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WA {HEE50R4 (20254F 6 H 30 HBI/E)

B FFAAE B FEAT4E
B2 £
st 1,059,702,854 I — 2,295,537
NLF— 23,092,475
83,382 DNB BANK ASA 2,295,537
337,782 ANHEUSER BUSCH INBEV SAINV 23,092,475 -
h+4s 34,463,242
74 16,006 MAGNIT PUSC
1,016,723 BARRICK MINING CORPORATION 21,468,173 201,545 MAGNIT SP GDR SPONSORED
276,000 TOURMALINE OIL 13,295,069 16,204 OIL COMPANY LUKOILADR 1 SH
s 426,925 ROSNEFT OIL COMPANY USD (SIN
: 916,620 :
TARHE US67812M2070)
2,026,887 HONMA GOLF LTD SHS UNITARY 144A/REGS 916,620 S 12162449
TI—o 7815278 1,034,292 BW LPG LIMITED 12,162,449
192,306 DANSKE BANK A/S 7,815,278 - 123,620,331
el 5,763,004 673,887 HANA FINANCIAL GROUP 43,091,619
389,333 NORDEA BANK ABP 5,763,004 7,091 HYUNDAI MOTOR 1,069,219
J5u2 9,934,083 566,270 KB FINANCIAL GROUP 46,531,820
o 15,844 KIA CORPORATION 1,137,584
223,625 EDENRED 6,901,183 570,513 SAMSUNG ELECTRONICS CO LTD 25,279,104
720,703 WORLDLINE 3,032,900 48,084 SK SQUARE COLTD 6,519,985
FAaw 44,281,375 ZARA Y 5,153,310
296,578 HENSOLDTAG 33,908,650 157,917 DISTRIBINTEGRAL LOGISTA HOLD. 5,153,310
968,702 THYSSENKRUPP AG 10,372,725 X
L4EyZR 69,813,806
i 2,489,051
1,006,349 PERSIMMON PLC 17,872,617
2,340,000 SINO LAND -H- 2,489,051 64,346 RIO TINTO PLC 3,743,120
FALSUE 56,960,599 1,369,117 SHELL PLC 48,198,069
2,081,134 BANK OF IRELAND GROUP PLC 42,200,299 TAUN 491,358,464
159,497 CRHPLC 14,670,300 284,112 ABERDEEN ASIA PACIFIC INCOME FUNDS INC 4,523,063
(5T 19,907,120 315,109 AMERICAN CAPITAL AGENCY CORP 2,895,852
169,928 AMERICAN ELECTRIC POWER INC 17,631,729
453,903 BUZZI SPA 25,074,229 32,600 AMERICAN INTL GRP 2,790,234
2,646,343 INTESA SANPAOLO SPA 15,195,003 126,060 ANGEL OAK MORTGAGE REIT INC 1,187,485
804,715 NEXI SPA 4,792,975 113,194 AXCELIS TECHNOLOGIES INC 7,888,490
1,147,767 WEBUILD SPA 4,844,913 1,256,317 BANK OF AMERICA CORP 59,448,920
BE 36,144,808 98,023 CARDINAL HEALTH INC 16,467,864
146,500 BRIDGESTONE CORP 6 085,631 548,666 CISCO SYSTEMS INC 38,066,447
g e 89,415 CITIZENS FINANCIAL GROUP 4,001,321
185,600 FUJI ELECTRIC HOLDINGS 8,549,846 4893 CROVIN CASTLE ING 4,965,865
gggigg ;ﬂgiﬂgggsms CORP gg;g?g; 784,976 EVERSOURCE ENERGY 49,940,173
48,200 SUMITOMO MITSUI FINANCIAL GRP 1212,633 132?11 g:&?ﬁﬁ@%ﬁ%ﬁ ;;12;;3
119,500 TAISEI CORP 6,949,358 42,963 GAM & LEIR PRPR REIT 2,005,513
R— v LR 10,234,529 237471 HF SINCLAIR CORPORATION 9,755,309
593,306 STAR BULK CARRIERS CORP 10234 529 1,017,803 HUNTINGTON BANCSHARES INC 17,058,378
130,385 INTL BUSINESS MACHINES CORP 38,434,890
T4 73,287,773 78,063 JOHNSON & JOHNSON 11,924,123
2,686,475 ABN AMRO GROUP N.V. 73,287,773 461,540 KEYCORP 8,040,027
14317 X 5 RETALL GROUP NV REGS GDR . 232,396 LADDER CAPITAL AREITS 2,498,257
109,837 MANPOWER INC 4437415
392,952 NEWMONT CORPORTAION 22,893,384
215,524 PAYPAL HOLDINGS INC 16,017,744
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2,477,107 PFIZER INC
841,217 REGIONS FINANCIAL CORP
412,189 RITHM CAPITAL CORP
349,230 STATE STREET CORP
26,809 T ROWE PRICE GROUP INC
232,469 TWO HARBORS INVESTMENT CORP
4,055 UNITEDHEALTH GROUP
142,309 US BANCORP

&%

INEa—4

250,000 2001 CAT RE LTD VAR 08/01/2027
250,000 ACORN RE LTD VAR 05/11/2027
250,000 ACORN RE LTD VAR 07/11/2025
750,000 ALAMO RE LTD VAR 07/06/2026
500,000 ALAMO RE LTD VAR 07/06/2027 USD (ISIN
US011395AN03)
250,000 ALAMO RE LTD VAR 07/06/2027 USD (ISIN
US011395AP50)
750,000 AQUILA RE | LIMITED VAR 07/06/2031
500,000 AQUILARE | LTD VAR 08/06/2026 USD (ISIN
US03843AAB89)
250,000 AQUILARE | LTD VAR 08/06/2026 USD (ISIN
US03843AAC62)
500,000 BLUE RIDGE RE LIMITED VAR 08/01/2027
250,000 BLUE RIDGE RE LIMITED VAR 08/01/2031
250,000 BONANZA RE LTD VAR 08/01/2026
250,000 BONANZARE LTD VAR 19/12/2027 USD (ISIN
US09785EAPG0)
1,000,000 BONANZA RE LTD VAR 19/12/2027 USD (ISIN
US09785EAQ44)
950,000 CAPE LOOKOUT REAL ESTATE LTD VAR
28/04/2026
800,000 CITRUS RE LTD VAR 07/06/2026
250,000 FIRST COAST RE LTD VAR 07/04/2026
500,000 FLOODSMART RE LTD VAR 11/03/2026
1,000,000 FLOODSMART RE LTD VAR 12/03/2027
250,000 FOUR LAKES RE LTD VAR 07/01/2027 USD (ISIN
US35087TAE82)
250,000 FOUR LAKES RE LTD VAR 07/01/2027 USD (ISIN
US35087TAF57)
250,000 FOUR LAKES RE LTD VAR 07/01/2028 USD (ISIN
US35087TAG31)
250,000 FOUR LAKES RE LTD VAR 07/01/2028 USD (ISIN
US35087TAH14)
250,000 FOUR LAKES RE LTD VAR 07/01/2030
750,000 GALILEO RE LTD VAR 07/01/2032
250,000 GALILEO RE LTD VAR 08/01/2030
500,000 GATEWAY REAL ESTATE Il LTD VAR 27/04/2026
250,000 GATEWAY REAL ESTATE LTD VAR 24/02/2026
500,000 HERBIE RE LTD VAR 08/01/2029
1,000,000 HIGH POINT FRN 06/01/2027
1,000,000 KENDALL RE LTD VAR 30/04/2027
500,000 KILIMANJARO Il RE LTD VAR 08/01/2031
750,000 KILIMANJARO Il RE LTD VAR 30/06/2028
250,000 KILIMANJARO Il RE LTD VAR 20/04/2026

FEALAE
EY
60,045,074
19,785,424
4,653,614
37,137,118
2,587,069
2,503,691
1,265,038
6,439,482
875,540,097
52,688,457

258,263
251,125
250,600
770,775
510,925

260,875

764,437
516,275

258,250

507,850
254,150
251,050
246,225

998,600
966,957

820,400
251,800
487,800
1,028,500
252,175

252,463
244313
245,700

250,988
777,900
252,375
505,225
257,950
501,050
1,017,700
1,040,350
521,575
788,175
248,975

it

%

950,000 LIGHTNING RE LIMITED VAR 31/03/2026
500,000 LOCKE TAVERN RE LTD VAR 09/04/2026
300,000 LONG POINT REAL ESTATE IV LTD VAR
01/06/2026
250,000 MARLON LTD VAR 09/06/2031
500,000 MAYFLOWER RE LTD VAR 08/07/2031
3,500,000 MERNA REINSURANGE Il LTD VAR 07/07/2025
USD (ISIN US59013MAF95)
6,500,000 MERNA REINSURANCE Il LTD VAR 07/07/2025
USD (ISIN US59013MAGT8)
700,000 MERNA REINSURANCE Il LTD VAR 07/07/2026
USD (ISIN US59013MAHS 1)
800,000 MERNA REINSURANCE Il LTD VAR 07/07/2026
USD (ISIN US59013MAJ18)
250,000 MERNA REINSURANCE 11 LTD VAR 07/07/2031
250,000 MERNA REINSURANCE 11 LTD VAR 07/07/2032
USD (ISIN US59013MAK80)
750,000 MERNA REINSURANCE Il LTD VAR 07/07/2032
USD (ISIN US59013MAMAT)
500,000 MONA LISA RE LTD VAR 08/01/2026
250,000 MONA LISA RE LTD VAR 08/07/2025
250,000 MONA LISA RE LTD VAR 25/06/2027
1,000,000 MYSTIC RE IV LTD VAR 08/01/2027
500,000 MYSTIC RE IV LTD VAR 12/01/2032
3,800,000 NCL CORP LTD 7.75% 144A 15/02/2029
250,000 PALM RE LTD VAR 09/06/2031
500,000 PURPLE REAL ESTATE LIMITED VAR 06/06/2031
500,000 PURPLE REAL ESTATE LIMITED VAR 24/04/2026
1,500,000 SANDERS RE Il LTD VAR 07/04/2029 USD (ISIN
USB0001RAA95)
1,500,000 SANDERS RE Il LTD VAR 07/04/2029 USD (ISIN
USB0001RABTS)
750,000 SANDERS RE Ill LTD VAR 05/06/2026
500,000 SANDERS RE Ill LTD VAR 07/04/2027
600,000 SANDERS RE Il LTD VAR 07/04/2028
250,000 SANDERS RE Ill LTD VAR 08/04/2030
1,000,000 SANDERS RE Iil LTD VAR 09/04/2029
2,500,000 SECTOR RE V/ LTD 0% 01/12/2029 USD (ISIN
USB1369AERY5)
500,000 SOLOMON RE LTD VAR 08/06/2026
500,000 SUTTER RE LTD VAR 19/06/2026
550,000 TITANIA RE LTD VAR 27/02/2026
750,000 TOPANGA RE LIMITED VAR 08/01/2026
250,000 TORREY PINES RE LTD VAR 07/06/2032 USD (ISIN
USB9141WAH51)
250,000 TORREY PINES RE LTD VAR 07/06/2032 USD (ISIN
USB9141WAJ18)
750,000 URSA RE LTD VAR 06/12/2025
250,000 VERAISON REAL ESTATE LIMITED VAR
09/03/2026

h+4

91,000 BOMBARDIER INC 7.875% 144A 15/04/2027
212,500 CANADIAN IMPERIAL BANK OF COMMERCE
CANADA 0% 01/07/2025
75,700 CANADIAN IMPERIAL BANK OF COMMERCE
CANADA 0% 16/03/2026

FEAT4E
E%
975,650
504,800
302,955

256,200
510,000
3,500,000

6,500,000
716,030
829,520

256,888
258,338

755,587

506,775
250,000
269,837
1,040,500
501,350
4,043,314
256,500
511,800
512,625
1,483,350

1,505,400

770,137
510,775
619,980
257,613
986,150
2,634,500

509,575
514,150
566,225
725,662
258,213

260,937

758,250
257,100

108,171,687

91,630
3,289,139

4,115,624
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66,200 CANADIAN IMPERIAL BANK OF COMMERCE
CANADA 0% 27/10/2025
50,600 CANADIAN IMPERIAL BK 0% 01/07/2025
4,375,000 GARDA WORLD SECURITY CORP 6.00% 144A
01/06/2029
261,000 ROYAL BANK OF CANADA 0% 01/08/2025
208,500 ROYAL BANK OF CANADA 0% 04/03/2026
10,200 ROYAL BANK OF CANADA 0% 05/08/2025
30,300 ROYAL BANK OF CANADA 0% 06/10/2025
98,500 ROYAL BANK OF CANADA 0% 07/08/2025
31,200 ROYAL BANK OF CANADA 0% 07/11/2025
398,300 ROYAL BANK OF CANADA 0% 12/03/2026 USD
(ISIN USC798614387)
83,400 ROYAL BANK OF CANADA 0% 12/03/2026 USD
(ISIN USC798614460)
22,700 ROYAL BANK OF CANADA 0% 19/08/2025
44,200 ROYAL BANK OF CANADA 0% 20/03/2026 USD
(ISIN USC798616101)
284,600 ROYAL BANK OF CANADA 0% 20/03/2026 USD
(ISIN USC798616366)
96,200 ROYAL BANK OF CANADA 0% 20/03/2026 USD
(ISIN USC798616440)
240,500 ROYAL BANK OF CANADA 0% 23/02/2026
100,200 ROYAL BANK OF CANADA 0% 23/09/2025
94,800 ROYAL BANK OF CANADA 0% 23/12/2025
95,400 ROYAL BANK OF CANADA 0% 24/02/2026
52,600 THE TORONTO DOMINION BANK CANADA 0%
05/12/2025 USD (ISIN XS2637950242)
6,600 THE TORONTO DOMINION BANK CANADA 0%
05/12/2025 USD (ISIN XS2637950598)
94,000 THE TORONTO DOMINION BANK CANADA 0%
11107/2025
60,200 THE TORONTO DOMINION BANK CANADA 0%
13/03/2026
AR VEE
1,895,000 GLOBAL AIRCRAFTS LEASING CO LTD 8.75%
144A 01/09/2027
203,600 MIZUHO FINANCIAL GROUP CAYMAN LTD 0%
04/03/2026
644,600 MIZUHO MARKETS CAYMAN LP 0% 13/05/2026
28,800 MIZUHO MARKETS CAYMAN LP 0% 25/07/2025
59,200 MIZUHO MARKETS CAYMAN PLC 0% 01/12/2025
USD (ISIN XS2939381484)
146,200 MIZUHO MARKETS CAYMAN PLC 0% 01/12/2025
USD (ISIN X$2939384744)
68,900 MIZUHO MARKETS CAYMAN PLC 0% 06/05/2026
242,300 MIZUHO MARKETS CAYMAN PLC 0% 07/10/2025
34,700 MIZUHO MARKETS CAYMAN PLC 0% 08/05/2026
86,000 MIZUHO MARKETS CAYMAN PLC 0% 11/03/2026
70,300 MIZUHO MARKETS CAYMAN PLC 0% 12/03/2026
USD (ISIN X§2939375916)
148,400 MIZUHO MARKETS CAYMAN PLC 0% 12/03/2026
USD (ISIN XS2939381302)
63,700 MIZUHO MARKETS CAYMAN PLC 0% 14/05/2026
27,000 MIZUHO MARKETS CAYMAN PLC 0% 15/08/2025
97,100 MIZUHO MARKETS CAYMAN PLC 0% 17/10/2025
88,800 MIZUHO MARKETS CAYMAN PLC 0% 23/02/2026

FEALAE
B2
2,647,225

3,840,899
4,273,805

4,683,645
4,106,408
1,441,872
2,241,291
4,471,900
4,705,272
3,381,567

6,054,840

3,200,246
4,312,373

5,341,942
5,085,613

4,514,185
5,196,372
4,323,828
8,029,818
3,660,697

2,738,010
6,121,750
6,301,736
94,678,448
1,944,024
4,025,376

11,474,201
3,083,530
2,790,244

2,730,066

7,436,824
4,184,763
4,507,010
5,379,730
4,215,012

4,966,948

4,551,428
4,332,002
3,339,366
4,546,960

it

%

37,700 MIZUHO MARKETS CAYMAN PLC 0% 26/11/2025
27,500 MIZUHO MARKETS CAYMAN PLC 0% 26/12/2025
33,400 MIZUHO MARKETS CAYMAN PLC 0% 30/07/2025
USD (ISIN XS2841163566)
24,000 MIZUHO MARKETS CAYMAN PLC 0% 30/07/2025
USD (ISIN XS2841163640)
62,000 MIZUHO MARKETS CAYMAN PLC 0% 30/10/2025
750,000 RESIDENTIAL RE 2023 LIMITED VAR 06/12/2030
USD (ISIN US76090WAB63)
250,000 RESIDENTIAL RE 2023 LIMITED VAR 06/12/2030
USD (ISIN US76090WAC47)
500,000 RESIDENTIAL REIN VAR 06/12/2028 USD (ISIN
US76112AAD46)
750,000 RESIDENTIAL REIN VAR 06/12/2028 USD (ISIN
US76112AAE29)

375,000 RESIDENTIAL REINS 2022 LIMITED VAR
06/12/2029

750,000 RESIDENTIAL REINSURANCE VAR 06/12/2028
250,000 RESIDENTIAL REINSURANCE 2021 LTD VAR
06/12/2025
500,000 VITALITY RE VIII LTED VAR 06/01/2026
1,250,000 VITALITY RE XI LTD VAR 05/01/2027
250,000 VITALITY RE XIV LIMITED VAR 05/01/2027
725V
1,000,000 BPCE SA VAR 144A 19/10/2027 USD (ISIN
US05583JAK88)
1,500,000 BPCE SA VAR 144A 19/10/2032
1,200,000 BPCE SA 4.875% 144A 01/04/2026
2,500,000 SOCIETE GENERALE SA VAR 09/06/2027
615,000 SOCIETE GENERALE SA VAR 144A 15/06/2033

NoHY—
681,050,000 REPUBLIC OF HUNGARY 4.50% 27/05/2032
1Y ERLT
61,960,000,000 REPUBLIC OF INDONESIA 6.875% 15/04/2029
FANLFTUR

750,000 ATLAS CAPITAL DAC VAR 05/06/2029
500,000 ATLAS CAPITAL DAC VAR 10/06/2030
750,000 QUEEN STREET 2023 RE DAC VAR 08/12/2025

B&

2,700,000 SUMITOMO MITSUI FINANCIAL CORP INC 5.52%
13/01/2028

Y=y LS
836,000 DANAOS CORP 8.50% 144A 01/03/2028
rSUH
1,600,000 ABN AMRO BANK NV VAR PERPETUAL EUR (ISIN
X$1693822634)
1,500,000 ABN AMRO BANK NV VAR PERPETUAL EUR (ISIN
X$2131567138)
1,500,000 AKER BP ASA 3.10% 144A 15/07/2031
69,200 BNP PARIBAS ISSUANCE BV 0% 07/10/2025
45,500 BNP PARIBAS ISSUANCE BV 0% 09/10/2025

FEAT4E

E%
3,666,400
3,588,173
3,172,499

1,572,744

3,492,522
772,275

258,475
504,125
749,700
387,563

731,850
233,175

501,500
1,281,438
258,525

6,641,184

967,210
1,304,160
1,200,792

2,433,825
635,197

1,762,451
1,762,451
3,900,941
3,900,941
2,069,600

771,450
549,500
748,650

2,779,839
2,779,839

850,220
850,220

140,565,333

1,874,592
1,764,050
1,342,155

3,242,712
1,928,745
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52,400 BNP PARIBAS ISSUANCE BV 0% 14/10/2025 USD
(ISIN X$2863752353)
394,900 BNP PARIBAS ISSUANCE BV 0% 14/10/2025 USD
(ISIN X$2863753088)
44,500 BNP PARIBAS ISSUANCE BV 0% 18/06/2026
54,000 BNP PARIBAS ISSUANCE BV 0% 30/03/2026
130,400 JP MORGAN STRUCTURED PRODUCTS BV 0%
03/12/2025
69,300 JP MORGAN STRUCTURED PRODUCTS BV 0%
23/03/2026
1,322,900 JP MORGAN STRUCTURED PRODUCTS BV 0%
24/06/2026
60,800 JP MORGAN STRUCTURED PRODUCTS BV 0%
25/03/2026 USD (ISIN XS2599093502)
41,400 JP MORGAN STRUCTURED PRODUCTS BV 0%
25/03/2026 USD (ISIN XS2599093767)
68,100 JP MORGAN STRUCTURED PRODUCTS BV 0%
25/06/2026
33,700 JP MORGAN STRUCTURED PRODUCTS BV 0%
2710212026
14,500 JP MORGAN STRUCTURED PRODUCTS BV 0%
2711012025
12,500 MERRILL LYNCH BV 0% 07/04/2026
70,400 MERRILL LYNCH BV 0% 10/04/2026
19,300 MERRILL LYNCH BV 0% 11/07/2025
46,500 MERRILL LYNCH BV 0% 12/11/2025
42,600 MERRILL LYNCH BV 0% 19/05/2026
67,800 MERRILL LYNCH BV 0% 19/12/2025
98,200 MERRILL LYNCH BV 0% 21/11/2025
178,800 MERRILL LYNGH BV 0% 24/06/2026 USD (ISIN
XS2887845233)
472,300 MERRILL LYNCH BV 0% 24/06/2026 USD (ISIN
XS2887845316)
13,400 MERRILL LYNCH BV 0% 26/08/2025
583,200 MERRILL LYNCH BV 0% 29/06/2026
33,800 MERRILL LYNCH BV 0% 29/08/2025
60,700 MERRILL LYNCH BV 0% 31/12/2025 USD (ISIN
XS2887846124)
60,300 MERRILL LYNCH BV 0% 31/12/2025 USD (ISIN
XS2887846397)

T4VEY
221,150,000 REPUBLIC OF PHILIPPINES 6.75% 15/09/2032
av7y

18,557,000 MINISTRY OF FINANCE OF THE RUSSIAN
FEDERATION OBO RUSSIAN FEDERATION 0%
16/08/2023

19,168,000 MINISTRY OF FINANCE OF THE RUSSIAN
FEDERATION OBO RUSSIAN FEDERATION 0%
23/03/2033

18,298,000 RUSSIA 0% 03/02/2027
T UHR—IL
750,000 EASTON RE PTE LTD VAR 09/01/2027
m7IUhN
44,244,990 SOUTH AFRICA 8.25% 31/03/2032

FEALAE

EY
1,786,840
6,851,515

4,873,640
4,962,005
9,219,083

11,338,262
4,766,409
4,350,210
4,656,738
5,005,936
3,340,954
2,364,746

3,357,125
6,817,184
1,393,557
3,474,945
4,907,520
4,928,043
1,791,168
10,098,624

9,639,643

981,617
5,983,632
3,240,744
4,389,217

5,893,722

4,074,179
4,074,179

761,513
761,513
2,377,432
2,377,432

=
it

ZRA Y
1,600,000 BANCO SANTANDER SA VAR 22/11/2032
RAAR

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)=&—FK- b33
519,000 TRINIDAD ET TOBAGO 4.50% 04/08/2026
%=

216,208,800 REPUBLIC OF TURKEY 36.00% 12/08/2026
73,240,321 TURKEY 12.40% 08/03/2028
IR
4,000,000 BARCLAYS PLC VAR PERPETUAL USD (ISIN
US06738EBN40)
2,300,000 BARCLAYS PLC VAR 02/11/2028
81,670,000 EUROPEAN BANK FOR RECONSTRUCTION AND
DEVELOPMENT EBRD 28.00% 27/09/2027
25,900 GOLDMAN SACHS INTERNATIONAL 0%
01/07/2025 USD (ISIN XS2449841001)
53,500 GOLDMAN SACHS INTERNATIONAL 0%
01/07/2025 USD (ISIN XS2449841779)
39,200 GOLDMAN SACHS INTERNATIONAL 0%
18/03/2026
37,000 HSBC BANK PLC 0% 07/08/2025
52,100 HSBC BANK PLC 0% 21/08/2025
58,300 HSBC BANK PLC 0% 25/03/2026
47,300 HSBC BANK PLC 0% 25/08/2025
22,700 HSBC BANK PLC 0% 26/11/2025
1,546,000 LLOYDS BANKING GROUP PLC VAR PERPETUAL
USD (ISIN US539439AU36)
4,000,000 LLOYDS BANKING GROUP PLC VAR PERPETUAL
USD (ISIN US53944YBB83)
500,000 LONDON BRDG 2 PCC LTD VAR 06/04/2028
2,196,000 NATWEST GROUP PLC VAR PERPETUAL USD
(ISIN US780099CK11)
2,797,000 STANDARD CHARTERED PLC VAR 144A
12101/2033
22,600 THE TORONTO DOMINION BANK LONDON 0%
2010112026

TAIUA

6,194,337 ADVANCED MICRO DEVICES INC 0% 24/02/2026
1,490,000 AUTONATION INC 3.85% 01/03/2032
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
2,300,000 BROOKLYN UNION GAS CO 6.388% 144A
15/09/2033
125,900 CANADIAN IMPERIAL BANK OF COMMERCE
NEWYORK BRANCH 0% 30/10/2025
1,800,000 CAPITAL ONE FINANCIAL CORP VAR 02/11/2027

FEATAE
EY
1,434,960
1,434,960
22,083,287
2,259,242
10,241,966

9,582,079

513,317
513,317
6,380,311

5,245,876
1,134,435

41,138,093
4,005,160

2,442,508
1,810,887

1,188,551
1,761,027
3,740,268
1,999,480
3,192,948
4,539,529
1,686,482
1,799,770
1,563,560
3,919,400

500,250
2,204,345

2,638,222
2,255,706

362,768,845

7,558,397
1,372,648
120,765

1,338,696
2,447,775

4,736,081

1,739,448
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2,444,000 CAPITAL ONE FINANCIAL CORP VAR 10/05/2033
5,000,000 CHOICE HOTELS INTERNATIONAL INC 5.85%
01/08/2034
124,000 CITIGROUP GLOBAL MARKET LTD 0% 01/12/2025
30,500 CITIGROUP GLOBAL MARKET LTD 0% 03/10/2025
107,300 CITIGROUP GLOBAL MARKET LTD 0% 10/11/2025
5,000 CITIGROUP GLOBAL MARKET LTD 0% 27/01/2026
162,000 CITIGROUP GLOBAL MARKETS INC 0%
08/06/2026
39,000 CITIGROUP GLOBAL MARKETS INC 0%
10/04/2026
387,400 CITIGROUP GLOBAL MARKETS INC 0%
16/04/2026
26,000 CITIGROUP GLOBAL MARKETS INC 0%
21/04/2026
261,500 CITIGROUP GLOBAL MARKETS INC 0%
23/09/2025
70,600 CITIGROUP GLOBAL MARKETS INC 0%
23/12/2025
18,400 CITIGROUP GLOBAL MARKETS INC 0%
31/12/2025
24,300 CITIGROUP GLOBAL MARKETS HOLDINGS INC
0% 09/07/2025
147,700 CITIGROUP GLOBAL MARKETS HOLDINGS INC
0% 09/10/2025
173,900 CITIGROUP GLOBAL MARKETS HOLDINGS INC
0% 17/07/2025 USD (ISIN XS2660388526)
483,900 CITIGROUP GLOBAL MARKETS HOLDINGS INC
0% 17/07/2025 USD (ISIN XS2660393526)
179,100 CITIGROUP GLOBAL MARKETS HOLDINGS INC
0% 23/12/12025
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
250,000 INTERNATIONAL BANK FOR RECONSTRUCTION
& DEVELOPMENT IBRD VAR 24/06/2028
250,000 INTERNATIONAL BANK FOR RECONSTRUCTION
& DEVELOPMENT IBRD 13.50% 28/04/2028
11,935,000 INTERNATIONAL FINANCE CORP IFC 10.75%
15/02/2028
97,900 JP MORGAN CHASE BANK NA 0% 13/04/2026
11,300 JP MORGAN CHASE BANK 0% 16/04/2026
50,500 JP MORGAN CHASE COMMERCIAL MTGE SEC
TRUST 2018 PHH 0% 03/03/2026
1,820,000 MARRIOTT INTERNATIONAL INC 5.55%
15/10/2028

1,500,000 MORGAN STANLEY BANK NATIONAL
ASSOCIATION VAR 14/01/2028
2,560,000 MORGAN STANLEY VAR 20/04/2037
2,900,000 ORACLE CORP 2.80% 01/04/2027
1,711,000 PAR PHARMACEUTICAL COS INC 0% 01/04/2027
7,000,000 PIEDMONT OPERATING PARTNERSHIP LP
6.875% 15/07/2029
92,600 ROYAL BANK OF CANADA NEWYORK BRANCH
0% 06/08/2025 USD (ISIN USC798585090)
242,000 ROYAL BANK OF CANADA NEWYORK BRANCH
0% 06/08/2025 USD (ISIN USC798585173)

FEALAE

B2
2,467,560
5,050,050

4,188,100
2,278,350
4,139,098
2,805,250
6,251,580
4,825,275
6,791,122
4,256,330
4,752,763
3,632,824
5,683,572
1,141,979
5,596,353
3,760,588
3,810,713
3,255,143
624,956
184,878
263,113
256,938
2,119,755
12,359,845
7,124,459
6,159,656
1,888,669
1,512,945

2,549,914
2,827,616

7,377,090
4,747,139

4,738,360

it

%

36,900 ROYAL BANK OF CANADA NEWYORK BRANCH
0% 17/07/2025
22,600 ROYAL BANK OF CANADA NEWYORK BRANCH
0% 24/10/2025
2,175,000 T MOBILE USA INC 5.75% 15/01/2034
21,500,000 UNITED STATES OF AMERICA 3.875% 31/03/2030
50,607,600 UNITED STATES OF AMERICA 4.00% 28/02/2030
60,600,000 UNITED STATES OF AMERICA 4.00% 31/07/2030
19,360,800 UNITED STATES OF AMERICA 4.25% 15/03/2027
2,500,000 US BANCORP VAR 22/07/2028
1,400,000 US BANCORP VAR 27/01/2028
78,800 WELLS FARGO BANK NA 0% 03/03/2026
96,000 WELLS FARGO BANK NA 0% 08/05/2026
79,000 WELLS FARGO BANK NA 0% 25/03/2026
14,400 WELLS FARGO BANK NA 0% 25/06/2026
48,100 WELLS FARGO BANK NA 0% 26/05/2026
143,000 WELLS FARGO BANK NA 0% 31/12/2025
1,389,900 WELLS FARGO BANK NATIONAL ASSOCIATION
0% 06/05/2026
450,000 WELLS FARGO BANK NATIONAL ASSOCIATION
0% 16/07/2025
209,500 WELLS FARGO BANK NATIONAL ASSOCIATION
0% 24/06/2026

FOHESH
FAUN

1,363,000 PENNYMAC CORP 5.50% 15/03/2026 CV
7,722,900 REDWOOD TRUST INC 7.75% 15/06/2027 CV

ZOHEES

NIa—4%
1,080,000 HOME RE 2021 2 LTD VAR 25/01/2034
TARVES

500,000 CHENANGO PARK CLO LTD FRN 15/04/2030
1,000,000 SOUNDPOINT CLO LTD FRN 25/07/2030
1,250,000 TRINITAS CLO | LTD VAR 20/07/2034

TAIUA

4,000,000 CONNECTICUT AVENUE SECURITIES TRUST VAR
25/07/2043
1,190,000 FANNIE MAE FRN 25/08/2028 USD (ISIN
US30711XBMS56)
940,000 FANNIE MAE VAR 25/10/2041
820,000 FANNIE MAE VAR 25/12/2041 USD (ISIN
US20754LAJ89)
200,000 FANNIE MAE 2.50% 01/01/2052 USD (ISIN
US3140QM4F80)
11,952,000 FANNIE MAE 2.50% 01/02/2052
2,844,000 FANNIE MAE 2.50% 01/05/2051 USD (ISIN
US3140XNNP54)
2,521,000 FANNIE MAE 2.50% 01/08/2050
13,804,656 FANNIE MAE 2.50% 01/11/2051 USD (ISIN
US3140XMBP00)
2,593,000 FANNIE MAE 2.50% 01/11/2051 USD (ISIN
US3140XNNQ38)
200,000 FANNIE MAE 3.00% 01/04/2051

FEATAE

EY
3,801,069
1,308,540

2,279,335
21,709,959
51,123,559
61,158,658
19,611,678

2,507,325

1,353,548

5,970,676

3,810,240

4,668,900

4,195,728

5,026,450

9,639,630

4,975,842

4,675,500

26,516,415

9,065,638
9,065,638

1,357,875
7,707,763

488,780,783
1,102,154
1,102,154
2,755,440

499,683
1,005,744
1,250,013

484,923,189
4,271,272

107,645

982,185
861,506

127,799

8,811,923
2,131,851

1,864,757
9,624,337

1,927,097

100,588




Amundi Funds 4 Y h L - A RFa1=zF4—X

“

i

4,700,000 FANNIE MAE 3.00% 01/11/2051
4,393,202 FANNIE MAE 4.50% 01/05/2053
5,804,629 FANNIE MAE 5.00% 01/04/2053 USD (ISIN
US3140XLC712)
4,578,310 FANNIE MAE 5.00% 01/08/2053
668,325 FANNIE MAE 5.50% 01/01/2054
962,763 FANNIE MAE 5.50% 01/02/2054 USD (ISIN
US3140A8KQ48)
1,240,803 FANNIE MAE 5.50% 01/02/2054 USD (ISIN
US3140YWTV58)
2,261,000 FANNIE MAE 5.50% 01/02/2055 USD (ISIN
US3140B3XF49)
1,777,233 FANNIE MAE 5.50% 01/03/2053 USD (ISIN
US3140NBRJ21)
1,958,940 FANNIE MAE 5.50% 01/03/2055 USD (ISIN
US3140B4W488)
3,145,381 FANNIE MAE 5.50% 01/03/2055 USD (ISIN
US3140B4XA35)
254,000 FANNIE MAE 5.50% 01/03/2055 USD (ISIN
US3140B4XF22)
326,000 FANNIE MAE 5.50% 01/04/2053 USD (ISIN
US3140MW2K18)
1,770,000 FANNIE MAE 5.50% 01/04/2054
4,501,910 FANNIE MAE 5.50% 01/04/2055
3,598,787 FANNIE MAE 5.50% 01/06/2054
2,570,000 FANNIE MAE 5.50% 01/07/2054 USD (ISIN
US3133WFNP88)
3,272,000 FANNIE MAE 5.50% 01/08/2052
8,161,000 FANNIE MAE 5.50% 01/08/2053 USD (ISIN
US3140XMAS57)
4,127,000 FANNIE MAE 5.50% 01/08/2053 USD (ISIN
US3140XMX765)
2,974,000 FANNIE MAE 5.50% 01/09/2053 USD (ISIN
US3140NP6D72)
3,287,000 FANNIE MAE 5.50% 01/09/2053 USD (ISIN
US3140XMRF53)
800,000 FANNIE MAE 5.50% 01/09/2054
10,800,000 FANNIE MAE 5.50% 01/10/2053
2,800,000 FANNIE MAE 5.50% 01/10/2054 USD (ISIN
US3140AR5D84)
1,726,236 FANNIE MAE 5.50% 01/11/2054 USD (ISIN
US3140ARMASS)
3,285,000 FANNIE MAE 5.50% 01/11/2054 USD (ISIN
US3140ATJI67)
3,803,810 FANNIE MAE 5.50% 11/03/2054
1,855,000 FANNIE MAE 6.00% 01/01/2055 USD (ISIN
US3140AXVW43)
1,600,000 FANNIE MAE 6.00% 01/04/2054 USD (ISIN
US3140AAQS92)
4,300,000 FANNIE MAE 6.00% 01/06/2054
6,647,000 FANNIE MAE 6.00% 01/07/2054
4,400,000 FANNIE MAE 6.00% 01/09/2053
4,177,000 FANNIE MAE 6.00% 01/10/2053
6,038,000 FANNIE MAE 6.00% 01/10/2054 USD (ISIN
US3140XRKM64)
2,805,000 FANNIE MAE 6.00% 01/10/2054 USD (ISIN
US3140XRKR51)
22,400,000 FANNIE MAE 6.00% 01/11/2053

FEALAE

EY
3,014,434
3,721,416
4,903,018

4,104,961
655,718
939,908

1,196,673
2,146,248
1,400,547
1,950,586
3,115,717

253,912

289,415
1,617,359
4,419,807
3,533,103

2,546,434

2,285,074
6,982,817

3,642,424
2,912,651
3,149,580

769,817
10,106,897
2,779,526

1,631,656
3,262,906

3,783,831
1,884,021

1,522,724
3,730,329
6,032,290
3,362,722

3,041,360
5,674,418

2,709,650

18,448,052

it

%

9,200,000 FANNIE MAE 6.00% 01/12/2054
200,000 FANNIE MAE 6.50% 01/02/2053 USD (ISIN

US3140NDR411)

2,000,000 FANNIE MAE 6.50% 01/07/2053 USD (ISIN
US3140NMBN28)

2,500,000 FANNIE MAE 6.50% 01/07/2053 USD (ISIN
US3140NM6Q58)

3,000,000 FANNIE MAE 6.50% 01/09/2053 USD (ISIN
US3140A0A665)

3,000,000 FANNIE MAE 6.50% 01/09/2053 USD (ISIN
US3140A0A749)

2,500,000 FANNIE MAE 6.50% 01/09/2053 USD (ISIN
US3140A0BA60)

4,300,000 FANNIE MAE 6.50% 01/10/2053 USD (ISIN
US3140A32Z55)

310,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION

VAR 25/11/2041

13,362,000 FEDERAL NATIONAL MORTGAGE ASSOCIATION

5.50% 01/09/2053
2,050,000 FREDDIE MAC FRN 25/02/2047
1,680,000 FREDDIE MAC FRN 25/07/2049
4,640,000 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
680,000 FREDDIE MAC VAR 25/02/2045 USD (ISIN
US35564NHA46)
1,270,000 FREDDIE MAC VAR 25/08/2033 USD (ISIN
US35564KCP21)
830,000 FREDDIE MAC VAR 25/10/2033
1,110,000 FREDDIE MAC VAR 25/11/2041
880,000 FREDDIE MAC VAR 25/11/2050
850,000 FREDDIE MAC VAR 25/12/2050
1,700,000 FREDDIE MAC 2.50% 01/02/2051
581,000 FREDDIE MAC 2.50% 01/02/2052
5,496,464 FREDDIE MAC 2.50% 01/07/2051
2,182,384 FREDDIE MAC 2.50% 01/11/2051
700,000 FREDDIE MAC 3.00% 01/08/2050 USD (ISIN
US3132DP6.25)
300,000 FREDDIE MAC 3.00% 01/08/2050 USD (ISIN
US3132DVLD54)
800,000 FREDDIE MAC 3.00% 01/08/2052
3,327,000 FREDDIE MAC 4.50% 01/10/2053
6,340,000 FREDDIE MAC 4.75% 25/03/2058
3,086,617 FREDDIE MAC 5.00% 01/05/2053
1,974,181 FREDDIE MAC 5.50% 01/01/2055 USD (ISIN
US31425XLQ06)
14,692,000 FREDDIE MAC 5.50% 01/01/2055 USD (ISIN
US31425X4858)
7,300,000 FREDDIE MAC 5.50% 01/01/2055 USD (ISIN
US31425YPL55)
1,730,952 FREDDIE MAC 5.50% 01/02/2054
1,206,750 FREDDIE MAC 5.50% 01/02/2055 USD (ISIN
US31426BD374)
2,110,493 FREDDIE MAC 5.50% 01/03/2055 USD (ISIN
US31426FY769)
21,500,000 FREDDIE MAC 5.50% 01/03/2055 USD (ISIN
US31427MW726)

FEATAE
E%
8,625,186
51,992

1,426,066
1,598,773
1,965,130
2,389,569
1,521,979
3,394,902
325,540
11,545,466

2,560,404
1,924,512
5,763,466
1,739,949
1,161,286

863,555

680,232

1,465,725

1,027,085
1,188,421
1,059,802
972,284
902,159
367,365
3,411,513
1,389,832
503,331

138,893
585,219
2,739,428
6,110,377

2,452,675
1,928,183

14,115,875
7,165,263

1,441,512
1,197,374

2,104,828

21,664,430
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3,365,000 FREDDIE MAC 5.50% 01/04/2053 USD (ISIN
US3132DP5B08)
973,364 FREDDIE MAC 5.50% 01/04/2053 USD (ISIN
US3133C1D202)
4,970,000 FREDDIE MAC 5.50% 01/04/2054 USD (ISIN
US3133WAHX99)
2,588,541 FREDDIE MAC 5.50% 01/04/2054 USD (ISIN
US3133WASU32)
800,000 FREDDIE MAC 5.50% 01/05/2054 USD (ISIN
US3133WCWQ30)
1,048,130 FREDDIE MAC 5.50% 01/05/2054 USD (ISIN
US3133WCW757)
1,200,000 FREDDIE MAC 5.50% 01/05/2054 USD (SIN
US3133WDQWS54)
7,900,000 FREDDIE MAC 5.50% 01/06/2053 USD (ISIN
US3132DTPL8S)
7,300,000 FREDDIE MAC 5.50% 01/06/2053 USD (ISIN
US3133C5EC12)
5,742,000 FREDDIE MAC 5.50% 01/06/2053 USD (ISIN
US3133KRKK94)
5,653,067 FREDDIE MAC 5.50% 01/06/2054 USD (ISIN
US3133WEDH08)
5,710,000 FREDDIE MAC 5.50% 01/06/2054 USD (ISIN
US3133WESY75)
1,700,000 FREDDIE MAC 5.50% 01/06/2054 USD (ISIN
US3133WFC216)
4,314,739 FREDDIE MAC 5.50% 01/06/2055
2,210,000 FREDDIE MAC 5.50% 01/07/2054 USD (ISIN
US3133WFQAS2)
1,287,354 FREDDIE MAC 5.50% 01/07/2054 USD (ISIN
US3133WGKN41)
2,980,000 FREDDIE MAC 5.50% 01/08/2052
5,278,639 FREDDIE MAC 5.50% 01/09/2053
6,817,792 FREDDIE MAC 5.50% 01/09/2054 USD (ISIN
US3132DUJST78)
2,000,253 FREDDIE MAC 5.50% 01/09/2054 USD (ISIN
US3133CTGZ67)
8,900,000 FREDDIE MAC 5.50% 01/10/2053
14,953,000 FREDDIE MAC 5.50% 01/10/2054 USD (ISIN
US3133CVHX56)
6,335,921 FREDDIE MAC 5.50% 01/10/2054 USD (ISIN
US3133CXKU3T7)
900,000 FREDDIE MAC 5.50% 01/10/2054 USD (ISIN
US3133CYVB10)
920,000 FREDDIE MAC 5.50% 01/10/2054 USD (ISIN
US3133D0FV86)
1,721,255 FREDDIE MAC 5.50% 01/11/2054
1,800,000 FREDDIE MAC 5.50% 01/12/2053
2,929,000 FREDDIE MAC 5.50% 01/12/2054 USD (ISIN
US31425USC08)
1,202,000 FREDDIE MAC 5.50% 01/12/2054 USD (ISIN
US31425VD341)
6,281,338 FREDDIE MAC 5.50% 01/12/2054 USD (ISIN
US31425WSE20)
5,200,000 FREDDIE MAC 6.00% 01/01/2055 USD (ISIN
US31425YQX84)
8,268,504 FREDDIE MAC 6.00% 01/02/2055 USD (ISIN
US31426CPB45)
2,439,000 FREDDIE MAC 6.00% 01/03/2055 USD (ISIN
US31426GAL95)

R

B2
2,843,075

699,351
4,187,011
2,379,684

728,981

882,190
1,087,488
7,376,733
5,981,714
5,312,060
5,623,666
5,507,828
1,522,303

4,324,952
2,144,800

1,262,511

1,887,970
4,523,213
6,628,920

1,880,088

7,890,336
14,551,960

6,294,696
783,621
851,489

1,726,847
1,597,475
2,908,783

1,198,293
6,252,932
5,264,799
8,180,184

2,476,285

it

%

2,917,209 FREDDIE MAC 6.00% 01/05/2055
4,130,000 FREDDIE MAC 6.00% 01/06/2054 USD (ISIN
US3133WGBY07)
4,230,000 FREDDIE MAC 6.00% 01/07/2054 USD (ISIN
US3133WGBZ71)
9,000,000 FREDDIE MAC 6.00% 01/08/2054 USD (ISIN
US3132DUNRA40)
3,772,000 FREDDIE MAC 6.00% 01/08/2054 USD (ISIN
US31427MLS88)
5,767,000 FREDDIE MAC 6.00% 01/08/2054 USD (ISIN
US31427NSC47)
3,261,000 FREDDIE MAC 6.00% 01/10/2053
4,750,000 FREDDIE MAC 6.00% 01/10/2054 USD (ISIN
US3132DUJJ79)
8,646,000 FREDDIE MAC 6.00% 01/10/2054 USD (ISIN
US3133CXZP86)
5,785,000 FREDDIE MAC 6.00% 01/10/2054 USD (ISIN
US31425UGU34)
4,565,000 FREDDIE MAC 6.00% 01/12/2054 USD (ISIN
US31425VYR85)
1,300,000 FREDDIE MAC 6.50% 01/09/2053 USD (ISIN
US3133CEQD76)
800,000 FREDDIE MAC 6.50% 01/09/2053 USD (ISIN
US3133CEQK10)
4,500,000 FREDDIE MAC 6.50% 01/10/2053 USD (ISIN
US3133CE7G13)
4,200,000 FREDDIE MAC 6.50% 01/10/2053 USD (ISIN
US3133CFU988)
3,300,000 FS RIALTO 2022 F16 ISSUER LLC VAR 01/02/2030
1,930,000 GS MORTGAGE BACKED SECURITIES TRUST
VAR 25/05/2055
2,040,811 L STREET SECURITIES VAR 25/11/2025
130,000 MULTIFAMILY CONNECTICUT AVENUE VAR
25/01/2051 USD (ISIN US35563FAC59)
1,382,000 MULTIFAMILY CONNECTICUT AVENUE VAR
25/11/2051 USD (ISIN US35563GAAT76)
2,000,000 OCTANE RECEIVABLES TRUST 2022 17.33%
20/12/2029
4,930,000 TPG RE FINANCE TRUST INC VAR 18/09/2042
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

PEAZNE o
T4
3,029,129 ABN AMRO BANK NV RIGHTS
=3
TAUAN
25,000,000 USAT-BILLS 0% 08/07/2025
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8,390,969
5,703,359
4,592,792
1,238,999

591,798
3,631,394
3,400,157

3,303,508
1,752,802

357,372
142,358

869,510
2,039,394

4,935,704
566,107

944,618

24,979,978
24,979,978
24,979,978
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