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©) & 7 | OBN  Z A 51682209 | A 56597174 | A 60,068,979 | A 68,371,480 | A 60,012,194 | A 68 856,510
D) HHHEHXELA+B+C) 1,315,835, 740 1,850,696, 444 | A 711,308,289 1,548,175, 740 | A 2,324,428, 740 3,468, 063,152
B) 7 #1 #& 8 8 =® £ | 61500518 1,117,874, 672 8,627, 301,892 7,554, 164, 473 8,719,258, 759 5,986, 731, 301
(F) 38 o0 1€ 5% = 48 & £ | 16,151,666,748 17,926,192, 680 19,750, 128, 447 21,081,105, 743 22,779,706,624 | 23,389,185, 746
B M4 % M M4 8 |(19121,830,609) |( 21,020,367,573) |( 23,068,812,195) |( 24,599,189, 194) |( 26,633,874, 774) |( 27,349,692, 339)
(Ge B O A& M Y ) | (A2,970,163,861) | (A 3,094,174,893) | (A 3,318,683,748) | (A 3,518,083,451) | (A 3,854,168, 150) |(A 3,960,506, 593)
(@) H (D+E+F)| 261757631 26,894, 763, 796 27,666, 122, 050 30, 183, 445, 956 29,174,536,643 | 32, 843,980,199
H U 2= 9 B & A 26301488 | A 281133955 | A 299949565 | A 313,346,855 | A 331,541,560 | A 337,204,599
REIEHBRE (G+H) | 23354512745 26,613,629, 861 27,366,172, 485 29,870,099, 101 28,842,995, 083 32,508, 775, 600
BN {5 R ZE R 2k 4| 16,151,666,748 17,926, 192, 680 19, 750, 128, 447 21, 081, 105, 743 92,779, 706, 624 23,389, 185, 746
B 4 % M M4 8 |(19121,830,609 |( 21,020,367,573) |( 23,068,812,195) |( 24,599,189,194) |( 26,633,874,774) |( 27,349,692, 339)
(G2 H OO A M %) [(A2,970,163,861) | (A 3,094,174,893) | (A 3,318,683, 748) | (A 3,518,083, 451) | (A 3,854,168, 150) | (A 3,960,506, 593)
dy EOUE fW OBE OSL 4| 7,202,905,997 8,687,437, 181 8,327, 352, 327 9,186,807, 702 8,782, 375, 160 9,117,712, 012
i S ) A~ R * . - - | A TIL308,289 | A 307,814,344 | A 2,719,08,701 | A 122,158

(1) B FMEEHFTERBIIFWROFMIMAICL L bOEEHRET,
(T 2) () IEFERENSE (IS FEMM (T DA B S L EHE Z D TRRLTWET,
(E3) F)EIMERERBEL H20IF, FREOBMERE O BINRE Z LI ligH» b iRz 2 L3I W EES 2 VW ET,

B4 O FHE R

SEASHN E IR AR (T 51T B 2 I HEBR 1% DL 2 450N 3% (998, 509, 4931) . e HIHZebR % 0 A i EE A5 403548 (317, 243, 2471) . (E3EH0
HICHLUET IS4 (19, 121, 830,609M) 5 L OVl #EH AN 4 (6, 150, 168, 143[1) L 0 /3 Blxt BRI AE 1526, 587, 751, 4927
(10,000 0347= 1 5,559[7) THY. 5 H263,014,886[ (10,000%47=055[) Z/EcEEE LTEBD £9°,

FAOMIEHE IR RIS I 1T 2 B FIEERRTE OFL M IS (834, 6471) . e FERR%Z O A GEASF4E84E (1, 849, 861, 797M) | 1FFGHIAK
WCHET DI T4 (21, 020,367,573M) B XL OV BRI 4 (7, 117,874,67219) KL 0 4rFd xS 24E 1529, 988, 938, 689 1
(10,0001 %470 5,866[) THYH ., 5 H281,133,935[1 (10,0001 %7- 0 55M) ZyElEEHE LTHY £7,

FES0MIFHE IR RIS B 2 B AR Z ORCY ZINE (0 ), B APER%G OAMAEFSHREE (0M), Bl iE 3 5 IEH
H& 4 (23,068,812, 195H) B X OV BLHEM 4 (8, 627,301,892F) X ¥ 43 Bl SINZE 1331, 696, 114, 087 (10,000 [ 24 7=
5,811) TH Y. 9 5H299,949,565[H (10,0001 %7~ 55M) A HEerEs LTBY £7,

UM E L HIRIRIC 5 1T B 25 FHHER 1% OB M %N 2E (1, 240, 461, 098[1) . FIFEBR#% O G MHZE A48 %0 (0 1) , (EEE0KICHE
T AN TR 4 (24, 599, 189, 194[) 36 L OB HEMRENZ A (8, 259, 693, 4591) X v ASFEEkF 4N 281334, 099, 343, 7511 (10, 000 11
M7= 1 5,985[) THY. 9 H313,346,855M (10,0000 %720 55M) ZEAEFEE LTHY £7,

Fo2 I FHI R IC 3 2 T AR ORL LU (0O M), e APERR%Z OAMFEAESHAEE (0 M), (FRE3KICHE T 2 IS
He s (26,633,874, 774M) B L OV HEM RS L4 (9,113,916, 7201) X 0 4 BELkF4 UL 251335, 747, 791, 494 (10,000 14 7=V
5,930[) T&H V. 9 H331,541,5601 (10,0000 Y47- 0 55[]) ZARe4HLE LTHY £4,

MR IR RIC I T 2 B FAPERRL OB M SUNEE (0 ), ARERRE O G REARSHRAE (783,430, 729M) | 1ZFEARICHIE S
BN FTTR 4 (27, 349, 692, 339M) 35 L OV L HE(HFE .4 (8, 671, 485, 882[1) 0 43 Ar i BIN%513:36, 804, 608, 950 (10, 000 [ 24
7296,003[) TV . 9 5337,204,599F (10,0001 7= 55[) 2L LTHY 3,
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SBLRIIARRFE A OERE L TS H¥ERAR ETITEHWEG L TWET,

Onblez HHRET 256

BFMY HEAIT, BRE A BTEO MR ESW T, RS EDOHEITHEY AL THRE W LE L,

IRBHEEICET HSBEREE

ONEEE, FATENFREFELY ., REEAVMEEN SXMDOIFETOT. NEENIIOI D E. TOEEELS. HE

fEEIFTAY ET,
O K&,

ZTOHE, YHMREEOEEMBIMBAREBEURTTFEI S EICRYET,
T, HEEOKEF, BT LLHEHMICET577 0 FORBEEEZRTLOTEHY FEA,
OIXEEZN 77 v FOBAEREIZL > TIE, NEEO—MELFTLEBL, REMNICETRO—MILRLICHET HBZE1/HYET,
77V FEARDERRKRICEY ., HEEELYEEMBOBELNYA/NEN>HEELRKTT .

AEAEPICRELRE (BREEREORIZFNDES S VB ESCLTER) ZEATILONIEES’HYFT,

(53 B J&E DGR ] (BT : 9 - 1 5 AN - BliAZ)
481 493 504 5144 H 5234 #5334

IE H (202347 H26R (202348 126 (202349 H 268 (2023410268 (202341171 28R (20234127126 R

~0236 8 25 H) | ~20235 9 H25R) | ~200310/1251) | ~20231L2TH) | ~2023512/125R) | ~20245 1 125 1)

SR B 12 5 | . o S 5| . 5| 55_

Ot B AT 4R L =) (0. 368%) | (0.360%) | (0.365%) | (0.360%) | (0.371%) | (0.358%)
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ELL)EAIYeI — 54 55 — 55 55
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(FE 1) TREEMEMRARHIL R ) (M0 0E (BliAA) OWIREEMEE (DRLEIAR) ICHTHLRTHY, 77 FONZER L (TR

25 RICTRELSIESN,

(E2) TUHONEE] DY OMEELIS ) (T EUSAFEE T TRIBLTW A2, il TEIoEEe) L —ELeWEand
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Amundi Funds

<1. #HRER>

FAANZ 7 > F TAmundi Funds

H) L4770 FORBEANRELR > TWETOT, 20244F 1 A4 BAEDOBEMEIBE L Tk,

IAF =T - AVAL - FRF2a=F4—X

IAF=T e A Hh AR Fa=T 4 —X| ORKEH (BFE6 AR

WAMEEZEAM G4 LAZ3084HA)  (20244F 1 A 24 A BI(E)
(1) A
G R T A OK /D)
A4 FY X SHELL PLC EUR 1, 128, 960 34, 663, 672. 23
TAY R PFIZER INC USD 1, 125, 061 31, 872,978. 13
FT o ABN AMRO GROUP N. V. EUR 1, 850, 803 27, 450, 167. 58
T AU D INTL BUSINESS MACHINES CORP USD 152, 699 26, 566, 572. 02
T KB FINANCIAL GROUP KRW 482, 624 18,806, 111. 11
7T A SANOFI EUR 185, 360 18, 701, 597. 38
TAY R STATE STREET CORP USD 207, 961 15, 357, 919. 85
A4 XU R PERSIMMON PLC GBP 674, 985 12,517, 888. 63
KA DEUTSCHE TELEKOM AG-NOM EUR 454, 476 11, 524, 097. 49
TAY A PAYPAL HOLDINGS INC USD 178, 009 11, 218, 127. 18
CARDINAL HEALTH INC USD 107, 254 11, 193, 027. 44
BANK OF NEW YORK MELLON CORP USD 197, 401 10, 841, 262. 92
AA A UBS GROUP INC NAMEN AKT CHF 331, 092 9, 805, 816. 37
KA HENSOLDT AG EUR 322, 652 9, 778, 346. 36
4207 UNICREDIT SPA EUR 321, 357 9, 457, 086. 37
T A7 K |CRH PLC GBP 127, 772 8, 875, 358. 10
TAUH CISCO SYSTEMS INC USD 171, 199 8, 784, 220. 69
(2)
G i 1 e FEAL Ok F V)

TAY R UNITED STATES OF AMERICA 4.375% 31/10/2024 USD 12, 035, 100 12,103, 285. 41
WI TREASURY SEC 4.375% 30/11/2024 USD 11, 764, 400 11, 798, 919. 04
LEVEL 3 FINANCING INC 10.5% 15/05/2030 USD 11, 790, 000 11, 608, 728. 75
USA 3% 31/07/2024 USD 11, 000, 000 11, 040, 789. 60
FN FS5445 MTGE TF 01/11/2051 USD 13, 804, 656 11, 014, 606. 40
FN FS6667 TF 01/10/2053 USD 10, 800, 000 10, 834, 654. 03
FN FS5885 TF 01/09/2053 USD 10, 887, 000 10, 816, 057. 31
USA 4. 125% 30/09/2024 USD 10, 000, 000 10, 078, 393. 70
FN FS6699 TF 01/02/2052 USD 11, 952, 000 10, 057, 816. 29
AFE THE TORONTO DOMINION BANK CANADA 22/10/2024 USD 164, 400 9,713, 574. 00
AA A UBS GROUP AG VAR PERP USD 10, 476, 000 9, 385, 209. 78
UBS GROUP AG VAR PERP USD 9, 817, 000 9, 029, 553. 89
e THE TORONTO DOMINTON BANK 12/04/2024 USD 77,200 8, 989, 940. 00

(%) BEMOETLIILLTFO®EY T,
EUR (=—m), USD CKk K/v), KRW (EE ™+ ), GBP (FeAR> R), CHF (AL AT T V)




CARR—T—ILT72F (EREEEERER)

<2. HERE®R>

FAANTZ 7 R TCA~YR—7— 77 K (GHEEHEREZEEM) ) OWRKER (20234£2 A15H) &Y
77y ROWHHABE S TWETOT, 20244 1 A2 HBEOEREZBE L TV ET,

BMEELFREHM (202342 16 H 22520244 1 H25H £ T)

IR

g £+ 7 £+
& 7 4 P & [id] 4 %
TH TH
FIEBRF R ALMR RSB ES (44) 50, 023
551340 L [F] FEAT i A T L 5 18 100, 353 B
B3TRIFLRIFEIT S AT/ & 50, 289
551391 3L [R 384T A B 5 18 150, 810
(E1) GHTZELRETT. RBRHTFSEEENTOERA,
(1 2) HARBITOHE T T,
(£3) ENOBETEIC LB LG ENTHEEA,
WAAEEDOBEM (202445 1 A 25 HHAE)
INEAE
(A) fEEAEEBIBE T
FEIN RERE) AN
2024  4E 1 A 25 H BOOE
BURBA | BF 0B AR e kB ELLE | 24 0LE | 2 R
TH TH % % % % %
# 5 & FF #| 350,000 350,946 74. 6 — — — 74. 6
& 350,000| 350, 946 74.6 — — — 74.6
(1) MM, FUEPEREIC S % TR0 B4 T,
(HE2) HARMITET T,
(E3) —FlUTHLANS LT,
(HE4) FHHICOWTIZemi i 4, MRt L v S — 2 2 AR LTV ET,
(B) 5877 B 7~
FEN GRERE) A&
N 2024 %= 1 H 25 H Bl {E
" H i {4 AR Y AN AR S
% TH TH
FURBF RIS AL H A SEEREES | 0. 001 50, 000 50, 001 | 2024/ 8 /28
Wk G % F13ARI LRI TG AW G | 0.674 100, 000 100, 218 | 2024/ 5 /24
- TR FIRATHS AT GE | 0. 566 50, 000 50, 161 | 2024/ 8 /23
F139RIFLRIFE TR AZE G | 0.544 150, 000 150, 565 | 2024/10/25
= it 350, 000 350, 946

(1) i - REAMEE O BALRGM IS T T,




Amundi Funds

Amundi Funds

NAAZT - AVhL - FRF2=F4—X

NAFZF A VhL - FRFazF4—X
RER 2023%F 6 A30H

(FtEHAR - 202257 A 1 H~20234F6 H308)

PERRIE IRV T, AT RERERIFEBMOERBEEL b L ICELSENER - S - ElL T E T,
B, BIRERICOZTE L TUIE 7 T AUDIERR 2NV, BTDOY 2T 7 7 A5G 7 7 REEOFEHR

ZRRLTCWET,
WZEFOBEM (2022457 A 1 H~20234E 6 A30H)
HH 21
K Fov
(a) 38 FH ot 6,621, 875
(b) AT REH 357
() BB % 1,041, 769
(d) = Do H 1, 881, 613
S 9, 545, 614
WEEEE (202346 A30HHI(E)
HH EFIES
* Rov
BESE 836, 191, 008
A AMAES: 798, 659, 490
F 7 a VEGIFHEEE (B) 375, 819
THA 28, 987, 672
IR 3, 464, 709
ALY 4 509, 462
FRUBNNFR E 4 1, 938, 442
2R KBS | ST ) 2, 254, 344
By RR AN A 1,070
BESE 7,502, 222
P 1, 818, 351
AHL R 477, 481
SEM S | BTG ) 2,616, 061
AN T FH 1,932, 588
ZOMOAE 657, 741
fERE 828, 688, 786

() #FHEHO@HOEERMZ MG LA LTV, BEARTBIOCABAGIECICHEES —BL2WGEaRH Y £,



Amundi Funds WA A =7 - A HL - FRFar=257F4—X

WA {HEE50RH (20234F 6 H 30 HBI/E)

B FFAAE B FEAT4E
B2 £
Bt 356,202,232 oy .
NZa—4 4,160,477
16,006 MAGNIT PJSC
415,798 BW LPG 4,160,477 201,545 MAGNIT SP GDR SPONSORED
s 6.663.958 16,204 OIL COMPANY LUKOIL ADR 1 SH
426,925 ROSNEFT OIL COMPANY USD (ISIN
98,915 BARRICK GOLD CORPORATION 1,674,769 US67812M2070)
42,400 POWER CORP OF CANADA 1,143,243 T 635,502
96,069 TECK RESOURCES B 4,045,946
. 748,255 96,157 ROTAL BAFOKENG PLATINUM LIMITED 635,592
#E 24,015,833
1,770,387 HONMA GOLF LTD SHS UNITARY 144A/REGS 743,255
Sz 16.667607 229,251 HANA FINANCIAL GROUP 6,820,202
i o 429,328 KB FINANCIAL GROUP 15,558,314
155,574 SANOFI 16,667,607 36,259 SAMSUNG ELECTRONICS PREF SHS 1,637,317
Raw 12,821,456 ZRA Y 3,186,139
222,408 DEUTSCHE TELEKOM AG-NOM 4,847,119 118,330 DISTRIB.INTEGRAL LOGISTA HOLD. 3,186,139
242,992 HENSOLDT AG 7,974,337 — 341,218
TANSZE 12,760,544 63,099 TELEFON AB LM ERICSSON 341,218
118,367 CRH PLC 6,521,489 2432 13,396,235
53,846 MEDTRONIC PLC 4742217
6,356 WILLIS TOWERS — SHS 1,496,838 603,551 UBS GROUP INC NAMEN AKT 12,207 458
1507 12882042 2,503 ZURICH INSURANCE GROUP AG 1,188,777
8 2,071,313
242,005 FINECOBANK 3,251,498 =
2,000,092 INTESA SANPAOLO SPA 5,237,041 103,000 ASUSTEK COMPUTER 1,040,104
189,413 UNICREDIT SPA 4,394,403 183,000 CATCHER 1,031,209
BX 28,681,839 1F)R 49,967,836
86,600 BRIDGESTONE CORP 3,530,267 62,064 ASSOCIATED BRITISH FOODS 1,570,987
18,200 INABA DENKISANGYO 412,391 703,031 BPPLC 4,096,691
729,800 INPEX CORPORATION 8,068,774 603,581 PERSIMMON PLC 7,869,240
344,500 MITSUBISHI ELECTRIC CORP 4,831,366 19,259 RECKITT BENCKISER GROUP PLC 1,447,537
256,100 PANASONIC HOLDINGS CORPORATION 3,107,007 8,958 RIO TINTO PLC 567,782
367,800 SUBARU CORP 6,878,357 1,143,142 SHELL PLC 34,415,509
52,400 SUMITOMO MITSUI TRUST HLD 1,853,677 FAUH 132,495,953
Ir—U— 186,183 539,373 ABRDN ASIA PACIFIC INCOME FUND INC 1,450,913
4495 CLARIVATE PLC 186,183 4,414 ALEXANDRIA REAL ESTATE EQUITIES REIT 500,945
. 236,544 AMERICAN CAPITAL AGENCY CORP 2,396,191
A¥3 8710562 92,729 ANGEL OAK MORTGAGE REIT INC 764,087
451,959 GRUPO FIN BANORTE 3,710,962 175,629 BANK OF NEW YORK MELLON CORP 7,819,003
+54 20,612,690 42,225 BRIGHTSPHERE INVESTMENT GROUP 884,614
144,087 CARDINAL HEALTH INC 13,627,748
1,439,685 ABN AMRO GROUP N.V. 22,351,009 156,703 CISCO SYSTEMS INC 8,107,813
71,905 ARISTON HOLDING NV 759,380 143,688 CITIZENS FINANCIAL GROUP 3,747,383
81,600 EURONEXT 5,546,295 35,819 EBAY INC 1,600,751
73,453 KONINKLIJKE PHILIPS N.V. 1,587,358 213,031 EQUITRANS MIDSTREAM CORPORATION 2,036,576
9,970 NN GROUP NV 368,848 93,453 FIRSTENERGY CORP 3,632,518
14,317 X5 RETAIL GROUP NV REGS GDR - 19,165 GREAT AJAX CORP REIT RG 117,290
33,129 HARTFORD FINANCIAL SERVICES GRP 2,384,957
106,487 HEWLETT PACKARD ENTERPRISE 1,787,917
89,942 INTL BUSINESS MACHINES CORP 12,032,441
222,903 KOSMOS ENERGY LTD 1,335,189




Amundi Funds

NAAZT AV AL - ARFa=F4—X

%

et

167,326 LADDER CAPITALAREITS
9,597 MKS INSTRUMENTS INC
3,928 OLD REPUB.INTL CORP
120,189 ORGANON AND COMPANY
705,760 PFIZER INC
287,555 RITHM CAPITAL CORP
104,310 STATE STREET CORP
117,711 TAPESTRY INC
27,470 THE CIGNA GROUP
258,999 TRUIST FINANCIAL CORPORATION
191,200 TWO HARBORS INVESTMENT CORP
18,777 UNITED PARCEL SERVICE-B

it
NZa—4

750,000 ALAMO RE LTD VAR 07/06/2026

24,550 ALTURAS RE LTD VAR 12/09/2023

250,000 ALTURAS RE LTD 0% 31/12/2024

500,000 AQUILARE I LTD VAR 08/06/2026 USD (ISIN
US03843AAB89)

250,000 AQUILARE | LTD VAR 08/06/2026 USD (ISIN
US03843AAC62)

250,000 BONANZA RE LTD VAR 08/01/2026

550,000 BONANZA RE LTD VAR 22/02/2028

250,000 BONANZARE LTD VAR 23/12/2024

800,000 CITRUS RE LTD VAR 07/06/2026

750,000 COMMONWAELTH RE LTD VAR 08/07/2030

700,000 CPAE LOOKOUT REAL ESTATE LTD VAR
28/04/2026

150,000 EDEN RE II LTD 0% 21/03/2025 USD (ISIN
US27955HAA86)

250,000 FIRST COAST RE LTD VAR 07/04/2026

600,000 FLOODSMART RE LTD VAR 01/03/2024

500,000 FLOODSMART RE LTD VAR 11/03/2026

250,000 FOUR LAKES RE LTD VAR 05/01/2024

250,000 FOUR LAKES RE LTD VAR 05/01/2027

250,000 FOUR LAKES RE LTD VAR 07/01/2030

500,000 GATEWAY REAL ESTATE Il LTD VAR 27/04/2026

250,000 GATEWAY REAL ESTATE LTD VAR 24/02/2026

250,000 HERBIE RE LTD VAR 08/01/2030

650,000 INTEGRITY RE LTD VAR 06/06/2025

250,000 KILIMANJARO 11l RE LTD VAR 20/04/2026 USD
(ISIN US49407PAH38)

250,000 KILIMANJARO Ill RE LTD VAR 20/04/2026 USD
(ISIN US49407PAKS6)

250,000 KILIMANJARO Ill RE LTD VAR 21/04/2025 USD
(ISIN US49407PAE(7)

250,000 KILIMANJARO Ill RE LTD VAR 21/04/2025 USD
(ISIN US49407PAFT1)

700,000 LIGHTNING RE LIMITED VAR 31/03/2026

240,000 LIMESTONE RE LTD 0% 01/03/2024 USD (ISIN
XS2096788455)

500,000 LOCKE TAVERN RE LTD VAR 09/04/2026

300,000 LONG POINT REAL ESTATE IV LTD VAR
01/06/2026

FEALAE
EY
1,815,487
1,037,436
98,907
2,499,931
25,880,219
2,685,764
7,631,320
5,038,031
7,705,610
7,858,030
2,653,856
3,365,026
376,018,121
21,146,980

737,005
304

498,738
251,244

248,000
504,528
216,581
791,760
751,500
706,947

81,750

244,663
564,075
504,937
244,454
244,348
253,169
495,775
258,744
242,069
643,970
227,344

234,419
233,288
236,856

721,052
3,628

503,112
298,403

it

%

700,000 MERNA REINSURANCE II LTD VAR 07/07/2026
USD (ISIN US59013MAH51)
800,000 MERNA REINSURANCE II LTD VAR 07/07/2026
USD (ISIN US59013MAJ18)
300,000 MERNA REINSURANCE II LTD VAR 10/07/2028
500,000 MONALISARE LTD VAR 08/01/2026
250,000 MONA LISA RE LTD VAR 08/07/2025
500,000 MYSTIC RE IV LTD VAR 08/01/2025 USD (ISIN
US62865LAB36)
250,000 MYSTIC RE IV LTD VAR 08/01/2025 USD (ISIN
US62865LAC19)
250,000 MYSTIC RE IV LTD VAR 10/01/2028
500,000 NORTHSHORE RE Il LTD VAR 08/01/2027
500,000 PURPLE REAL ESTATE LIMITED VAR 24/04/2026
250,000 SAKURARE LTD VAR 06/01/2030
250,000 SAKURA RE LTD VAR 07/04/2029
500,000 SANDERS RE Il LTD VAR 07/04/2028
750,000 SANDERS RE Il LTD VAR 05/06/2026
500,000 SANDERS RE III LTD VAR 07/04/2027
250,000 SANDERS RE Il LTD VAR 08/04/2030
500,000 SANDERS RE Il LTD VAR 09/04/2029
274 SECTOR RE V LTD VAR 01/03/2026 USD (ISIN
US81369ADRO5)
100,000 SECTOR RE V LTD 0% 01/03/2024 USD (ISIN
US81369ACT79)
25,000 SECTOR RE V LTD 0% 01/12/2024 USD (ISIN
US81369ADB52)
554 SECTOR RE V LTD 0% 01/12/2025 USD (ISIN
US81369ADK51)
499 SECTOR RE V LTD 0% 01/12/2025 USD (ISIN
US81369ADL35)
500,000 SOLOMON RE LTD VAR 08/06/2026
500,000 SUTTER RE LTD VAR 19/06/2026
550,000 TITANIARE LTD VAR 27/02/2026
750,000 URSARE LTD VAR 06/12/2025
250,000 VERAISON REAL ESTATE LIMITED VAR
09/03/2026

h+4

994,000 BOMBARDIER INC 7.875% 144A 15/04/2027
21,200 CANADIAN IMPERIAL BANK OF COMMERCE
CANADA 10.15% 24/04/2024
216,100 CANADIAN IMPERIAL BANK OF COMMERCE
CANADA 14.01% 07/02/2024
34,400 CANADIAN IMPERIAL BANK OF COMMERCE
CANADA 14.20% 19/03/2024
1,306,200 CANADIAN IMPERIAL BANK OF COMMERCE
CANADA 16.80% 22/12/2023
93,500 CANADIAN IMPERIAL BANK OF COMMERCE
CANADA 28.90% 17/11/2023
26,400 ROYAL BANK OF CANADA 0% 13/10/2023
21,400 ROYAL BANK OF CANADA 0% 14/08/2023
47,100 ROYAL BANK OF CANADA 0% 23/01/2024 USD
(ISIN USC798521970)
18,900 ROYAL BANK OF CANADA 0% 23/01/2024 USD
(ISIN USC798522051)
46,400 ROYAL BANK OF CANADA 10.01% 05/03/2024
46,700 ROYAL BANK OF CANADA 12.15% 05/03/2024

FEATAE
E%
696,080
819,260

272,063
529,000
238,919
467,925

235,119

246,500
494,913
501,575
267,156
245,398
480,063
749,680
493,763
256,294
468,413

19,192

50,384
43,031
14,204
12,793

500,750
501,750
579,205
756,993
263,994
69,030,837

993,851
2,404,969

3,604,389
2,046,979
16,254,951
1,383,581
1,187,736
2,364,272
3,764,703

1,319,031

2,786,526
2,114,653
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B2 E%
25,600 ROYAL BANK OF CANADA 13.57% 05/03/2024 2,142,233
Fro 4,657,963
40,000 ROYAL BANK OF CANADA 14.35% 14/08/2023 2,544,676
121,200 ROYAL BANK OF CANADA 20.37% 05/07/2024 1,660,714 101,530,000 CZECH 5.70% 25/05/2024 4,657,963
297,000 ROYAL BANK OF CANADA 20.57% 05/07/2024 1,784,027 95432 2,884,290
61,700 ROYAL BANK OF CANADA 9.58% 05/07/2024 3,355,607
34,900 THE TORONTO DOMINION BANK CANADA 3,945,876 1,500,000 BPCE SAVAR 144A 191012032 1,162,680
10.25% 21/05/2024 1,200,000 BPCE SA4.875% 144A 01/04/2026 1,150,656
77,200 THE TORONTO DOMINION BANK CANADA 8,558,650 615,000 SOCIETE GENERALE SA VAR 144A 15/06/2033 570,954
10.51% 12/04/2024 — e
7,400 THE TORONTO DOMINION BANK CANADA 1,487 476 FALSVE 1,510,651
14.70% 08/02/2024 750,000 ATLAS CAPITAL DAC VAR 05/06/2029 757,462
59,700 THE TORONTO DOMINION BANK CANADA 2,465,186 750,000 QUEEN STREET 2023 RE DAC VAR 08/12/2025 753,169
21.21% 14/08/2023
12,500 THE TORONTO DOMINION BANK CANADA 860,751 18297 44,100,218
22.50% 01/0012023 1,624,000 INTESA SANPAOLO PRIVATE BANKING SPA VAR 1,618,040
AT UHEE 23,464,072 144A 20/06/2054
74,200 MIZUHO FINANCIAL GROUP CAYMAN LTD 0% 1,355,597 6.100000 ALY BTP 1.45% 15/11/2024 1087120
02020 w9, 6,610,000 ITALY BTP 1.85:/n 15/05/2024 7,093,890
820 MIEZUHO WARKETS PLC 0, 707023 o2 87000 TAY BTP250% 0112002 ro00
47,200 MIZUHO MARKETS PLC 0% 25/07/2023 1,849,862 464,000 TALY BTP 4.50% 01/03/2024 7 082831
59,600 MIZUHO MARKETS PLC 11.89% 26/06/2024 1,996,454 6633000 ITALY 1 75% 30005/2026 T 102043
158,300 MIZUHO MARKETS PLC 14.35% 26/06/2024 2,002,970 e : e
20,200 MIZUHO MARKETS PLC 15.31% 05/07/2024 1,684,882 Lot ITNY 1,293,143
14,800 MIZUHO MARKETS PLC 18.54% 08/02/2024 1,781,630 1370,000 JBS USALUX SA 5.75% 1444 01/0412033 126314
18,100 MIZUHO MARKETS PLC 19.80% 08/03/2024 1,291,136
104,300 MIZUHO MARKETS PLC 20.20% 29/01/2024 1,622,804 Y=y ILEE 837,856
33,400 MIZUHO MARKETS PLC 20.80% 23/01/2024 2,292,609 836,000 DANAOS CORP 8.50% 144A 01/03/2028 837,856
14,000 MIZUHO MARKETS PLC 22.45% 21/11/2023 1,022,294 o
35,500 MIZUHO MARKETS PLC 8.74% 02/05/2024 3,078,942 A524 15,427,761
250,000 RESIDENTIAL REINS VAR 06/12/2024 USD (ISIN 238,556 1,600,000 ABN AMRO BANK NV VAR PERPETUAL EUR (ISIN 1,478,872
UST76120AABB89) XS1693822634)
250,000 RESIDENTIAL REINS VAR 06/12/2024 USD (ISIN 239,313 1,500,000 ABN AMRO BANK NV VAR PERPETUAL EUR (ISIN 1,476,876
US76120AAC62) XS2131567138)
375,000 RESIDENTIAL REINS 2022 LIMITED VAR 373,856 1,500,000 AKER BP ASA 3.10% 144A 15/07/2031 1,242,510
06/1212029 62,400 BNP PARIBAS ISSUANCE BV 11.85% 01/04/2024 2,090,478
250,000 RESIDENTIAL REINSURANCE VAR 06/1212028 223,669 198,600 BNP PARIBAS ISSUANCE BV 20.04% 24/04/2024 1,277,637
250,000 ggfé?zirgm REINSURANCE 2021 LTD VAR 224,225 84,500 BNP PARIBAS ISSUANCE BV 21.08% 08/03/2024 554,086
500,000 VITALITY RE VIIl LTED VAR 06/01/2026 490,250 2,318,000 [’;‘;56622;):}:3'6\/) VAR PERPETUAL USD (ISIN 2,158,260
500,000 VITALITY RE XI LTD VAR 05/01/2027 512,950 87,000 MERRILL LYNCH BV 14.28% 26/02/2024 2,923,582
250,000 VITALITY RE XI LTD VAR 09/01/2025 USD (ISIN 247,100 70.800 MORGAN STANLEY BV 14.07% 09/02/12024 2225430
US92851AABOS)
250,000 VITALITY RE XIV LIMITED VAR 05/01/2027 250,281 ov7 -
*a15v— 11,510,659 18,208,000 RUSSIA 0% 03/02/2027
23,800 MERRILL LYNCH INTLAND CO CV 0% 11/03/2024 3,088,121 18,557,000 RUSSIA 0% 16/08/2023
USD (ISIN CWN5655G6437) 19,168,000 RUSSIA 0% 23/03/2033
52,700 MERRILL LYNCH INTLAND CO CV 0% 11/03/2024 1,533,307 SUAE—IL 1,386,680
USD (ISIN CWN5655G6502)
35,600 MERRILL LYNCH INTLAND CO CV 13.75% 2,201,884 700,000 EASTON RE PTE LTD VAR 08/01/2027 696,710
01/0212024 500,000 FIRST COAST RE Il PTE LTD VAR 07/04/2025 444,767
28,700 MERRILL LYNCH INTL AND CO CV 16.29% 2,424,094 250,000 TORREY PINES RE PTE LTD VAR 07/06/2029 245,203
01/0212024
38,500 MERRILL LYNCH INTL AND CO CV 16.45% 2,263,253 m7IUh 1,972,784
13110/2023 44,244,990 SOUTH AFRICA 8.25% 31/03/2032 1,972,784
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ARA Y
1,600,000 BANCO SANTANDER SA VAR 22/11/2032
AA R

2,274,000 UBS GROUP INC VAR PERPETUAL
10,476,000 UBS GROUP INC VAR 144A PERPETUAL USD
(ISIN US902613AG32)
9,817,000 UBS GROUP INC VAR 144A PERPETUAL USD
(ISIN US902613AJ70)
F)=&—F- kT
519,000 TRINIDAD ET TOBAGO 4.50% 04/08/2026
LS
17,600 GOLDMAN SACHS INTERNATIONAL BANK 13.48%
26/03/2024
68,500 GOLDMAN SACHS INTERNATIONAL BANK 14.49%
10/10/2023
185,000 GOLDMAN SACHS INTERNATIONAL BANK 18.47%
10/10/2023
22,300 GOLDMAN SACHS INTERNATIONAL 12.45%
24/04/2024
271,800 GOLDMAN SACHS INTERNATIONAL 14.14%
04/03/2024
24,000 GOLDMAN SACHS INTERNATIONAL 16.21%
29/03/2024
95,600 GOLDMAN SACHS INTERNATIONAL 18.72%
29/03/2024
130,800 GOLDMAN SACHS INTERNATIONAL 20.28%
29/03/2024
104,500 GOLDMAN SACHS INTERNATIONAL 21.33%
29/03/2024
17,100 GOLDMAN SACHS LONDON BRANCH 11.13%
26/03/2024
1,546,000 LLOYDS BANKING GROUP PLC VAR PERPETUAL
2,196,000 NATWEST GROUP PLC VAR PERPETUAL USD
(ISIN US780099CK11)
2,797,000 STANDARD CHARTERED PLC VAR 144A
12/01/2033
250,000 SUSSEX CAP UK PPC LTD VAR 08/01/2025
306,940 UK GILT 4.25% 07/06/2032
TAUA
885,000 ALLIED UNIVERSAL HOLDCO LLC/ALLIED
UNIVERSAL FINANCE CORP 9.75% 144A
16/07/2027
1,500,000 AMERICAN AIRLINES PASS THROUGH TRUST
3.95% 11/07/2030
540,000 AMERICAN AXLE AND MANUFCTURNG INC 6.25%
15/03/2026
1,490,000 AUTONATION INC 3.85% 01/03/2032
1,220,000 BOEING CO 5.15% 01/05/2030
390,000 BRITISH AIRWAYS PASS THRU CERTIFICATES
SERIES 2020 1B 8.375% 144A 15/11/2028
1,496,000 BROADCOM INC 2.45% 144A 15/02/2031
500,000 CAPE LOOKOUT RE LTD VAR 22/03/2028
2,444,000 CAPITAL ONE FINANCIAL CORP VAR 10/05/2033

FEALAE
EY

1,269,600
1,269,600
18,023,116

1,986,635
8,151,270

7,885,211
505,880
505,880

28,101,600
1,902,096

2,273,349
2,257,356
2,458,894
3,411,654
1,406,978
1,276,063
4,131,877

667,365
1,853,136

1,441,444
2,148,786

2244173

240,056
388,373
128,894,051

781,013

1,263,365
526,397

1,269,376
1,208,898
173,566

1,217,235
486,163
2,289,564

%

it

26,100 CITIGROUP GLOBAL MARKET LTD 10.45%
07/03/2024

21,000 CITIGROUP GLOBAL MARKET LTD 18.44%
12/10/2023

42,400 CITIGROUP GLOBAL MARKET LTD 26.39%
19/12/2023

26,000 CITIGROUP GLOBAL MARKETS INC 12.39%
20/11/2023

114,800 CITIGROUP GLOBAL MARKETS INC 14.74%
26/01/2024

34,500 CITIGROUP GLOBAL MARKETS INC 15.31%
10/11/2023

54,500 CITIGROUP GLOBAL MARKETS INC 15.43%
21/09/2023

51,600 CITIGROUP GLOBAL MARKETS INC 16.10%
01/02/2024
33,700 CITIGROUP GLOBAL MARKETS INC 17.68%
26/1012023
85,600 CITIGROUP GLOBAL MARKETS INC 20.23%
09/11/2023
24500 CITIGROUP GLOBAL MARKETS INC 23.01%
26/1012023
675,000 CLEAR CHANNEL OUTDOOR HOLDINGS INC
7.50% 144A 01/06/2029
195,000 CLEAR CHANNEL OUTDOOR HOLDINGS INC
7.75% 144A 15/04/2028
696,000 DEALER TIRE LIC DT ISSUER LIC 8.00% 144A
01/02/2028
1,020,000 DELEK LOGISTICS PARTNERS LP 6.75%
16/05/2025
11,790,000 LEVEL 3 FINANCING INC 10.50% 144A 15/05/2030
1,028,000 LSF11 A5 HOLDCO LLC 6.625% 144A 15/10/2029
1,056,000 MINERVA MERGER 6.50% 144A 15/02/2030
2,560,000 MORGAN STANLEY VAR 20/04/2037
1,711,000 PAR PHARMACEUTICAL COS INC 0% 144A
01/04/2027
1,150,000 PROVIDENT FUNDING ASSOCIATES LP PFG
FINANCE CORP 6.375% 144A 15/06/2025
18,400 ROYAL BANK OF CANADA NEWYORK BRANCH
0% 26/02/2024
20,296,200 USA T-BONDS 3.00% 30/06/2024
12,216,800 USA T-BONDS 3.00% 31/07/2024
11,055,100 USA T-BONDS 4.125% 30/09/2024
7,819,900 USA T-BONDS 4.125% 31/01/2025
11,764,400 USA T-BONDS 4.375% 30/11/2024
12,035,100 USA T-BONDS 4.375% 31/10/2024
992,000 WINDSTREAM ESCROW LLC 7.75% 144A
150812028

TR
FTAYA
1,363,000 PENNYMAC CORP 5.50% 15/03/2026 CV
7,722,900 REDWOOD TRUST INC 7.75% 15/06/2027 CV
T DRSS
NIa—4

1,000,000 BELLEMEADE RE LTD FRN 25/10/2030 USD (ISIN
US07877KAG58)

R

£
1,572,778
1,361,640
2,166,857
1,487,442
1,972,187
1,444,090
2,922,114
2,111,662
1,941,443
2,958,099
1,723,540

503,024

153,769

638,295
1,006,250

11,980,879
870,737
889,015

2,422,144
1,276,885

1,017,957
2,557,968

19,820,903
11,911,617
10,911,297
7,698,325
11,641,929
11,891,712
823,916

7,757,242
7,757,242

1,212,470
6,544,772

39,277,202
4,235,099
1,045,618
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500,000 EAGLE RE 2021-1 LTD FRN 25/11/2028
1,100,000 EAGLE RE 2021-1 LTD VAR 25/10/2033
200,000 HOME RE 2020 LTD FRN 25/10/2030
1,080,000 HOME RE 2021 2 LTD VAR 25/01/2034 USD (ISIN
US43730VAES3)
500,000 OAKTOWN RE II LTD FRN 25/07/2028 USD (ISIN
BMG6713GAAG)
730,000 OAKTOWN RE LTD FRN 25/10/2030
AT UHEE
1,000,000 ABPCI DIRECT LENDING FUND CO LLC VAR
20/04/2031
500,000 CHENANGO PARK CLO LTD FRN 15/04/2030
1,000,000 GOLDENTREE LOAN MANAGEMENT FRN
20/04/2034
1,000,000 ICG US CLO LTD VAR 28/07/2034
1,000,000 NEUBERGER BERMAN CLO VAR 17/07/2035
1,000,000 OCEAN TRAILS CLO VAR 15/10/2034
1,000,000 OCEAN TRAILS CLO VAR 20/07/2035
1,000,000 SOUNDPOINT CLO LTD FRN 25/07/2030
1,250,000 TRINITAS CLO | LTD VAR 20/07/2034

TAUA

300,000 BELLEMADE RE LT FRN 25/06/2030 USD (ISIN
US07876UAC36)
150,000 BELLEMADE RE LT FRN 25/10/2030
750,000 CASCADE FUNDING MORTGAGE TRUST 2018
VAR 25/10/2068 USD (ISIN US14727QAA31)
265,000 CG CCRE COML MTGE TR 2014 F22 FRN
15/11/2031
1,190,000 FANNIE MAE FRN 25/08/2028 USD (ISIN
US30711XBM56)
940,000 FANNIE MAE VAR 25/10/2041
820,000 FANNIE MAE VAR 25/12/2041 USD (ISIN
US20754LAJ89)
310,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION
VAR 25/11/2041
1,120,000 FREDDIE MAC FRN 25/02/2047 USD (ISIN
US35564ACC36)
1,840,000 FREDDIE MAC FRN 25/06/2050
1,680,000 FREDDIE MAC FRN 25/07/2049
2,000,000 FREDDIE MAC FRN 25/10/2048
1,470,000 FREDDIE MAC VAR 25/01/2034
1,050,000 FREDDIE MAC VAR 25/01/2051
790,000 FREDDIE MAC VAR 25/02/2042 USD (ISIN
US35564KSQ30)
1,270,000 FREDDIE MAC VAR 25/08/2033 USD (ISIN
US35564KCP21)
830,000 FREDDIE MAC VAR 25/10/2033
510,000 FREDDIE MAC VAR 25/10/2050 USD (ISIN
US35566ABD00)
1,110,000 FREDDIE MAC VAR 25/11/2041
880,000 FREDDIE MAC VAR 25/11/2050 USD (ISIN
US35565TBE82)
500,000 FREDDIE MAC VAR 25/12/2050 USD (ISIN
US35566CBD65)
850,000 FREDDIE MAC VAR 25/12/2050 USD (ISIN
US35566CBE49)

FEALAE
B2
172,264

1,134,531
204,586

1,036,450

44,003

597,647
7,947,492
931,475

402,732
943,146

873,331
937,406
859,745
940,885
878,556
1,180,216

27,094,611
308,169

155,936
240,526

46,422
277,380

928,810
806,728

297,108
1,251,290
1,461,327
1,812,333
2,386,800
1,332,604

963,266

794,115
1,145,417

821,122
550,018

1,095,283
944,951

493,666

841,137

it

%

800,000 HOME RE LTD FRN 25/10/2030
130,000 MULTIFAMILY CONNECTICUT AVENUE VAR
25/01/2051 USD (ISIN US35563FAC59)
1,382,000 MULTIFAMILY CONNECTICUT AVENUE VAR
25/11/2051 USD (ISIN US35563GAAT6)
2,000,000 OCTANE RECEIVABLES TRUST 2022 17.33%
20/12/2029
2,070,000 PNMAC GMSR ISSUER TRUST FRN 25/02/2023
570,000 TRICON AMERN HOMES 2017-SFR2 TRUST
4.882% 17/07/2038
2,000,000 UNITED AUTO CREDIT SECURITIZATION TRUST
10.00% 10/04/2029

I5Uk, HEF
Fas3v—

10,500 MERRILL LYNCH INTERNAL WARRANT ON
GENERAC HOLDING UNIT 17/11/2023

8,100 MERRILL LYNCH INTERNATIONAL AND CO CV

WARRANT 07/02/2024

61,400 MERRILL LYNCH INTERNATIONAL WARRANT
22/05/2024

226,800 MERRILL LYNCH INTLAND CO CV WARRANT

MPLX LP 20/12/2023

20,000 MERRILL LYNCH WARRANT ON MKS
INSTRUMENTS 10/11/2023

BAEEH
TAUA

47,364 COHEN STERS TAX ADVANTAGED PREFERRED
SECURITIES SICAV
81,648 HIGHLAND OPPORTUNITIES AND INCOME FUND

FEAT4E
EY
639,808
125,108

976,742
1,894,163

2,068,628
531,063

1,904,691

17,850,825
17,850,825
1,301,958

2,235,762
4,939,937
7,770,168

1,603,000

1,553,868
1,553,868
810,871

742,997
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