445,000
460,000
360,000
335,000
300,000
610,000
385,000
54,283
407,000
670,000
115,000
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292,496
1,368
512,500
276,950
471,024
210,746
281,024
76,560
545,202
178,858
359,268
829,580
283,900
945,374
688,398
393,182
586,126
514,464
320,584
728,005
291,482
220,725
384,100
194,575
339,025
364,250
386,460
74,588
654,064
396
246,240
267,356
150,500
237,138
822,475
498,750
256,345
566,462
140,509
245,000
366,569
204,744
122,717
652,557
117,133
364,500
675,187
295,630
353,301
646,283
1,791
386,717
248,479
189,750
415,275
190,250
213,250
132,834
706,875
340,200
553,676
109,200
284,425
244,767
170,566
226,931
148,325
150,992
213,377
433,350
510,112
1,187,591
160
315,400
359,899
883,659
13,808
531,987
224,364
374,221
123,944
370,512
663,135
375,469
458,582
305,566
277,279
261,081
552,723
339,873
53,808
377,874
617,956
100,176

0.29

0.1
0.12
0.07
0.1
0.36
0.22
011
0.25
0.06
0.11
0.16
0.09
0.05
0.29
0.05
0.16
0.30
0.13
0.16
0.29

0.17
0.1
0.08
0.18
0.08
0.09
0.06
0.31
0.15
0.25
0.05
0.13
0.1
0.08
0.10
0.07
0.07
0.09
0.19

0.23
0.53

0.14
0.16
0.39
0.01
0.24
0.10
0.17
0.05
0.16
0.29
0.17
0.20
0.14
0.12
0.12
0.24
0.15
0.02
0.17
0.27
0.04

v

zL)



Travel + Leisure Co (Ser 144A) (Reg ) 4.5% 01/12/2029

Uber Technologies Inc (Reg) Conv 0% 15/12/2025

Uber Technologies Inc (Ser 144A) (R Eg) 8% 01/11/2026
United Airlines Inc (Ser 144A) 4.62 5% 15/04/2029

United Airlines Inc Tranche B Term Loan Usd-Libor-Bba +375Bps
United Rentals North Am (Reg) 3.875 % 15/02/2031

United Rentals North Am (Reg) 4.875% 15/01/2028

United Rentals North Am (Reg) 5.5% 15/05/2027

United Rentals North America Inc (Reg) 4% 15/07/2030
Unitedhealth Group Inc (Reg) .55% 1 5/05/2024

Us Bancorp (Reg) Var Perp 31/12/2049

Us Bancorp (Ser Mtn) (Reg) 1.375% 2 2/07/2030

Us Treasury .5% 28/02/2026

Us Treasury 1.5% 31/01/2027

Us Treasury 1.875% 15/02/2032

Us Treasury 2% 15/02/2050

Us Treasury 2.375% 15/02/2042

Us Treasury 2.375% 31/03/2029

Us Treasury 2.625% 31/05/2027

Us Treasury 2.75% 15/08/2032

Us Treasury 2.875% 15/05/2032

Us Treasury 3% 15/02/2049

Us Treasury 3% 15/08/2052

Us Treasury Bond 2.75% 15/11/2042

Var Energi Asa (Ser 144A) 7.5% 15/0 1/2028

Verizon Communications (Reg) .75% 2 2/03/2024

Verus Securitization Trust 2022-4 Ser 4 Cl A1 Frn 25/04/2067
Verus Securitization Trust 2022-8 Ser 8 Cl A2 Frn 25/10/2067
Verus Securitization Trust 2022-Inv1 Ser Inv1 CI A1 Frn

Vici Properties / Note (Ser 144A) ( Reg) 4.625% 01/12/2029
Vici Properties / Note (Ser 144A) (Reg) 4.125% 15/08/2030
Vici Properties Lp 5.125% 15/05/203 2

Virgin Media Secured Fin (Ser 144A) (Reg) 4.5% 15/08/2030
Virgin Media Secured Fin (Ser 144A) (Reg) 5.5% 15/05/2029
Vmed O2 Uk Financing | (Ser 144A) 4.25% 31/01/2031

Vtr Comunicaciones Spa (Ser 144A) ( Reg) 4.375% 15/04/2029
Vtr Comunicaciones Spa (Ser 144A) ( Reg) 5.125% 15/01/2028
Vtr Finance Bv (Ser 144A) (Reg) 6.3 75% 15/07/2028

Wec Energy Group Inc (Reg) .8% 15/0 3/2024

Western Midstream Operat (Reg) 5.3% 01/02/2030

Westlake Corp (Reg) .875% 15/08/202 4

Williams Companies Inc (Reg) 3.5% 15/11/2030

Wmg Acquisition Corp (Ser 144A) (Re G) 3% 15/02/2031
Wyndham Destinations Inc (Ser 144A) (Reg) 6.625% 31/07/2026
Yum! Brands Inc (Ser 144A) (Reg) 4. 75% 15/01/2030

Yum! Brands Inc 3.625% 15/03/2031

‘Yum! Brands Inc 4.625% 31/01/2032

Zimmer Biomet Holdings (Reg) 1.45% 22/11/2024

Total investments
Other net assets

Total net assets

ANSTOVI - AVAL-T7UF I5ZXA (AETAEAY

503,000 412,460 0.18
820,000 690,160 031
205,000 205,855 0.09
220,000 192,160 0.09
489,761 484,659 021
910,000 767,122 0.34
830,000 790,575 0.35

72,000 71,305 0.03
140,000 120,400 0.05
255,000 240,446 0.1
440,000 361,350 0.16
370,000 287,197 0.13
245,000 218,292 0.10

1,860,000 1,678,911 074

7,291,000 6,180,135 274

1,500,000 993,332 0.44

1,990,000 1,520,863 0.67
865,000 787,183 0.35
695,000 655,145 0.29

2,360,000 2,146,850 0.95

6,290,000 5,795,597 257

2,755,000 2,272,701 1.01
685,000 567,260 0.25
660,000 530,323 0.23
495,000 504,210 0.22
152,000 143,689 0.06
530,000 445,257 0.20
160,000 152,353 0.07
235,000 220,479 0.10
125,000 113,823 0.05
450,000 392,625 0.17
510,000 472,606 021
425,000 355,810 0.16
386,000 349,330 0.15

1,380,000 1,110,900 049
255,000 149,175 0.07
455,000 284,375 0.13
455,000 179,725 0.08
202,000 191,648 0.08
440,000 386,100 0.17
305,000 283,664 0.13
900,000 788,206 0.35
135,000 108,675 0.05
302,000 296,337 0.13
535,000 493,537 0.22

1,175,000 987,000 0.4
450,000 400,500 0.18
390,000 363,208 0.16

147,789,839 65.50
212,191,621 94.05

13,430,430 5.95
225,622,051 100.00

v

zL)
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FOSHIDERREE

N N e xr al FORAL S AL N
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