EDINETOOOO
OO00o0O00oo00o0Do00DOo00oo0gOonoOo(Es3s?6)
oOoooooooooood

31
12 31
Franklin Templeton Investment Funds
Director William Lockwood
1246

8A
8A, rue Albert Borschette, L-1246 Luxembourg, Grand Duchy

of Luxembourg

03 6212 8316

2022 31
115.44

1/86



EDINETOOOO

OO00o0O00oo00o0Do00DOo00oo0gOonoOo(Es3s?6)

oOoooooooooood
2019 12 2020 2020 12 2021 2021 12
4,002,782 7,952,412 7,287,568 15,347,756 -10,067,716
16,286,699 101,578,370 259,740,931 276,986,959 -47,136,235
20,289,481 109,530,782 252,453,363 261,639,203 -57,203,951

2,301,547,612

1,840,152,227

1,840,671,483

1,846,391,837

2,017,058,061

23,349,746.104

18,159,620.201

15,043,965.520

14,103,752.504

14,946,518.689

2,301,547,612

1,840,152,227

1,840,671,483

1,846,391,837

2,017,058,061

2,320,758,259

1,879,335,945

1,908,380,747

1,925,809,411

2,048,726,782

11.51 11.22 12.20 12.51 12.44
23,475 33,577 11,532 18,110 6,570
99.17 97.92 97.98 95.88 98.45
6.3 2.3 6.0 11.5 2.0
2014
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2022

2022 2,011,705,555 232,231 15,038,740.381

1915 10 430

2022

Gregory E. Johnson

Mark G. Holowesko

James J.K. Hung

William Lockwood

Jed A. Plafker
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2022

439,611,740.68 21.29
114,739,853.88 5.56
28,515,948.98 1.38
26,891,865.91 1.30
26,375,054.17 1.28
26,252,620.83 1.27
20,910,689.27 1.01
16,695,777.38 0.81
12,107,258.00 0.59
5,765,431.04 0.28
5,248,002.55 0.25
3,833,850.27 0.19
3,438,348.20 0.17
2,254,788.49 0.11
2,172,389.70 0.11
1,843,445.32 0.09
1,799,231.91 0.09
1,500,454.38 0.07
1,404,644.42 0.07
1,063,707.93 0.05
815,384.16 0.04
540,489.95 0.03
485,431.86 0.02
236,121.45 0.01
183,265.84 0.01
67,793.38 0.00
34,588.26 0.00
28,659.00 0.00
24,158.11 0.00
744,840,995.32 36.07
336,803,820.79 16.31
42,843,664.53 2.07
15,300,416.33 0.74
14,086,834.45 0.68
11,980,768.19 0.58
9,149,675.40 0.44
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8,006,600.68 0.39
7,574,241.31 0.37
7,070,662.09 0.34
6,718,908.98 0.33
5,717,072.92 0.28
5,558,849.46 0.27
5,242,341.72 0.25
4,740,963.00 0.23
4,586,880.19 0.22
4,216,612.43 0.20
4,110,213.05 0.20
3,726,485.53 0.18
3,364,883.50 0.16
3,252,026.18 0.16
2,654,397.85 0.13
2,323,626.00 0.11
2,311,672.54 0.11
2,311,641.34 0.11
1,933,226.36 0.09
1,881,833.66 0.09
1,834,818.54 0.09
1,811,687.38 0.09
1,553,482.91 0.08
1,502,529.06 0.07
1,215,195.48 0.06
1,102,078.12 0.05
973,476.61 0.05
927,110.69 0.04
873,548.00 0.04
682,105.46 0.03
665,941.18 0.03
622,710.00 0.03
607,789.89 0.03
574,546.50 0.03
561,519.87 0.03
474,307.58 0.02
421,030.93 0.02
381,316.20 0.02
288,750.00 0.01
265,135.00 0.01
242,865.95 0.01
199,084.00 0.01
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186,836.00 0.01
149,060.00 0.01
133,840.80 0.01
535,719,084.63 25.94
934,597.13 0.05
87,461.14 0.00
38,607.01 0.00
34,310.27 0.00
16,272.45 0.00
13,697.03 0.00
2,373.00 0.00
2,278.47 0.00
1,511.42 0.00
1,311.13 0.00
768.64 0.00
1,133,187.69 0.05
1,281,693,267.64 62.07
783,139,875.87 37.93
2,064,833,143.51 100.00
53,127,588.39 2.57
2,011,705,555.12
232,231 9743
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2022
2021 1,937,587,717 223,675 1,800,356,271 207,833 12.23 1,412
1,752,703,871 202,332| 1,696,362,999 195,828 12.20 1,408
1,808,029,066 208,719 1,788,362,591 206,449 12.43 1,435
1,898,123,358 219,119 1,850,063,606 213,571 12.40 1,431
1,925,809,411 222,315 1,846,391,837 213,147 12.51 1,444
1,915,755,270 221,155 1,898,404,304 219,152 12.46 1,438
1,917,330,388 221,337| 1,906,448,855 220,080 12.57 1,451
1,926,145,901 222,354 1,870,293,242 215,907 12.35 1,426
10 1,968,805,818 227,279 1,937,065,324 223,615 12.49 1,442
11 1,965,359,505 226,881 1,931,047,606 222,920 12.41 1,433
12 2,048,726,782 236,505 2,017,058,061 232,849 12.44 1,436
2022 2,064,833,144 238,364 2,011,705,555 232,231 12.17 1,405
2021 2022

0.2

100x
2022
2021
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2021 12 28
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Franklin Templeton International Services S.a r.l.

2021 12 4,605,383 9,253
2022 31
128.66
K2/D&S Management Co.,
L.L.C.ent B.V.
2022 13,436,942 15 5,116
2021 12
1246 185,776 100
8
2021 11
06901
12 100
300

2019
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2022

2002
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2000

25
2006 2011
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2022

AML
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2021 12 25
UCITS 4 78,502,608,798
AIFs 5 2,209,444,931
UCITS 5 28,887,370,761
AIFs 5 1,887,090, 134
AIFs 1 0
AIFs 1 3,045,164,820
AIFs 4 275,578,167

25 114,807,257,611

2022 61

4 2,672,316,798
2 122,050,293
1 297,048,447
3 236,922,853
1 17,832,327
/ 9 2,704,516,607
1 1,608,063
14 1,822,362,806
1 21,510,368
7 2,599,936,201
16 838,172,500
/ 2 1,516,758,302
61 12,851,035,565

UCITS SICAV
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2022 31
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1,342,341,547 154,959,908
238,371,296 27,517,582
418,632,200 48,326,901
9,954,223 1,149,116
1,607,690 185,592
5,177,391 597,678
14,076,268 1,624,964
635,154 73,322
330,530 38,156
2,068,383 238,774
1,592,795 183,872
2,301,572 265,603
11,303,704 1,304,900
327,922 37,855
6,107 705
2,048,726,782 236,505,020
4,106,318 474,033
1,501,630 183,738
3,002,386 346,595
1,287 149
1,288 149
4,990,803 576,138
2,674,377 308,730
690,355 79,695
1,837,628 212,136
2,298,095 265,292
351,451 40,572
9,111,546 1,051,837
1,011,557 116,774
31,668,721 3,655,837
2,017,058,061 232,849,183
1,846,391,837 213,147,474
1,840,152,227 212,427,173
2,267,524,070 261,762,979
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1,846,391,837 213,147,474
1,846,391,837 213,147,474
1,914,214 220,977
10,666,255 1,231,312
61,444 7,093
290,631 33,550
12,932,544 1,492,933
17,350,781 2,002,974
1,287 149
2,110,673 243,656
1,747 202
323,159 37,305
400,405 46,223
19,072 2,202
11,828 1,365
76,778 8,863
1,067,896 123,278
2,236,995 258,239
823,988 95,121
24,424,609 2,819,577
(1,424,349) (164,427)
23,000,260 2,655,150
(10,067,716) (1,162,217)
44,071,104 5,087,568
(99,368,291) (11,471,076)
(8,771,769) (1,012,613)
(370, 456) (42,765)
3,640,853 420,300
1,930,189 222,821
(789,933) (91,190)
(2,431,603) (280,704)
14,953,671 1,726,252
(57,203,951) (6,603,624)
(28,014,727) (3.234,020)
40,926,708 4,724,579
(1,612,417) (186,137)
(313,721) (36,216)
(1,504,476) (173,677)
1,046,225 120,776
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(528,623) (61,024)
(6,264,467) (723,170)
920,631 106,278
(52,548,818) (6,066, 236)
423,646,196 48,905,717
(200,421,199) (23,136,623)
(3,385) (391)
223,221,612 25,768,703
(6,570) (758)
223,215,042 25,767,944
2,017,058,061 232,849,183
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2021 12 31
29 2021 12 31 2021 12 31 2021 30 2020 30
2.75 14,946,518.689 12.44 12.51 11.22
2021 12 31
10
2014 15 (0.6) 2.0 14.9 17.7 24.4
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2021 12 31
2010
1990 11

85
Franklin Emerging Market Sovereign Debt Hard Currency Fund 2021 30
Franklin Disruptive Commerce Fund Franklin Genomic Advancements Fund Franklin Intelligent
Machines Fund 2021 10 15
Templeton All China Equity Fund 2021 10 20
2021 13 Franklin World Perspectives Fund Franklin Global Growth Fund
Franklin Euro Short-Term Money Market Fund 2021 14 243.91

2021 12 31

Franklin Euro Short Term Money Market Fund
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Franklin High Yield
Fund Franklin Income Fund Franklin U.S. Government Fund Templeton Asian Bond Fund
Templeton BRIC Fund

23/86



EDINETOOOO
OO00o0O00oo00o0Do00DOo00oo0gOonoOo(Es3s?6)
oOoooooooooood

24/86



EDINETOOOO
OO00o0O00oo00o0Do00DOo00oo0gOonoOo(Es3s?6)
oOoooooooooood

25/86



EDINETOOOO
OO00o0O00oo00o0Do00DOo00oo0gOonoOo(Es3s?6)

oOoooooooooood
2021 12 31
AUD 1.3763 EUR 0.8790 NOK 8.8126
CAD 1.2645 GBP 0.7394 PLN 4.0341
CHF 0.9123 HKD 7.7965 SEK 9.0464
CNH 6.3664 HUF 324.7550 SGD 1.3487
CzZK 21.8730 JPY 115.1000 ZAR 15.9520
32
50
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2021 12 31

Franklin Diversified Balanced Fund
Franklin Emerging Market Corporate Debt Fund

Franklin Emerging Markets Debt Opportunities Hard Currency Fund
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Franklin Euro Short Duration Bond Fund
Franklin Flexible Alpha Bond Fund
Franklin Global Aggregate Bond Fund
Franklin Gold and Precious Metals Fund
Franklin Innovation Fund

Franklin Japan Fund

Franklin MENA Fund

Franklin Natural Resources Fund
Franklin NextStep Stable Growth Fund
Franklin U.S. Low Duration Fund
Franklin UK Equity Income Fund
Templeton Asian Smaller Companies Fund
Templeton Emerging Markets Smaller Companies Fund
Templeton European Dividend Fund
Templeton Global Climate Change Fund
Templeton Global Fund

2021 12 31

75,803,036,778

2021 12 31

National Australia Bank Ltd. usb 209,316,100
Royal Bank of Canada usD 209,316,100
418,632,200

2021 12 31

usD 19,536,407 CHF 17,983,907 21-Jan-22 (208,872)
28/86
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usb 51,141,977 EUR 45,253,369 21-Jan-22 (396,859)
usb 6,067,876 GBP 4,563,737 21-Jan-22 (109,122)
usD 4,634,385 HKD 36,148,976 21-Jan-22 (1,691)
CLP 2,170,659,620 usb 2,639,086 25-Jan-22 (98,698)
CoP 20,590,533,059 usb 5,249,418 25-Jan-22 (198,396)
EUR 1,783,437 HUF 646,973,055 25-Jan-22 41,359
HUF 646,973,055 EUR 1,770,000 25-Jan-22 (26,055)
IDR 62,670,882,155 usb 4,367,396 25-Jan-22 22,887
INR 408,010,656 usD 5,410,000 25-Jan-22 66,310
KZT 198,835,000 usb 454,896 25-Jan-22 (168)
MXN 120,596,453 usb 5,684,210 25-Jan-22 184,360
PEN 7,386,985 usD 1,843,536 25-Jan-22 5,421
PHP 134,048,275 usb 2,645,000 25-Jan-22 (18,740)
RUB 719,606,580 usb 9,903,286 25-Jan-22 (366,620)
THB 87,276,550 usD 2,630,000 25-Jan-22 (17,722)
TRY 29,498,189 usb 2,910,000 25-Jan-22 (720,493)
usb 2,640,749 CLP 2,196,977,632 25-Jan-22 69,560
usD 5,225,249 cop 20,590,533,059 25-Jan-22 174,226
usb 4,992,637 EUR 4,384,330 25-Jan-22 (1,078)
usb 4,413,132 IDR 62,670,882,155 25-Jan-22 22,848
usD 5,370,332 INR 405,116,694 25-Jan-22 (67,135)
usb 455,000 KZT 198,835,000 25-Jan-22 272
usb 5,891,872 MXN 127,820,611 25-Jan-22 (328,245)
usD 1,993,535 PEN 7,859,510 25-Jan-22 26,305
usb 2,640,000 PHP 134,850,033 25-Jan-22 (1,968)
usb 9,970,596 RUB 719,606,580 25-Jan-22 433,931
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usD 2,655,000 THB 87,033,401 25-Jan-22 50,000
usD 3,063,685 TRY 29,498,189 25-Jan-22 874,179
usb 6,761,785 ZAR 103,927,942 25-Jan-22 259,727
ZAR 84,041,387 usD 5,241,530 25-Jan-22 16,364
usD 527,285 EUR 452,000 26-Jan-22 12,450
usb 1,375,764 GBP 994,000 28-Jan-22 30,413
EUR 740,000 usD 863,975 31-Jan-22 (21,016)
GBP 8,440,000 usD 11,452,886 31-Jan-22 (29,673)
usb 8,897,698 EUR 7,590,000 31-Jan-22 251,664
usD 14,825,490 GBP 10,820,000 31-Jan-22 181,040
usD 97,626 HKD 760,000 31-Jan-22 155
BRL 13,555,056 usb 2,367,793 02-Feb-22 48,674
usD 1,250,000 EUR 1,105,502 02-Feb-22 (9,370)
KRW 2,077,809,529 usD 1,758,450 08-Feb-22 (11,965)
usb 1,768,840 KRW 2,089,168,045 08-Feb-22 12,806
usD 201,603 EUR 176,000 17-Feb-22 1,050
usD 1,350,000 UAH 38,070,000 28-Feb-22 (16,194)
TWD 364,475,000 usb 13,377,539 01-Mar-22 (204,172)
usD 13,582,335 TWD 364,475,000 01-Mar-22 408,969
usD 255,599 BRL 1,471,000 03-Mar-22 (4,910)
CLP 2,025,408,500 usb 2,412,376 15-Mar-22 (60,437)
CNY 5,192,537 usD 810,000 15-Mar-22 370
usD 2,393,500 CLP 2,025,408,500 15-Mar-22 41,560
usb 5,580,762 CNY 35,946,528 15-Mar-22 (29,212)
usD 1,330,040 RUB 100,923,435 15-Mar-22 7,176
AUD 375,000 JPY 30,226,087 16-Mar-22 9,958
AUD 750,000 SGD 729,353 16-Mar-22 4,739
AUD 657,000 usD 470,285 16-Mar-22 7,802
CAD 9,329,000 usD 7,388,615 16-Mar-22 (14,683)
CHF 7,000 usb 7,593 16-Mar-22 103
EUR 375,000 CNH 2,711,752 16-Mar-22 2,966
EUR 38,000 usD 42,989 16-Mar-22 337
GBP 2,916,000 usb 3,858,737 16-Mar-22 86,981
IDR 10,878,150,000 usD 750,000 16-Mar-22 8,642
INR 28,422,225 usD 375,000 16-Mar-22 4,380
KRW 2,687,236,260 usb 2,295,000 16-Mar-22 (37,571)
MXN 49,853,000 usD 2,349,429 16-Mar-22 55,127
NZD 375,000 JPY 28,757,261 16-Mar-22 6,401
NzZD 4,986,000 usb 3,377,240 16-Mar-22 33,809
SGD 511,976 usD 375,000 16-Mar-22 4,775
THB 129,284,573 usD 3,825,000 16-Mar-22 44,127
usb 8,580,830 AUD 12,021,000 16-Mar-22 (166,621)
usD 16,665,393 CAD 21,283,000 16-Mar-22 (157,354)
usD 6,764,000 CHF 6,223,000 16-Mar-22 (78,047)
usb 975,000 CNH 6,268,891 16-Mar-22 (6,552)
usD 28,505,210 EUR 25,150,208 16-Mar-22 (169,934)
usD 18,241,662 GBP 13,776,915 16-Mar-22 (400,257)
usb 750,000 IDR 10,849,230,000 16-Mar-22 (6,625)
usD 375,000 INR 28,307,438 16-Mar-22 (2,847)
usD 16,465,342 JPY 1,870,799,000 16-Mar-22 192,138
usb 420,000 KRW 469,148,400 16-Mar-22 25,889
usD 55,037 MXN 1,145,000 16-Mar-22 (189)
usD 164,492 NZD 242,000 16-Mar-22 (1,066)
usb 375,000 SGD 513,184 16-Mar-22 (5,671)
usD 600,000 THB 20,055,900 16-Mar-22 (217)
usD 1,875,000 TWD 51,621,375 16-Mar-22 9,161
CAD 695,257 usb 549,921 17-Mar-22 (371)
EUR 1,069,646 usD 1,214,650 17-Mar-22 4,942
HKD 2,635,599 usD 338,000 17-Mar-22 47
KzZT 218,251,665 usb 493,333 17-Mar-22 (519)
usD 676,495 CAD 853,194 17-Mar-22 2,107
usD 1,686,750 DKK 11,070,321 17-Mar-22 (10,581)
usb 4,387,524 EUR 3,870,659 17-Mar-22 (25,738)
usD 690,300 GBP 517,377 17-Mar-22 (9,773)
usD 1,001,074 HKD 7,809,051 17-Mar-22 (529)
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usb 962,104 JPY 109,247,877 17-Mar-22 11,796
usD 491,089 KZT 218,251,665 17-Mar-22 (1,725)
AUD 82,000 usb 58,829 18-Mar-22 841
EUR 775,000 usb 879,514 18-Mar-22 4,150
GBP 3,796,000 usD 5,018,429 18-Mar-22 117,989
MXN 29,415,000 usb 1,403,111 18-Mar-22 15,105
usb 20,690,383 AUD 28,985,000 18-Mar-22 (401,607)
usD 2,018,578 CAD 2,604,000 18-Mar-22 (39,685)
usb 13,145,038 EUR 11,648,000 18-Mar-22 (136,144)
usb 1,425,551 GBP 1,077,000 18-Mar-22 (31,751)
usD 1,287,446 JPY 146,552,000 18-Mar-22 12,626
usb 1,554,910 MXN 33,590,000 18-Mar-22 (64,600)
usb 1,292,927 SEK 11,747,000 18-Mar-22 (7,853)
KZT 184,583,335 usD 416,667 21-Mar-22 (229)
usb 414,632 KZT 184,583,335 21-Mar-22 (1,805)
usb 942,772 AUD 1,318,000 24-Mar-22 (16,341)
usb 2,247,096 CAD 2,881,000 24-Mar-22 (30,053)
usb 7,728,748 EUR 6,832,000 24-Mar-22 (62,326)
EUR 4,739,000 usb 5,364,420 31-Mar-22 40,769
usb 7,061,922 CAD 9,062,000 31-Mar-22 (100,474)
(986,766)
CAD 21,547,405 usD 16,956,354 14-Jan-22 77,713
CHF 110,895,674 usb 120,459,459 14-Jan-22 1,274,803
CZK 165,973,919 usb 7,400,205 14-Jan-22 188,806
EUR 948,546,943 usD 1,073,455,639 14-Jan-22 6,680,385
GBP 57,839,268 usb 76,558,910 14-Jan-22 1,727,678
HUF 600,861,772 usb 1,854,990 14-Jan-22 (4,963)
JPY 14,388,644 usD 126,932 14-Jan-22 (1,837)
NOK 888,235 usb 99,242 14-Jan-22 1,600
PLN 39,104,666 usb 9,569,053 14-Jan-22 130,557
SEK 1,281,434 usb 141,609 14-Jan-22 213
SGD 1,718,831 usb 1,260,078 14-Jan-22 15,321
usb 5,353 CAD 6,820 14-Jan-22 (39
usD 2,585,736 CHF 2,374,837 14-Jan-22 (21,207)
usb 20,232 CZK 450,516 14-Jan-22 (367)
usb 2,928,901 EUR 2,589,082 14-Jan-22 (19,357)
usD 145,467 GBP 109,103 14-Jan-22 (2,205)
usb 4,552 HUF 1,487,172 14-Jan-22 @7
usb 165,990 PLN 678,283 14-Jan-22 (2,252)
usD 12 SGD 16 14-Jan-22 -
BRL 16,155,498 usb 2,852,640 02-Feb-22 27,409
10,072,231
9,085,465
Bank of America (118,448)
Bank of Nova Scotia (4,099)
Barclays 31,815
BNP Paribas (4,515)
Citibank 429,428
Credit Suisse (11,227)
Deutsche Bank (69,093)
Goldman Sachs 777
HSBC (39,776)
J.P. Morgan 9,612,101
Morgan Stanley (773,802)
Nomura (57,963)
RBS (63,347)
State Street 8,178
Toronto-Dominion 139,762
UBS 5,674
9,085,465
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2021 12 31
(133) 3 Month Euro Euribor, 19/06/2023 Morgan Stanley EUR (37,881,624) 45,978
(266) 3 Month Eurodollar, 19/12/2022 Morgan Stanley usb (65,805,075) 339,050
280 ASX 90 Day Bank, 09/06/2022 J.P. Morgan AUD 203,513,275 (17,895)
84  ASX 90 Day Bank, 08/09/2022 J.P. Morgan AUD 61,007,395 (69,281)
66 Australia 10 Year Bond, 15/03/2022 Morgan Stanley AUD 6,682,579 (13,392)
(5) Canada 10 Year Bond, 22/03/2022 Morgan Stanley CAD (563,738) (11,044)
92  Euro-Bobl, 08/03/2022 Morgan Stanley EUR 13,955,824 (82,749)
35 Euro-Bund, 08/03/2022 Morgan Stanley EUR 6,828,666 (109,738)
(19) Euro-Schatz, 08/03/2022 Morgan Stanley EUR (2,423,377) 529
5 Japan 10 Year Bond, 14/03/2022 Morgan Stanley JPY 6,589,151 (13,232)
10 Japan 10 Year Bond Mini, 11/03/2022 Morgan Stanley JPY 1,318,004 (3,090)
(19) Long Gilt, 29/03/2022 Morgan Stanley GBP (3,212,110) (10,956)
(43) US 2 Year Note, 31/03/2022 J.P. Morgan usb (9,381,391) 7,215
(218) US 5 Year Note, 31/03/2022 J.P. Morgan usb (26,372,891) (64,113)
(114) US 10 Year Note, 22/03/2022 J.P. Morgan usD (14,873,438) 63,254
(73) US 10 Year Ultra Bond, 22/03/2022 J.P. Morgan usb (10,689,938) (138,797)
27 US Long Bond, 22/03/2022 J.P. Morgan usb 4,331,813 (108,007)
(49) US Ultra Bond, 22/03/2022 J.P. Morgan usb (9,659,125) (129,173)
(315,441)
30 CAC 40 10 Euro Index, 21/01/2022 Morgan Stanley EUR 2,439,692 68,812
2 CBOE Volatility Index, 19/01/2022 J.P. Morgan usb 39,349 (12,587)
4 CBOE Volatility Index, 16/02/2022 J.P. Morgan usb 87,882 (9,130)
18  CBOE Volatility Index, 15/03/2022 J.P. Morgan usb 422,433 (53,582)
24  CBOE Volatility Index, 20/04/2022 J.P. Morgan usb 592,591 (26,255)
11  CBOE Volatility Index, 18/05/2022 J.P. Morgan usb 277,715 (5,559)
(5) DAX Index, 18/03/2022 Morgan Stanley EUR (2,256,507) (57,190)
23 DJIA CBOT E-Mini Index, 18/03/2022 Morgan Stanley usb 4,165,990 65,374
(851) EURO STOXX 50 Index, 18/03/2022 Morgan Stanley EUR (41,540,023) (1,305,140)
4 EURO STOXX 50 Volatility Index, 19/01/2022 Deutsche Bank EUR 9,358 @
12 EURO STOXX 50 Volatility Index, 16/02/2022 Deutsche Bank EUR 29,578 (5,255)
7 EURO STOXX 50 Volatility Index, 15/03/2022 Deutsche Bank EUR 19,047 (1,644)
(31) FTSE 100 Index, 18/03/2022 Morgan Stanley GBP (3,073,154) (105,864)
(6) FTSE/MIB Index, 18/03/2022 Morgan Stanley EUR (930,655) (28,806)
(22) Hang Seng Index, 28/01/2022 Morgan Stanley HKD (3,308,232) (30,043)
14  NASDAQ 100 Emini Index, 18/03/2022 J.P. Morgan usb 4,569,810 40,857
15  Nikkei 225 Index, 10/03/2022 Morgan Stanley JPY 3,752,934 4,085
(29) Russell 2000 Emini Index, 18/03/2022 Morgan Stanley usb (3,252,060) (102,544)
(28) S&P 500 Emini Index, 18/03/2022 J.P. Morgan usb (6,661,900) (47,989)
(1) SGX NIFTY 50 Index, 27/01/2022 J.P. Morgan usb (34,879) (629)
(210) STOXX 600 Banks Index, 18/03/2022 Morgan Stanley EUR (1,727,389) (90,302)
(7) STOXX Europe 600 Index, 18/03/2022 Morgan Stanley EUR (193,858) (7,805)
(10) TOPIX Index, 10/03/2022 Morgan Stanley JPY (1,731,722) (12,579)
(1,723,782)
(2,039,223)
2021 12 31
12,659,541 Receive fixed 6.58% Citibank 02-Jan-23 BRL (99,553)
Pay floating CDI 1 day
18,832,075 Receive fixed 6.35% Pay floating CDI 1 day Citibank 02-Jan-23 BRL (139,499)
109,053,201 Receive floating PRIBOR 6 month Pay fixed 3.62% Citibank 25-Jan-24 CZK 85,890
38,824,116 Receive floating PRIBOR 6 month Pay fixed 3.95% Citibank 25-Jan-24 CZK 19,370
16,789,692 Receive floating PRIBOR 6 month Pay fixed 3.95% Citibank 25-Jan-24 CZK 8,377
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1,876,677 Receive floating PRIBOR 6 month Pay fixed 3.95% Citibank 25-Jan-24 CZK 936
1,876,677 Receive fixed 3.95% Citibank 25-Jan-24 CZK (936)
Pay floating PRIBOR 6 month
31,439,477 Receive floating JIBAR 3 month Pay fixed 5.65%  Citibank 25-Jan-24 ZAR (6,630)
16,789,692 Receive fixed 3.95% Citibank 25-Jan-24 CZK (8,377)
Pay floating PRIBOR 6 month
39,663,735 Receive floating JIBAR 3 month Pay fixed 5.663% Citibank 25-Jan-24 ZAR (8,948)
18,102,758 Receive fixed 3.95% Citibank 25-Jan-24 CZK (9,032)
Pay floating PRIBOR 6 month
29,235,031 Receive fixed 3.62% Citibank 25-Jan-24 CZK (23,025)
Pay floating PRIBOR 6 month
35,977,284 Receive fixed 3.62% Citibank 25-Jan-24 CZK (28,336)
Pay floating PRIBOR 6 month
6,161,824 Receive fixed 7.575% Pay floating CDI 1 day Citibank 02-Jan-25 BRL (78,765)
7,646,065 Receive fixed 7.355% Pay floating CDI 1 day Citibank 02-Jan-25 BRL (96,386)
76,851,064 Receive fixed 6.295% Citibank 31-Jul-25 ZAR (34,021)
Pay floating JIBAR 3 month
43,000,000 Receive fixed 7.57% Citibank 04-Nov-25 ZAR 33,495
Pay floating JIBAR 3 month
25,348,562 Receive floating JIBAR 3 month Pay fixed 6.94%  Citibank 25-Jan-27 ZAR (35,130)
70,000,000 Receive fixed 7.716% Pay floating TIIE 4 week Citibank 13-Jan-32 MXN 41,916
42,023,025 Receive fixed 7.94% Citibank 25-Jan-32 ZAR 89,149
Pay floating JIBAR 3 month
2,170,000,000 Receive fixed 4.234% Pay floating MIBOR 1 day J.P. Morgan 02-Dec-22 INR 2,780
69,000,000,000 Receive fixed 1.335% J.P. Morgan 15-Dec-22 KRW (120,808)
Pay floating CD__KSDA 3 month
4,000,000 Receive floating LIBOR 3 month Pay fixed 0.5% J.P. Morgan 16-Jun-26 usb 48,617
500,000 Receive fixed 1.25% Pay floating LIBOR 3 month  J.P. Morgan 15-Dec-26 usb (909)
(359,825)
2021 12 31
2021 12 31
10
2021 12 31
usb 1,905,956  Advanced Micro Devices, Inc. USD OBFR 1 day (0.200)% J.P. Morgan 09-May-23 66,006
usb 2,408,286  Alphabet, Inc. USD OBFR 1 day (0.200)% J.P. Morgan 09-May-23 20,259
usb 2,154,955  ASML Holding NV USD OBFR 1 day (0.200)% J.P. Morgan 09-May-23 112,874
UsD 997,405  ASML Holding NV USD OBFR 1 day (0.200)% Morgan Stanley 17-May-23 4,829
Usb 1,718,426  Atlassian Corp. plc USD OBFR 1 day (0.200)% J.P. Morgan 09-May-23 135,109
usb 82,361  Atlassian Corp. plc USD OBFR 1 day (0.200)% Morgan Stanley 17-May-23 3,802
usD 1,583,164  Ceridian HCM Holding, Inc. USD OBFR 1 day (0.200)% J.P. Morgan 09-May-23 10,099
usb 527,384  Ceridian HCM Holding, Inc. USD OBFR 1 day (0.200)% Morgan Stanley 17-May-23 4,784
uUsb 417,998  Clearway Energy, Inc. USD LIBOR 1 month 0.109% J.P. Morgan 24-Jan-22 61,164
usb 1,412,748  Dynatrace, Inc. USD OBFR 1 day (0.200)% Morgan Stanley 17-May-23 10,940
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usb 293,051  Dynatrace, Inc. USD OBFR 1 day (0.200)% J.P. Morgan 09-May-23 5,088
usb 141,199 Energy Transfer LP USD LIBOR 1 month 0.101% Goldman Sachs 05-0ct-22 5,270
usb 2,854,737  Five9, Inc. USD OBFR 1 day (0.200)% Morgan Stanley 17-May-23 122,197
usb 1,288,342 Five9, Inc. USD OBFR 1 day (0.200)% J.P. Morgan 09-May-23 57,310
usb 717,294  FleetCor Technologies, Inc. USD OBFR 1 day (0.200)% Morgan Stanley 17-May-23 28,689
usb 1,935,377  Genpact Ltd. USD OBFR 1 day (0.200)% J.P. Morgan 09-May-23 115,250
usb 684,600  Genpact Ltd. USD OBFR 1 day (0.250)% Morgan Stanley 17-May-23 35,207
usb 323,459  Genpact Ltd. USD OBFR 1 day (0.200)% Morgan Stanley 17-May-23 16,641
usb 1,226,431  Global Payments, Inc. USD OBFR 1 day (0.200)% Morgan Stanley 17-May-23 70,452
usb 519,411  Global Payments, Inc. USD OBFR 1 day (0.500)% Morgan Stanley 17-May-23 29,777
usb 44,206  Global Payments, Inc. USD OBFR 1 day (0.200)% J.P. Morgan 09-May-23 2,916
usb 1,824,571  Mastercard, Inc. USD OBFR 1 day (0.200)% Morgan Stanley 17-May-23 68,133
usb 209,665  Mastercard, Inc. USD OBFR 1 day (0.200)% J.P. Morgan 09-May-23 16,311
usb 1,181,271  Match Group, Inc. USD OBFR 1 day (0.200)% Morgan Stanley 17-May-23 80,401
usb 482,553  Match Group, Inc. USD OBFR 1 day (0.200)% J.P. Morgan 09-May-23 10,392
usb 1,313,439  Meta Platforms, Inc. USD OBFR 1 day (0.200)% J.P. Morgan 09-May-23 76,131
usb 2,279,413  Micron Technology, Inc. USD OBFR 1 day (0.200)% Morgan Stanley 17-May-23 201,731
usb 2,154,133  MongoDB, Inc. USD OBFR 1 day (0.200)% Morgan Stanley 17-May-23 88,494
usb 86,826  Nuvei Corp. USD OBFR 1 day (0.200)% Morgan Stanley 17-May-23 22,526
usb 1,692,119  Palo Alto Networks, Inc. USD OBFR 1 day (0.200)% J.P. Morgan 09-May-23 187,211
usb 1,058,968  Palo Alto Networks, Inc. USD OBFR 1 day (0.200)% Morgan Stanley 17-May-23 32,169
UsD 1,632,925  ROBLOX Corp. USD OBFR 1 day (0.200)% Morgan Stanley 17-May-23 86,683
usb 129,473  ServiceNow, Inc. USD OBFR 1 day (0.200)% J.P. Morgan 09-May-23 6,817
usb 165,537  Shopify, Inc. USD OBFR 1 day (0.200)% Morgan Stanley 17-May-23 1,109
usb 1,479,520  Trupanion, Inc. USD OBFR 1 day (0.200)% J.P. Morgan 09-May-23 267,772
usb 635,219  Twilio, Inc. USD OBFR 1 day (0.200)% Morgan Stanley 17-May-23 3,840
usb 1,323,079  Adobe, Inc. USD OBFR 1 day (0.200)% J.P. Morgan 09-May-23 (117,172)
usb 742,529  Adobe, Inc. USD OBFR 1 day (0.200)% Morgan Stanley 17-May-23 (74,611)
usb 188,469  Adobe, Inc. USD OBFR 1 day (0.500)% Morgan Stanley 18-May-23 (18,951)
usb 410,493  Advanced Micro Devices, Inc. USD OBFR 1 day (0.200)% Morgan Stanley 17-May-23 (7,329)
Usb 321,551  Airbnb, Inc. USD OBFR 1 day (0.200)% J.P. Morgan 09-May-23 (25,588)
usb 726,029  Airbnb, Inc. USD OBFR 1 day (0.200)% Morgan Stanley 17-May-23 (7,202)
usD 2,270,282  Alphabet, Inc. USD OBFR 1 day (0.200)% Morgan Stanley 17-May-23 (28,843)
usb 194,526  Alphabet, Inc. USD OBFR 1 day (0.500)% Morgan Stanley 17-May-23 (3,593)
usb 195,360  Amazon.com, Inc. USD OBFR 1 day (0.200)% J.P. Morgan 09-May-23 (5,337)
usb 299,739  Avalara, Inc. USD OBFR 1 day (0.200)% Morgan Stanley 17-May-23 (21,539)
usb 296,183  Cardlytics, Inc. USD OBFR 1 day (0.200)% J.P. Morgan 09-May-23 (12,378)
usb 58,634  Coinbase Global, Inc. USD OBFR 1 day (0.200)% Morgan Stanley 17-May-23 (1,352)
usb 170,661  Energy Transfer LP USD OBFR 1 day (0.500)% Citigroup 20-0ct-22 (29,158)
usb 144,555  Energy Transfer LP USD LIBOR 1 month 0.109% Goldman Sachs 05-0ct-22 (23,492)
usb 34,775  Energy Transfer LP USD LIBOR 1 month 0.104% Goldman Sachs 05-0ct-22 (1,572)
usb 166,064  Enterprise Products Partners LP USD LIBOR 1 month 0.109% Goldman Sachs 10-Mar-22 (12,934)
usb 151,805 Enterprise Products Partners LP USD LIBOR 1 month 0.109% Bank of America 08-Mar-22 (11,700)
usb 2,122,982  HubSpot, Inc. USD OBFR 1 day (0.200)% J.P. Morgan 09-May-23 (159,083)
usb 660,440 Intuit, Inc. USD OBFR 1 day (0.500)% Morgan Stanley 18-May-23 (4,471)
usb 578,856 Intuit, Inc. USD OBFR 1 day (0.200)% Morgan Stanley 17-May-23 (3.879)
usb 640,823 Intuit, Inc. USD OBFR 1 day (0.200)% J.P. Morgan 09-May-23 (2,216)
usb 4,224,704  Marvell Technology Group Ltd. USD OBFR 1 day (0.200)% Morgan Stanley 17-May-23 (42,518)
usb 718,853  Meta Platforms, Inc. USD OBFR 1 day (0.250)% Morgan Stanley 17-May-23 (11,262)
usb 50,224  Meta Platforms, Inc. USD OBFR 1 day (0.200)% Morgan Stanley 17-May-23 (786)
UsD 2,248,788 NVIDIA Corp. USD OBFR 1 day (0.200)% Morgan Stanley 17-May-23 (77,315)
usb 1,304,157 USD OBFR 1 day 0.200% NASDAQ-100 Total Return Index Morgan Stanley 15-May-23 (2,728)
usb 2,872,154  USD OBFR 1 day 0.275% Philadelphia Semiconductor Index Morgan Stanley 15-May-23 (8,772)
usb 9,151,378  USD OBFR 1 day 0.440% Russell 2000 Total Return Growth Index Morgan Stanley 15-May-23 (165,278)
usb 7,982,445 USD OBFR 1 day 0.570% Russell 2000 Total Return Growth Index Morgan Stanley 15-May-23 (144,573)
usb 5,918,383 USD OBFR 1 day 0.450% Russell 2000 Total Return Growth Index Morgan Stanley 15-May-23 (106,921)
usb 4,534,331 USD OBFR 1 day 0.00% Russell 2000 Total Return Growth Index J.P. Morgan 05-May-23 (85,616)
usb 4,408,085  USD OBFR 1 day 0.550% Russell 2000 Total Return Growth Index J.P. Morgan 05-May-23 (84,782)
usb 2,622,202  USD OBFR 1 day 0.00% Russell 2000 Total Return Growth Index Morgan Stanley 15-May-23 (46,911)
usb 988,926  USD OBFR 1 day 0.275% Russell 2000 Total Return Growth Index J.P. Morgan 05-May-23 (18,848)
usb 631,856  USD OBFR 1 day 0.460% Russell 2000 Total Return Growth Index Morgan Stanley 15-May-23 (11,417)
usb 326,459  USD OBFR 1 day 0.650% Russell 2000 Total Return Growth Index Morgan Stanley 15-May-23 (5,923)
usb 12,976,866  USD OBFR 1 day 0.300% Russell Midcap Growth Index Total Return Morgan Stanley 15-May-23 (261,593)
usb 4,875,227  USD OBFR 1 day 0.450% Russell Midcap Growth Index Total Return Morgan Stanley 15-May-23 (98,564)
usb 1,199,634  USD OBFR 1 day 0.00% Russell Midcap Growth Index Total Return Morgan Stanley 15-May-23 (24,043)
usb 1,117,468  USD OBFR 1 day 0.520% Russell Midcap Growth Index Total Return Morgan Stanley 15-May-23 (22,622)
usb 865,490  USD OBFR 1 day 0.290% Russell Midcap Growth Index Total Return Morgan Stanley 15-May-23 (17,444)
usb 485,803  USD OBFR 1 day 0.450% Russell Midcap Growth Index Total Return J.P. Morgan 05-May-23 (17,209)
usb 286,084  USD OBFR 1 day 0.275% Russell Midcap Growth Index Total Return J.P. Morgan 05-May-23 (10,103)

230,755
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11
2021 12 31

AUD 337,054 Receive Performance of the Morgan Stanley 22-Dec-23 2,260,629 48,081
underlying equity
basket of 2 Securities
Pay BBSW 1 month 0.550%

AUD 2,084 Receive RBACR 1 day (0.600)% Morgan Stanley 25-Aug-23 (149,120) (1,082)
Pay Performance of the underlying
equity basket of 1 Security

CHF 20,839 Receive Performance of the Morgan Stanley 20-Jan-23 2,909,485 52,127
underlying equity
basket of 1 Security
Pay SARON 1 day 0.340%

CHF 2,166 Receive SARON 1 day (0.410)% Goldman Sachs 14-Mar-25 (1,221,893) (111,016)
Pay Performance of the underlying
equity basket of 1 Security

DKK 245 Receive CIBOR 1 week (0.500)% Morgan Stanley 11-Aug-23 (874,482) (66,948)
Pay Performance of the underlying
equity basket of 1 Security

EUR 351,435 Receive Performance of the Goldman Sachs 14-Mar-25 20,073,995 6,539,061
underlying equity
basket of 8 Securities
Pay EuroSTR 1 day 0.450%

EUR 705,491 Receive Performance of the Morgan Stanley 13-0ct-22 11,076,374 212,420
underlying equity
basket of 7 Securities
Pay EURIB 1 month 0.400%

EUR 56,919 Receive EuroSTR 1 day (0.320)% Goldman Sachs 14-Mar-25 (2,642,026) 56,742
Pay Performance of the underlying
equity basket of 2 Securities

EUR 24,554 Receive Performance of the Barclays 30-Mar-22 3,954,196 30,750
underlying equity
basket of 1 Security
Pay EIBOR 1 month 0.400%

EUR 30,941 Receive Performance of the Morgan Stanley 09-Jun-22 807,091 14,055
underlying equity
basket of 3 Securities
Pay EONIA 1 day 0.650%

EUR 1,360 Receive Performance of the Barclays 23-Jun-22 1,128,293 11,925
underlying equity
basket of 1 Security
Pay EIBOR 1 month 0.400%

EUR 1,074 Receive Performance of the Barclays 24-Aug-22 891,019 9,417
underlying equity
basket of 1 Security
Pay EIBOR 1 month 0.400%

EUR 392 Receive Performance of the Barclays 19-Aug-22 325,214 3,437
underlying equity
basket of 1 Security
Pay EIBOR 1 month 0.400%

EUR 1,270 Receive ESTR 0/N (0-300)% Barclays 24-Aug-22 (1,049,571) 2,896
Pay Performance of the underlying
equity basket of 1 Security

EUR 1,153 Receive ESTR 0/N (0-300)% Barclays 23-Jun-22 (952,878) 2,629
Pay Performance of the underlying
equity basket of 1 Security

EUR 186 Receive Performance of the Barclays 28-Jun-22 154,311 1,631
underlying equity
basket of 1 Security
Pay EIBOR 1 month 0.400%

EUR 186 Receive ESTR 0/N (0.300)% Barclays 28-Jun-22 (158,717) 424
Pay Performance of the underlying
equity basket of 1 Security
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EUR 16 Receive Performance of the Barclays 06-Dec-22 877 @
underlying equity
basket of 1 Security
Pay EIBOR 1 month 0.400%

EUR 1,700 Receive Performance of the Barclays 11-Jan-23 42,050 (66)
underlying equity
basket of 1 Security
Pay EIBOR 1 month 0.400%

EUR 320 Receive Performance of the Barclays 26-0ct-22 17,538 (132)
underlying equity
basket of 1 Security
Pay EIBOR 1 month 0.400%

EUR 349 Receive Performance of the Barclays 08-Dec-22 19,127 (143)
underlying equity
basket of 1 Security
Pay EIBOR 1 month 0.400%

EUR 556 Receive Performance of the Barclays 15-Dec-22 30,472 (229)
underlying equity
basket of 1 Security
Pay EIBOR 1 month 0.400%

EUR 660 Receive Performance of the Barclays 12-0ct-22 36,172 (271)
underlying equity
basket of 1 Security
Pay EIBOR 1 month 0.400%

EUR 836 Receive Performance of the Barclays 09-Nov-22 45,818 (344)
underlying equity
basket of 1 Security
Pay EIBOR 1 month 0.400%

EUR 970 Receive Performance of the Barclays 06-0ct-22 53,162 (399)
underlying equity
basket of 1 Security
Pay EIBOR 1 month 0.400%

EUR 1,154 Receive Performance of the Barclays 25-0ct-22 63,246 474)
underlying equity
basket of 1 Security
Pay EIBOR 1 month 0.400%

EUR 1,163 Receive Performance of the Barclays 16-Nov-22 63,740 (478)
underlying equity
basket of 1 Security
Pay EIBOR 1 month 0.400%

EUR 1,478 Receive Performance of the Barclays 14-Dec-22 81,004 (608)
underlying equity
basket of 1 Security
Pay EIBOR 1 month 0.400%

EUR 1,764 Receive Performance of the Barclays 11-Oct-22 96,678 (725)
underlying equity
basket of 1 Security
Pay EIBOR 1 month 0.400%

EUR 21,385 Receive Performance of the Barclays 06-Jan-23 528,961 (826)
underlying equity
basket of 1 Security
Pay EIBOR 1 month 0.400%

EUR 2,137 Receive Performance of the Barclays 07-Dec-22 117,121 (878)
underlying equity
basket of 1 Security
Pay EIBOR 1 month 0.400%

EUR 1,227 Receive ESTR O/N (4.000)% Barclays 21-Dec-22 (196,278) (985)
Pay Performance of the
underlying equity basket of 1
Security

EUR 26,111 Receive Performance of the Barclays 05-Jan-23 645,860 (1,008)
underlying equity
basket of 1 Security
Pay EIBOR 1 month 0.400%

EUR 3,252 Receive Performance of the Barclays 10-Nov-22 178,230 (1,337)
underlying equity
basket of 1 Security
Pay EIBOR 1 month 0.400%

EUR 4,303 Receive Performance of the Barclays 27-0ct-22 235,831 (1,769)
underlying equity
basket of 1 Security
Pay EIBOR 1 month 0.400%
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EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

GBP

GBP

GBP

GBP

GBP

GBP

GBP

GBP

53,894

4,233

6,763

43,270

2,313

29,106

429,619

11,680

6,314

814,943

2,535

2,930,452

245,581

229,929

2,445

236,535

23,489

2,149

79,893

Receive Performance of the
underlying equity

basket of 2 Securities

Pay EIBOR 1 month 0.400%
Receive ESTR O/N (4.000)%

Pay Performance of the
underlying equity basket of 1
Security

Receive ESTR 0/N (4.000)%

Pay Performance of the
underlying equity basket of 1
Security

Receive Performance of the
underlying equity

basket of 5 Securities

Pay EONIA 1 day 0.650%
Receive EONIA 1 day (0.450)%
Pay Performance of the
underlying equity basket of 1
Security

Receive Performance of the
underlying equity

basket of 1 Security

Pay EIBOR 1 month 0.400%
Receive EONIA 1 day (0-500)%
Pay Performance of the
underlying equity basket of 2
Securities

Receive EONIA 1 day (0.450)%
Pay Performance of the
underlying equity basket of 1
Security

Receive EuroSTR 1 day (0-270)%
Pay Performance of the
underlying equity basket of 1
Security

Receive Performance of the
underlying equity

basket of 3 Securities

Pay EONIA 1 day 0.400%
Receive EONIA 1 day (0-450)%
Pay Performance of the
underlying equity basket of 2
Securities

Receive Performance of the
underlying equity

basket of 7 Securities

Pay SONIA 1 day 0.440%
Receive Performance of the
underlying equity

basket of 1 Security

Pay SONIA 1 day 0.400%
Receive Performance of the
underlying equity

basket of 1 Security

Pay SONIA O/N 0.592%

Receive SONIA 1 day (0-450)%
Pay Performance of the
underlying equity basket of 1
Security

Receive SONIA 1 day (0.300)%
Pay Performance of the
underlying equity basket of 2
Securities

Receive Performance of the
underlying equity

basket of 1 Security

Pay SONIA O/N 0.400%

Receive SONIA 1 day (1.500)%
Pay Performance of the
underlying equity basket of 1
Security

Receive Performance of the
underlying equity

basket of 1 Security

Pay SONIA 0/N 0.400%

Barclays

Barclays

Barclays

Morgan Stanley

Morgan Stanley

Barclays

Morgan Stanley

Morgan Stanley

Goldman Sachs

Morgan Stanley

Morgan Stanley

Morgan Stanley

Morgan Stanley

J.P. Morgan

Morgan Stanley

Morgan Stanley

Barclays

Morgan Stanley

Barclays
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12-Jan-23

07-Apr-22

01-Apr-22

29-Sep-22

27-Dec-23

13-0ct-22

23-Sep-22

13-Sep-23

14-Mar-25

23-Sep-22

22-Mar-22

13-0ct-22

26-Sep-22

12-Jul-22

11-Jan-23

13-0ct-22

05-May-22

11-Jan-23

06-Jan-23

1,333,077

(677,134)

(1,081,846)

1,552,520

(265,863)

1,595,190

(3,196,853)

(5,383,699)

(1,197,113)

14,401,398

(1,584,392)

17,770,797

5,490,010

4,436,173

(296,227)

(1,976,734)

536,881

(289,365)

1,365,798

(2,081)

(3,400)

(5,431)

(9,141)

(10,031)

(11,964)

(83,826)

(158,508)

(362,162)

(415,845)

(474,055)

450,197

127,229

116,434

29,235

26,194

9,108

2,687
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GBP 56,204 Receive Performance of the Barclays 12-Jan-23 960,826 -
underlying equity
basket of 1 Security
Pay SONIA 0/N 0.400%
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GBP 2,897 Receive Performance of the Barclays 25-Nov-22 49,525 -
underlying equity
basket of 1 Security
Pay SONIA O/N 0.400%

GBP 37,360 Receive Performance of the Barclays 20-Jan-23 373,879 (329)
underlying equity
basket of 1 Security
Pay SONIA O/N 0.400%

GBP 43,380 Receive Performance of the Barclays 29-Dec-22 434,124 (382)
underlying equity
basket of 1 Security
Pay SONIA O/N 0.400%

GBP 52,267 Receive Performance of the Barclays 22-Sep-22 523,060 (460)
underlying equity
basket of 1 Security
Pay SONIA O/N 0.400%

GBP 60,069 Receive Performance of the Barclays 27-0ct-22 601,138 (529)
underlying equity
basket of 1 Security
Pay SONIA O/N 0.400%

GBP 79,642 Receive Performance of the Barclays 06-0ct-22 797,014 (701)
underlying equity
basket of 1 Security
Pay SONIA O/N 0.400%

GBP 104,728 Receive Performance of the Barclays 15-Sep-22 1,048,062 (922)
underlying equity
basket of 1 Security
Pay SONIA O/N 0.400%

GBP 25,461 Receive Performance of the Barclays 09-Nov-22 229,706 974)
underlying equity
basket of 2 Securities
Pay SONIA O/N 0.400%

GBP 33,124 Receive Performance of the Barclays 20-Dec-22 328,416 (1,121)
underlying equity
basket of 1 Security
Pay SONIA O/N 0.400%

GBP 102,712 Receive Performance of the Barclays 10-Nov-22 1,266,525 (1,390)
underlying equity
basket of 1 Security
Pay SONIA O/N 0.400%

GBP 36,480 Receive Performance of the Barclays 02-Feb-23 623,638 (1,402)
underlying equity
basket of 1 Security
Pay SONIA O/N 0.400%

GBP 81,148 Receive Performance of the Barclays 24-Nov-22 890,370 (2,342)
underlying equity
basket of 2 Securities
Pay SONIA O/N 0.400%

GBP 69,890 Receive Performance of the Barclays 21-Sep-22 574,409 (4,352)
underlying equity
basket of 1 Security
Pay SONIA O/N 0.400%

GBP 73,067 Receive Performance of the Barclays 09-Sep-22 600,520 (4,549)
underlying equity
basket of 1 Security
Pay SONIA O/N 0.400%

GBP 75,403 Receive Performance of the Barclays 25-Aug-22 619,719 (4,695)
underlying equity
basket of 1 Security
Pay SONIA O/N 0.400%

GBP 129,959 Receive Performance of the Barclays 21-Dec-22 1,090,570 (7,715)
underlying equity
basket of 2 Securities
Pay SONIA O/N 0.400%

GBP 145,764 Receive Performance of the Barclays 14-Sep-22 1,197,999 (9,076)
underlying equity
basket of 1 Security
Pay SONIA O/N 0.400%

GBP 156,562 Receive Performance of the Barclays 15-Dec-22 1,286,745 (9,748)
underlying equity
basket of 1 Security
Pay SONIA O/N 0.400%
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GBP 1,581,731 Receive Performance of the Morgan Stanley 10-Mar-22 6,281,774 (516,607)
underlying equity
basket of 4 Securities
Pay SONIA 1 day 0.650%

HKD 213,107 Receive HONIX 1 day (0.500)% Morgan Stanley 08-Feb-23 (2,153,397) (61,286)
Pay Performance of the
underlying equity basket of 1
Security

JPY 23,487 Receive Performance of the Morgan Stanley 25-Aug-23 870,320 (4,550)
underlying equity
basket of 2 Securities
Pay MUTSC 1 day 0.500%

JPY 12,599 Receive MUTSC 1 day (0-400)% Morgan Stanley 10-Mar-23 (960,711) (80,106)
Pay Performance of the
underlying equity basket of 1
Security

SEK 66,111 Receive STIBO 1 week (0.450)%  Morgan Stanley 27-Dec-23 (690,726) (6,665)
Pay Performance of the
underlying equity basket of 1
Security

SEK 44,544 Receive Performance of the Morgan Stanley 27-Dec-23 910,905 (25,364)
underlying equity
basket of 1 Security
Pay STIBO 1 week 0.650%

SEK 54,831 Receive STIBOR 1 day (0.400)%  Goldman Sachs 14-Mar-25 (1,075,900) (264,456)
Pay Performance of the
underlying equity basket of 1
Security

SGD 854,553 Receive Performance of the Morgan Stanley 22-May-23 1,853,481 954,498
underlying equity
basket of 2 Securities
Pay SORA 1 day 0.550%

SGD 364 Receive Performance of the Morgan Stanley 15-May-23 (843,737) 1
underlying equity
basket of 1 Security
Pay OBFR 1 day 0.200%

usb 218,333 Receive Performance of the Morgan Stanley 23-Sep-22 3,882,934 743,964
underlying equity
basket of 3 Securities
Pay FEDEF 1 day 0.650%

usb 38,743 Receive Performance of the J.P. Morgan 12-Jul-22 14,114,431 400,967
underlying equity
basket of 4 Securities
Pay OBFR O/N 0.470%

usb 55,202 Receive Performance of the J.P. Morgan 01-May-23 5,157,493 292,206
underlying equity
basket of 2 Securities
Pay OBFR O/N 0.470%

usb 8,387 Receive FEDEF 1 day (0.350)% Morgan Stanley 11-Oct-22 (511,453) 147,519
Pay Performance of the
underlying equity basket of 2
Securities

usb 2,648 Receive Performance of the J.P. Morgan 01-0ct-23 4,629,366 124,668
underlying equity
basket of 1 Security
Pay OBFR O/N 0.470%

usb 53,005 Receive Performance of the J.P. Morgan 01-Nov-23 7,391,547 121,912
underlying equity
basket of 1 Security
Pay OBFR O/N 0.470%

usb 38,663 Receive FEDEF 1 day (1.640)% Morgan Stanley 11-Oct-22 (2,333,312) 85,401
Pay Performance of the
underlying equity basket of 1
Security

usb 105,980 Receive Performance of the J.P. Morgan 25-Jan-23 1,929,896 73,255
underlying equity
basket of 1 Security
Pay OBFR O/N 0.470%

usb 15,600 Receive LIBOR 1 month (0.350)% Barclays 29-Nov-22 (2,244,840) 68,016
Pay Performance of the
underlying equity basket of 1
Security

usD 16,852 Receive FEDEF 1 day (10.230)%  Morgan Stanley 21-Sep-22 (446,746) 61,004
Pay Performance of the
underlying equity basket of 1
Security
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usb 35,120 Receive Performance of the J.P. Morgan 31-Jan-23 11,811,558 53,432
underlying equity
basket of 1 Security
Pay OBFR O/N 0.470%
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usD 27,172 Receive FEDEF 1 day (0.680)% Morgan Stanley 21-Sep-22 (602,947) 48,638
Pay Performance of the
underlying equity basket of 1
Security

usD 14,206 Receive FEDEF 1 day (4.730)% Morgan Stanley 21-Sep-22 (540,538) 39,209
Pay Performance of the
underlying equity basket of 1
Security

usb 23,041 Receive LIBOR 1 month (0.350)% Barclays 01-Dec-22 (2,069,615) 31,218
Pay Performance of the
underlying equity basket of 2
Securities

usD 11,091 Receive FEDEF 1 day (0.460)% Morgan Stanley 21-Sep-22 (978,892) 30,203
Pay Performance of the
underlying equity basket of 1
Security

usb 10,779 Receive LIBOR 1 month (0.350)% Barclays 12-Jan-23 (1,246,192) 30,053
Pay Performance of the
underlying equity basket of 2
Securities

usb 13,181 Receive Performance of the J.P. Morgan 01-Dec-23 7,482,854 29,262
underlying equity
basket of 1 Security
Pay OBFR O/N 0.470%

UsD 10,649 Receive FEDEF 1 day (0.350)% Morgan Stanley 15-Mar-22 (1,774,869) 25,451
Pay Performance of the
underlying equity basket of 1
Security

usD 53,231 Receive LIBOR 1 month (0.350)% Barclays 29-Dec-22 (2,987,690) 24,103
Pay Performance of the
underlying equity basket of 3
Securities

usb 5,692 Receive LIBOR 1 month (0.350)% Barclays 17-Jun-22 (2,686,226) 14,913
Pay Performance of the
underlying equity basket of 1
Security

usD 39,979 Receive LIBOR 1 month (0.350)% Barclays 08-Sep-22 (2,895,679) 14,792
Pay Performance of the
underlying equity basket of 1
Security

usD 18,224 Receive LIBOR 1 month (0.350)% Barclays 01-Feb-23 (1,286,165) 11,742
Pay Performance of the
underlying equity basket of 2
Securities

usD 4,159 Receive LIBOR 1 month (0.350)% Barclays 24-May-22 (1,962,757) 10,897
Pay Performance of the
underlying equity basket of 1
Security

usD 28,305 Receive LIBOR 1 month (0.350)% Barclays 19-Jan-23 (1,247,306) 10,513
Pay Performance of the
underlying equity basket of 2
Securities

usb 28,072 Receive LIBOR 1 month (0.350)% Barclays 22-Sep-22 (2,033,255) 10,387
Pay Performance of the
underlying equity basket of 1
Security

usD 11,861 Receive LIBOR 1 month (0.350)% Barclays 10-Nov-22 (1,300,362) 10,204
Pay Performance of the
underlying equity basket of 6
Securities

usb 3,538 Receive LIBOR 1 month (0.350)% Barclays 13-Jan-22 (1,669,688) 9,270
Pay Performance of the
underlying equity basket of 1
Security

usb 23,071 Receive Performance of the Barclays 05-Jan-23 942,450 8,306
underlying equity
basket of 1 Security
Pay LIBOR 1 month 0.350%

usb 107,206 Receive Performance of the Barclays 29-Dec-22 2,989,187 8,158
underlying equity
basket of 4 Securities
Pay LIBOR 1 month 0.350%

usb 17,357 Receive LIBOR 1 month (0.350)% Barclays 25-Jan-23 (1,257,688) 6,769
Pay Performance of the
underlying equity basket of 1
Security
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usD

usD

usb

usb

2,553

9,352

28,751

11,998

Receive LIBOR 1 month (0.350)%
Pay Performance of the
underlying equity basket of 1
Security

Receive FEDEF 1 day (0.500)%
Pay Performance of the
underlying equity basket of 3
Securities

Receive FEDEF 1 day (2-130)%
Pay Performance of the
underlying equity basket of 1
Security

Receive LIBOR 1 month (0.350)%
Pay Performance of the
underlying equity basket of 1
Security

Barclays

Morgan Stanley

Morgan Stanley

Barclays
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18-Jan-23
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6,689

6,661

5,363

4,679
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usD 1,612 Receive LIBOR 1 month (0.350)% Barclays 19-May-22 (760,751) 4,223
Pay Performance of the
underlying equity basket of 1
Security
usD 122,363 Receive Performance of the Morgan Stanley 22-Nov-22 10,626,385 3,509

underlying equity
basket of 4 Securities
Pay FEDEF 1 day 0.400%

usb 9,349 Receive LIBOR 1 month (0.350)% Barclays 16-Sep-22 (677,148) 3,459
Pay Performance of the
underlying equity basket of 1
Security

usb 190,772 Receive Performance of the Barclays 15-Dec-22 7,842,314 3,371
underlying equity
basket of 3 Securities
Pay LIBOR 1 month 0.350%

usD 3,268 Receive LIBOR 1 month (0.350)% Barclays 26-May-22 (223,302) 2,811
Pay Performance of the
underlying equity basket of 1
Security

usb 7,017 Receive LIBOR 1 month (0.350)% Barclays 02-Nov-22 (508,241) 2,596
Pay Performance of the
underlying equity basket of 1
Security

usD 7,747 Receive LIBOR 1 month (0.350)% Barclays 15-Sep-22 (201,267) 2,402
Pay Performance of the
underlying equity basket of 1
Security

usb 5,532 Receive LIBOR 1 month (0.350)% Barclays 22-Dec-22 (400,849) 2,158
Pay Performance of the
underlying equity basket of 1
Security

usb 673 Receive LIBOR 1 month (0.350)% Barclays 16-Jun-22 (317,609) 1,763
Pay Performance of the
underlying equity basket of 1
Security

usb 518 Receive FEDEF 1 day (0.630)% Morgan Stanley 08-0ct-23 (393,321) 1,501
Pay Performance of the
underlying equity basket of 1
Security

usb 3,524 Receive LIBOR 1 month (0.350)% Barclays 21-Dec-22 (91,553) 1,092
Pay Performance of the
underlying equity basket of 1
Security

usD 2,527 Receive LIBOR 1 month (0.350)% Barclays 21-Sep-22 (85,021) 808
Pay Performance of the
underlying equity basket of 2
Securities

usb 44,277 Receive Performance of the Barclays 13-Dec-22 749,610 443
underlying equity
basket of 1 Security
Pay LIBOR 1 month 0.350%

usb 14,295 Receive Performance of the Barclays 26-Jan-23 224,431 429
underlying equity
basket of 1 Security
Pay LIBOR 1 month 0.350%

usb 35,966 Receive Performance of the Barclays 03-Nov-22 608,904 360
underlying equity
basket of 1 Security
Pay LIBOR 1 month 0.350%

usD 1,138 Receive LIBOR 1 month (0.350)% Barclays 09-Sep-22 (29,565) 353
Pay Performance of the
underlying equity basket of 1
Security

usb 31,914 Receive Performance of the Barclays 06-Dec-22 540,304 319
underlying equity
basket of 1 Security
Pay LIBOR 1 month 0.350%

usb 30,289 Receive Performance of the Barclays 08-Dec-22 512,793 303
underlying equity
basket of 1 Security
Pay LIBOR 1 month 0.350%

usb 29,635 Receive Performance of the Barclays 14-Dec-22 501,721 296
underlying equity
basket of 1 Security
Pay LIBOR 1 month 0.350%
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usb 538 Receive LIBOR 1 month (0.350)% Barclays 27-Dec-22 (38,983) 210
Pay Performance of the
underlying equity basket of 1
Security
usD 15,065 Receive Performance of the Barclays 27-Dec-22 258,438 129

underlying equity
basket of 2 Securities
Pay LIBOR 1 month 0.350%
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usb 12,524 Receive Performance of the Barclays 07-Dec-22 212,031 125
underlying equity
basket of 1 Security
Pay LIBOR 1 month 0.350%

usb 7 Receive FEDEF 1 day (0.330)% Morgan Stanley 11-0Oct-22 (504) 28
Pay Performance of the
underlying equity basket of 1
Security

usb 1,386 Receive Performance of the Barclays 10-Nov-22 23,465 14
underlying equity
basket of 1 Security
Pay LIBOR 1 month 0.350%

usb 159 Receive LIBOR 1 month (0.350)% Barclays 04-Nov-22 (10,626) (196)
Pay Performance of the
underlying equity basket of 1
Security

usb 5,954 Receive FEDEF 1 day (0.050)% Morgan Stanley 08-0ct-23 (391,029) (1,470)
Pay Performance of the
underlying equity basket of 1
Security

usD 17,016 Receive LIBOR 1 month (0.350)% Barclays 27-0ct-22 (1,204,262) (1,763)
Pay Performance of the
underlying equity basket of 2
Securities

usD 4,992 Receive LIBOR 1 month (0.350)% Barclays 28-0ct-22 (348,809) (1,799)
Pay Performance of the
underlying equity basket of 2
Securities

usb 6,408 Receive LIBOR 1 month (0.350)% Barclays 03-Nov-22 (1,015,237) (2,304)
Pay Performance of the
underlying equity basket of 2
Securities

usD 3,595 Receive Performance of the Barclays 23-Jun-22 958,211 (2,624)
underlying equity
basket of 1 Security
Pay LIBOR 1 month 0.350%

usb 13,200 Receive Performance of the Barclays 22-Dec-22 435,240 (2,966)
underlying equity
basket of 2 Securities
Pay LIBOR 1 month 0.350%

usb 2,045 Receive FEDEF 1 day (1.480)% Morgan Stanley 21-Sep-22 (78,364) (3,065)
Pay Performance of the
underlying equity basket of 1
Security

usD 16,213 Receive Performance of the Barclays 21-Dec-22 779,431 (3,167)
underlying equity
basket of 2 Securities
Pay LIBOR 1 month 0.350%

usb 24,597 Receive Performance of the Barclays 20-Dec-22 942,771 (3,225)
underlying equity
basket of 2 Securities
Pay LIBOR 1 month 0.350%

usb 3,486 Receive LIBOR 1 month (0.350)% Barclays 13-0ct-22 (232,969) (4,288)
Pay Performance of the
underlying equity basket of 1
Security

usD 11,243 Receive Performance of the Barclays 11-Jan-23 1,008,722 (5,284)
underlying equity
basket of 1 Security
Pay LIBOR 1 month 0.350%

usD 63,726 Receive Performance of the Barclays 18-Jan-23 1,489,297 (5,287)
underlying equity
basket of 2 Securities
Pay LIBOR 1 month 0.350%

usD 63,663 Receive Performance of the Barclays 12-Jan-23 2,222,769 (7,739)
underlying equity
basket of 3 Securities
Pay LIBOR 1 month 0.350%

usb 37,548 Receive Performance of the Barclays 25-Jan-23 1,296,648 (9,288)
underlying equity
basket of 2 Securities
Pay LIBOR 1 month 0.350%

usb 34,927 Receive Performance of the Barclays 01-Dec-22 1,259,817 (9,430)
underlying equity
basket of 1 Security
Pay LIBOR 1 month 0.350%
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usb 93,141 Receive Performance of the Barclays 19-Jan-23 1,888,878 (9,456)
underlying equity
basket of 3 Securities
Pay LIBOR 1 month 0.350%
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usb

usb

usb

usD

usD

usb

usb

usD

UsD

uUsb

usb

usb

UsD

usD

usb

usb

usD

usD

26,233

1,247

35,421

38,000

31,514

5,168

22,413

90,499

10,586

5,775

1,445

7,249

10,257

16,854

2,134

5,836

627,995

2,710

101,125

Receive FEDEF 1 day (0-880)%
Pay Performance of the
underlying equity basket of 1
Security

Receive FEDEF 1 day (0.450)%
Pay Performance of the
underlying equity basket of 1
Security

Receive Performance of the
underlying equity

basket of 2 Securities

Pay LIBOR 1 month 0.350%
Receive Performance of the
underlying equity

basket of 1 Security

Pay LIBOR 1 month 0.350%
Receive LIBOR 1 month (0.350)%
Pay Performance of the
underlying equity basket of 1
Security

Receive FEDEF 1 day (0-400)%
Pay Performance of the
underlying equity basket of 1
Security

Receive Performance of the
underlying equity

basket of 1 Security

Pay OBFR O/N 0.470%

Receive LIBOR 1 month (0.350)%
Pay Performance of the
underlying equity basket of 2
Securities

Receive FEDEF 1 day (0-390)%
Pay Performance of the
underlying equity basket of 1
Security

Receive Performance of the
underlying equity

basket of 1 Security

Pay FEDEF 1 day 0.550%
Receive FEDEF 1 day (0-140)%
Pay Performance of the
underlying equity basket of 1
Security

Receive FEDEF 1 day (0.550)%
Pay Performance of the
underlying equity basket of 1
Security

Receive FEDEF 1 day (0.650)%
Pay Performance of the
underlying equity basket of 1
Security

Receive Performance of the
underlying equity

basket of 1 Security

Pay OBFR O/N 0.470%

Receive SOFR 1 day (0.540)%
Pay Performance of the
underlying equity basket of 1
Security

Receive Performance of the
underlying equity

basket of 1 Security

Pay FEDEF 1 day 0.300%
Receive Performance of the
underlying equity

basket of 1 Security

Pay FEDEF 1 day 2.500%
Receive Performance of the
underlying equity

basket of 1 Security

Pay SOFR 1 day 0.060%

Receive FEDEF 1 day (0-350)%
Pay Performance of the
underlying equity basket of 3
Securities

Morgan Stanley

Morgan Stanley

Barclays

Barclays

Barclays

Morgan Stanley

J.P. Morgan

Barclays

Morgan Stanley

Morgan Stanley

Morgan Stanley

Morgan Stanley

Morgan Stanley

J.P. Morgan

Goldman Sachs

Morgan Stanley

Morgan Stanley

Goldman Sachs

Morgan Stanley
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08-0ct-23

21-Sep-22

01-Feb-23

30-Jun-22

05-Jan-23

21-Sep-22

19-Jan-23

15-Dec-22

21-Sep-22

14-Nov-23

22-Aug-23

21-Sep-22

22-Aug-23

02-Jan-23

17-Nov-27

08-0ct-23

28-Sep-22

17-Nov-27

30-Nov-23

(487,086)

(285,438)

1,280,475

5,050,960

(948,887)

(516,128)

1,531,480

(2,705,398)

(1,181,186)

348,621

(5,395,442)

(1,104,023)

(9,649,478)

7,469,187

(10,623,372)

3,016,991

2,450,000

(14,841,017)

(7,437,354)

(10,438)

(12,545)

(19,513)

(19,760)

(20,799)

(26,836)

(48,636)

(55,143)

(145,938)

(148,113)

(159,121)

(197,462)

(209,241)

(216,801)

(314,616)

(409,954)

(420,158)

(721,294)

(975,715)
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usD 546,817 Receive FEDEF 1 day (0.350)% Morgan Stanley 21-Sep-22 (39,432,618)  (1,082,133)

Pay Performance of the

underlying equity basket of 22

Securities
usD 20,347 Receive 0BFR 0/N (0.230)% J.P. Morgan 02-Jan-23 (96,977,464)  (1,088,089)

Pay Performance of the

underlying equity basket of 1

Security

2,192,158
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(141,224,678) 472.00
(6,450,534) 21.56
(2,153,397) 7.20
(1,912,474) 6.39
(874,482) 2.92
(729,552) 2.44
(386,887) 1.30
(265,863) 0.89
(189,095) 0.63
(164,995) 0.55
(109,537) 0.37
(90,391) 0.30
(504) 0.00
64,686 (0.22)
1,162,755 (3.89)
1,562,459 (5.22)
2,450,000 (8.19)
2,451,331 (8.19)
2,460,130 (8.22)
2,510,508 (8.39)
3,063,930 (10.24)
5,050,960 (16.88)
5,079,288 (16.98)
6,443,957 (21.54)
44,790,601 (149.70)
47,540,970 (158.89)
(29,920,814) 100.00
12
2021 12 31
264,000 Air France-KLM SA 5.00% J.P. Morgan 20-Jun-22 EUR (3,130) 1,801
1.875% 16/01/2025
1,200,000 American Airlines Group, 5.00% Barclays 20-Jun-26 usb 110,990 49,657
Inc. 5% 01/06/2022
275,000 American Airlines Group, 5.00% Barclays 20-Dec-23 usb 10,368 5,097
Inc. 5% 01/06/2022
144,000 American Airlines Group, 5.00% Goldman Sachs 20-Dec-23 usb 5,429 589
Inc. 5% 01/06/2022
224,000 American Airlines Group, 5.00% Barclays 20-Dec-23 usb 8,445 574
Inc. 5% 0
348,000 American Airlines Group, 5.00% Citigroup 20-Jun-26 usb 32,187 (516)
Inc. 5% 01/06/2022
40,000 American Airlines Group, 5.00% Credit Suisse 20-Dec-23 usb 1,508 147
Inc. 5% 01/06/2022
211,000 American Airlines Group, 5.00% Barclays 20-Jun-24 usb 10,206 (1,135)
Inc. 5% 01/06/2022
679,000 American Axle & Manufacturing, Inc. 5.00% Barclays 20-Dec-26 usb (26,951) (4,605)
6.25% 15/03/2026
57,000 American Axle & Manufacturing, Inc. 5.00% Goldman Sachs 20-Dec-26 usb (2,262) (23)
6.25% 15/03/2026
34,000 American Axle & 5.00% Citigroup 20-Dec-26 usb (1,350) (359)
Manufacturing, Inc. 6.25% 15/03/2026
334,000 Brazil Government Bond 1.00% Barclays 20-Dec-26 usb 16,011 (€D)
4.25% 07/01/2025
12,800,000 Brazil Government Bond 1.00% Barclays 20-Dec-24 usb 138,764 (83,827)
4.25% 07/01/2025
400,000 Casino Guichard Perrachon SA 1.865% 5.00% J.P. Morgan 20-Dec-23 EUR (21,732) (7,450)

13/06/2022
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180,000 Casino Guichard Perrachon SA 1.865% 5.00% Barclays 20-Dec-23 EUR (9,780) (9,107)
13/06/2022
15,500,000 CDX.NA.HY.35-V1 Dec. 2025 5.00% J.P. Morgan 20-Dec-25 usb (1,381,541) (413,762)
2,867,000 CDX.NA.HY.37-V1.Dec. 2026 5.00% J.P. Morgan 20-Dec-26 usb (268,443) 23,589
740,000 Colombia Government 1.00% HSBC 20-Dec-26 usb 35,271 (134)
Bond 10.375% 28/01/2033
1,832,000 Colombia Government 1.00% Barclays 20-Dec-26 usb 87,318 (14,980)
Bond 10.375% 28/01/2033
1,350,000 Colombia Government 1.00% BNP Paribas 20-Dec-26 usb 64,345 (12,462)
Bond 10.375% 28/01/2033
386,800 Dow Chemical Co. (The) 1.00% Goldman Sachs 20-Jun-25 usb (7,067) (4,260)
7.375% 01/11/2029
82,000 eG Global Finance plc 5.00% Goldman Sachs 20-Dec-26 EUR 4,861 (59)
6.25% 30/10/2025
1,731,000 General Electric Co. 2.7% 09/10/2022 1.00% J.P. Morgan 20-Dec-26 usb (27,729) (10,221)
233,000 Italy Government Bond 1.00% Bank of America 20-Jun-24 usb (2,815) (7,038)
6.875% 27/09/2023
389,000 Italy Government Bond 1.00% J.P. Morgan 20-Jun-24 usb (4,700) (7,870)

6.875% 27/09/2023
252,000 K. Hovnanian Enterprises, 5.00% Barclays 20-Jun-26 usb 10,367 (13,941)
Inc. 10% 15/07/2022

1,349,000 Kohl®s Corp. 4.25% 17/07/2025 1.00% Goldman Sachs 20-Jun-26 usb 23,668 2,184

117,000 Loxam SAS 6% 15/04/2025 5.00% J.P. Morgan 20-Dec-26 EUR (7,968) 290
212,000 Macy"s, Inc. 3.625% 01/06/2024 1.00% Morgan Stanley 20-Dec-26 usb 12,034 (476)
106,000 Macy"s, Inc. 3.625% 01/06/2024 1.00% Barclays 20-Dec-26 usb 6,017 (1,699)
433,000 MBIA, Inc. 6.625% 01/10/2028 5.00% Goldman Sachs 20-Dec-24 usb (31,493) 40,624
199,000 MBIA, Inc. 6.625% 01/10/2028 5.00% Citigroup 20-Dec-24 usb (14,474) 22,862
66,000 MBIA, Inc. 6.625% 01/10/2028 5.00% Citigroup 20-Jun-22 usb (1,313) 3,694
42,000 MBIA, Inc. 6.625% 01/10/2028 5.00% Goldman Sachs 20-Jun-22 usb (835) 1,741
40,000 MBIA, Inc. 6.625% 01/10/2028 5.00% Barclays 20-Jun-22 usb (796) 482

2,409,000 Simon Property Group, 1.00% Barclays 20-Dec-26 usb (42,509) (2,212)

Inc. 2.75% 01/06/2023
455,000 Stena Aktiebolag 7% 01/02/2024 5.00% Goldman Sachs 20-Dec-24 EUR (30,145) (3,147)
43,000 Stena Aktiebolag 7% 01/02/2024 5.00% Goldman Sachs 20-Dec-26 EUR (2,036) (169)
631,000 Talen Energy Supply LLC 1.00% J.P. Morgan 20-Jun-22 usb (193,383) (43,441)
6.5% 01/06/2025
764,000 Talen Energy Supply LLC 1.00% J.P. Morgan 20-Jun-23 usb 406,882 100,060
6.5% 01/06/2025
210,000 Talen Energy Supply LLC 1.00% J.P. Morgan 20-Dec-23 usb 118,697 12,110

6.5% 01/06/2025
290,000 Talen Energy Supply LLC 1.00%  J.P. Morgan 20-Dec-22 usD 142,824 (1,785)
6.5% 01/06/2025

100,000 TDC A/S 5.625% 23/02/2023 1.00% BNP Paribas 20-Dec-26 EUR 3,679 (183)
617,000 Telecom Italia SpA 3.625% 19/01/2024 1.00% J.P. Morgan 20-Dec-26 EUR 48,176 4,491
206,000 Telecom Italia SpA 3.625% 19/01/2024 1.00% Barclays 20-Dec-26 EUR 16,085 721
1,031,000 Turkey Government Bond 1.00% Barclays 20-Dec-26 usb (196,395) (31,513)
11.875% 15/01/2030
2,061,000 Turkey Government Bond 1.00% Barclays 20-Dec-23 usb 190,025 50,214
11.875% 15/01/2030
1,442,000 Ukraine Government Bond 5.00% HSBC 20-Dec-26 usb 59,905 63,618
7.75% 01/09/2023
670,000 Ukraine Government Bond 1.00% Barclays 20-Dec-22 usb 28,733 1,768

7.75% 01/09/2023
2,255,000 United Mexican States 1.00% Barclays 20-Jun-26 usb (19,248) (28,143)
4.15% 28/03/2027

(705,300)  (318,301)
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Abbott Laboratories, Call Option,
Strike Price 145.00, Feb. 2022
Accenture plc, Call Option, Strike Price

420.00, Feb. 2022

Advanced Micro Devices, Inc., Put
Option, Strike Price 135.00, Jan. 2022
Aerojet Rocketdyne Holdings, Inc., Call
Option, Strike Price 45.00, Feb.

2022

AES Corp. (The), Call Option, Strike Price

27.00, Jan. 2022

Alcon, Inc., Put Option, Strike Price

70.00, May. 2022

American Airlines Group, Inc., Put Option,
Strike Price 10.00, Jan. 2023
American Tower Corp., Call Option, Strike

Price 300.00, Feb. 2022

Amyris, Inc., Call Option, Strike Price

10.00, Mar. 2022

Amyris, Inc., Put Option, Strike Price 3.00,

Mar. 2022

Amyris, Inc., Put Option, Strike Price 6.00,

Mar. 2022

Apple, Inc., Call Option, Strike Price

185.00, Feb. 2022

Applied Materials, Inc., Call Option, Strike

Price 170.00, Feb. 2022

Arena Pharmaceuticals, Inc., Call Option,
Strike Price 95.00, Jan. 2022

Arena Pharmaceuticals, Inc., Put Option,
Strike Price 85.00, Jan. 2022

Aurinia Pharmaceuticals, Inc., Call Option,
Strike Price 30.00, Jan. 2022

Avaya Holdings Corp., Call Option, Strike

Price 22.50, Jan. 2022

Avaya Holdings Corp., Put Option, Strike

Price 10.00, Jan. 2022

Avis Budget Group, Inc., Put Option, Strike

Price 150.00, Feb. 2022
Avis Budget Group, Inc.
Price 200.00, Feb. 2022
Bath & Body Works, Inc.
Price 80.00, Jan. 2022
Bath & Body Works, Inc.
Price 85.00, Feb. 2022
Bath & Body Works, Inc.
Price 60.00, Feb. 2022
Bath & Body Works, Inc.
Price 60.00, Jan. 2022
Bath & Body Works, Inc.
Price 70.00, Feb. 2022
Bath & Body Works, Inc.
Price 70.00, Jan. 2022

Put Option, Strike
Call Option, Strike
Call Option, Strike
Put Option, Strike
Put Option, Strike
Put Option, Strike

Put Option, Strike

Bausch Health Cos., Inc., Call Option,
Strike Price 27.00, Apr. 2022

Bausch Health Cos., Inc., Call Option,
Strike Price 30.00, Apr. 2022

Box, Inc., Call Option, Strike Price 29.00,

Mar. 2022

Box, Inc., Put Option, Strike Price 21.00,

Mar. 2022

Morgan
Stanley

Morgan Stanley

Barclays

Barclays

Morgan Stanley

J.P. Morgan

Morgan Stanley

Morgan Stanley

Morgan Stanley

Morgan Stanley

Morgan Stanley

Morgan Stanley

Morgan Stanley

Barclays

Barclays

Barclays

Morgan Stanley

Morgan Stanley

Morgan Stanley

Morgan Stanley

Morgan Stanley

Morgan Stanley

Morgan Stanley

Morgan Stanley

Morgan Stanley

Morgan Stanley

J.P. Morgan

J.P. Morgan

Morgan Stanley

Morgan Stanley
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UsD
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usb
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usb
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UsD

usb

UsD

usb

UsD

usb

UsD

usb

UsD

usb

UsD

UsD

usb

*

(€]

1,404,000

612,000

1,233

20

50

(€5}

148

110

13

(10)

©)

(304,000)

(272,000)

171,000

28

27

(23)

23

(26)

(163)

(163)

(52)

163

103

258

122

(263)

(263)

56,296

41,455

3,075,152

4,091,521

2,996,190

161,480

89,800

29,250

80,068

59,510

7,033

177,570

94,416

133,882

95,666

627,074

55,440

53,460

476,951

476,951

181,454

1,137,577

1,137,577

362,908

1,137,577

718,837

712,338

336,842

688,797

688,797

(1,076)

(1,080)

30,752

40,916

1,233

2,550

3,425

(524)

2,664

1,650

(1,755)

(4,250)

(2,280)

(1,339)

(957)

6,271

700

405

(6,900)

50,922

(858)

(7,661)

(16,789)

(1,820)

69,275

29,355

82,560

23,607

(26,300)

(9,862)

(276)

(653)

(55,048)

(6,417)

(197,732)

(3,890)

(2,900)

197)

9,734)

438

(1,005)

(780)

(918)

2,000

2,090

(6,668)

(3,403)

107

1,938

(1,922)

6,187

27,938

3,397

2,288

849

(8,714)

44,370

13,115

519

1,693
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Box, Inc., Put Option, Strike Price 25.00,
Mar. 2022 Morgan Stanley usb 263 688,797 36,163 (9,992)
Bristol-Myers Squibb Co., Call Option,
Strike Price 65.00, Feb. 2022 Morgan Stanley usb ) 31,175 (385) 120
Callaway Golf Co., Put Option, Strike Price
26.00, Jan. 2022 Morgan Stanley UsD 958 2,628,752 43,110 (105,027)
Carnival Corp., Call Option, Strike Price
30.00, Jan. 2022 Morgan Stanley usb 27 54,324 27 (4,411)
Carnival Corp., Put Option, Strike Price
22.50, Jan. 2022 Morgan Stanley usb 5) 10,060 (1,300) (786)
Chevron Corp., Call Option, Strike Price
120.00, Feb. 2022 Morgan Stanley usD (O] 46,940 (1,060) (252)
Cinemark Holdings, Inc., Call Option, Morgan
Strike Price 25.00, Jan. 2022 Stanley usb 54 87,048 108 (5,460)
Cinemark Holdings, Inc., Put Option, Strike
Price 10.00, Jan. 2022 Morgan Stanley usD 123 198,276 615 (4,810)
Cinemark Holdings, Inc., Put Option, Strike
Price 15.00, Jan. 2022 Morgan Stanley usD 64 87,048 (2,700) 1,895
Cisco Systems Inc/Delaware, Call
Option, Strike Price 65.00, Feb. 2022 Morgan Stanley usb (@) 44,359 (980) (462)
Coca-Cola Co. (The), Call Option, Strike
Price 60.00, Feb. 2022 Morgan Stanley UsD (26) 153,946 (2,626) (702)
Coinbase Global, Inc., Put Option, Strike
Price 200.00, Mar. 2022 J_P. Morgan UsD 27 681,399 22,113 9,463
Cooper Cos., Inc. (The), Put Option, Strike
Price 360.00, May. 2022 J.P. Morgan usD 5 209,470 4,200 (2,685)
Crown Holdings, Inc., Put Option, Strike
Price 87.50, Jan. 2022 Morgan Stanley usD (102) 1,128,324 (1,938) 10,709
Crown Holdings, Inc., Put Option, Strike
Price 100.00, Jan. 2022 Morgan Stanley usb 132 1,460,184 6,270 (49,353)
Danaher Corp., Call Option, Strike Price
340.00, Feb. 2022 Morgan Stanley usb @ 32,901 (830) (323)
Fidelity National Information Services,
Inc., Call Option, Strike Price 130.00, Apr.
2022 Morgan Stanley usb 103 1,124,245 16,686 (10,443)
FleetCor Technologies, Inc., Call Option,
Strike Price 260.00, May. 2022 Morgan Stanley UsD 25 559,600 15,750 (3,491)
Fluor Corp., Put Option, Strike Price 15.00,
Jan. 2022 J.P. Morgan usb 45 111,465 225 (544)
Fluor Corp., Put Option, Strike Price 17.50,
Jan. 2022 J.P. Morgan usb 45 111,465 225 (1,652)
Fluor Corp., Put Option, Strike Price 20.00,
Jan. 2022 J.P. Morgan usb 45 111,465 675 (3,324)
Ford Motor Co., Call Option, Strike Price
24.00, Feb. 2022 Morgan Stanley usD (26) 54,002 (1,092) (78)
Gol Linhas Aereas Inteligentes SA, Call
Option, Strike Price 9.00, Jan. 2022 Morgan Stanley usb 81 137,943 405 (6,088)
Gol Linhas Aereas Inteligentes SA, Put
Option, Strike Price 7.00, Jan. 2022 Morgan Stanley usb 41) 69,823 (4,407) (2,303)
Goldman Sachs Group, Inc. (The), Call
Option, Strike Price 420.00, Feb. 2022 Morgan Stanley usb (D) 38,255 (300) 7
Helix Energy Solutions Group, Inc., Call
Option, Strike Price 4.00, Feb. 2022 Morgan Stanley usb 108 33,696 1,512 (1,013)
Hertz Global Holdings, Inc., Call Option,
Strike Price 25.00, Feb. 2022 Morgan Stanley usD (51) 127,449 (13,260) (695)
Hertz Global Holdings, Inc., Call Option,
Strike Price 27.50, Mar. 2022 Morgan Stanley usb (84) 209,916 (20,916) (444)
Hertz Global Holdings, Inc., Call Option,
Strike Price 30.00, Mar. 2022 Morgan Stanley usD (84) 209,916 (16,800) (1,465)
Hertz Global Holdings, Inc., Call Option,
Strike Price 30.00, Feb. 2022 Morgan Stanley usD 84) 209,916 (9,660) 11,503
Hertz Global Holdings, Inc., Put Option,
Strike Price 27.50, Jan. 2022 Morgan Stanley usb 23 57,477 8,119 (1,341)
Home Depot, Inc. (The), Call Option, Strike
Price 415.00, Feb. 2022 Morgan Stanley UsD () 41,501 (1,275) (728)
Intel Corp., Call Option, Strike Price
70.00, Jan. 2022 J.P. Morgan usb 145 746,750 290 (88,673)
Iron Mountain, Inc., Put Option, Strike
Price 40.00, Jan. 2022 J.P. Morgan usD 35 183,155 210 (4,411)
Iron Mountain, Inc., Put Option, Strike
Price 42.50, Mar. 2022 J.P. Morgan usb 51 266,883 1,658 (4,821)
Johnson & Johnson, Call Option, Strike Price
175.00, Feb. 2022 Morgan Stanley usb ®) 136,856 (1,920) 40
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Louisiana-Pacific Corp., Call Option,
Strike Price 80.00, Feb. 2022 Morgan Stanley usD (©) 23,505 (1,230) (579)
Lowe®s Cos., Inc., Call Option, Strike Price
270.00, Feb. 2022 Morgan Stanley usb @) 25,848 (372) (120)
Mastercard, Inc., Call Option, Strike Price
380.00, Feb. 2022 Morgan Stanley UsD ) 179,660 (3,595) (1,410)
Microchip Technology, Inc., Call Option,
Strike Price 95.00, Feb. 2022 Morgan Stanley usb ®) 26,118 (480) (130)
Mimecast Ltd., Call Option, Strike Price
80.00, Jan. 2022 Barclays usb (88,000) 269,561 (2,695) (2,142)
Morgan Stanley, Call Option, Strike Price
105.00, Feb. 2022 Morgan Stanley usD () 39,264 (464) 58
Nikola Corp., Call Option, Strike Price
12.00, Mar. 2022 Morgan Stanley usb 263 259,581 30,245 (22,355)
Nikola Corp., Call Option, Strike Price
12.50, Jan. 2022 VMorgan Stanley UsD 269 265,503 5,649 (54,978)
Nikola Corp., Call Option, Strike Price
14.00, Jan. 2022 Morgan Stanley usD 139 137,193 1,251 (20,868)
Nikola Corp., Call Option, Strike Price
18.00, Mar. 2022 Morgan Stanley usb (263) 259,581 (10,652) 9,309
Nikola Corp., Put Option, Strike Price 7.50,
Jan. 2022 Morgan Stanley UsD 7 95,739 (1,164) 14,276
Nikola Corp., Put Option, Strike Price
10.00, Jan. 2022 Morgan Stanley UsD (188) 185,556 (17,860) 15,010
Nikola Corp., Put Option, Strike Price
11.00, Jan. 2022 Morgan Stanley usD (48) 47,376 (7,584) 621
Nikola Corp., Put Option, Strike Price
12.50, Jan. 2022 Morgan Stanley UsD (95) 93,765 (26,030) (1,716)
Norwegian Cruise Line Holdings Ltd., Call
Option, Strike Price 27.50, Feb. 2022 Morgan Stanley usb 163 338,062 3,423 (14,638)
Norwegian Cruise Line Holdings Ltd., Call
Option, Strike Price 32.50, Jan. 2022 Morgan Stanley UsD 110 228,140 110 (12,101)
Norwegian Cruise Line Holdings Ltd., Put
Option, Strike Price 12.50, Feb. 2022 Morgan Stanley usD 109 226,066 1,199 (103)
Norwegian Cruise Line Holdings Ltd., Put
Option, Strike Price 20.00, Feb. 2022 Morgan Stanley usb (26) 53,924 (3,406) (821)
NXP Semiconductors NV, Call Option, Strike
Price 250.00, Feb. 2022 Morgan Stanley usb ) 45,556 (790) (46)
PepsiCo, Inc., Call Option, Strike Price
175.00, Feb. 2022 Morgan Stanley UsD (©)) 52,113 (1,020) (279)
Pfizer, Inc., Call Option, Strike Price
70.00, Feb. 2022 Morgan Stanley usD (O] 53,145 (450) 630
Plug Power, Inc., Put Option, Strike Price
30.00, Jan. 2022 Morgan Stanley usb 208 587,184 56,368 (4,104)
Procter & Gamble Co. (The), Call Option,
Strike Price 165.00, Feb. 2022 Morgan Stanley usD aan 278,086 (4,947) (2,142)
QUALCOMM, Inc., Call Option, Strike Price
200.00, Feb. 2022 Morgan Stanley usD 11 201,157 (4,455) (187)
Royal Caribbean Cruises Ltd., Call Option,
Strike Price 80.00, Feb. 2022 Morgan Stanley usb 27 207,630 11,232 (298)
Royal Caribbean Cruises Ltd., Put Option,
Strike Price 35.00, Feb. 2022 Morgan Stanley usb 39 299,910 468 (1,341)
Royal Caribbean Cruises Ltd., Put Option,
Strike Price 65.00, Feb. 2022 Morgan Stanley usD Q@7 207,630 (4,374) 5,872
Spirit Airlines, Inc., Call Option, Strike
Price 30.00, Jan. 2022 Morgan Stanley usD 27 58,995 81 (5,322)
SPX FLOW, Inc., Call Option, Strike
Price 85.00, Mar. 2022 Morgan Stanley usD (15) 129,720 (3,825) 3,027
SunPower Corp., Call Option, Strike
Price 22.00, Jan. 2022 Morgan Stanley usb 27 56,349 2,079 (1,709)
SunPower Corp., Call Option, Strike
Price 23.00, Jan. 2022 Morgan Stanley usb 27 56,349 1,512 (1,994)
SunPower Corp., Put Option, Strike
Price 5.00, Jan. 2022 Morgan Stanley usD 177 369,399 531 (216)
SunPower Corp., Put Option, Strike
Price 20.00, Jan. 2022 Morgan Stanley UsD (54) 112,698 (3,672) 3,302
SunPower Corp., Put Option, Strike
Price 23.00, Jan. 2022 Morgan Stanley usb (84) 175,308 (22,218) (13,876)
TEGNA, Inc., Call Option, Strike Price
20.00, Jan. 2022 Barclays Usb 202,000 83,337 833 (12,903)
TJIX Cos., Inc. (The), Call Option,
Strike Price 77.50, Feb. 2022 Morgan Stanley usD (©)) 22,776 (519) (162)
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Tronox Holdings plc, Call Option,
Strike Price 27.00, Feb. 2022 Barclays usb 137,700 211,440 2,114 (742)
Union Pacific Corp., Call Option,
Strike Price 255.00, Feb. 2022 Morgan Stanley usb (¢} 25,193 (665) (293)
United Parcel Service, Inc., Call
Option, Strike Price 220.00, Feb. 2022 Morgan Stanley usb @) 21,434 (585) (248)
Upstart Holdings, Inc., Call Option,
Strike Price 200.00, Feb. 2022 Morgan Stanley usb 5 75,650 2,890 (568)
Vodafone Group plc, Call Option,
Strike Price 120.00, Mar. 2022 Morgan Stanley GBP 110 151,868 3,722 (1,956)
Vodafone Group plc, Put Option,
Strike Price 105.00, Mar. 2022 Morgan Stanley GBP (110) 151,868 (3,350) 1,948
Western Union Co. (The), Put Option,
Strike Price 14.00, May. 2022 Bank of America usb 256,200 580,516 5,805 (7,188)
WEX, Inc., Call Option, Strike Price
170.00, May. 2022 Morgan Stanley usb 41 575,599 20,500 480

363,356 (608,300)

CBOE Volatility Index, Call Option,

Strike Price 25.00, Feb. 2022 J.P. Morgan usb 134 217,382 33,500 (9,483)
CBOE Volatility Index, Call Option,

Strike Price 25.00, Jan. 2022 J.P. Morgan usb 153 248,204 15,300 (29,503)
CBOE Volatility Index, Call Option,

Strike Price 26.00, Jan. 2022 J.P. Morgan usb 493 799,769 44,370 (117,420)
CBOE Volatility Index, Call Option,

Strike Price 27.00, Feb. 2022 J.P. Morgan usb 134 217,382 29,480 (21,543)
CBOE Volatility Index, Call Option,

Strike Price 28.00, Mar. 2022 J.P. Morgan usb 132 214,137 39,072 (8,550)
CBOE Volatility Index, Call Option,

Strike Price 28.00, Feb. 2022 J.P. Morgan usb 437 708,923 90,022 (73,755)
CBOE Volatility Index, Put Option,

Strike Price 25.00, Feb. 2022 J.P. Morgan usb 272 441,252 149,600 7,950
CBOE Volatility Index, Put Option,

Strike Price 25.00, Jan. 2022 J.P. Morgan usb 286 463,964 182,754 48,113
CBOE Volatility Index, Put Option,

Strike Price 26.00, Jan. 2022 J.P. Morgan usb 271 439,630 193,494 49,655
E-mini Russell 2000 Index, Put Option,

Strike Price 1,965.00, Jan. 2022 Deutsche Bank usb (40) 4,485,600 (7,200) 2,688
E-mini Russell 2000 Index, Put Option,

Strike Price 2,115.00, Jan. 2022 Deutsche Bank usb 40 4,485,600 22,600 (7,912)
Equity Option Index, Call Option,

Strike Price 12,563.00, Jan. 2022 BNP Paribas CHF 7,236,288 20,866,859 208,669 75,953
Equity Option Index, Call Option,

Strike Price 12,733.00, Jan. 2022 BNP Paribas CHF 4,278,288 8,808,644 88,086 (2,170)
Equity Option Index, Call Option, Strike

Price 12,779.00, Jan. 2022 BNP Paribas CHF 3,884,816 6,019,546 60,195 13,163
Equity Option Index, Put Option, Strike

Price 12,563.00, Jan. 2022 BNP Paribas CHF 7,236,288 1,243,717 12,437 (81,238)
Equity Option Index, Put Option, Strike

Price 12,733.00, Jan. 2022 BNP Paribas CHF 4,278,288 3,747,944 37,479 (4,429)
Equity Option Index, Put Option, Strike

Price 12,779.00, Jan. 2022 BNP Paribas CHF 3,884,816 2,922,838 29,228 (51,806)
MSCI Emerging Markets Index, Put Option,

Strike Price 1,180.00, Dec. 2021 Morgan Stanley usb 23 2,812,325 3,220 (36,416)
S&P 500 Index, Call Option, Strike Price

4,600.00, Dec. 2021 Morgan Stanley usb 11 5,242,798 188,551 134,255
S&P 500 Index, Call Option, Strike Price

4,750.00, Feb. 2022 Morgan Stanley usD 11 5,242,798 117,887 10,054
S&P 500 Index, Call Option, Strike Price

4,800.00, Dec. 2021 Morgan Stanley usD 1) 5,242,798 (55) 10,065
S&P 500 Index, Call Option, Strike Price

4,950.00, Feb. 2022 Morgan Stanley usb 11) 5,242,798 (20,141) 5,126
S&P 500 Index, Put Option, Strike Price

3,600.00, Feb. 2022 Morgan Stanley UsD (46) 21,924,428 (23,920) 132,189
S&P 500 Index, Put Option, Strike Price

3,900.00, Feb. 2022 Morgan Stanley Usb (11) 5,242,798 (8,833) 16,434
S&P 500 Index, Put Option, Strike Price

4,300.00, Feb. 2022 Morgan Stanley usD 46 21,924,428 100,970 (424,334)

1,586,765 (362,914)
1,950,121 (971,214)

14
2021 12 31
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AGO ECU KEN ROU
ARE EGY KGZ RUS
ARG ESP KHM SAU
ARM EST KOR SEN
AUS ETH KWT SGP
AUT FIN LKA SLV
AZE FRA LTU SP
BEL GAB LUX SRB
BEN GBR LVA SUR
BFA GEO MAC SVK
BGD GHA MAR SUN
BHR GRC MDA SWE
BHS GRD MEX THA
BLR HKG MKD TTO
BMD HND MNG TUN
BRL HRV MYS TUR
CAN HUN NGA TWN
CHE IDN NLD TZA
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CHL IND NOR UKR

CHN IRL NZL URY

CMR IRQ OMN USA

coL ISL PAK uzB

CRI ISR PAN VEN

cYM ITA PER VNM

cYp JAN PHL ZAF

CZE JEY POL bl

DEU JOR PRT

DNK JPN PRY

DOM KAZ QAT

AED  UAE EGP KzT RUB

ARS EUR LKR SAR

AUD GBP MAD SEK

BDT GHS MXN SGD

BRL HKD MYR THB

BYN HUF NGN TRY

CAD IDR NOK WD

CHF IS NZD usD

CcLP INR PEN uvu
CNH/CNY 15K PHP uzs

CcoP JpY PKR VND

CzZK KES PLN ZAR

DKK KRW QAR

DOP KWD RON

Jan Apr Jul Oct 10
Feb May Aug Nov 11
Mar Jun Sep Dec 12
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1,457,388 Bombardier, Inc. "B* CAN CAD 1,935,580 0.10
83,288 Bombardier, Inc. "A" CAN CAD 113,908 -
2,049,488 0.10
21,196 GX0 Logistics, Inc. USA usb 1,925,233 0.10
1,384 Expeditors International of Washington, Inc. USA usb 185,857 0.01
331 United Parcel Service, Inc. "B" USA usb 70,947 -
2 Atlas Air Worldwide Holdings, Inc. USA usb 188 -
2,182,225 0.11
22,369 Controladora Vuela Cia de Aviacion SAB de CV, ADR MEX usb 401,971 0.02
401,971 0.02
3,298 Ford Motor Co. USA usD 68,499 -
68,499 -
428,100 Barclays plc GBR GBP 1,090,484 0.06
263 Wells Fargo & Co. Preference USA usD 392,009 0.02
252 Bank of America Corp. Preference USA usb 364,241 0.02
1,069 Citigroup, Inc. USA usD 64,557 -
400 JPMorgan Chase & Co. USA usb 63,340 -
815 Wells Fargo & Co. USA usb 39,104 -
2,013,735 0.10
383,133 Davide Campari-Milano NV ITA EUR 5,590,782 0.28
143,524 Primo Water Corp. USA usb 2,530,328 0.13
5,211 Coca-Cola Co. (The) USA usD 308,543 0.02
394 PepsiCo, Inc. USA usD 68,442 -
4,806 Nongfu Spring Co. Ltd. "H", Reg. S, 144A CHN HKD 31,745 -
2,000 Tsingtao Brewery Co. Ltd. CHN HKD 18,716 -
8,548,556 0.43
23,471 AbbVie, Inc. USA usD 3,177,973 0.16
10,317 Vertex Pharmaceuticals, Inc. USA usb 2,265,613 0.11
24,116 Arena Pharmaceuticals, Inc. USA usb 2,241,341 0.11
17,844 Intellia Therapeutics, Inc. USA usb 2,109,875 0.11
5,240 Argenx SE, ADR NLD usD 1,834,996 0.09
10,467 Seagen, Inc. USA usD 1,618,198 0.08
32,216 Apellis Pharmaceuticals, Inc. USA usb 1,523,172 0.08
15,683 Natera, Inc. USA usD 1,464,635 0.07
13,349 BioMarin Pharmaceutical, Inc. USA usb 1,179,384 0.06
8,403 Horizon Therapeutics plc USA usD 905,507 0.05
5,982 Mirati Therapeutics, Inc. USA usb 877,500 0.04
9,863 CRISPR Therapeutics AG CHE usD 747,418 0.04
2,815 BioNTech SE, ADR DEU usD 725,707 0.03
57,743 Amicus Therapeutics, Inc. USA usb 666,932 0.03
6,189 Blueprint Medicines Corp. USA usb 662,904 0.03
6,994 Sarepta Therapeutics, Inc. USA UsD 629,810 0.03
4,305 Karuna Therapeutics, Inc. USA usD 563,955 0.03
11,108 Verve Therapeutics, Inc. USA usb 409,552 0.02
43,649 ProQR Therapeutics NV NLD usD 349,628 0.02
4,795 Kymera Therapeutics, Inc. USA usD 304,435 0.02
12,455 PMV Pharmaceuticals, Inc. USA usb 287,710 0.01
12,843 Monte Rosa Therapeutics, Inc. USA usb 262,254 0.01
5,559 Denali Therapeutics, Inc. USA usD 247,931 0.01
8,465 Nurix Therapeutics, Inc. USA usD 245,062 0.01
12,336 ORIC Pharmaceuticals, Inc. USA usb 181,339 0.01
19,445 EQRx, Inc. USA usD 132,615 0.01
24,032 MannKind Corp. USA usb 105,020 0.01
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5,047 Praxis Precision Medicines, Inc. USA usb 99,426 0.01
6,740 Allakos, Inc. USA usb 65,985 -
1,418 Bridgebio Pharma, Inc. USA usb 23,652 -
4,557 CytoDyn, Inc. USA usb 4,506 -
25,914,035 1.29

44,769 Carrier Global Corp. USA usb 2,428,270 0.12
2,428,270 0.12

12,881 Moody"s Corp. USA usb 5,031,061 0.25
42,626 Amundi SA, Reg. S, 144A FRA EUR 3,515,982 0.18
8,430 Coinbase Global, Inc. "A*® USA usb 2,127,479 0.11
164,785 Pegasus Acquisition Co. Europe BV NLD EUR 1,857,316 0.09
114,744 Concord Acquisition Corp. 11 USA usb 1,180,716 0.06
221,725 Anima Holding SpA, Reg. S, 144A ITA EUR 1,132,197 0.05
91,796 EJF Acquisition Corp. "A" USA usb 911,534 0.05
84,256 Athena Technology Acquisition Corp. 11 USA usb 840,032 0.04
80,629 Rosecliff Acquisition Corp. I "A*" USA UsD 791,777 0.04
80,740 Dragoneer Growth Opportunities Corp. 11l A" USA usD 788,830 0.04
73,007 Clarim Acquisition Corp. "A" USA usb 708,898 0.04
68,999 Social Capital Hedosophia Holdings Corp. IV "A*® USA usb 705,170 0.04
71,637 Khosla Ventures Acquisition Co. 111 "A" USA usD 699,177 0.04
71,152 FTAC Parnassus Acquisition Corp. "A* USA usb 696,934 0.04
60,738 Social Capital Hedosophia Holdings Corp. VI "A*® USA usb 618,920 0.03
60,540 Fast Acquisition Corp. "A" USA usD 615,086 0.03
59,218 SVF Investment Corp. 3 "A" USA usD 592,180 0.03
57,656 FinTech Acquisition Corp. VI USA usb 576,848 0.03
59,163 Conyers Park 111 Acquisition Corp. "A" USA UsD 576,839 0.03
56,919 Digital Transformation Opportunities Corp. USA usD 564,067 0.03
55,498 Gores Holdings VII, Inc. USA usb 554,425 0.03
54,957 Colicity, Inc. USA usb 546,272 0.03
46,512 Hedosophia European Growth GBR EUR 525,303 0.03
47,849 USHG Acquisition Corp. "A" USA usD 496,194 0.03
49,839 ION Acquisition Corp. 3 Ltd. "A" ISR usb 487,425 0.02
49,188 Austerlitz Acquisition Corp. Il A" USA usD 478,107 0.02
45,372 dMY Technology Group, Inc. VI USA usD 474,591 0.02
47,495 Spartan Acquisition Corp. 111 "A" USA usb 468,776 0.02
45,900 Elliott Opportunity 1 Corp. USA UsD 459,459 0.02
45,861 Fifth Wall Acquisition Corp. 11l "A" USA usD 456,317 0.02
45,896 Simon Property Group Acquisition Holdings, Inc. USA usb 454,141 0.02
45,861 Forum Merger IV Corp. "A*® USA usb 446,686 0.02
41,726 AEA-Bridges Impact Corp. "A" CYM usb 416,843 0.02
42,543 Elliott Opportunity Il Corp. "A* USA usb 415,645 0.02
16,968 Periphas Capital Partnering Corp. "A® USA usb 413,510 0.02
41,312 FTAC Athena Acquisition Corp. "A" USA usD 409,815 0.02
39,328 Social Capital Suvretta Holdings Corp. 111 A" USA usD 389,347 0.02
40,002 Acropolis Infrastructure Acquisition Corp. "A" USA usb 389,219 0.02
39,328 Social Capital Suvretta Holdings Corp. IV "A" USA usD 386,201 0.02
38,123 Far Peak Acquisition Corp. A" USA usD 383,517 0.02
36,846 Power & Digital Infrastructure Acquisition Il Corp. USA usb 370,671 0.02
36,090 Athena Consumer Acquisition Corp. USA UsD 367,035 0.02
37,702 Pathfinder Acquisition Corp. A" USA usD 365,709 0.02
35,046 Group Nine Acquisition Corp. A" USA usD 341,699 0.02
34,851 Khosla Ventures Acquisition Co. USA usb 338,055 0.02
33,123 Corner Growth Acquisition Corp. "A" USA usD 324,605 0.02
32,715 Executive Network Partnering Corp. *A*® USA usb 320,934 0.02
32,035 First Reserve Sustainable Growth Corp. "A® USA usb 317,147 0.02
31,852 NightDragon Acquisition Corp. USA usD 315,972 0.02
31,995 RMG Acquisition Corp. 11l "A" USA usD 311,951 0.02
31,690 Austerlitz Acquisition Corp. 1 "A*® USA usb 307,710 0.02
30,210 Lerer Hippeau Acquisition Corp. "A® USA UsD 297,266 0.02
28,910 TB SA Acquisition Corp. CYM usb 286,209 0.01
29,096 Atlas Crest Investment Corp. Il "A" USA usb 283,104 0.01
26,988 Learn CW Investment Corp. USA usD 273,119 0.01
25,053 Corner Growth Acquisition Corp. 2 USA UsD 263,933 0.01
25,481 Fintech Evolution Acquisition Group USA usb 251,625 0.01
25,382 Motive Capital Corp. "A" USA usb 249,759 0.01
25,614 Global Partner Acquisition Corp. Il "A" USA UsD 248,712 0.01
24,705 Gores Technology Partners Il, Inc. "A" USA usb 244,579 0.01
24,660 Orion Biotech Opportunities Corp. USA usb 244,257 0.01
24,226 SVF Investment Corp. "A" USA usb 243,229 0.01
24,677 TPG Pace Beneficial Il Corp. "A" USA usb 241,835 0.01
23,967 Novus Capital Corp. Il "A" USA usb 237,273 0.01
22,931 Gores Holdings VIII, Inc. "A*® USA usb 233,896 0.01
23,805 Pontem Corp. "A" USA usb 233,289 0.01
23,405 Valor Latitude Acquisition Corp. USA usD 231,476 0.01
23,700 Atlantic Coastal Acquisition Corp. "A*® USA usb 231,312 0.01
22,438 Enterprise 4.0 Technology Acquisition Corp. USA usD 225,951 0.01
22,931 Gores Holdings VII, Inc. "A" USA usb 224,265 0.01
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22,931 Lazard Growth Acquisition Corp. 1| USA usD 223,119 0.01
22,280 LF Capital Acquisition Corp. Il USA usD 222,800 0.01
22,442 Altitude Acquisition Corp. "A" USA usb 222,176 0.01
21,969 Motive Capital Corp. Il USA usb 219,031 0.01
22,491 Twelve Seas Investment Co. Il "A" USA usD 218,163 0.01
21,222 RCF Acquisition Corp. USA usb 214,342 0.01
21,624 Longview Acquisition Corp. Il "A" USA usb 212,780 0.01
21,048 Capitalworks Emerging Markets Acquisition Corp. USA usD 211,953 0.01
21,365 RXR Acquisition Corp. USA usb 211,514 0.01
20,952 FAST Acquisition Corp. 11 USA usb 206,587 0.01
20,517 Social Capital Suvretta Holdings Corp. Il A" USA usD 202,913 0.01
19,180 Rice Acquisition Corp. 11 USA usD 201,582 0.01
20,079 Vy Global Growth A" CYM usb 196,975 0.01
19,655 Decarbonization Plus Acquisition Corp. Il "A*® USA usb 195,960 0.01
19,204 Juniper 11 Corp. USA usb 195,881 0.01
19,912 Aequi Acquisition Corp. "A*® USA usD 194,142 0.01
19,212 Spindletop Health Acquisition Corp. USA usb 193,081 0.01
19,083 Sculptor Acquisition Corp. | USA usD 191,021 0.01
19,223 Sarissa Capital Acquisition Corp. "A" USA usD 190,308 0.01
19,526 Class Acceleration Corp. "Acceleration” USA usb 189,597 0.01
18,743 Social Leverage Acquisition Corp. 1 USA usb 187,524 0.01
18,952 Blue Whale Acquisition Corp. 1 "A" ARE usD 183,645 0.01
18,124 Focus Impact Acquisition Corp. USA usD 182,146 0.01
18,285 Fusion Acquisition Corp. 11 USA usb 180,930 0.01
18,014 Innovative International Acquisition Corp. USA usb 180,680 0.01
18,290 Carney Technology Acquisition Corp. Il "A*® USA usD 178,693 0.01
17,718 Gores Technology Partners 11, Inc. USA usD 178,598 0.01
17,970 Thunder Bridge Capital Partners IV, Inc. USA usb 177,903 0.01
17,536 CC Neuberger Principal Holdings Il "A" USA usb 173,606 0.01
16,462 Concord Acquisition Corp. 111 USA UsD 167,748 0.01
16,622 Broadscale Acquisition Corp. "A*® USA usb 165,223 0.01
16,205 Gores Technology Partners, Inc. "A" USA usD 160,592 0.01
15,935 Gores Technology Partners, Inc. USA usD 160,306 0.01
16,133 Fortress Capital Acquisition Corp. "A" USA usD 157,458 0.01
15,161 CIIG Capital Partners 11, Inc. USA usb 156,310 0.01
15,603 Target Global Acquisition I Corp. ISR usD 155,406 0.01
7,553 Pershing Square Tontine Holdings Ltd. "A*" USA usD 148,945 0.01
14,769 Capstar Special Purpose Acquisition Corp. "A*® USA usb 147,099 0.01
15,028 Fortress Value Acquisition Corp. 111 "A*® USA usD 146,824 0.01
15,047 Ares Acquisition Corp. A" USA usD 146,558 0.01
14,633 Southport Acquisition Corp. USA usD 146,330 0.01
14,588 KKR Acquisition Holdings I Corp. USA usb 146,172 0.01
14,652 SVF Investment Corp. 2 "A" USA usb 145,641 0.01
14,394 Marlin Technology Corp. "A*® USA usD 140,485 0.01
14,361 ScION Tech Growth 1 "A*® GBR usb 140,163 0.01
14,334 TLG Acquisition One Corp. "A*® USA usb 139,470 0.01
14,299 two/CA "A" USA usb 139,129 0.01
13,716 Rigel Resource Acquisition Corp. USA usD 139,080 0.01
13,875 Churchill Capital Corp. VII USA usb 139,041 0.01
14,014 Poema Global Holdings Corp. "A" USA usD 138,458 0.01
13,816 Apollo Strategic Growth Capital 11 USA usD 137,607 0.01
13,528 Burgundy Technology Acquisition Corp. "A*® USA usb 135,415 0.01
13,640 Apollo Strategic Growth Capital "A" USA usb 134,627 0.01
13,702 Atlantic Avenue Acquisition Corp. "A" USA usD 134,280 0.01
13,338 Vahanna Tech Edge Acquisition 1 Corp. USA usD 132,446 0.01
12,523 Gores Holdings VIII, Inc. USA usb 129,863 0.01
11,604 Power & Digital Infrastructure Acquisition Corp. "A" USA usb 127,064 0.01
12,691 Supernova Partners Acquisition Co. 111 Ltd. USA UsD 125,641 0.01
12,524 Tech and Energy Transition Corp. USA usb 124,113 0.01
12,649 Vector Acquisition Corp. Il "A" USA usb 123,581 0.01
12,124 ESM Acquisition Corp. USA usb 121,119 0.01
12,388 Jaws Mustang Acquisition Corp. "A" USA usD 120,783 0.01
11,960 Sustainable Development Acquisition 1 Corp. USA usb 119,480 0.01
12,000 Fortress Value Acquisition Corp. IV USA usb 118,920 0.01
11,829 RedBall Acquisition Corp. "A*" USA usD 117,344 0.01
11,085 Twin Ridge Capital Acquisition Corp. "A" USA usb 107,414 0.01
10,668 FTAC Zeus Acquisition Corp. USA usb 106,680 0.01
10,524 Crypto 1 Acquisition Corp. USA usD 106,292 0.01
10,732 Jaws Juggernaut Acquisition Corp. "A" USA UsD 105,496 0.01
10,529 Zimmer Energy Transition Acquisition Corp. "A® USA usb 102,237 0.01
10,088 Disruptive Acquisition Corp. | USA usD 101,082 0.01
9,969 Crystal Peak Acquisition "A*" CYM usD 97,597 0.01
9,559 SCVX Corp. "A" USA usb 95,494 0.01
9,485 E.Merge Technology Acquisition Corp. "A* USA usb 93,332 0.01
13,500 Singapore Exchange Ltd. SGP SGD 93,190 0.01
9,496 VPC Impact Acquisition Holdings 11 "A" USA usD 93,156 0.01
9,623 African Gold Acquisition Corp. "A*® USA usb 93,151 0.01
9,429 North Atlantic Acquisition Corp. "A* USA usD 92,404 0.01
9,388 Churchill Capital Corp. V "A" USA usD 92,378 -
9,410 Velocity Acquisition Corp. A" USA usD 91,512 -
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9,082 Spree Acquisition Corp. 1 Ltd. ISR usD 91,002 -
9,077 PWP Forward Acquisition Corp. 1| USA UsD 90,588 -
9,105 Social Capital Suvretta Holdings Corp. I A" USA usb 90,413 -
9,240 TCW Special Purpose Acquisition Corp. "A" USA usD 90,182 -
9,240 DHC Acquisition Corp. "A*" USA usb 89,905 -
9,085 FTAC Hera Acquisition Corp. "A" USA usb 88,760 -
8,775 Jaws Mustang Acquisition Corp. USA usb 88,013 -
8,780 Growth For Good Acquisition Corp. USA usD 87,624 -
8,777 Jackson Acquisition Co. USA UsD 87,419 -
8,802 JOFF Fintech Acquisition Corp. "A*® USA usb 85,820 -
8,577 Science Strategic Acquisition Corp. Alpha USA usD 84,741 -
8,496 Slam Corp. USA usb 83,940 -
8,590 Music Acquisition Corp. (The) "A" USA usb 83,838 -
7,958 Ascendant Digital Acquisition Corp. 111 USA usb 80,774 -
8,164 ECP Environmental Growth Opportunities Corp. "A" USA usD 80,497 -
7,913 ECP Environmental Growth Opportunities Corp. USA usD 79,486 -
7,970 G Squared Ascend I, Inc. "A" USA usb 78,744 -
7,887 IRON SPARK I, Inc. "A" USA usD 78,318 -
7,665 MDH Acquisition Corp. "A" USA usb 75,117 -
6,638 2MX Organic SA FRA EUR 74,720 -
6,919 Lead Edge Growth Opportunities Ltd. USA usb 69,328 -
6,199 Obotech Acquisition SE "A" LUX EUR 69,164 -
6,909 Landcadia Holdings 1V, Inc. USA usD 69,090 -
1,444 Artisan Partners Asset Management, Inc. "A*® USA usb 68,792 -
520 Blackstone, Inc. USA usb 67,283 -
6,668 Legato Merger Corp. 11 USA usb 66,847 -
676 Morgan Stanley USA usD 66,356 -
6,680 Lazard Growth Acquisition Corp. | USA usb 66,165 -
171 Goldman Sachs Group, Inc. (The) USA usb 65,416 -
5,724 Hedosophia European Growth GBR EUR 64,255 -
5,555 CF Acquisition Corp. VI "A" USA usb 60,161 -
5,764 Agile Growth Corp. USA usD 57,092 -
5,794 Live Oak Mobility Acquisition Corp. "A" USA usD 56,607 -
5,752 Corsair Partnering Corp. "A" USA UsD 56,140 -
4,923 Energy Transition Partners BV NLD EUR 55,880 -
5,237 SilverBox Engaged Merger Corp. 1 "A" USA usD 53,156 -
5,379 Oaktree Acquisition Corp. Il "A*" USA UsD 53,145 -
5,395 Powered Brands "A" USA usb 52,817 -
5,110 Thunder Bridge Capital Partners Ill, Inc. "A" USA usb 49,925 -
5,046 Social Leverage Acquisition Corp. I "A" USA usD 49,501 -
4,955 MSD Acquisition Corp. "A" USA usb 49,055 -
4,734 StoneBridge Acquisition Corp. USA usb 48,950 -
4,811 Fusion Acquisition Corp. Il "A" USA usD 46,667 -
4,804 Primavera Capital Acqui HKG usD 46,647 -
4,747 Bridgetown Holdings Ltd. HKG usb 46,616 -
4,455 Healthcare Services Acquisition Corp. "A* USA usD 43,481 -
4,329 Silver Crest Acquisition Corp. "A" HKG usD 42,467 -
4,254 Forum Merger 1V Corp. USA usb 42,285 -
3,985 RMG Acquisition Corp. 111 USA usb 39,651 -
3,718 VMG Consumer Acquisition Corp. USA usb 37,738 -
3,696 Peridot Acquisition Corp. Il USA usD 36,701 -
3,352 L Catterton Asia Acquisition Corp. SGP usb 33,285 -
3,266 SclON Tech Growth 11 GBR usb 32,366 -
3,245 One Equity Partners Open Water | Corp. "A" USA usD 31,574 -
3,024 Pioneer Merger Corp. A" USA usb 29,847 -
2,887 Freedom Acquisition I Corp. "A" USA usb 27,946 -
2,580 Jaws Hurricane Acquisition Corp. USA usb 27,090 -
2,386 Pegasus Acquisition Co. Europe BV "A" NLD EUR 26,757 -
2,505 TCV Acquisition Corp. "A*® USA usb 24,699 -
2,464 Aequi Acquisition Corp. USA usb 24,566 -
2,341 Healthcare Al Acquisition Corp. CYM usb 23,433 -
2,225 Tishman Speyer Innovation Corp. 11 USA UsD 21,916 -
2,016 Supernova Partners Acquisition Co. Il Ltd. "A" USA usb 20,745 -
2,059 Figure Acquisition Corp. | "A® USA usb 20,178 -
1,918 Population Health Investment Co., Inc. "A" USA usD 18,873 -
1,848 NightDragon Acquisition Corp. "A" USA usb 18,018 -
1,813 Glenfarne Merger Corp. USA usb 17,985 -
1,813 European Biotech Acquisition Corp. NLD usb 17,949 -
1,700 Churchill Capital Corp. VI USA UsD 16,932 -
1,015 Pegasus Digital Mobility Acquisition Corp. CYM usb 10,231 -
906 LDH Growth Corp. 1 USA usD 9,024 -
798 CC Neuberger Principal Holdings 111 USA usD 7,980 -
805 Climate Real Impact Solutions Il Acquisition Corp. "A" USA UsD 7,857 -
749 Tishman Speyer Innovation Corp. Il "A" USA usb 7,303 -
697 Gores Metropoulos 11, Inc. "A" USA usb 6,949 -
35,947 Viveon Health Acquisition Corp. Rights USA UsD 6,614 -
412 Waldencast Acquisition Corp. USA usb 4,468 -
172 Crucible Acquisition Corp. USA usb 1,715 -
165 Gores Metropoulos 11, Inc. USA usb 1,701 -
58,132,479 2.89
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43,308 Sherwin-Williams Co. (The) USA usD 15,251,345 0.76
169,654 Ferro Corp. USA usb 3,703,547 0.18
55,949 Sociedad Quimica y Minera de Chile SA, ADR Preference CHL usb 2,821,508 0.14
5,010 International Flavors & Fragrances, Inc. USA usD 754,757 0.04
30,501 Tronox Holdings plc "A" USA usD 732,939 0.04
12,417 GCP Applied Technologies, Inc. USA usb 393,122 0.02
2,541 Huntsman Corp. USA usb 88,630 -
200 Linde plc GBR usb 69,286 -
23,815,134 1.18
1,105 Cisco Systems, Inc. USA usD 70,024 -
70,024 -
46,373 Quanta Services, Inc. USA usb 5,317,128 0.26
40,954 MasTec, Inc. USA usb 3,779,235 0.19
27,854  AECOM USA usb 2,154,507 0.11
11,250,870 0.56
95,832 Holcim Ltd. CHE CHF 4,873,927 0.24
44,713 HeidelbergCement AG DEU EUR 3,026,044 0.15
92,446 Cemex SAB de CV, ADR MEX usD 626,784 0.03
8,526,755 0.42
13,579  Katapult Holdings, Inc. USA usD 45,761 -
483 OneMain Holdings, Inc. USA usD 24,169 -
69,930 -
162,217 Ball Corp. USA usD 15,616,631 0.77
167,454 Ardagh Metal Packaging SA USA usD 1,512,109 0.08
17,128,740 0.85
10,335 Pool Corp. USA usb 5,849,610 0.29
5,849,610 0.29
687,598 Telecom Italia SpA/Milano ITA EUR 326,422 0.02
134,923 BT Group plc GBR GBP 310,391 0.02
583,434 Telecom Italia SpA ITA EUR 287,036 0.01
5,560 Lumen Technologies, Inc. USA usD 69,778 -
1,317 Verizon Communications, Inc. USA usb 68,431 -
1,062,058 0.05
351,953 Exelon Corp. USA usb 20,328,805 1.01
597,370 PG&E Corp. USA usb 7,252,072 0.36
2,154,431 AusNet Services Ltd. AUS AUD 4,030,256 0.20
34,535 Edison International USA usD 2,357,014 0.12
54,603 FirstEnergy Corp. USA usb 2,270,939 0.11
2,650 Duke Energy Corp. USA usb 277,985 0.01
182 SCE Trust VI Preference 5% USA usD 4,590 -
36,521,661 1.81
169,192 Enovix Corp. USA usb 4,615,558 0.23
96,285 Fluence Energy, Inc. USA usD 3,423,895 0.17
99,828 Vestas Wind Systems A/S DNK DKK 3,040,276 0.15
66,686 Stem, Inc. USA usb 1,265,033 0.06
31,136 ChargePoint Holdings, Inc. USA usb 593,141 0.03
4,556 Array Technologies, Inc. USA usD 71,484 -
722 Emerson Electric Co. USA usb 67,124 -
13,076,511 0.64
98,980 Hollysys Automation Technologies Ltd. CHN usD 1,393,638 0.07
4,685 Rogers Corp. USA usb 1,279,005 0.06
187 Coherent, Inc. USA usD 49,843 -
2,722,486 0.13
55,955 Helix Energy Solutions Group, Inc. USA usD 174,580 0.01
174,580 0.01
159,157 Sciplay Corp. "A" USA usb 2,193,183 0.11
4,943 Roku, Inc. USA usb 1,127,993 0.06
4,297 ROBLOX Corp. "A" USA usb 443,279 0.02
928 Activision Blizzard, Inc. USA usb 61,740 -
295 Bilibili, Inc. *Z° CHN HKD 13,701 -
3,839,896 0.19

(REITs)

34,846 CyrusOne, Inc. USA usD 3,126,383 0.16
47,263 VICI Properties, Inc. USA usb 1,423,089 0.07
195 Public Storage USA usD 73,039 -
1,485 Gaming and Leisure Properties, Inc. USA usb 72,260 -
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236 American Tower Corp. USA usb 69,030 -
1,659 Omega Healthcare Investors, Inc. USA usb 49,090 -
4,812,891 0.23
7,188 Chefs® Warehouse, Inc. (The) USA usb 239,360 0.01
1,012 Walmart, Inc. USA usb 146,426 0.01
123 Costco Wholesale Corp. USA UsD 69,827 -
455,613 0.02
48,551 Nestle SA CHE CHF 6,778,560 0.33
98,883 Pilgrim"s Pride Corp. USA usb 2,788,501 0.14
6,486 Sanderson Farms, Inc. USA usD 1,239,345 0.06
1,027 Archer-Daniels-Midland Co. USA usb 69,415 -
10,875,821 0.53
745,233 Hong Kong & China Gas Co. Ltd. HKG HKD 1,162,388 0.06
1,162,388 0.06
3,166 Align Technology, Inc. USA usb 2,080,632 0.10
3,722 Dexcom, Inc. USA usb 1,998,528 0.10
6,065 Stryker Corp. USA usb 1,621,902 0.08
3,722 Intuitive Surgical, Inc. USA UsD 1,337,315 0.07
14,086 Hologic, Inc. USA usb 1,078,424 0.05
5,352 Shockwave Medical, Inc. USA usb 954,422 0.05
7,124 Zimmer Biomet Holdings, Inc. USA usb 905,033 0.05
10,279 LivaNova plc USA usb 898,693 0.05
5,873 Tandem Diabetes Care, Inc. USA usb 884,004 0.04
12,549 Outset Medical, Inc. USA usb 578,383 0.03
3,961 CONMED Corp. USA usb 561,511 0.03
11,385 Envista Holdings Corp. USA usD 513,008 0.03
9,397 NuVasive, Inc. USA usb 493,155 0.02
5,284 Inari Medical, Inc. USA usD 482,271 0.02
7,750 Axonics, Inc. USA usD 434,000 0.02
3,954 Nevro Corp. USA usb 320,551 0.02
8,327 BioLife Solutions, Inc. USA usb 310,347 0.02
5,177 CryoPort, Inc. USA usb 306,323 0.02
504 Abbott Laboratories USA usb 70,933 -
452 Boston Scientific Corp. Preference 5.5% USA usD 51,826 -
15,881,261 0.80

/

15,266 UnitedHealth Group, Inc. USA usb 7,665,669 0.38
56,732 CVS Health Corp. USA usb 5,852,473 0.29
6,552 Humana, Inc. USA usb 3,039,211 0.15
27,724 Centene Corp. USA usb 2,284,458 0.11
180,922 New Frontier Health Corp. HKG UsD 2,073,366 0.11
16,521 agilon health, Inc. USA usb 446,067 0.02
4,025 Guardant Health, Inc. USA usb 402,581 0.02
152 Anthem, Inc. USA usD 70,458 -
21,834,283 1.08
15,349  Phreesia, Inc. USA usb 639,439 0.03
1,356 Inspire Medical Systems, Inc. USA usb 311,961 0.02
951,400 0.05
235,414 Crown Resorts Ltd. AUS AUD 2,049,251 0.10
6,845 Airbnb, Inc. "A" USA usD 1,139,624 0.06
19,023 Entain plc GBR GBP 434,803 0.02
981 McDonald®s Corp. USA usb 262,977 0.01
1,322 Starbucks Corp. USA usb 154,634 0.01
5,096 Carnival Corp. USA usb 102,532 0.01
1,110 Royal Caribbean Cruises Ltd. USA UsD 85,359 -
749 Wynn Resorts Ltd. USA usb 63,695 -
1,629 Norwegian Cruise Line Holdings Ltd. USA usD 33,785 -
377 Yum China Holdings, Inc. CHN usb 18,790 -
750 Trip.com Group Ltd. CHN HKD 18,395 -
4,363,845 0.21
22,686 Skyline Champion Corp. USA usb 1,791,740 0.09
1,791,740 0.09
2,233 Procter & Gamble Co. (The) USA usD 365,274 0.02
365,274 0.02
428,621 AES Corp. (The) USA usb 10,415,491 0.52
105,889 Energy Harbor Corp. USA usb 5,029,727 0.25
53,074 NextEra Energy Partners LP USA usD 4,479,445 0.22
62,997 Clearway Energy, Inc. USA usb 2,269,782 0.11
69,671 Sunnova Energy International, Inc. USA UsD 1,945,214 0.10
54,527 Vistra Corp. USA usb 1,241,580 0.06
25,381,239 1.26
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31,917 Smiths Group plc GBR GBP 683,193 0.04
14,188 Toshiba Corp. JPN JPY 583,814 0.03
1,267,007 0.07
90,642 Athene Holding Ltd. "A" USA usb 7,553,198 0.37
18,527 Willis Towers Watson plc USA usD 4,399,977 0.22
6,977 Trupanion, Inc. USA usD 921,173 0.05
17,900 Ping An Insurance Group Co. of China Ltd. "H*® CHN HKD 129,047 0.01
1,329 Fidelity National Financial, Inc. USA UsD 69,347 -
2,590 Old Republic International Corp. USA usb 63,662 -
13,136,404 0.65
2,085 Alphabet, Inc. "A" USA usb 6,040,328 0.31
15,700 Meta Platforms, Inc. "A" USA usb 5,280,695 0.26
77,766 Tencent Holdings Ltd. CHN HKD 4,537,733 0.23
15,250 ViacomCBS, Inc. "A" Preference USA usD 765,855 0.04
215 Alphabet, Inc. *C* USA usb 622,122 0.03
1,728 Match Group, Inc. USA usb 228,528 0.01
5,247 Genius Sports Ltd. GBR UsD 39,877 -
2,000 Kuaishou Technology, Reg. S, 144A CHN HKD 18,543 -
17,533,681 0.88
2,129 Amazon.com, Inc. USA usD 7,098,810 0.35
30,565 Alibaba Group Holding Ltd., ADR CHN usD 3,630,817 0.18
52,597 eBay, Inc. USA usb 3,497,701 0.17
208,824 Deliveroo plc, Reg. S, 144A GBR GBP 596,117 0.03
77,531 THG plc GBR GBP 240,527 0.01
133 MercadoLibre, Inc. ARG usb 179,337 0.01
62 Booking Holdings, Inc. USA UsD 148,752 0.01
569 JD.com, Inc. "A" CHN HKD 19,603 -
600 Meituan "B", Reg. S CHN HKD 17,350 -
1,037 Alibaba Group Holding Ltd. CHN HKD 15,239 -
236 Pinduoduo, Inc., ADR CHN usb 13,759 -
15,458,012 0.76

IT

20,514 Mastercard, Inc. "A" USA usb 7,371,091 0.37
22,118 PayPal Holdings, Inc. USA usb 4,171,013 0.21
12,693 Twilio, Inc. "A" USA usb 3,342,575 0.17
24,673 Global Payments, Inc. USA usb 3,335,296 0.17
1,510 Shopify, Inc. "A" CAN usb 2,079,859 0.10
30,823 Nuvei Corp., Reg. S, 144A CAN usD 2,002,879 0.10
334,009 Link Administration Holdings Ltd. AUS AUD 1,353,230 0.07
1,995 MongoDB, Inc. USA usb 1,056,053 0.05
1,227 Visa, Inc. "A" USA usD 265,903 0.01
1,085 FleetCor Technologies, Inc. USA usb 242,866 0.01
168 Accenture plc "A" USA usb 69,644 -
189 Automatic Data Processing, Inc. USA usD 46,604 -
623 CSG Systems International, Inc. USA usb 35,897 -
25,372,910 1.26
52,700 Callaway Golf Co. USA usD 1,446,088 0.07
1,446,088 0.07
6,908 Mettler-Toledo International, Inc. USA usb 11,724,327 0.58
33,721 Danaher Corp. USA usD 11,094,546 0.55
36,931 Eurofins Scientific SE LUX EUR 4,575,442 0.23
4,066 Thermo Fisher Scientific, Inc. USA usb 2,712,998 0.13
3,773 Sartorius Stedim Biotech FRA EUR 2,072,155 0.10
16,780 Gerresheimer AG DEU EUR 1,613,380 0.08
4,356 1QVIA Holdings, Inc. USA usb 1,229,002 0.06
20,571 Avantor, Inc. USA usD 866,862 0.04
2,328 Repligen Corp. USA usb 616,548 0.03
547 Lonza Group AG CHE CHF 455,426 0.02
2,648 10X Genomics, Inc. "A" USA usb 394,446 0.02
502 Bio-Rad Laboratories, Inc. "A*" USA usb 379,296 0.02
2,362 PolyPeptide Group AG, Reg. S, 144A USA CHF 353,724 0.02
6,078 QIAGEN NV USA usb 337,815 0.02
3,752 Olink Holding AB, ADR SWE usD 68,286 -
1,500 Wuxi Biologics Cayman, Inc., Reg. S, 144A CHN HKD 17,758 -
38,512,011 1.90
17,031 SPX FLOW, Inc. USA usb 1,472,841 0.07
32,035 CNH Industrial NV GBR usb 622,440 0.03
8,106 Nikola Corp. USA usb 80,006 -
331 Caterpillar, Inc. USA usD 68,431 -
82 Deere & Co. USA usb 28,117 -
251 NFI Group, Inc. CAN CAD 4,020 -
2,275,855 0.10
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227,309 Shaw Communications, Inc. "B® CAN CAD 6,898,607 0.34
111,105 Altice USA, Inc. "A" USA usb 1,797,679 0.09
22,417 Stroeer SE & Co. KGaA DEU EUR 1,768,626 0.09
526,183 ITV plc GBR GBP 791,177 0.04
10,860 Cardlytics, Inc. USA usb 717,737 0.04
1,414 Comcast Corp. A" USA usD 71,167 -
1,849 Interpublic Group of Cos., Inc. (The) USA usb 69,245 -
12,114,238 0.60
67,195 Hitachi Metals Ltd. JPN JPY 1,245,060 0.06
616  Nucor Corp. USA usD 70,316 -
1,315,376 0.06
21,520 Target Corp. USA usb 4,980,589 0.25
19,617 Kohl"s Corp. USA usb 968,884 0.05
5,949,473 0.30
74,091 Consolidated Edison, Inc. USA usb 6,321,444 0.31
6,321,444 0.31
773,604 Senex Energy Ltd. AUS AUD 2,603,944 0.13
113,821 Royal Dutch Shell plc "A" NLD EUR 2,489,815 0.13
149,823 Gazprom PJSC, ADR RUS usb 1,383,488 0.07
17,261 Chesapeake Energy Corp. USA usb 1,113,680 0.06
144,047 Z Energy Ltd. NZL NZD 350,235 0.02
8,004 Battalion Oil Corp. USA usb 78,439 -
775 EOG Resources, Inc. USA usb 68,843 -
582 Chevron Corp. USA usb 68,298 -
938 ConocoPhillips USA usD 67,705 -
1,272 Devon Energy Corp. USA usb 56,032 -
475 Whiting Petroleum Corp. USA usD 30,723 -
219 EIl Paso Energy Capital Trust | Preference USA usb 11,079 -
308 Ranger Oil Corp. USA usD 8,291 -
8,330,572 0.41
892 Louisiana-Pacific Corp. USA usb 69,888 -
69,888 -
61,574 Unilever plc GBR EUR 3,300,752 0.16
503 Estee Lauder Cos., Inc. (The) "A*" USA usD 186,211 0.01
3,486,963 0.17
17,842 Roche Holding AG CHE CHF 7,401,954 0.37
38,742 Vifor Pharma AG CHE CHF 6,882,429 0.34
14,068 Eli Lilly & Co. USA usb 3,885,863 0.19
41,510 Bristol-Myers Squibb Co. USA usb 2,588,149 0.13
18,702 Novo Nordisk A/S, ADR DNK usb 2,094,624 0.10
5,966 Arvinas, Inc. USA usb 490,047 0.02
2,980 Catalent, Inc. USA usb 381,529 0.02
22,804 Revance Therapeutics, Inc. USA usb 372,161 0.02
2,016 Johnson & Johnson USA usb 344,877 0.02
6,558 Bausch Health Cos., Inc. USA usb 181,066 0.01
899 Merck & Co., Inc. USA usb 68,899 -
1,140 Pfizer, Inc. USA usb 67,317 -
24,758,915 1.22
298,630 Intertrust NV, Reg. S, 144A NLD EUR 6,661,461 0.33
34,102 IHS Markit Ltd. USA usb 4,532,838 0.23
286 SGS SA CHE CHF 953,438 0.05
13,678 51job, Inc., ADR CHN usD 669,265 0.03
2,475 Clarivate plc Preference 5.25% USA usD 224,879 0.01
3,978 Planet Labs PBC USA usb 24,465 -
114 Clarivate plc USA usb 2,681 -
13,069,027 0.65
10,474 WeWork, Inc. USA usb 90,076 -
90,076 -
153,511 Canadian Pacific Railway Ltd. CAN usb 11,043,582 0.55
41,676 Union Pacific Corp. USA usb 10,499,435 0.52
186,906 Hertz Global Holdings, Inc. USA usD 4,670,781 0.23
40,556 XPO Logistics, Inc. USA usb 3,140,251 0.16
71,055 Uber Technologies, Inc. USA usb 2,979,336 0.15
108,769 Nobina AB, Reg. S, 144A SWE SEK 1,287,679 0.07
33,621,064 1.68
30,053 Xilinx, Inc. USA usD 6,372,138 0.32
20,026 Texas Instruments, Inc. USA usD 3,774,300 0.19
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7,415 KLA Corp. USA usD 3,189,266 0.16
29,356 Marvell Technology, Inc. USA usD 2,568,356 0.13
18,296 Micron Technology, Inc. USA usD 1,704,272 0.08
9,138 Advanced Micro Devices, Inc. USA usb 1,314,958 0.07
2,941 NVIDIA Corp. USA usD 864,978 0.04
3,740 Azenta, Inc. USA usD 385,631 0.02
1,441 QUALCOMM, Inc. USA usD 263,516 0.01
1,391 Applied Materials, Inc. USA usD 218,888 0.01
101 Lam Research Corp. USA usb 72,634 -
108 Broadcom, Inc. USA usb 71,864 -
305 NXP Semiconductors NV CHN usb 69,473 -
794 Microchip Technology, Inc. USA usb 69,126 -
197 Taiwan Semiconductor Manufacturing Co. Ltd., ADR TWN usb 23,701 -
20,963,101 1.03

213,964 Nuance Communications, Inc. USA usb 11,836,489 0.59
72,634 SAP SE DEU EUR 10,222,477 0.51
7,315 Intuit, Inc. USA usD 4,705,154 0.23
170,839 McAfee Corp. "A*" USA usD 4,405,938 0.22
72,007 Dynatrace, Inc. USA usD 4,345,622 0.22
7,567 Adobe, Inc. USA usD 4,290,943 0.21
9,281 salesforce.com, Inc. USA usb 2,358,581 0.12
113,147 Vonage Holdings Corp. USA usb 2,352,326 0.12
17,956 Avalara, Inc. USA usD 2,318,299 0.11
3,359 ServiceNow, Inc. USA usD 2,180,361 0.11
12,570 Five9, Inc. USA usD 1,726,112 0.09
15,131 Ceridian HCM Holding, Inc. USA usD 1,580,584 0.08
2,539 Palo Alto Networks, Inc. USA usb 1,413,614 0.07
2,085 HubSpot, Inc. USA usD 1,374,328 0.07
36,290 Box, Inc. "A" USA usD 950,435 0.05
16,155 Marathon Digital Holdings, Inc. USA UsD 530,853 0.03
31,506 ironSource Ltd. "A" ISR usb 243,856 0.01
337 Autodesk, Inc. USA usD 94,761 0.01
1,100 Mimecast Ltd. USA usD 87,527 -
214 Microsoft Corp. USA usD 71,973 -
703 Oracle Corp. USA usb 61,309 -
57,151,542 2.85

27,841 Home Depot, Inc. (The) USA usb 11,554,293 0.57
17,135 Tractor Supply Co. USA usD 4,088,411 0.20
30,301 Floor & Decor Holdings, Inc. A" USA usD 3,939,433 0.20
275,819 Frasers Group plc GBR GBP 2,894,037 0.14
31,926 Bath & Body Works, Inc. USA usD 2,228,116 0.11
7,403 Victoria®s Secret & Co. USA usb 411,163 0.02
922 TJX Cos., Inc. (The) USA usD 69,998 -
269 Lowe"s Cos., Inc. USA usb 69,531 -
224 Ross Stores, Inc. USA usb 25,599 -
25,280,581 1.24

2,030 Apple, Inc. USA usD 360,467 0.02
8,000 Xiaomi Corp. "B", Reg. S, 144A CHN HKD 19,392 -
379,859 0.02

20,779 Adidas AG DEU EUR 5,983,217 0.30
64,493 Capri Holdings Ltd. USA usD 4,186,241 0.21
60,025 Tapestry, Inc. USA usD 2,437,015 0.12
216 LVMH Moet Hennessy Louis Vuitton SE FRA EUR 178,510 0.01
1,030 NIKE, Inc. "B" USA usb 171,670 0.01
52,538 Samsonite International SA, Reg. S, 144A USA HKD 106,687 0.01
13,063,340 0.66

57,637 Brenntag SE DEU EUR 5,204,844 0.27
20,489 Herc Holdings, Inc. USA usD 3,207,553 0.16
3,465 IMCD NV NLD EUR 765,776 0.04
9,178,173 0.47

1,160,670 Sydney Airport AUS AUD 7,327,871 0.37
108,316 Atlantia SpA ITA EUR 2,149,184 0.11
9,477,055 0.48

1,813,230 Guangdong Investment Ltd. CHN HKD 2,304,916 0.12
29,050 Essential Utilities, Inc. USA usb 1,559,695 0.08
3,864,611 0.20

85,264 Vodafone Group plc, ADR GBR usD 1,272,992 0.06
7,486 T-Mobile US, Inc. USA usD 868,226 0.04
2,141,218 0.10

679,351,752 33.68
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26,000 Vertical Aerospace Ltd. 12/16/2026 GBR UsD 17,680 -
2,646 Virgin Orbit Holdings, Inc. 03/31/2027 USA usb 3,704 -

21,384 -
2,669 Solid Power, Inc. 12/08/2026 USA usb 6,112 -

6,112 -
58,055 Austerlitz Acquisition Corp. 11 12/31/2027 USA usD 56,778 0.01
39,100 Cartesian Growth Corp. 12/31/2027 USA usb 43,792 0.01
31,546 Apollo Strategic Growth Capital 10/29/2027 USA usD 40,379 0.01
21,145 USHG Acquisition Corp. 12/31/2028 USA usb 35,103 0.01
29,326 Trebia Acquisition Corp. 12/31/2025 USA usb 33,725 0.01
42,792 Rosecliff Acquisition Corp. | 12/31/2027 USA usb 33,086 -
22,106 Spartan Acquisition Corp. 111 02/04/2026 USA usD 31,833 -
28,992 Austerlitz Acquisition Corp. | 02/19/2026 USA UsD 30,442 -
21,859 FTAC Athena Acquisition Corp. 03/01/2026 USA usb 28,417 -
26,999 Motive Capital Corp. 12/09/2025 USA usD 27,539 -
19,059 SilverBox Engaged Merger Corp. | 12/31/2027 USA usD 26,778 -
19,667 CC Neuberger Principal Holdings 11 07/29/2025 USA usb 26,747 -
14,129 lvanhoe Capital Acquisition Corp. 12/31/2027 SGP usb 24,712 -
25,686 Broadscale Acquisition Corp. 02/02/2026 USA usD 24,145 -
21,695 Oaktree Acquisition Corp. 11 09/15/2027 USA UsD 22,999 -
20,343 Acropolis Infrastructure Acquisition Corp. 03/31/2026 USA usb 21,066 -
35,811 Altitude Acquisition Corp. 11/30/2027 USA usD 20,416 -
17,788 FTAC Parnassus Acquisition Corp. 03/10/2026 USA usD 19,834 -
36,161 CF Acquisition Corp. V 12/31/2027 USA usb 19,509 -
22,966 Colonnade Acquisition Corp. 11 12/31/2027 USA usb 16,531 -
20,355 Fortress Capital Acquisition Corp. 12/31/2027 USA usD 15,877 -
24,335 Clarim Acquisition Corp. 12/31/2027 USA usD 15,324 -
17,741 Post Holdings Partnering Corp. 02/09/2023 USA usb 15,080 -
22,862 Pioneer Merger Corp. 12/31/2027 USA usb 14,860 -
16,771 Longview Acquisition Corp. 11 05/10/2026 USA usD 14,254 -
16,443 Virgin Group Acquisition Corp. 11 03/13/2026 USA usb 13,812 -
15,394 Ares Acquisition Corp. 12/31/2027 USA usb 13,718 -
16,240 Fortress Value Acquisition Corp. 1V 03/18/2028 USA usD 13,642 -
11,633 CC Neuberger Principal Holdings 111 12/31/2027 USA UsD 12,680 -
15,086 Atlas Crest Investment Corp. 11 02/28/2026 USA usb 12,367 -
21,605 Crown PropTech Acquisitions 12/31/2027 USA usb 12,315 -
10,404 M3-Brigade Acquisition Il Corp. 12/31/2027 USA usD 12,069 -
6,146 Gores Metropoulos 11, Inc. 01/31/2028 USA usD 11,616 -
11,206 Jaws Mustang Acquisition Corp. 01/30/2026 USA usb 11,541 -
8,845 Live Oak Mobility Acquisition Corp. 03/04/2028 USA usD 10,172 -
7,007 Poema Global Holdings Corp. 12/31/2027 USA usD 10,020 -
7,989 Novus Capital Corp. Il 12/31/2027 USA usb 9,986 -
5,499 ArcLight Clean Transition Corp. 11 02/04/2023 USA usD 9,183 -
16,336 Tailwind Acquisition Corp. 09/07/2027 USA usD 8,495 -
6,719 VPC Impact Acquisition Holdings 111, Inc. 12/31/2027 USA usD 8,298 -
9,008 Supernova Partners Acquisition Co. 111 Ltd. 03/31/2027 USA usb 8,108 -
14,603 Authentic Equity Acquisition Corp. 12/31/2027 USA usb 7,880 -
4,999 Decarbonization Plus Acquisition Corp. Il 10/02/2025 USA usD 7,848 -
35,947 Viveon Health Acquisition Corp. 12/31/2027 USA usb 7,784 -
12,100 Capstar Special Purpose Acquisition Corp. 07/09/2027 USA usb 7,623 -
11,041 Corner Growth Acquisition Corp. 12/31/2027 USA usD 7,177 -
7,660 Decarbonization Plus Acquisition Corp. IV 12/31/2028 USA UsD 7,162 -
7,935 Pontem Corp. 12/31/2027 USA usb 7,060 -
7,206 Jaws Juggernaut Acquisition Corp. 02/12/2026 USA usb 6,990 -
8,008 First Reserve Sustainable Growth Corp. 12/31/2027 USA usD 6,567 -
1,978 Power & Digital Infrastructure Acquisition Corp. 02/12/2028 USA usb 6,547 -
9,283 Carney Technology Acquisition Corp. Il 11/30/2027 USA usb 6,405 -
9,055 L&F Acquisition Corp. 05/23/2027 USA usb 6,329 -
6,302 Jaws Hurricane Acquisition Corp. 02/23/2023 USA usD 6,207 -
11,682 Group Nine Acquisition Corp. 01/14/2026 USA usb 6,075 -
9,452 Slam Corp. 12/31/2027 USA usD 5,860 -
9,856 Pathfinder Acquisition Corp. 12/31/2027 USA usD 5,753 -
6,399 RMG Acquisition Corp. 111 12/31/2027 USA usb 5,625 -
5,198 Warburg Pincus Capital Corp. 1-B 02/17/2022 USA usb 5,354 -
2,160 Supernova Partners Acquisition Co. Il Ltd. 12/31/2027 USA usb 5,119 -
9,268 Jack Creek Investment Corp. 12/31/2027 USA UsD 5,003 -
7,900 Atlantic Coastal Acquisition Corp. 12/31/2027 USA usb 4,899 -
4,978 Apollo Strategic Growth Capital 11 12/31/2027 USA usD 4,729 -
5,484 G Squared Ascend I, Inc. 12/31/2027 USA usD 4,716 -
3,509 Zimmer Energy Transition Acquisition Corp. 05/14/2023 USA usb 4,702 -
6,862 Biotech Acquisition Co. 11/30/2027 USA usb 4,460 -
5,493 Fortress Value Acquisition Corp. 111 12/31/2027 USA usD 4,339 -
7,888 SCP & CO Healthcare Acquisition Co. 01/27/2028 USA UsD 4,338 -
6,202 Northern Star Investment Corp. 11 01/31/2028 USA usb 3,931 -
7,496 Twelve Seas Investment Co. Il 03/02/2028 USA usb 3,748 -
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3,846 Conyers Park 111 Acquisition Corp. 08/12/2028 USA usD 3,731 -
6,146 Athlon Acquisition Corp. 03/05/2026 USA UsD 3,687 -
7,217 African Gold Acquisition Corp. 03/13/2028 USA usb 3,549 -
4,325 Forum Merger 1V Corp. 12/31/2027 USA usD 3,547 -
4,269 Global Partner Acquisition Corp. Il 12/31/2027 USA UsD 3,529 -
6,851 Atlantic Avenue Acquisition Corp. 10/06/2027 USA usb 3,425 -
7,007 Kairos Acquisition Corp. 12/31/2027 USA usb 3,410 -
2,602 EJF Acquisition Corp. 02/28/2027 USA usb 3,357 -
4,319 PWP Forward Acquisition Corp. I 03/09/2026 USA usD 3,347 -
4,798 Marlin Technology Corp. 03/05/2026 USA usb 3,310 -
4,839 Executive Network Partnering Corp. 09/25/2028 USA usD 3,286 -
4,756 Sports Ventures Acquisition Corp. 12/31/2027 USA usD 3,258 -
5,272 Pine Technology Acquisition Corp. 03/31/2028 USA usb 3,189 -
3,534 Lazard Growth Acquisition Corp. | 12/31/2027 USA usb 3,092 -
6,000 Class Acceleration Corp. 03/31/2028 USA usD 3,054 -
5,834 Healthcare Services Acquisition Corp. 12/31/2027 USA UsD 3,034 -
3,630 B Riley Principal 250 Merger Corp. 12/31/2027 USA usb 2,904 -
3,390 Blue Whale Acquisition Corp. | 07/09/2023 ARE usD 2,881 -
4,708 7GC & Co. Holdings, Inc. 12/31/2026 USA usb 2,873 -
4,512 One Equity Partners Open Water | Corp. 12/31/2027 USA usb 2,752 -
4,787 SclON Tech Growth 1 11/01/2025 GBR usb 2,730 -
2,223 AEA-Bridges Impact Corp. 12/31/2025 CYM usb 2,523 -
4,778 TLG Acquisition One Corp. 01/25/2028 USA usb 2,484 -
4,295 Music Acquisition Corp. (The) 02/05/2028 USA usb 2,405 -
3,143 North Atlantic Acquisition Corp. 10/20/2025 USA usD 2,297 -
3,695 Twin Ridge Capital Acquisition Corp. 12/31/2028 USA usD 2,217 -
2,934 JOFF Fintech Acquisition Corp. 12/31/2027 USA usb 2,052 -
1,738 Figure Acquisition Corp. | 12/31/2027 USA usb 2,026 -
1,917 Corsair Partnering Corp. 12/31/2027 USA usb 1,936 -
3,080 TCW Special Purpose Acquisition Corp. 12/31/2028 USA usD 1,879 -
2,724 ECP Environmental Growth Opportunities Corp. 02/11/2028 USA usb 1,825 -
1,669 Elliott Opportunity Il Corp. 02/19/2023 USA usb 1,786 -
3,832 MDH Acquisition Corp. 02/02/2028 USA usb 1,763 -
2,066 Obotech Acquisition SE 04/30/2026 LUX EUR 1,646 -
2,402 Primavera Capital Acquisition Corp. 01/19/2026 HKG usb 1,609 -
3,080 DHC Acquisition Corp. 12/31/2027 USA usD 1,602 -
2,216 Tekkorp Digital Acquisition Corp. 10/26/2027 USA UsD 1,440 -
2,164 Silver Crest Acquisition Corp. 03/31/2028 HKG usb 1,298 -
2,746 KINS Technology Group, Inc. 12/31/2025 USA usb 1,278 -
991 MSD Acquisition Corp. 05/13/2023 USA usb 1,135 -
760 Live Oak Crestview Climate Acquisition Corp. 03/12/2026 USA usD 973 -
1,603 Fusion Acquisition Corp. Il 12/31/2027 USA usb 962 -
1,641 Energy Transition Partners BV 07/16/2026 NLD EUR 897 -
1,022 Thunder Bridge Capital Partners 111, Inc. 02/15/2028 USA UsD 848 -
795 Pegasus Acquisition Co. Europe BV 04/27/2026 NLD EUR 747 -
418 Warburg Pincus Capital Corp. I-A 12/31/2027 USA usb 408 -
161 Climate Real Impact Solutions Il Acquisition Corp. 12/31/2027 USA usD 183 -
50 Colicity, Inc. 12/31/2027 USA usb 38 -
1,115,680 0.05
18,170 Shapeways Holdings, Inc. 10/31/2026 USA usD 9,303 -
9,303 -
21,197 Benson Hill, Inc. 12/24/2025 USA usb 26,072 -
26,072 -

/

2,640 P3 Health Partners, Inc. 11/19/2026 USA usb 2,772 -
2,772 -
25,176 Pear Therapeutics, Inc. 12/01/2026 USA usD 15,108 -
15,108 -
6,277 Bowlero Corp. 03/01/2026 USA usb 7,219 -
7,219 -
59,885 Tonies SE 04/30/2026 DEU EUR 102,269 0.01
102,269 0.01
37,877 Wejo Group Ltd. 11/18/2026 BMD usb 41,665 -
41,665 -
26,258 Cazoo Group Ltd. 08/26/2026 GBR usb 23,632 -
1,058 HomeToGo SE 12/31/2025 LUX EUR 723 -
24,355 -
25,555 Velo3D, Inc. 12/01/2025 USA usD 42,421 0.01
35,589 Berkshire Grey, Inc. 12/10/2026 USA usb 32,030 -
8,784 Markforged Holding Corp. 08/17/2025 USA usb 7,379 -
81,830 0.01
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93 Innovid Corp. 12/31/2027 ISR usD 104 -
104 -
6,099 Heliogen, Inc. 03/31/2028 USA usD 10,368 -
10,368 -
34,665 LiveVox Holdings, Inc. 06/18/2026 USA usD 21,083 -
7,914 NextNav, Inc. 10/31/2027 USA usD 13,058 -
1,518 Embark Technology, Inc. 12/31/2027 USA usD 2,975 -
37,116 -
3,602 Ermenegildo Zegna Holditalia SpA 10/30/2027 ITA usb 7,240 -
7,240 -
1,508,597 0.07
2,000,000 Falck Renewables SpA, Reg. S 0% 09/23/2025 1TA EUR 3,380,231 0.17
1,700,000 ams AG, Reg. S 2.125% 11/03/2027 AUT EUR 1,886,536 0.09
1,600,000 SGX Treasury | Pte. Ltd., Reg. S 0% 03/01/2024 SGP EUR 1,857,121 0.09
1,800,000 JPMorgan Chase Bank NA, Reg. S 0% 12/28/2023 USA usD 1,783,800 0.09
1,600,000 Delivery Hero SE, Reg. S 1.5% 01/15/2028 SAU EUR 1,756,284 0.09
1,200,000 Just Eat Takeaway.com NV, Reg. S 1.25% 04/30/2026 GBR EUR 1,221,518 0.06
1,100,000 Pharming Group NV, Reg. S 3% 01/21/2025 NLD EUR 1,090,602 0.05
5,429,000 Air France-KLM, Reg. S 0.125% 03/25/2026 FRA EUR 987,958 0.05
900,000 Just Eat Takeaway.com NV, Reg. S 0.625% 02/09/2028 GBR EUR 843,642 0.04
664,000 Fiverr International Ltd. 0% 11/01/2025 USA usD 619,844 0.03
1,100,000 Zip Co. Ltd., Reg. S 0% 04/23/2028 AUS AUD 613,758 0.03
665,000 Teladoc Health, Inc. 1.25% 06/01/2027 USA usD 608,891 0.03
758,000 NFI Group, Inc. 5% 01/15/2027 CAN CAD 604,866 0.03
400,000 America Movil BV, Reg. S 0% 03/02/2024 MEX EUR 469,871 0.02
400,000 Delivery Hero SE, Reg. S 2.125% 03/10/2029 SAU EUR 404,982 0.02
300,000 Cornwall Jersey Ltd., Reg. S 0.75% 04/16/2026 GBR GBP 356,047 0.02
355,000 Zynga, Inc. 0% 12/15/2026 USA usD 325,745 0.02
325,000 Lithium Americas Corp., 144A 1.75% 01/15/2027 CAN usD 312,617 0.02
265,000 Uber Technologies, Inc. 0% 12/15/2025 USA usD 261,423 0.01
2,000,000 Cathay Pacific Finance Il Ltd., Reg. S 2.75% 02/05/2026 HKG HKD 251,425 0.01
200,000 Glencore Funding LLC, Reg. S 0% 03/27/2025 AUS usD 207,678 0.01
100,000 Delivery Hero SE, Reg. S 1% 04/30/2026 SAU EUR 101,673 -
19,946,512 0.98
39,000,000 Goldman Sachs International 0% 03/24/2022 USA EGP 2,412,487 0.12
1,916,000 Douglas GmbH, Reg. S 6% 04/08/2026 DEU EUR 2,184,911 0.11
2,100,000 HSBC Holdings plc 6.25% Perpetual GBR usD 2,184,000 0.11
2,133,000 Tullow Oil plc, Reg. S 10.25% 05/15/2026 GHA usD 2,157,946 0.11
1,910,000 Encompass Health Corp. 4.625% 04/01/2031 USA usD 1,946,319 0.10
1,800,000 State Bank of India, Reg. S 4.5% 09/28/2023 IND usD 1,893,053 0.09
1,765,000 REC Ltd., Reg. S 4.75% 05/19/2023 IND usD 1,836,353 0.09
2,040,000 Teva Pharmaceutical Finance Netherlands 111 BV 4.1% 10/01/2046 ISR usD 1,726,993 0.08
1,600,000 ICICI Bank Ltd., Reg. S 3.25% 09/09/2022 IND usD 1,619,281 0.08
1,600,000 Huarong Finance 2017 Co. Ltd., Reg. S 4.5% Perpetual CHN usb 1,608,000 0.08
1,600,000 Indusind Bank Ltd., Reg. S 3.875% 04/15/2022 IND usD 1,603,521 0.08
1,500,000 Muthoot Finance Ltd., Reg. S 6.125% 10/31/2022 IND usD 1,546,500 0.08
1,500,000 TSMC Global Ltd., Reg. S 2.25% 04/23/2031 TWN usD 1,487,332 0.07
1,335,000 Huarong Finance 2019 Co. Ltd., Reg. S 4.5% 05/29/2029 CHN usD 1,358,816 0.07
1,200,000 CDBL Funding 2, Reg. S 1.375% 03/04/2024 CHN usD 1,188,574 0.06
Bocom Leasing Management Hong Kong Co. Ltd., Reg. S
1,200,000 1.125% 06/18/2024 HKG usD 1,184,483 0.06
1,000,000 Aston Martin Capital Holdings Ltd., 144A 10.5% 11/30/2025 JEY usD 1,101,120 0.06
1,037,000 Ford Motor Credit Co. LLC 3.625% 06/17/2031 USA usD 1,093,361 0.05
1,000,000 Bharti Airtel Ltd., Reg. S 4.375% 06/10/2025 IND usD 1,066,251 0.05
1,000,000 PG&E Corp. 5.25% 07/01/2030 USA usD 1,050,495 0.05
1,000,000 Macy"s Retail Holdings LLC 5.125% 01/15/2042 USA usD 956,440 0.05
706,000 Wp/ap Telecom Holdings 111 BV, Reg. S 5.5% 01/15/2030 NLD EUR 818,911 0.04
800,000 Shriram Transport Finance Co. Ltd., Reg. S 5.7% 02/27/2022 IND usD 804,001 0.04
800,000 Indiabulls Housing Finance Ltd., Reg. S 6.375% 05/28/2022 IND usD 792,800 0.04
735,000 Huarong Finance 2017 Co. Ltd., Reg. S 4.75% 04/27/2027 CHN usD 759,806 0.04
772,000 1IFL Finance Ltd., Reg. S 5.875% 04/20/2023 IND usD 752,132 0.04
800,000 Meituan, Reg. S 3.05% 10/28/2030 CHN usD 741,258 0.04
700,000 Bharti Airtel International Netherlands BV, Reg. S 5.125% 03/11/2023 IND usb 727,008 0.04
698,000 Oi Movel SA, Reg. S 8.75% 07/30/2026 BRL usD 720,692 0.04
Adani Ports & Special Economic Zone Ltd., Reg. S
700,000 3.828% 02/02/2032 IND usb 695,525 0.03
568,000 Kohl"s Corp. 5.55% 07/17/2045 USA usD 663,763 0.03
700,000 Haidilao International Holding Ltd., Reg. S 2.15% 01/14/2026 CHN UsD 661,147 0.03
650,000 Boeing Co. (The) 2.196% 02/04/2026 USA usD 650,374 0.03
630,000 IHS Holding Ltd., Reg. S 6.25% 11/29/2028 NGA usD 639,922 0.03
600,000 REC Ltd., Reg. S 5.25% 11/13/2023 IND usD 635,749 0.03
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473,000 Constellation Automotive Financing plc, Reg. S 4.875% 07/15/2027 GBR GBP 632,210 0.03
600,000 CNAC HK Finbridge Co. Ltd., Reg. S 3.35% Perpetual CHN usD 609,261 0.03
600,000 TMBThanachart Bank PCL, Reg. S 4.9% Perpetual THA usb 605,703 0.03
600,000 CICC Hong Kong Finance 2016 MTN Ltd., Reg. S 1.75% 08/10/2023 CHN usb 600,806 0.03
600,000 Perfect Point Ventures Ltd., Reg. S 5.2% 09/20/2025 HKG usb 593,365 0.03
600,000 Bank of Communications Hong Kong Ltd., Reg. S 2.304% 07/08/2031 HKG usD 585,767 0.03
500,000 Casino Guichard Perrachon SA, Reg. S 4.498% 03/07/2024 FRA EUR 575,961 0.03
550,000 HTA Group Ltd., 144A 7% 12/18/2025 TZA usb 575,025 0.03
560,000 Ford Motor Co. 3.25% 02/12/2032 USA usD 574,560 0.03
600,000 MARB BondCo plc, 144A 3.95% 01/29/2031 BRL usb 573,978 0.03
575,000 Bank of New York Mellon Corp. (The) 0.85% 10/25/2024 USA usb 570,501 0.03
570,000 UnitedHealth Group, Inc. 0.55% 05/15/2024 USA usD 565,758 0.03
545,000 FS KKR Capital Corp. 3.4% 01/15/2026 USA usb 553,966 0.03
535,000 Air Lease Corp. 3.125% 12/01/2030 USA usb 546,547 0.03
500,000 BOC Aviation Ltd., Reg. S 2.75% 12/02/2023 SGP usb 511,821 0.03
500,000 Thai Oil PCL, Reg. S 3.625% 01/23/2023 THA usD 508,988 0.03
500,000 Shriram Transport Finance Co. Ltd., Reg. S 5.95% 10/24/2022 IND usb 508,605 0.03
China Huaneng Group Hong Kong Treasury Management Holding
500,000 Ltd., Reg. S 3.08% Perpetual CHN usb 507,580 0.03
500,000 CNAC HK Finbridge Co. Ltd., Reg. S 3.5% 07/19/2022 CHN usb 505,812 0.03
800,000 Sunac China Holdings Ltd., Reg. S 6.5% 01/26/2026 CHN usb 500,000 0.02
405,000 Teva Pharmaceutical Finance Netherlands 11 BV 6% 01/31/2025 ISR EUR 497,085 0.02
480,000 Barclays plc 3.564% 09/23/2035 GBR usb 492,159 0.02
354,000 RAC Bond Co. plc, Reg. S 5.25% 11/04/2046 GBR GBP 468,284 0.02
475,000 Centene Corp. 2.5% 03/01/2031 USA usb 463,210 0.02
500,000 Logan Group Co. Ltd., Reg. S 4.7% 07/06/2026 CHN usb 458,750 0.02
450,000 Country Garden Holdings Co. Ltd., Reg. S 4.75% 01/17/2023 CHN usb 440,943 0.02
430,000 Owl Rock Capital Corp. 3.4% 07/15/2026 USA usb 437,380 0.02
725,000 § BRL usD 430,813 0.02
Samarco Mineracao SA, Reg. S 4.125% 11/01/2022
425,000 Huarong Finance 2019 Co. Ltd., Reg. S 3.25% 11/13/2024 CHN usb 422,875 0.02
400,000 REC Ltd., Reg. S 3.375% 07/25/2024 IND usb 412,496 0.02
300,000 Bracken MidCol plc, Reg. S 6.75% 11/01/2027 GBR GBP 406,960 0.02
400,000 Asahi Mutual Life Insurance Co., Reg. S 7.25% 12/31/2164 JPN usD 401,512 0.02
CICC Hong Kong Finance 2016 MTN Ltd., Reg. S
400,000 1.625% 01/26/2024 CHN usD 398,669 0.02
400,000 Vedanta Resources Ltd., Reg. S 6.375% 07/30/2022 IND usD 395,932 0.02
400,000 Tower Bersama Infrastructure Thk. PT, Reg. S 2.8% 05/02/2027 IDN usb 393,629 0.02
271,000 Hurricane Finance plc, Reg. S 8% 10/15/2025 GBR GBP 385,401 0.02
362,000 Fomento Economico Mexicano SAB de CV 3.5% 01/16/2050 MEX usb 379,065 0.02
295,000 General Motors Co. 5.4% 04/01/2048 USA usb 377,290 0.02
380,000 Standard Chartered plc, 144A 3.265% 02/18/2036 GBR usb 375,397 0.02
400,000 CIFI Holdings Group Co. Ltd., Reg. S 4.45% 08/17/2026 CHN usb 372,000 0.02
395,000 Teva Pharmaceutical Finance Netherlands 111 BV 3.15% 10/01/2026 ISR usb 371,920 0.02
457,000 Agile Group Holdings Ltd., Reg. S 6.7% 03/07/2022 CHN usb 365,714 0.02
1,237,000 Kaisa Group Holdings Ltd., Reg. S 11.25% 04/16/2025 CHN usb 327,805 0.02
GMR Hyderabad International Airport Ltd., Reg. S
315,000 5.375% 04/10/2024 IND usb 325,160 0.02
500,000 Sunac China Holdings Ltd., Reg. S 6.8% 10/20/2024 CHN usb 323,750 0.02
300,000 ABJA Investment Co. Pte. Ltd., Reg. S 4.45% 07/24/2023 IND usD 310,455 0.02
300,000 Manappuram Finance Ltd., Reg. S 5.9% 01/13/2023 IND usb 307,507 0.02
300,000 Muthoot Finance Ltd., Reg. S 4.4% 09/02/2023 IND usb 306,750 0.02
300,000 CDBL Funding 2, Reg. S 3% 08/01/2022 CHN usb 302,772 0.02
300,000 CNAC HK Finbridge Co. Ltd., Reg. S 3.125% 06/19/2022 CHN usb 302,440 0.01
300,000 Bluestar Finance Holdings Ltd., Reg. S 3.1% 12/31/2164 CHN usb 302,084 0.01
300,000 Huarong Finance 2017 Co. Ltd., Reg. S 3.75% 04/27/2022 CHN usb 301,146 0.01
300,000 CIFI Holdings Group Co. Ltd., Reg. S 5.5% 01/23/2022 CHN usD 301,125 0.01
Bocom Leasing Management Hong Kong Co. Ltd., Reg. S
300,000 1.75% 07/14/2023 HKG usD 300,748 0.01
300,000 Country Garden Holdings Co. Ltd., Reg. S 7.125% 01/27/2022 CHN usD 299,589 0.01
1,890,000 China Evergrande Group, Reg. S 8.75% 06/28/2025 CHN usb 297,675 0.01
300,000 Golar LNG Ltd., 144A 7% 10/20/2025 CMR usb 297,600 0.01
300,000 SMC Global Power Holdings Corp., Reg. S 5.45% Perpetual PHL usD 295,500 0.01
300,000 Logan Group Co. Ltd., Reg. S 6.5% 07/16/2023 CHN usb 291,648 0.01
300,000 GMR Hyderabad International Airport Ltd., Reg. S 4.25% 10/27/2027 IND usb 290,727 0.01
300,000 CIFI Holdings Group Co. Ltd., Reg. S 5.95% 10/20/2025 CHN usb 289,500 0.01
207,000 Punch Finance plc, Reg. S 6.125% 06/30/2026 GBR GBP 280,400 0.01
300,000 Powerlong Real Estate Holdings Ltd., Reg. S 4% 07/25/2022 CHN usb 279,657 0.01
275,000 John Deere Capital Corp. 0.45% 06/07/2024 USA usb 271,722 0.01
416,000 8 BRL usD 271,113 0.01
Samarco Mineracao SA, Reg. S 5.75% 10/24/2023
270,000 GMR Hyderabad International Airport Ltd., 144A 4.75% 02/02/2026 IND usb 270,412 0.01
285,000 Pacific Gas and Electric Co. 3.5% 08/01/2050 USA usb 264,724 0.01
300,000 New Metro Global Ltd., Reg. S 4.625% 10/15/2025 CHN usb 259,566 0.01
210,000 Freeport-McMoRan, Inc. 5.4% 11/14/2034 USA usb 255,971 0.01
250,000 DCP Midstream Operating LP 3.25% 02/15/2032 USA usb 252,279 0.01
525,000 Agile Group Holdings Ltd., Reg. S 7.875% Perpetual CHN UsD 252,131 0.01
255,000 Barclays plc 4.375% 12/31/2164 GBR usD 250,410 0.01
300,000 Powerlong Real Estate Holdings Ltd., Reg. S 4.9% 05/13/2026 CHN usb 248,988 0.01
333,000 China Grand Automotive Services Ltd., Reg. S 9.125% 01/30/2024 CHN UsD 247,269 0.01
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210,000 Chrome Holdco SASU, Reg. S 5% 05/31/2029 FRA EUR 239,982 0.01
235,000 Suzano Austria GmbH 3.75% 01/15/2031 BRL usD 239,228 0.01
205,000 Boeing Co. (The) 5.15% 05/01/2030 USA usb 239,041 0.01
214,584 Kirk Beauty SUN GmbH, Reg. S 0% 10/01/2026 DEU EUR 234,583 0.01
200,000 Braskem Netherlands Finance BV, 144A 5.875% 01/31/2050 BRL usb 230,781 0.01
800,000 Yuzhou Group Holdings Co. Ltd., Reg. S 6.35% 01/13/2027 CHN usD 224,000 0.01
225,000 Owl Rock Capital Corp. 2.875% 06/11/2028 USA usb 221,026 0.01
335,000 Agile Group Holdings Ltd., Reg. S 4.85% 08/31/2022 CHN usb 220,765 0.01
210,000 Boeing Co. (The) 3.75% 02/01/2050 USA usD 218,842 0.01
200,000 CMHI Finance BVI Co. Ltd., Reg. S 3.5% Perpetual CHN usb 205,404 0.01
767,000 Kaisa Group Holdings Ltd., Reg. S 8.5% 06/30/2022 CHN usb 205,172 0.01
200,000 Azure Orbit IV International Finance Ltd., Reg. S 3.75% 01/25/2023 CHN usD 204,498 0.01
200,000 Grifols Escrow Issuer SA, 144A 4.75% 10/15/2028 ESP usb 204,374 0.01
200,000 IHS Holding Ltd., 144A 6.25% 11/29/2028 NGA usb 203,150 0.01
200,000 IHS Holding Ltd., 144A 5.625% 11/29/2026 NGA usb 202,600 0.01
200,000 Huarong Finance 2017 Co. Ltd., Reg. S 4.25% 11/07/2027 CHN usb 202,586 0.01
200,000 Greenko Investment Co., Reg. S 4.875% 08/16/2023 IND usb 202,325 0.01
China Huaneng Group Hong Kong Treasury Management Holding
200,000 Ltd., Reg. S 2.85% 12/31/2164 CHN usb 202,221 0.01
200,000 KDB Life Insurance Co. Ltd., Reg. S 7.5% Perpetual KOR usb 201,720 0.01
190,000 HCA, Inc. 3.5% 09/01/2030 USA usb 201,186 0.01
200,000 SoftBank Group Corp., Reg. S 5.25% 07/06/2031 JPN usD 200,625 0.01
200,000 JSW Steel Ltd., 144A 5.05% 04/05/2032 IND usb 197,089 0.01
200,000 India Airport Infra, Reg. S 6.25% 10/25/2025 IND usb 195,927 0.01
200,000 Genm Capital Labuan Ltd., 144A 3.882% 04/19/2031 MYS usb 195,187 0.01
200,000 LS Finance 2017 Ltd., Reg. S 4.875% 07/15/2024 HKG usb 194,556 0.01
195,000 FS KKR Capital Corp. 3.125% 10/12/2028 USA usb 194,165 0.01
200,000 Huarong Finance 2019 Co. Ltd., Reg. S 4.25% 12/31/2164 CHN usb 194,000 0.01
200,000 Huarong Finance 2019 Co. Ltd., Reg. S 3.625% 09/30/2030 CHN usD 192,996 0.01
141,000 Virgin Media Secured Finance plc, Reg. S 4.25% 01/15/2030 GBR GBP 189,570 0.01
185,000 AerCap Ireland Capital DAC 3.3% 01/30/2032 IRL usb 188,628 0.01
200,000 LS Finance 2017 Ltd., Reg. S 4.8% 06/18/2026 HKG usD 188,574 0.01
200,000 Country Garden Holdings Co. Ltd., Reg. S 4.2% 02/06/2026 CHN usb 184,248 0.01
155,000 AerCap Ireland Capital DAC 6.5% 07/15/2025 IRL usb 177,248 0.01
180,000 Energean Israel Finance Ltd., Reg. S, 144A 5.875% 03/30/2031 ISR usD 177,232 0.01
160,000 Athene Holding Ltd. 3.5% 01/15/2031 USA usb 169,385 0.01
150,000 AerCap Ireland Capital DAC 3.875% 01/23/2028 IRL usb 159,182 0.01
145,000 Leviathan Bond Ltd., Reg. S, 144A 6.5% 06/30/2027 ISR usb 155,956 0.01
145,000 Freeport-McMoRan, Inc. 4.625% 08/01/2030 USA usD 155,753 0.01
145,000 Boeing Co. (The) 3.9% 05/01/2049 USA usb 152,425 0.01
150,000 AerCap Ireland Capital DAC 3% 10/29/2028 IRL usb 152,238 0.01
150,000 Pacific Gas and Electric Co. 4.3% 03/15/2045 USA usb 152,010 0.01
110,000 Boeing Co. (The) 5.805% 05/01/2050 USA usb 149,238 0.01
140,000 Oracle Corp. 3.95% 03/25/2051 USA usb 145,583 0.01
200,000 Shimao Group Holdings Ltd., Reg. S 4.75% 07/03/2022 CHN usb 145,250 0.01
145,000 General Motors Financial Co., Inc. 1.05% 03/08/2024 USA usb 144,305 0.01
200,000 Times China Holdings Ltd., Reg. S 5.55% 06/04/2024 CHN usb 144,000 0.01
117,000 Loxam SAS, Reg. S 3.25% 01/14/2025 FRA EUR 134,011 0.01
135,000 Energean Israel Finance Ltd., Reg. S, 144A 5.375% 03/30/2028 ISR usD 133,481 0.01
200,000 Sunac China Holdings Ltd., Reg. S 8.35% 04/19/2023 CHN usb 133,000 0.01
118,000 Chrome Holdco SASU, Reg. S 5% 05/31/2029 FRA EUR 132,881 0.01
135,000 Centene Corp. 2.625% 08/01/2031 USA usD 132,525 0.01
200,000 Sunac China Holdings Ltd., Reg. S 6.65% 08/03/2024 CHN usb 129,000 0.01
200,000 Zhenro Properties Group Ltd., Reg. S 6.63% 01/07/2026 CHN usD 128,750 0.01
200,000 Central China Real Estate Ltd., Reg. S 7.25% 08/13/2024 CHN usD 126,000 0.01
125,000 Occidental Petroleum Corp. 4.2% 03/15/2048 USA usb 125,203 0.01
200,000 Agile Group Holdings Ltd., Reg. S 6.05% 10/13/2025 CHN usb 122,500 0.01
250,000 Agile Group Holdings Ltd., Reg. S 7.75% Perpetual CHN usD 120,062 0.01
400,000 Yuzhou Group Holdings Co. Ltd., Reg. S 7.7% 02/20/2025 CHN usD 118,000 0.01
100,000 IM Group SAS, Reg. S 6.625% 03/01/2025 FRA EUR 117,337 0.01
85,000 General Motors Co. 5.95% 04/01/2049 USA usb 116,620 0.01
110,000 Occidental Petroleum Corp. 4.1% 02/15/2047 USA usD 107,967 0.01
400,000 Kaisa Group Holdings Ltd., Reg. S 9.375% 06/30/2024 CHN usb 107,000 0.01
110,000 Boeing Co. (The) 3.375% 06/15/2046 USA usb 105,800 0.01
400,000 § CHN usD 104,600 0.01
Kaisa Group Holdings Ltd., Reg. S 11.7% 11/11/2025
211,000 Agile Group Holdings Ltd., Reg. S 8.375% Perpetual CHN usb 103,401 0.01
100,000 General Motors Financial Co., Inc. 1.2% 10/15/2024 USA usb 99,326 -
85,000 Centene Corp. 3% 10/15/2030 USA usb 86,550 -
75,000 Boeing Co. (The) 2.95% 02/01/2030 USA usD 76,495 -
200,000 Easy Tactic Ltd., Reg. S 5.875% 02/13/2023 CHN usb 75,500 -
55,000 Ovintiv, Inc. 6.625% 08/15/2037 USA usb 72,122 -
60,000 Southern California Edison Co. 3.65% 02/01/2050 USA usb 63,650 -
50,000 Western Midstream Operating LP 6.5% 02/01/2050 USA usb 59,201 -
200,000 Yuzhou Group Holdings Co. Ltd., Reg. S 7.375% 01/13/2026 CHN usb 58,000 -
200,000 Yuzhou Group Holdings Co. Ltd., Reg. S 7.85% 08/12/2026 CHN usD 58,000 -
200,000 8 CHN usD 55,500 -
CFLD Cayman Investment Ltd., Reg. S 8.75% 09/28/2022
50,000 EQT Corp. 5% 01/15/2029 USA usb 55,446 -
200,000 CFLD Cayman Investment Ltd., Reg. S 8.6% 04/08/2024 CHN usb 55,405 -
200,000 § CHN usb 52,550 -

Kaisa Group Holdings Ltd., Reg. S 11.95% 11/12/2023

74/86



EDINETOOOO
OO00o0O00oo00o0Do00DOo00oo0gOonoOo(Es3s?6)

OJooooooooogodo
200,000 Kaisa Group Holdings Ltd., Reg. S 11.65% 06/01/2026 CHN usb 52,550 -
45,000 EQT Corp. 3.9% 10/01/2027 USA usD 48,319 -
40,000 Western Midstream Operating LP 5.3% 02/01/2030 USA usb 44,041 -
45,000 National Health Investors, Inc. 3% 02/01/2031 USA usb 43,465 -
45,000 Volcan Cia Minera SAA, 144A 4.375% 02/11/2026 PER usb 43,418 -
40,000 Boeing Co. (The) 3.95% 08/01/2059 USA usD 41,677 -
40,000 Boeing Co. (The) 3.825% 03/01/2059 USA usb 40,410 -
30,000 Ovintiv, Inc. 8.125% 09/15/2030 USA usb 39,936 -
35,000 DCP Midstream Operating LP 5.125% 05/15/2029 USA usD 39,600 -
211,000 China Evergrande Group, Reg. S 11.5% 01/22/2023 CHN usb 33,232 -
25,000 Ovintiv, Inc. 6.5% 08/15/2034 USA usb 32,214 -
30,000 Southwestern Energy Co. 4.75% 02/01/2032 USA usD 31,651 -
25,000 Freeport-McMoRan, Inc. 5.45% 03/15/2043 USA usb 31,476 -
25,000 General Motors Co. 5.2% 04/01/2045 USA usb 31,003 -
20,000 Western Midstream Operating LP 5.45% 04/01/2044 USA usD 23,928 -
20,000 Southern California Edison Co. 4.125% 03/01/2048 USA usb 22,488 -
4,525,000 Banco Hipotecario SA, 144A, FRN 30.845% 11/07/2022 ARG ARS 21,520 -
20,000 Occidental Petroleum Corp. 4.625% 06/15/2045 USA usD 20,780 -
15,000 Southern California Edison Co. 4% 04/01/2047 USA usD 16,576 -
10,000 Ovintiv, Inc. 7.2% 11/01/2031 USA usb 13,046 -
10,000 Ovintiv, Inc. 6.5% 02/01/2038 USA usb 12,996 -
10,000 Western Midstream Operating LP 5.5% 08/15/2048 USA usD 11,960 -
10,000 Occidental Petroleum Corp. 4.4% 08/15/2049 USA usb 10,140 -
1,840,000 Banco Macro SA, 144A 17.5% 05/08/2022 ARG ARS 8,255 -
5,000 Ovintiv, Inc. 7.375% 11/01/2031 USA usb 6,525 -
85,487,588 4.22
4,516,000 Ukraine Government Bond, Reg. S, FRN 0% 05/31/2040 UKR usb 4,127,511 0.20
4,982,740 Ecuador Government Bond, Reg. S 1% 07/31/2035 ECU usD 3,294,837 0.16
8,602,734 Argentina Government Bond 2% 01/09/2038 ARG usb 3,269,039 0.16
2,311,000 Angola Government Bond, Reg. S 9.125% 11/26/2049 AGO usb 2,224,402 0.11
2,245,000 Nigeria Government Bond, Reg. S 6.125% 09/28/2028 NGA usD 2,172,351 0.11
2,148,000 Petroleos Mexicanos 6.95% 01/28/2060 MEX usb 1,921,332 0.10
4,238,000 Provincia de Buenos Aires, Reg. S 3.9% 09/01/2037 ARG usb 1,817,042 0.09
1,644,000 Oman Government Bond, Reg. S 7% 01/25/2051 OMN usb 1,725,343 0.09
1,669,000 Angola Government Bond, Reg. S 8% 11/26/2029 AGO usD 1,651,542 0.08
26,832,864 South Africa Government Bond 8% 01/31/2030 ZAF ZAR 1,554,571 0.08
1,595,000 Nigeria Government Bond, Reg. S 8.25% 09/28/2051 NGA UsD 1,499,300 0.07
27,425,000 South Africa Government Bond 8.5% 01/31/2037 ZAF ZAR 1,454,885 0.07
1,547,875 YPF SA, Reg. S 8.5% 03/23/2025 ARG usb 1,323,108 0.06
1,162,000 Ghana Government Bond, Reg. S 10.75% 10/14/2030 GHA usb 1,304,612 0.06
1,434,000 YPF SA, Reg. S 8.75% 04/04/2024 ARG usD 1,236,187 0.06
1,498,000 EIl Salvador Government Bond, Reg. S 7.75% 01/24/2023 SLV usb 1,205,905 0.06
2,769,883 Argentina Government Bond 2.5% 07/09/2041 ARG usD 981,924 0.05
Banque Centrale de Tunisie International Bond, Reg. S
1,031,000 5.625% 02/17/2024 TUN EUR 935,279 0.05
835,000 US Treasury Bill 0% 02/24/2022 USA usb 834,973 0.04
13,502,697 South Africa Government Bond 8.25% 03/31/2032 ZAF ZAR 765,160 0.04
15,430,000 Mexican Bonos 7.75% 05/29/2031 MEX MXN 762,348 0.04
700,000 Malaysia Wakala Sukuk Bhd., Reg. S 3.075% 04/28/2051 MYS usb 717,698 0.04
600,000 Indonesia Asahan Aluminium Persero PT, Reg. S 5.8% 05/15/2050 IDN usD 694,980 0.04
666,000 Dominican Republic Government Bond, Reg. S 4.875% 09/23/2032 DOM usD 678,487 0.03
687,000 Dominican Republic Government Bond, Reg. S 5.875% 01/30/2060 DOM usb 662,096 0.03
771,716 Ecuador Government Bond, Reg. S 5% 07/31/2030 ECU usD 641,489 0.03
622,000 Italy Government Bond 2.375% 10/17/2024 ITA usb 637,766 0.03
675,000 Mexico Government Bond 3.771% 05/24/2061 MEX usD 623,622 0.03
620,000 Petroleos Mexicanos 5.95% 01/28/2031 MEX usb 603,694 0.03
Banque Centrale de Tunisie International Bond, Reg. S
619,000 6.75% 10/31/2023 TUN EUR 591,196 0.03
12,053,200 Mexican Bonos 6.75% 03/09/2023 MEX MXN 589,659 0.03
726,000 Zambia Government Bond, Reg. S 8.97% 07/30/2027 ZMB usb 564,418 0.03
1,058,000 Sri Lanka Government Bond, Reg. S 7.55% 03/28/2030 LKA usD 531,645 0.03
39,800,000 Export-Import Bank of Korea, 144A 4.89% 08/09/2023 KOR INR 529,945 0.03
2,878,000 Brazil Notas do Tesouro Nacional 36.5% 01/01/2025 BRL BRL 509,414 0.03
435,000 Mexico Government Bond 4.28% 08/14/2041 MEX usb 451,856 0.02
430,000 Saudi Arabian Oil Co., 144A 3.25% 11/24/2050 SAU usb 420,119 0.02
400,000 Qatar Energy, Reg. S 3.3% 07/12/2051 QAT usb 413,211 0.02
506,000 Zambia Government Bond, Reg. S 8.5% 04/14/2024 ZMB UsD 400,360 0.02
300,000 NTPC Ltd., Reg. S 4.75% 10/03/2022 IND usD 307,568 0.02
311,000 Angola Government Bond, Reg. S 9.375% 05/08/2048 AGO usb 305,383 0.02
270,000 Bharat Petroleum Corp. Ltd., Reg. S 4.375% 01/24/2022 IND usb 270,467 0.01
4,998,500 Mexican Bonos 8.5% 11/18/2038 MEX MXN 257,229 0.01
255,000 Indian Railway Finance Corp. Ltd., 144A 2.8% 02/10/2031 IND usb 248,381 0.01
200,000 Pakistan Government Bond, Reg. S 8.875% 04/08/2051 PAK UsD 199,285 0.01
30,965,000 Provincia de Buenos Aires, Reg. S, 144A, FRN 38.399% 04/12/2025 ARG ARS 144,382 0.01
10,400,000 Export-Import Bank of Korea, Reg. S 6.75% 08/09/2022 KOR INR 141,110 0.01
27,380,000 Provincia de Buenos Aires, FRN 38.84% 05/31/2022 ARG ARS 136,123 0.01
190,000 YPF SA, 144A 6.95% 07/21/2027 ARG usb 124,583 0.01
48,457,817 2.42
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1,274,000 Ecopetrol SA 5.875% 11/02/2051 coL usb 1,195,611 0.06
300,000 Huarong Finance Il Co. Ltd., Reg. S 4.875% 11/22/2026 CHN usb 311,703 0.02
200,000 Huarong Finance Il Co. Ltd., Reg. S 5.5% 01/16/2025 CHN usD 210,250 0.01
145,000 Ecopetrol SA 4.625% 11/02/2031 coL usb 141,231 0.01
1,858,795 0.10
12,080,000 International Finance Corp. 5.85% 11/25/2022 SP INR 163,624 0.01
163,624 0.01
155,914,336 7.73
836,774,685 41.48
815 Bunge Ltd. Preference 4.875% USA usb 103,293 0.01
103,293 0.01
22,900 FNMA Preference USA usb 113,126 0.01
24,250 FHLMC Preference USA usD 101,850 -
23,100 FNMA Preference 8.25% USA usb 72,072 -
12,808 FHLMC Preference 8.375% USA usb 36,759 -
323,807 0.01
250 2020 Cash Mandatory Exchangeable Trust, 144A Preference 5.25% USA usb 261,303 0.01
261,303 0.01
688,403 0.03
Soundview Home Loan Trust, Series 2006-WF2, FRN
2,957,912 0.767% 12/25/2036 USA usb 4,095,821 0.20
LoanCore Issuer Ltd., Series 2018-CRE1, 144A, FRN
3,200,000 3.04% 05/15/2028 CYM usb 3,202,277 0.16
2,804,728 B&M CLO Ltd., Series 2014-1A, 144A, FRN 4.822% 04/16/2026 CYM usb 2,815,236 0.14
Halcyon Loan Advisors Funding Ltd., Series 2014-1A, 144A, FRN
2,810,000 3.622% 04/18/2026 CYM usb 2,809,852 0.14
Accredited Mortgage Loan Trust, Series 2005-1, FRN
2,723,486 3.842% 04/25/2035 USA usD 2,783,033 0.14
2,800,000 Marathon CLO V Ltd., Series 2013-5A, 144A, FRN 2.91% 11/21/2027 CYM usb 2,730,251 0.14
Atlas Senior Loan Fund 111 Ltd., Series 2013-1A, 144A, FRN
2,620,000 2.758% 11/17/2027 CYM usb 2,598,210 0.13
WaMu Mortgage-Backed Pass-Through Certificates Trust, Series
2,574,394 2006-AR14, FRN 2.557% 11/25/2036 USA usb 2,570,995 0.13
2,560,043 GPMT Ltd., Series 2018-FL1, 144A, FRN 2.239% 11/19/2035 CYM usb 2,561,334 0.13
WaMu Commercial Mortgage Securities Trust, Series 2007-SL3,
2,500,000 144A, FRN 2.361% 03/23/2045 USA usb 2,324,367 0.12
American Home Mortgage Investment Trust, Series 2004-4
2,250,000 6% 02/25/2045 USA usb 2,321,040 0.12
Nomura Home Equity Loan, Inc. Home Equity Loan Trust, Series
2,145,364 2006-WF1, FRN 0.647% 03/25/2036 USA usD 2,173,918 0.11
2,100,000 Voya CLO Ltd., Series 2014-3A, 144A, FRN 5.124% 07/25/2026 CYM usD 2,098,558 0.10
Arbor Realty Commercial Real Estate Notes Ltd., Series 2021-FL4,
2,000,000 144A, FRN 2.99% 11/15/2036 CYM usb 2,004,562 0.10
Uropa Securities plc, Series 2007-1, Reg. S, FRN
1,561,401 0.468% 10/10/2040 GBR GBP 1,999,690 0.10
1,730,000 TRTX Issuer Ltd., Series 2019-FL3, 144A, FRN 2.612% 10/15/2034 CYM usb 1,716,251 0.09
Merrill Lynch Mortgage Investors Trust, Series 2007-MLN1, FRN
1,812,910 0.412% 03/25/2037 USA usb 1,714,989 0.09
Dryden 51 Euro CLO BV, Series 2017-51X, Reg. S, FRN
1,500,000 3.05% 07/15/2031 IRL EUR 1,712,402 0.09
Babson Euro CLO BV, Series 2014-2X, Reg. S, FRN
1,500,000 3.2% 11/25/2029 IRL EUR 1,707,083 0.08
1,507,000 GPMT Ltd., Series 2019-FL2, 144A, FRN 3.039% 02/22/2036 CYM usb 1,501,714 0.07
1,500,000 BSPRT Issuer Ltd., Series 2019-FL5, 144A, FRN 2.94% 05/15/2029 CYM usb 1,499,758 0.07
1,500,000 BDS Ltd., Series 2019-FL4, 144A, FRN 2.589% 08/15/2036 CYM usD 1,496,849 0.07
1,411,352 RBSGC Mortgage Loan Trust, Series 2007-A 6% 01/25/2037 USA usb 1,413,905 0.07
1,400,000 KREF Ltd., Series 2021-FL2, 144A, FRN 2.089% 02/15/2039 USA usb 1,403,223 0.07
1,296,875 American Airlines Pass-Through Trust 3.65% 08/15/2030 USA usD 1,357,065 0.07
CHL Mortgage Pass-Through Trust, Series 2006-HYB4, FRN
1,594,417 3.669% 06/20/2036 USA usD 1,355,405 0.07
Asset-Backed Securities Corp. Home Equity Loan Trust, Series
1,301,930 2006-HE3, FRN 0.542% 03/25/2036 USA usb 1,307,803 0.06
Banc of America Alternative Loan Trust, Series 2005-11
1,292,187 5.5% 12/25/2035 USA usb 1,282,634 0.06
J.P. Morgan Mortgage Trust, Series 2006-A7, FRN
1,362,884 2.942% 01/25/2037 USA usb 1,282,098 0.06
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1,210,282 Luminent Mortgage Trust, Series 2006-7, FRN 0.312% 12/25/2036 USA usb 1,275,908 0.06
1,231,231 American Airlines Pass-Through Trust 3.6% 03/22/2029 USA usb 1,272,412 0.06
JP Morgan Mortgage Trust, Series 2006-A3, FRN
1,873,643 2.665% 04/25/2035 USA usb 1,270,385 0.06
1,240,000 Allegro CLO 111 Ltd., Series 2015-1A, 144A, FRN 4.924% 07/25/2027 CYM usb 1,237,443 0.06
1,224,323 Bear Stearns ARM Trust, Series 2007-4, FRN 3.007% 05/25/2037 USA usb 1,210,572 0.06
1,174,302 FREMF Mortgage Trust, Series 2018-KF52, FRN 2.037% 09/25/2028 USA usb 1,169,221 0.06
2,654,056 GSAA Home Equity Trust, Series 2007-9 7% 08/25/2047 USA usb 1,143,939 0.06
IndyMac INDX Mortgage Loan Trust, Series 2005-AR18, FRN
1,964,368 1.312% 10/25/2036 USA usb 1,129,458 0.06
1,131,731 BCAP LLC Trust, Series 2014-RR3, 144A, FRN 0.229% 11/26/2036 USA usb 1,123,407 0.06
Wind River CLO Ltd., Series 2016-1A, 144A, FRN
1,080,000 5.674% 07/15/2028 CYM usb 1,077,950 0.05
1,269,791 Bear Stearns ALT-A Trust, Series 2006-3, FRN 2.655% 05/25/2036 USA usb 1,074,851 0.05
New Century Home Equity Loan Trust, Series 2004-A, FRN
1,061,613 4.17% 08/25/2034 USA usb 1,067,598 0.05
HarborView Mortgage Loan Trust, Series 2007-6, FRN
1,190,858 0.319% 08/19/2037 USA usD 1,032,302 0.05
Z Capital Credit Partners CLO Ltd., Series 2015-1A, 144A, FRN
1,000,000 3.222% 07/16/2027 CYM usb 1,001,485 0.05
TPG Real Estate Finance lIssuer Ltd., Series 2018-FL2, 144A, FRN
1,000,000 2.389% 11/15/2037 CYM usb 1,000,625 0.05
992,000 Telos CLO Ltd., Series 2014-5A, 144A, FRN 3.422% 04/17/2028 CYM usb 995,761 0.05
JFIN CLO 2016 Ltd., Series 2016-1A, 144A, FRN
1,000,000 3.535% 10/27/2028 CYM usD 994,687 0.05
WaMu Mortgage-Backed Pass-Through Certificates Trust, Series
1,166,048 2005-AR2, FRN 0.887% 01/25/2045 USA usDb 986,042 0.05
1,093,071 GSAMP Trust, Series 2005-HE3, FRN 2.117% 06/25/2035 USA usb 984,630 0.05
Banc of America Funding Trust, Series 2005-E, FRN
1,113,469 1.655% 06/20/2035 USA usb 949,953 0.05
Bear Stearns Asset-Backed Securities | Trust, Series 2007-HE3,
656,392 FRN 0.312% 04/25/2037 USA usb 937,612 0.05
MF1 Multifamily Housing Mortgage Loan Trust, Series 2021-FL5,
900,000 144A, FRN 2.664% 07/15/2036 USA usD 901,875 0.04
CHL Mortgage Pass-Through Trust, Series 2006-0A5, FRN
934,593 0.492% 04/25/2046 USA usb 883,401 0.04
807,345 Countrywide, Series 2004-SD2, 144A, FRN 4.142% 08/25/2032 USA usb 839,231 0.04
Structured Asset Securities Corp., Series 2005-NC1, FRN
824,941 1.292% 02/25/2035 USA usD 828,060 0.04
778,955 CitiMortgage Alternative Loan Trust, Series 2007-A6 6% 06/25/2037 USA usb 807,839 0.04
790,000 Flagship Credit Auto Trust, Series 2018-4, 144A 4.11% 10/15/2024 USA usb 800,324 0.04
Citigroup Mortgage Loan Trust, Series 2006-AR6, FRN
825,644 3.034% 08/25/2036 USA usb 792,105 0.04
MASTR Adjustable Rate Mortgages Trust, Series 2005-6, FRN
839,041 3.149% 07/25/2035 USA usD 791,807 0.04
3,482,070 Alternative Loan Trust, Series 2006-J1 7% 02/25/2036 USA usb 786,974 0.04
J.P. Morgan Mortgage Acquisition Trust, Series 2006-CW2, FRN
720,516 0.392% 08/25/2036 USA usD 766,877 0.04
1,337,261 Alternative Loan Trust, Series 2005-59, FRN 0.851% 11/20/2035 USA usb 761,474 0.04
Conseco Finance Securitizations Corp., Series 2000-6
721,740 7.77% 09/01/2031 USA usD 757,292 0.04
710,976 Air Canada Pass-Through Trust, 144A 3.3% 07/15/2031 CAN usb 724,571 0.04
American Home Mortgage Investment Trust, Series 2007-1
4,020,970 2.078% 05/25/2047 USA usD 679,476 0.03
Planet Fitness Master Issuer LLC, Series 2018-1A, 144A
638,550 4.262% 09/05/2048 USA usb 641,014 0.03
Adams Outdoor Advertising LP, Series 2018-1, 144A
611,275 4.81% 11/15/2048 USA usD 630,782 0.03
Octagon Investment Partners XXII Ltd., Series 2014-1A, 144A, FRN
620,000 2.028% 01/22/2030 CYM usb 617,713 0.03
574,189 British Airways Pass-Through Trust, 144A 4.25% 05/15/2034 GBR usb 612,983 0.03
612,741 S-Jets Ltd., Series 2017-1, 144A 3.967% 08/15/2042 BMD usD 597,696 0.03
Banc of America Mortgage Trust, Series 2005-E, FRN
621,879 2.491% 06/25/2035 USA usD 588,214 0.03
First Investors Auto Owner Trust, Series 2018-2A, 144A
560,000 4.28% 01/15/2025 USA usb 568,854 0.03
Domino®s Pizza Master lIssuer LLC, Series 2017-1A, 144A
495,688 4.118% 07/25/2047 USA usD 520,808 0.03
495,000 OCP CLO Ltd., Series 2016-12A, 144A, FRN 5.072% 10/18/2028 CYM usD 495,764 0.02
614,645 Alternative Loan Trust, Series 2004-3T1 6% 05/25/2034 USA usb 482,456 0.02
MASTR Adjustable Rate Mortgages Trust, Series 2005-6, FRN
492,027 2.464% 06/25/2035 USA usD 467,763 0.02
505,000 CSMC OA LLC, Series 2014-USA, 144A 4.373% 09/15/2037 USA usb 453,047 0.02
Bear Stearns Asset-Backed Securities | Trust, Series 2004-HE11,
525,827 FRN 2.642% 12/25/2034 USA usb 448,419 0.02
MSBAM Commercial Mortgage Securities Trust, Series 2012-CKSV,
505,000 144A, FRN 4.425% 10/15/2030 USA usb 440,426 0.02
440,000 Parallel Ltd., Series 2018-2A, 144A, FRN 2.282% 10/20/2031 CYM usb 436,707 0.02
417,600 Wendy"s Funding LLC, Series 2018-1A, 144A 3.884% 03/15/2048 USA usb 435,426 0.02
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WFRBS Commercial Mortgage Trust, Series 2012-C10, FRN

480,000 4.494% 12/15/2045 USA usb 432,294 0.02
ArrowMark Colorado Holdings, Series 2017-6A, 144A, FRN

430,000 2.824% 07/15/2029 CYM usb 430,508 0.02
WFRBS Commercial Mortgage Trust, Series 2014-C24, FRN

440,000 4.29% 11/15/2047 USA usb 408,411 0.02
Carlyle US CLO Ltd., Series 2018-4A, 144A, FRN

400,000 3.031% 01/20/2031 CYM usD 399,836 0.02
Navient Private Education Refi Loan Trust, Series 2018-CA, 144A

385,000 4.22% 06/16/2042 USA usb 397,926 0.02
Towd Point Mortgage Trust, Series 2018-5, 144A, FRN

379,000 3.25% 07/25/2058 USA usb 389,669 0.02
Saxon Asset Securities Trust, Series 2003-3, FRN

368,751 3.017% 12/25/2033 USA usD 375,159 0.02

398,000 KKR CLO 23 Ltd., Series 23, 144A, FRN 7.981% 10/20/2031 CYM usb 364,268 0.02

355,000 OCP CLO Ltd., Series 2018-15A, 144A, FRN 5.982% 07/20/2031 CYM usb 352,901 0.02
Madison Park Funding XXVI Ltd., Series 2017-26A, 144A, FRN

335,000 3.129% 07/29/2030 CYM usD 331,903 0.02

451,326 Alternative Loan Trust, Series 2004-9T1 5.5% 07/25/2034 USA usb 329,400 0.02
Grippen Park CLO Ltd., Series 2017-1A, 144A, FRN

305,000 3.431% 01/20/2030 CYM UsD 305,734 0.02
Galaxy XXVI CLO Ltd., Series 2018-26A, 144A, FRN

310,000 6.01% 11/22/2031 CYM usb 303,847 0.02
Kestrel Aircraft Funding Ltd., Series 2018-1A, 144A

302,743 4.25% 12/15/2038 CYM usb 296,265 0.02

270,000 CSMC OA LLC, Series 2014-USA, 144A 3.953% 09/15/2037 USA usb 284,410 0.01
Citigroup Commercial Mortgage Trust, Series 2012-GC8, 144A, FRN

280,000 5.038% 09/10/2045 USA usD 280,730 0.01
Carlyle US CLO Ltd., Series 2017-4A, 144A, FRN

285,000 2.924% 01/15/2030 CYM usb 275,149 0.01

280,000 CSMC OA LLC, Series 2014-USA, 144A 4.373% 09/15/2037 USA usb 262,768 0.01

255,000 Apidos CLO XX, Series 2015-20A, 144A, FRN 2.072% 07/16/2031 CYM UsD 252,428 0.01
Madison Park Funding XXX Ltd., Series 2018-30A, 144A, FRN

255,000 2.624% 04/15/2029 CYM usD 252,141 0.01
Morgan Stanley Bank of America Merrill Lynch Trust, Series 2013-

340,000 C11, FRN 4.496% 08/15/2046 USA usb 250,506 0.01
Burnham Park CLO Ltd., Series 2016-1A, 144A, FRN

250,000 2.282% 10/20/2029 CYM usD 250,243 0.01
Magnetite XVIII Ltd., Series 2016-18A, 144A, FRN

250,000 2.856% 11/15/2028 CYM usb 250,041 0.01

250,000 Trestles CLO Il Ltd., Series 2018-2A, 144A, FRN 5.874% 07/25/2031 CYM usb 242,601 0.01
Wells Fargo Commercial Mortgage Trust, Series 2013-LC12, FRN

235,000 4.441% 07/15/2046 USA usb 233,600 0.01
American Homes 4 Rent Trust, Series 2014-SFR2, 144A

210,000 6.231% 10/17/2036 USA usb 225,847 0.01
California Republic Auto Receivables Trust, Series 2018-1

220,000 4.33% 04/15/2025 USA usb 224,457 0.01

239,881 Sprite Ltd., Series 2017-1, 144A 5.75% 12/15/2037 CYM usb 215,650 0.01
American Homes 4 Rent, Series 2015-SFR1, 144A

200,000 5.639% 04/17/2052 USA usb 214,714 0.01
CoreVest American Finance Trust, Series 2017-1, 144A

210,000 4.358% 10/15/2049 USA usb 211,581 0.01
GS Mortgage Securities Trust, Series 2011-GC5, 144A, FRN

420,000 5.158% 08/10/2044 USA usD 208,950 0.01
Wells Fargo Commercial Mortgage Trust, Series 2014-LC16

325,000 4.458% 08/15/2050 USA usb 203,125 0.01
Morgan Stanley Capital | Trust, Series 2011-C2, 144A, FRN

250,000 5.385% 06/15/2044 USA usb 202,500 0.01

200,249 MAPS Ltd., Series 2018-1A, 144A 4.212% 05/15/2043 BMD usD 196,431 0.01
SLM Private Credit Student Loan Trust, Series 2003-B, FRN

195,000 2.806% 03/15/2033 USA usD 194,624 0.01
DBUBS Mortgage Trust, Series 2017-BRBK, 144A, FRN

190,000 3.53% 10/10/2034 USA usb 192,273 0.01
WFRBS Commercial Mortgage Trust, Series 2011-C3, 144A, FRN

365,509 5.513% 03/15/2044 USA usb 181,731 0.01
MASTR Adjustable Rate Mortgages Trust, Series 2005-7, FRN

232,673 2.575% 09/25/2035 USA usb 165,364 0.01
Domino®s Pizza Master Issuer LLC, Series 2018-1A, 144A

155,200 4.328% 07/25/2048 USA usb 163,892 0.01

167,871 MAPS Ltd., Series 2018-1A, 144A 5.193% 05/15/2043 BMD usb 151,385 0.01

145,724 Banc of America Funding Trust, Series 2005-7 5.75% 11/25/2035 USA UsD 151,239 0.01
SoFi Professional Loan Program LLC, Series 2015-D, 144A

150,548 3.59% 10/26/2037 USA usb 151,069 0.01
JP Morgan Chase Commercial Mortgage Securities Trust, Series

145,000 2012-LC9, 144A, FRN 4.508% 12/15/2047 USA usb 146,247 0.01
SoFi Consumer Loan Program Trust, Series 2018-4, 144A

142,445 4.17% 11/26/2027 USA usb 143,845 0.01
WFRBS Commercial Mortgage Trust, Series 2011-C4, 144A, FRN

180,000 5.024% 06/15/2044 USA usb 139,211 0.01
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WFRBS Commercial Mortgage Trust, Series 2014-C24, FRN

130,000 4.204% 11/15/2047 USA usb 129,635 0.01
WFRBS Commercial Mortgage Trust, Series 2012-C6, 144A, FRN

125,000 5.982% 04/15/2045 USA usb 125,210 0.01
IndyMac INDX Mortgage Loan Trust, Series 2006-AR2, FRN

151,530 0.512% 02/25/2046 USA usb 121,718 0.01
SLM Private Credit Student Loan Trust, Series 2003-A, FRN

120,000 3.587% 06/15/2032 USA usD 119,662 0.01
OneMain Financial Issuance Trust, Series 2015-3A, 144A

118,862 4.16% 11/20/2028 USA usb 119,022 0.01
Structured Adjustable Rate Mortgage Loan Trust, Series 2005-14,

154,742 FRN 0.402% 07/25/2035 USA usb 111,527 0.01
Adams Outdoor Advertising LP, Series 2018-1, 144A

105,000 5.653% 11/15/2048 USA usD 108,647 0.01

103,789 MASTR Alternative Loan Trust, Series 2004-2 5.5% 03/25/2034 USA usb 106,835 0.01
WFRBS Commercial Mortgage Trust, Series 2012-C7, 144A, FRN

190,000 4.946% 06/15/2045 USA usb 106,233 0.01
WFRBS Commercial Mortgage Trust, Series 2014-C20

100,000 4.378% 05/15/2047 USA usb 101,777 0.01
JP Morgan Chase Commercial Mortgage Securities Trust, Series

100,000 2012-C8, 144A, FRN 4.624% 10/15/2045 USA usD 100,607 0.01
Wells Fargo Commercial Mortgage Trust, Series 2016-C36, FRN

100,000 3.671% 11/15/2059 USA usb 97,806 0.01
American Home Mortgage Investment Trust, Series 2006-1, FRN

99,471 0.372% 03/25/2046 USA usb 96,384 0.01

93,182 Accelerated Assets LLC, Series 2018-1, 144A 3.87% 12/02/2033 USA usb 95,889 -
Wells Fargo Commercial Mortgage Trust, Series 2016-C36, FRN

100,000 4.311% 11/15/2059 USA usD 88,680 -
Diamond Resorts Owner Trust, Series 2018-1, 144A

81,718 4.53% 01/21/2031 USA usb 83,200 -
FHLMC Structured Agency Credit Risk Debt Notes, Series 2015-

81,441 DNA1, FRN 3.403% 10/25/2027 USA usb 82,740 -

92,555 CHL Mortgage Pass-Through Trust, Series 2005-19 5.5% 08/25/2035 USA usb 81,821 -

71,253 Alternative Loan Trust, Series 2003-22CB 6% 12/25/2033 USA usb 74,248 -
Morgan Stanley Capital I Trust, Series 2011-C2, 144A, FRN

75,047 5.385% 06/15/2044 USA usb 73,612 -
SMB Private Education Loan Trust, Series 2017-B, 144A, FRN

72,307 0.839% 10/15/2035 USA usD 72,582 -

59,904 Accelerated Assets LLC, Series 2018-1, 144A 4.51% 12/02/2033 USA usD 61,134 -
HarborView Mortgage Loan Trust, Series 2004-11, FRN

61,058 0.729% 01/19/2035 USA usD 56,555 -

147,874 AIM Aviation Finance Ltd., Series 2015-1A, 144A 5.072% 02/15/2040 CHN usD 54,777 -

51,850 Impac CMB Trust, Series 2005-8, FRN 0.932% 02/25/2036 USA usb 51,502 -

48,553 J.P. Morgan Mortgage Trust, Series 2004-S1 6% 09/25/2034 USA usb 51,064 -
SLM Private Credit Student Loan Trust, Series 2003-B, FRN

50,000 3.586% 03/15/2033 USA usb 50,178 -

46,583 MASTR Alternative Loan Trust, Series 2004-8 6% 09/25/2034 USA usb 48,273 -

78,555 RFMSI Trust, Series 2005-SA1, FRN 3.623% 03/25/2035 USA usb 46,406 -

41,054 Alternative Loan Trust, Series 2004-J10 6% 09/25/2034 USA usb 42,582 -

40,750 Hilton Grand Vacations Trust, Series 2018-AA, 144A 4% 02/25/2032 USA usb 41,770 -

35,716 Banc of America Funding Trust, Series 2007-4 5.5% 11/25/2034 USA UsD 35,923 -
WFRBS Commercial Mortgage Trust, Series 2012-C7, FRN

45,000 4.946% 06/15/2045 USA usb 34,851 -
CHL Mortgage Pass-Through Trust, Series 2004-HYB4, FRN

27,390 2.603% 09/20/2034 USA usb 27,661 -

25,340 Alternative Loan Trust, Series 2003-22CB 5.75% 12/25/2033 USA usb 26,277 -
SoFi Consumer Loan Program LLC, Series 2016-A, 144A

24,551 3.57% 01/26/2038 USA usb 24,651 -
Security National Mortgage Loan Trust, Series 2007-1A, 144A, FRN

24,589 0.453% 04/25/2037 USA usb 24,607 -
WFRBS Commercial Mortgage Trust, Series 2012-C7, 144A, FRN

130,000 4.946% 06/15/2045 USA usb 24,229 -

24,991 Lehman XS Trust, Series 2006-2N, FRN 0.612% 02/25/2046 USA usb 23,204 -
GSR Mortgage Loan Trust, Series 2005-AR6, FRN

21,072 2.71% 09/25/2035 USA usb 21,245 -
SoFi Consumer Loan Program Trust, Series 2018-2, 144A

19,065 3.79% 04/26/2027 USA usb 19,105 -
DSLA Mortgage Loan Trust, Series 2005-AR5, FRN

25,020 0.749% 09/19/2045 USA usb 18,780 -
Diamond Resorts Owner Trust, Series 2017-1A, 144A

18,432 6.07% 10/22/2029 USA usD 18,525 -
Residential Asset Securitization Trust, Series 2006-R1, FRN

39,063 0.502% 01/25/2046 USA usb 14,168 -

12,945 Alternative Loan Trust, Series 2004-16CB 5.5% 08/25/2034 USA usb 13,295 -

11,512 Alternative Loan Trust, Series 2004-16CB 5.5% 07/25/2034 USA usD 11,835 -
CSFB Mortgage-Backed Pass-Through Certificates Trust, Series

9,658 2003-27 5.75% 11/25/2033 USA usb 10,279 -
10,000 COMM Mortgage Trust, Series 2012-LC4, FRN 5.738% 12/10/2044 USA usb 9,701 -
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Banc of America Mortgage Trust, Series 2005-A, FRN
5,055 2.502% 02/25/2035 USA usb 5,245 -
Starwood Retail Property Trust, Series 2014-STAR, 144A, FRN
410,000 4.489% 11/15/2027 USA usb 4,869 -
IndyMac INDX Mortgage Loan Trust, Series 2005-AR11, FRN
4,819 2.956% 08/25/2035 USA usD 4,411 -
Starwood Retail Property Trust, Series 2014-STAR, 144A, FRN
100,000 2.839% 11/15/2027 USA usD 1,187 -
116,948,939 5.79
3,464,000 Innoviva, Inc. 2.125% 01/15/2023 USA usD 3,784,420 0.19
2,571,000 Atlas Air Worldwide Holdings, Inc. 2.25% 06/01/2022 USA usD 3,297,307 0.16
2,971,000 CSG Systems International, Inc. 4.25% 03/15/2036 USA usD 3,154,831 0.16
3,326,000 NCL Corp. Ltd., 144A 1.125% 02/15/2027 USA usD 3,130,764 0.16
2,669,000 Arbor Realty Trust, Inc. 4.75% 11/01/2022 USA usD 2,940,013 0.15
2,647,000 Liberty Broadband Corp., 144A 2.75% 09/30/2050 USA usD 2,687,989 0.13
639,000 1P Operating Partnership LP, 144A 3.75% 02/21/2024 USA usD 2,571,208 0.13
2,566,000 Wayfair, Inc. 0.625% 10/01/2025 USA usD 2,345,901 0.12
2,211,000 BioMarin Pharmaceutical, Inc. 1.25% 05/15/2027 USA usb 2,317,349 0.11
2,220,000 Fortive Corp. 0.875% 02/15/2022 USA usD 2,231,100 0.11
2,149,000 O0SI Systems, Inc. 1.25% 09/01/2022 USA usD 2,206,923 0.11
2,015,000 Confluent, Inc., 144A 0% 01/15/2027 USA usD 2,193,831 0.11
2,309,000 DISH Network Corp. 3.375% 08/15/2026 USA usD 2,191,363 0.11
2,691,000 Liberty Interactive LLC 3.75% 02/15/2030 USA usD 2,055,251 0.10
1,793,000 Opendoor Technologies, Inc., 144A 0.25% 08/15/2026 USA usD 1,866,961 0.09
1,708,000 Greenbrier Cos., Inc. (The), 144A 2.875% 04/15/2028 USA usD 1,865,990 0.09
1,853,000 Helix Energy Solutions Group, Inc. 6.75% 02/15/2026 USA usD 1,848,367 0.09
1,633,000 Pebblebrook Hotel Trust 1.75% 12/15/2026 USA usD 1,806,343 0.09
1,398,000 MP Materials Corp., 144A 0.25% 04/01/2026 USA usD 1,771,965 0.09
1,725,000 Hope Bancorp, Inc. 2% 05/15/2038 USA usD 1,686,187 0.08
1,674,000 PennyMac Corp. 5.5% 11/01/2024 USA usD 1,680,278 0.08
1,968,000 Aurora Cannabis, Inc. 5.5% 02/28/2024 CAN usb 1,677,720 0.08
1,000,000 Varex Imaging Corp. 4% 06/01/2025 USA usD 1,666,250 0.08
1,649,000 Ligand Pharmaceuticals, Inc. 0.75% 05/15/2023 USA usD 1,650,031 0.08
1,625,000 Lucid Group, Inc., 144A 1.25% 12/15/2026 USA usD 1,608,263 0.08
1,507,000 Beauty Health Co. (The), 144A 1.25% 10/01/2026 USA usD 1,603,605 0.08
1,709,000 Affirm Holdings, Inc., 144A 0% 11/15/2026 USA usD 1,544,936 0.08
1,484,000 EZCORP, Inc. 2.875% 07/01/2024 USA usD 1,532,230 0.08
1,718,000 NI0, Inc., 144A 0% 02/01/2026 CHN usD 1,497,237 0.07
1,282,000 MannKind Corp., 144A 2.5% 03/01/2026 USA usD 1,440,638 0.07
1,340,000 Fisker, Inc., 144A 2.5% 09/15/2026 USA usD 1,391,992 0.07
1,621,000 GOL Equity Finance SA, 144A 3.75% 07/15/2024 BRL usD 1,385,955 0.07
1,019,000 Ivanhoe Mines Ltd., 144A 2.5% 04/15/2026 CAN usD 1,370,555 0.07
837,000 Dynavax Technologies Corp., 144A 2.5% 05/15/2026 USA usb 1,356,463 0.07
1,663,000 fuboTV, Inc., 144A 3.25% 02/15/2026 USA usD 1,354,306 0.07
1,340,000 PennyMac Corp., 144A 5.5% 03/15/2026 USA usD 1,313,200 0.07
1,091,000 Mitek Systems, Inc., 144A 0.75% 02/01/2026 USA usD 1,199,287 0.06
1,188,000 Apollo Commercial Real Estate Finance, Inc. 4.75% 08/23/2022 USA usD 1,198,395 0.06
1,299,000 Nutanix, Inc., 144A 0.25% 10/01/2027 USA usD 1,188,585 0.06
1,477,000 Magnite, Inc., 144A 0.25% 03/15/2026 USA usD 1,159,445 0.06
1,367,000 Amyris, Inc., 144A 1.5% 11/15/2026 USA usD 1,151,697 0.06
897,000 Mesa Laboratories, Inc. 1.375% 08/15/2025 USA usb 1,147,084 0.06
1,156,000 Zogenix, Inc. 2.75% 10/01/2027 USA usD 1,144,787 0.06
1,097,000 Sunnova Energy International, Inc., 144A 0.25% 12/01/2026 USA UsD 1,140,935 0.06
727,000 Avid SPV LLC, 144A 1.25% 03/15/2026 USA usD 1,137,755 0.06
1,085,000 Vishay Intertechnology, Inc. 2.25% 06/15/2025 USA usb 1,124,386 0.06
827,000 Rapid7, Inc., 144A 0.25% 03/15/2027 USA usD 1,069,973 0.05
1,087,000 Stride, Inc. 1.125% 09/01/2027 USA usD 1,062,947 0.05
1,045,000 Radius Global Infrastructure, Inc., 144A 2.5% 09/15/2026 USA usb 1,046,867 0.05
1,072,000 Array Technologies, Inc., 144A 1% 12/01/2028 USA usD 1,018,936 0.05
1,088,000 Bentley Systems, Inc., 144A 0.375% 07/01/2027 USA usD 1,006,400 0.05
1,359,000 Canopy Growth Corp., 144A 4.25% 07/15/2023 CAN CAD 1,001,832 0.05
694,000 Cutera, Inc., 144A 2.25% 03/15/2026 USA usD 1,000,679 0.05
880,000 Insmed, Inc. 0.75% 06/01/2028 USA usD 957,880 0.05
1,322,000 Beyond Meat, Inc., 144A 0% 03/15/2027 USA usD 922,888 0.05
856,000 Chefs® Warehouse, Inc. (The), 144A 1.875% 12/01/2024 USA usD 915,385 0.05
1,109,000 Karyopharm Therapeutics, Inc. 3% 10/15/2025 USA usb 906,607 0.05
1,102,000 Fastly, Inc., 144A 0% 03/15/2026 USA usD 906,395 0.04
910,000 Realogy Group LLC, 144A 0.25% 06/15/2026 USA usD 900,402 0.04
1,184,332 Liberty Interactive LLC 4% 11/15/2029 USA usD 894,171 0.04
872,000 Two Harbors Investment Corp. 6.25% 01/15/2026 USA UsD 882,900 0.04
856,000 Redwood Trust, Inc. 4.75% 08/15/2023 USA usD 882,215 0.04
1,367,000 Vroom, Inc., 144A 0.75% 07/01/2026 USA usD 861,210 0.04
968,000 Revance Therapeutics, Inc. 1.75% 02/15/2027 USA UsD 854,865 0.04
819,000 SoFi Technologies, Inc., 144A 0% 10/15/2026 USA usD 849,753 0.04
885,000 Porch Group, Inc., 144A 0.75% 09/15/2026 USA usb 848,538 0.04
837,000 TechTarget, Inc., 144A 0% 12/15/2026 USA usD 835,996 0.04
678,000 Inotiv, Inc., 144A 3.25% 10/15/2027 USA usD 820,380 0.04
533,000 Cinemark Holdings, Inc. 4.5% 08/15/2025 USA usD 764,189 0.04

80/86



EDINETOOOO
OO00o0O00oo00o0Do00DOo00oo0gOonoOo(Es3s?6)
oOoooooooooood

945,000 Groupon, Inc., 144A 1.125% 03/15/2026 USA usD 748,912 0.04
802,000 Sea Ltd. 0.25% 09/15/2026 TWN usD 741,369 0.04
659,000 Braemar Hotels & Resorts, Inc., 144A 4.5% 06/01/2026 USA usD 738,959 0.04
698,000 PAR Technology Corp. 1.5% 10/15/2027 USA usD 703,671 0.03
648,000 Danimer Scientific, Inc., 144A 3.25% 12/15/2026 USA usD 685,649 0.03
792,000 Peloton Interactive, Inc., 144A 0% 02/15/2026 USA usD 675,180 0.03
686,000 Veritone, Inc., 144A 1.75% 11/15/2026 USA usD 657,918 0.03
659,000 Blackline, Inc., 144A 0% 03/15/2026 USA usD 615,506 0.03
460,000 Southwest Airlines Co. 1.25% 05/01/2025 USA usD 614,905 0.03
513,000 PRA Group, Inc. 3.5% 06/01/2023 USA usD 599,889 0.03
609,000 Alteryx, Inc. 0.5% 08/01/2024 USA usD 574,774 0.03
510,000 Mandiant, Inc. 0.875% 06/01/2024 USA usD 532,950 0.03
575,000 1Life Healthcare, Inc. 3% 06/15/2025 USA usD 519,685 0.03
1,317,000 SmileDirectClub, Inc., 144A 0% 02/01/2026 USA usD 514,420 0.03
516,000 Liberty Broadband Corp., 144A 1.25% 09/30/2050 USA usD 511,356 0.03
473,000 Kaman Corp. 3.25% 05/01/2024 USA usb 490,501 0.02
508,000 Upstart Holdings, Inc., 144A 0.25% 08/15/2026 USA usD 487,680 0.02
483,000 JPMorgan Chase Bank NA 0.125% 01/01/2023 USA usD 478,774 0.02
553,000 Shift Technologies, Inc., 144A 4.75% 05/15/2026 USA usD 447,787 0.02
230,000 Palo Alto Networks, Inc. 0.375% 06/01/2025 USA usD 436,862 0.02
439,000 Alphatec Holdings, Inc., 144A 0.75% 08/01/2026 USA usD 427,476 0.02
504,000 RealReal, Inc. (The), 144A 1% 03/01/2028 USA usD 415,246 0.02
418,000 Everbridge, Inc. 0.125% 12/15/2024 USA usD 407,811 0.02
405,000 Gossamer Bio, Inc. 5% 06/01/2027 USA usD 396,900 0.02
317,000 PetlQ, Inc. 4% 06/01/2026 USA usD 371,613 0.02
353,000 Kaleyra, Inc., 144A 6.125% 06/01/2026 ITA usb 363,166 0.02
488,000 Omeros Corp. 5.25% 02/15/2026 USA usD 361,394 0.02
403,000 Spirit Airlines, Inc. 1% 05/15/2026 USA usD 349,417 0.02
326,000 Herbalife Nutrition Ltd. 2.625% 03/15/2024 USA usD 327,434 0.02
325,000 Collegium Pharmaceutical, Inc. 2.625% 02/15/2026 USA usD 316,875 0.02
225,000 Li Auto, Inc., 144A 0.25% 05/01/2028 CHN usD 298,125 0.01
250,000 Guess?, Inc. 2% 04/15/2024 USA usD 292,656 0.01
270,000 Luminar Technologies, Inc., 144A 1.25% 12/15/2026 USA usD 287,550 0.01
300,000 Splunk, Inc. 1.125% 06/15/2027 USA usD 281,250 0.01
372,000 MicroStrategy, Inc., 144A 0% 02/15/2027 USA usb 270,184 0.01
210,000 Livongo Health, Inc. 0.875% 06/01/2025 USA usD 240,392 0.01
216,000 Camtek Ltd., 144A 0% 12/01/2026 ISR usD 229,500 0.01
260,000 Aerie Pharmaceuticals, Inc. 1.5% 10/01/2024 USA usb 221,000 0.01
189,000 Century Aluminum Co., 144A 2.75% 05/01/2028 USA usD 217,161 0.01
194,000 Air Transport Services Group, Inc. 1.125% 10/15/2024 USA usb 216,795 0.01
195,000 Twitter, Inc., 144A 0% 03/15/2026 USA usD 175,617 0.01
155,000 Patrick Industries, Inc. 1% 02/01/2023 USA usD 172,631 0.01
160,000 Liberty Media Corp., 144A 2.125% 03/31/2048 USA usD 165,920 0.01
152,000 Parsons Corp. 0.25% 08/15/2025 USA usD 151,498 0.01
110,000 Pure Storage, Inc. 0.125% 04/15/2023 USA usD 147,125 0.01
136,000 NuvVasive, Inc. 1% 06/01/2023 USA usD 136,680 0.01
55,000 Penn National Gaming, Inc. 2.75% 05/15/2026 USA usD 130,763 0.01
135,000 NuVasive, Inc. 0.375% 03/15/2025 USA usD 130,106 0.01
115,000 DISH Network Corp. 0% 12/15/2025 USA usD 116,150 0.01
189,000 Bridgebio Pharma, Inc., 144A 2.25% 02/01/2029 USA usD 112,360 0.01
102,000 Starwood Property Trust, Inc. 4.375% 04/01/2023 USA usb 107,294 0.01
115,000 Bilibili, Inc., 144A 0.5% 12/01/2026 CHN usD 98,440 0.01
105,000 lonis Pharmaceuticals, Inc., 144A 0% 04/01/2026 USA usb 92,862 -
80,000 Guardant Health, Inc. 0% 11/15/2027 USA usD 81,328 -
71,000 Intercept Pharmaceuticals, Inc., 144A 3.5% 02/15/2026 USA usD 77,257 -
91,000 Haemonetics Corp., 144A 0% 03/01/2026 USA usD 76,542 -
77,000 13 Verticals LLC 1% 02/15/2025 USA usD 71,710 -
75,000 JetBlue Airways Corp., 144A 0.5% 04/01/2026 USA usD 70,291 -
54,000 Global Blood Therapeutics, Inc., 144A 1.875% 12/15/2028 USA usD 62,910 -
62,000 Redfin Corp., 144A 0.5% 04/01/2027 USA usD 50,598 -
40,000 KKR Real Estate Finance Trust, Inc. 6.125% 05/15/2023 USA usb 42,407 -
25,000 Zillow Group, Inc. 1.375% 09/01/2026 USA usD 40,297 -
34,000 Liberty Media Corp., 144A 2.75% 12/01/2049 USA usD 35,071 -
29,000 Coherus Biosciences, Inc. 1.5% 04/15/2026 USA usb 32,063 -
9,000 Summit Hotel Properties, Inc. 1.5% 02/15/2026 USA usD 9,432 -
5,000 Expedia Group, Inc., 144A 0% 02/15/2026 USA usD 5,777 -
125,293,307 6.21
2,717,000 K. Hovnanian Enterprises, Inc., 144A 7.75% 02/15/2026 USA usD 2,847,620 0.14
2,690,000 Endo Dac, 144A 9.5% 07/31/2027 USA usD 2,741,002 0.14
2,200,000 § CHL usb 2,097,733 0.10
Latam Finance Ltd., 144A 7% 03/01/2026
1,883,000 Hertz Corp. (The), 144A 5% 12/01/2029 USA usD 1,888,009 0.09
1,842,000 Golden Nugget, Inc., 144A 6.75% 10/15/2024 USA usD 1,844,395 0.09
1,730,000 Vector Group Ltd., 144A 10.5% 11/01/2026 USA usD 1,794,512 0.09
1,180,000 TechTarget, Inc. 0% 12/15/2025 USA usD 1,741,904 0.09
1,715,000 CCO Holdings LLC, 144A 4.25% 02/01/2031 USA usD 1,733,565 0.09
1,642,000 AMC Entertainment Holdings, Inc., 144A 10% 06/15/2026 USA usD 1,624,759 0.08
1,455,000 Uber Technologies, Inc., 144A 8% 11/01/2026 USA usD 1,551,736 0.08
2,477,000 Genworth Holdings, Inc., FRN 2.158% 11/15/2066 USA usb 1,498,870 0.07
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1,375,000 Bombardier, Inc., 144A 7.5% 12/01/2024 CAN usb 1,434,366 0.07
1,276,000 AMC Entertainment Holdings, Inc., 144A 10.5% 04/15/2025 USA usb 1,360,267 0.07
1,266,000 Guitar Center, Inc., 144A 8.5% 01/15/2026 USA usb 1,359,861 0.07
1,307,000 Directv Financing LLC, 144A 5.875% 08/15/2027 USA usb 1,339,936 0.07
1,250,000 K. Hovnanian Enterprises, Inc., 144A 10.5% 02/15/2026 USA usb 1,332,512 0.07
1,231,000 Northern Oil and Gas, Inc., 144A 8.125% 03/01/2028 USA usD 1,300,453 0.06
1,596,051 Ligado Networks LLC, 144A, FRN 0% 11/01/2023 USA usb 1,295,467 0.06
1,160,000 Liberty Interactive LLC 8.25% 02/01/2030 USA usb 1,271,830 0.06
1,125,000 Artera Services LLC 9.033% 12/04/2025 USA usb 1,191,431 0.06
1,140,000 Charter Communications Operating LLC 4.4% 12/01/2061 USA usb 1,182,230 0.06
1,160,000 DISH DBS Corp., 144A 5.25% 12/01/2026 USA usb 1,180,486 0.06
1,145,000 Uber Technologies, Inc., 144A 4.5% 08/15/2029 USA usb 1,168,146 0.06
1,156,000 Spectrum Brands, Inc., 144A 3.875% 03/15/2031 USA usb 1,143,255 0.06
1,144,000 Carnival Corp., 144A 6% 05/01/2029 USA usb 1,140,539 0.06
1,064,000 Par Pharmaceutical, Inc., 144A 7.5% 04/01/2027 USA usb 1,088,930 0.05
1,000,000 Clear Channel Outdoor Holdings, Inc., 144A 7.75% 04/15/2028 USA usb 1,071,530 0.05
944,000 Advisor Group Holdings, Inc. 10.75% 08/01/2027 USA usb 1,049,218 0.05
1,000,000 DT Midstream, Inc., 144A 4.375% 06/15/2031 USA usb 1,041,540 0.05
1,000,000 Austin BidCo, Inc., 144A 7.125% 12/15/2028 USA usD 1,033,920 0.05
1,036,000 LifePoint Health, Inc., 144A 5.375% 01/15/2029 USA usb 1,032,312 0.05
1,000,000 Urban One, Inc., 144A 7.375% 02/01/2028 USA usb 1,031,455 0.05
1,000,000 Spanish Broadcasting System, Inc., 144A 9.75% 03/01/2026 USA usD 1,029,790 0.05
1,000,000 Rite Aid Corp., 144A 7.5% 07/01/2025 USA usb 1,029,040 0.05
1,000,000 Sotheby"s Holdings, Inc. 5.875% 06/01/2029 USA usb 1,021,420 0.05
1,000,000 Lions Gate Capital Holdings LLC, 144A 5.5% 04/15/2029 USA usb 1,019,275 0.05
1,000,000 ROBLOX Corp., 144A 3.875% 05/01/2030 USA usb 1,016,010 0.05
986,000 Gannett Holdings LLC, 144A 6% 11/01/2026 USA usb 1,007,968 0.05
1,000,000 Arches Buyer, Inc., 144A 6.125% 12/01/2028 USA usb 1,007,650 0.05
1,000,000 New Residential Investment Corp. 6.25% 10/15/2025 USA usD 1,005,470 0.05
1,000,000 Mauser Packaging Solutions Holding Co., 144A 7.25% 04/15/2025 USA usb 1,003,650 0.05
962,000 Taseko Mines Ltd. 7% 02/15/2026 CAN usb 1,001,480 0.05
1,000,000 Finance of America Funding LLC, 144A 7.875% 11/15/2025 USA usb 987,735 0.05
1,000,000 Hunt Cos., Inc. 5.25% 04/15/2029 USA usb 986,440 0.05
981,000 Braskem ldesa SAPI, Reg. S 6.99% 02/20/2032 MEX usb 986,297 0.05
1,000,000 Brookfield Property REIT, Inc. 4.5% 04/01/2027 USA usb 982,275 0.05
1,000,000 Audacy Capital Corp., 144A 6.75% 03/31/2029 USA usb 978,370 0.05
1,000,000 Laredo Petroleum, Inc. 7.75% 07/31/2029 USA usb 976,405 0.05
1,016,000 Carvana Co., 144A 4.875% 09/01/2029 USA usb 969,213 0.05
1,000,000 SBA Communications Corp., 144A 3.125% 02/01/2029 USA usD 961,540 0.05
1,000,000 MPH Acquisition Holdings LLC, 144A 5.75% 11/01/2028 USA usb 952,515 0.05
940,000 DISH DBS Corp., 144A 5.75% 12/01/2028 USA usb 951,163 0.05
1,000,000 American Airlines Group, Inc. 3.75% 03/01/2025 USA usb 936,095 0.05
1,000,000 Paysafe Finance plc 4% 06/15/2029 USA usb 928,960 0.05
Apollo Commercial Real Estate Finance, Inc., 144A
954,000 4.625% 06/15/2029 USA usb 924,388 0.05
1,000,000 Coinbase Global, Inc., 144A 3.625% 10/01/2031 USA usb 921,810 0.05
954,000 Calpine Corp., 144A 3.75% 03/01/2031 USA usb 920,925 0.05
883,000 AMC Networks, Inc. 4.25% 02/15/2029 USA usb 879,079 0.04
818,000 Talos Production, Inc. 12% 01/15/2026 USA usb 857,706 0.04
865,000 CCO Holdings LLC, 144A 4.25% 01/15/2034 USA usb 852,576 0.04
777,000 Frontier Communications Holdings LLC, 144A 5.875% 10/15/2027 USA usD 822,878 0.04
755,000 Uber Technologies, Inc., 144A 7.5% 09/15/2027 USA usD 822,572 0.04
763,000 Energy Transfer LP 6.5% Perpetual USA usD 778,260 0.04
800,000 CSC Holdings LLC, 144A 4.625% 12/01/2030 USA usb 758,352 0.04
755,000 Carvana Co., 144A 5.875% 10/01/2028 USA usb 753,230 0.04
725,000 Cemex SAB de CV, 144A 3.875% 07/11/2031 MEX usb 723,488 0.03
685,000 Deutsche Bank AG 3.729% 01/14/2032 DEU usb 701,110 0.03
640,000 CommScope, Inc., 144A 7.125% 07/01/2028 USA usb 629,706 0.03
600,000 Societe Generale SA, 144A 3.653% 07/08/2035 FRA usD 618,735 0.03
600,000 Rocket Mortgage LLC, 144A 3.875% 03/01/2031 USA usb 609,924 0.03
809,000 Endo Dac, 144A 6% 06/30/2028 USA usb 603,943 0.03
550,000 Aircastle Ltd. 4.25% 06/15/2026 USA usD 589,731 0.03
584,000 Moss Creek Resources Holdings, Inc., 144A 10.5% 05/15/2027 USA usb 589,712 0.03
510,000 Broadcom, Inc. 4.3% 11/15/2032 USA usb 573,884 0.03
560,000 T-Mobile USA, Inc. 3.375% 04/15/2029 USA usD 571,575 0.03
575,000 Rocket Mortgage LLC, 144A 2.875% 10/15/2026 USA usb 571,458 0.03
575,000 Goldman Sachs Group, Inc. (The) 0.657% 09/10/2024 USA usb 570,389 0.03
575,000 Morgan Stanley 0.791% 01/22/2025 USA usb 569,435 0.03
575,000 Bank of Montreal 0.625% 07/09/2024 CAN usD 567,479 0.03
575,000 Svenska Handelsbanken AB, 144A 0.55% 06/11/2024 SWE usb 567,286 0.03
570,000 Toronto-Dominion Bank (The) 0.3% 06/02/2023 CAN usb 566,616 0.03
570,000 Astrazeneca Finance LLC 0.7% 05/28/2024 GBR usb 565,726 0.03
570,000 Metropolitan Life Global Funding I, 144A 0.55% 06/07/2024 USA usb 561,523 0.03
565,000 Bank of Nova Scotia (The) 0.7% 04/15/2024 CAN usb 560,293 0.03
526,000 Bausch Health Cos., Inc., 144A 9% 12/15/2025 USA usb 554,656 0.03
540,000 Rocket Mortgage LLC, 144A 3.625% 03/01/2029 USA usb 542,800 0.03
510,000 Aker BP ASA, 144A 3.75% 01/15/2030 NOR usb 540,605 0.03
500,000 Tencent Holdings Ltd., Reg. S 3.94% 04/22/2061 CHN usb 530,240 0.03
500,000 Tencent Holdings Ltd., Reg. S 3.84% 04/22/2051 CHN usD 526,220 0.03

82/86



EDINETOOOO
OO00o0O00oo00o0Do00DOo00oo0gOonoOo(Es3s?6)

OJooooooooogodo
515,000 Hertz Corp. (The), 144A 4.625% 12/01/2026 USA usD 518,906 0.03
499,000 Stena International SA, 144A 5.75% 03/01/2024 SWE usb 517,441 0.03
525,000 Royal Bank of Canada 1.2% 04/27/2026 CAN usb 516,159 0.03
500,000 Staples, Inc., 144A 7.5% 04/15/2026 USA usb 514,400 0.03
550,000 Wolverine Escrow LLC, 144A 8.5% 11/15/2024 USA usb 510,697 0.03
470,000 Edison International 5.375% Perpetual USA UsD 492,959 0.02
500,000 Blackstone Secured Lending Fund, 144A 2.125% 02/15/2027 USA usD 486,973 0.02
485,000 Deutsche Bank AG 1.447% 04/01/2025 DEU usD 482,234 0.02
480,000 Glencore Funding LLC, 144A 2.85% 04/27/2031 AUS usD 474,968 0.02
500,000 Staples, Inc., 144A 10.75% 04/15/2027 USA usb 471,770 0.02
420,000 First Quantum Minerals Ltd., 144A 6.875% 10/15/2027 ZMB usb 452,485 0.02
440,000 Carnival Corp., 144A 5.75% 03/01/2027 USA usb 440,660 0.02
419,000 Carvana Co., 144A 5.625% 10/01/2025 USA usb 419,524 0.02
460,000 DISH DBS Corp. 5.125% 06/01/2029 USA usb 419,345 0.02
400,000 First Quantum Minerals Ltd., 144A 6.875% 03/01/2026 ZMB usD 415,968 0.02
400,000 First Quantum Minerals Ltd., 144A 7.5% 04/01/2025 ZMB usb 411,990 0.02
397,000 Vistra Corp., 144A 7% 12/31/2064 USA usb 402,794 0.02
390,000 Travel + Leisure Co., 144A 4.5% 12/01/2029 USA usb 393,900 0.02
380,000 Ally Financial, Inc. 4.7% Perpetual USA usb 392,654 0.02
365,000 Cemex SAB de CV, 144A 5.2% 09/17/2030 MEX usb 392,475 0.02
380,000 Icahn Enterprises LP 5.25% 05/15/2027 USA usb 391,299 0.02
380,000 Rocket Mortgage LLC, 144A 4% 10/15/2033 USA usb 385,468 0.02
380,000 Royal Caribbean Cruises Ltd., 144A 5.5% 04/01/2028 USA usD 385,046 0.02
400,000 § CHL usD 380,910 0.02
Latam Finance Ltd., 144A 6.875% 04/11/2024
366,000 Frontier Communications Holdings LLC, 144A 5% 05/01/2028 USA usb 377,642 0.02
305,000 Netflix, Inc., 144A 4.875% 06/15/2030 USA usb 356,232 0.02
373,000 Moss Creek Resources Holdings, Inc., 144A 7.5% 01/15/2026 USA usb 349,143 0.02
270,000 Kraft Heinz Foods Co. 4.875% 10/01/2049 USA usb 339,820 0.02
335,000 Icahn Enterprises LP 4.375% 02/01/2029 USA usb 327,133 0.02
300,000 Scientific Games International, Inc., 144A 7% 05/15/2028 USA usb 319,998 0.02
315,000 iHeartCommunications, Inc., 144A 4.75% 01/15/2028 USA usb 319,930 0.02
290,000 Uber Technologies, Inc., 144A 6.25% 01/15/2028 USA usD 311,718 0.02
300,000 MCC Holding Hong Kong Corp. Ltd., Reg. S 3.5% Perpetual CHN usb 305,392 0.02
305,000 Ares Capital Corp. 2.875% 06/15/2028 USA usb 303,875 0.02
308,000 Wolverine Escrow LLC, 144A 9% 11/15/2026 USA usb 292,943 0.01
280,000 Air Lease Corp. 4.65% Perpetual USA usb 290,850 0.01
245,000 Continental Resources, Inc., 144A 5.75% 01/15/2031 USA usb 288,928 0.01
284,000 Mitsui Sumitomo Insurance Co. Ltd., Reg. S 7% 03/15/2072 JPN usb 287,336 0.01
243,000 Leonardo US Holdings, Inc., 144A 6.25% 01/15/2040 ITA usD 286,740 0.01
275,000 T-Mobile USA, Inc. 3.5% 04/15/2031 USA usb 286,580 0.01
290,000 Becle SAB de CV, 144A 2.5% 10/14/2031 MEX usb 285,923 0.01
290,000 Ares Capital Corp. 3.2% 11/15/2031 USA usb 285,440 0.01
285,000 Ashland LLC, 144A 3.375% 09/01/2031 USA usb 283,271 0.01
275,000 Expedia Group, Inc. 3.25% 02/15/2030 USA usb 280,935 0.01
255,000 Global Atlantic Fin Co., 144A 4.4% 10/15/2029 USA usb 274,812 0.01
270,000 NCL Corp. Ltd., 144A 5.875% 03/15/2026 USA usD 269,156 0.01
265,000 Pilgrim®s Pride Corp., 144A 3.5% 03/01/2032 USA usD 268,090 0.01
260,000 1011778 BC ULC, 144A 4.375% 01/15/2028 CAN usb 265,646 0.01
270,000 CommScope Technologies LLC, 144A 5% 03/15/2027 USA usb 252,720 0.01
255,000 Antares Holdings LP, 144A 2.75% 01/15/2027 CAN usb 250,062 0.01
255,000 CSC Holdings LLC, 144A 5% 11/15/2031 USA usb 246,126 0.01
230,000 TriNet Group, Inc., 144A 3.5% 03/01/2029 USA usb 229,468 0.01
230,000 Post Holdings, Inc., 144A 4.5% 09/15/2031 USA usD 228,648 0.01
225,000 Orbia Advance Corp. SAB de CV, 144A 2.875% 05/11/2031 MEX usD 221,808 0.01
221,000 Block Communications, Inc., 144A 4.875% 03/01/2028 USA usb 221,333 0.01
210,000 CDW LLC 3.569% 12/01/2031 USA usb 218,875 0.01
215,000 Avantor Funding, Inc., 144A 3.875% 11/01/2029 USA usb 217,654 0.01
215,000 Deutsche Bank AG 0.898% 05/28/2024 DEU usb 213,221 0.01
200,000 Cemex SAB de CV, 144A 5.125% Perpetual MEX usb 207,349 0.01
195,000 FMG Resources August 2006 Pty. Ltd., 144A 4.375% 04/01/2031 AUS usb 205,087 0.01
200,000 Bharti Airtel Ltd., 144A 3.25% 06/03/2031 IND usD 202,431 0.01
195,000 Hilton Grand Vacations Borrower Escrow LLC, 144A 5% 06/01/2029 USA usD 200,178 0.01
200,000 Galaxy Pipeline Assets Bidco Ltd., 144A 2.94% 09/30/2040 ARE usb 199,528 0.01
170,000 Kraft Heinz Foods Co. 4.375% 06/01/2046 USA usb 199,503 0.01
200,000 Virgin Media Finance plc, 144A 5% 07/15/2030 GBR usb 199,312 0.01
200,000 Natura Cosmeticos SA, 144A 4.125% 05/03/2028 BRL usb 196,574 0.01
200,000 Cia de Minas Buenaventura SAA, 144A 5.5% 07/23/2026 PER usb 195,406 0.01
192,005 Frontier Communications Holdings LLC 5.875% 11/01/2029 USA usD 192,275 0.01
185,000 Carvana Co., 144A 5.5% 04/15/2027 USA usD 183,344 0.01
165,000 Travel + Leisure Co., 144A 6.625% 07/31/2026 USA usb 183,157 0.01
190,000 Bausch Health Cos., Inc., 144A 5% 01/30/2028 USA usb 175,099 0.01
173,000 Jane Street Group, 144A 4.5% 11/15/2029 USA usb 175,014 0.01
165,000 EQT Corp., 144A 3.625% 05/15/2031 USA usb 171,444 0.01
170,000 Nationstar Mortgage Holdings, Inc., 144A 5.75% 11/15/2031 USA usD 169,389 0.01
170,000 Allison Transmission, Inc., 144A 3.75% 01/30/2031 USA usb 166,052 0.01
150,000 Aker BP ASA, 144A 4% 01/15/2031 NOR usD 162,378 0.01
145,000 General Motors Financial Co., Inc. 5.75% Perpetual USA usD 155,512 0.01
155,000 Barings BDC, Inc., 144A 3.3% 11/23/2026 USA usb 153,391 0.01
150,000 Deutsche Bank AG 3.035% 05/28/2032 DEU usb 151,281 0.01
140,000 iHeartCommunications, Inc., 144A 5.25% 08/15/2027 USA usb 145,754 0.01
135,000 Novelis Corp., 144A 4.75% 01/30/2030 USA usb 142,152 0.01
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158,000 WeWork Cos. LLC, 144A 5% 07/10/2025 USA usD 137,364 0.01
110,000 Netflix, Inc. 6.375% 05/15/2029 USA usD 136,848 0.01
120,000 General Motors Financial Co., Inc. 6.5% Perpetual USA usb 133,333 0.01
130,000 TransDigm, Inc. 4.625% 01/15/2029 USA usD 129,804 0.01
115,000 Marriott International, Inc. 4.625% 06/15/2030 USA usD 129,505 0.01
125,000 Calpine Corp., 144A 5.125% 03/15/2028 USA usD 127,097 0.01
120,000 Block, Inc., 144A 3.5% 06/01/2031 USA usD 123,208 0.01
120,000 Outfront Media Capital LLC, 144A 4.625% 03/15/2030 USA usD 119,882 0.01
115,000 Marvell Technology, Inc. 2.95% 04/15/2031 USA usD 117,301 0.01
110,000 Icahn Enterprises LP 6.25% 05/15/2026 USA usD 114,709 0.01
95,000 Netflix, Inc. 5.875% 11/15/2028 USA usD 114,397 0.01
100,000 Netflix, Inc. 4.875% 04/15/2028 USA usD 114,172 0.01
110,000 MSCI, Inc., 144A 3.25% 08/15/2033 USA usD 111,409 0.01
125,000 Bausch Health Cos., Inc., 144A 5.25% 02/15/2031 USA usb 110,038 0.01
105,000 Citigroup, Inc. 0.981% 05/01/2025 USA usD 104,226 0.01
105,000 Microchip Technology, Inc., 144A 0.983% 09/01/2024 USA usD 103,132 -
103,000 CommScope, Inc., 144A 4.75% 09/01/2029 USA usD 102,542 -
2,616,000 § USA usD 98,100 -
Hertz Corp. (The) 6% 01/15/2028
95,000 JBS USA LUX SA, 144A 3.75% 12/01/2031 USA usD 96,561 -
95,000 Molina Healthcare, Inc., 144A 3.875% 05/15/2032 USA usD 95,748 -
95,000 NCL Finance Ltd., 144A 6.125% 03/15/2028 USA usD 93,734 -
90,000 TopBuild Corp., 144A 4.125% 02/15/2032 USA usD 92,492 -
77,000 Royal Caribbean Cruises Ltd. 2.875% 11/15/2023 USA usD 91,091 -
90,000 Marriott Ownership Resorts, Inc., 144A 4.5% 06/15/2029 USA usb 90,734 -
80,000 Scientific Games International, Inc., 144A 7.25% 11/15/2029 USA usb 89,332 -
85,000 Lithia Motors, Inc., 144A 3.875% 06/01/2029 USA usD 86,915 -
65,000 Western Midstream Operating LP 5.3% 03/01/2048 USA usb 78,420 -
70,000 United Airlines, Inc., 144A 4.625% 04/15/2029 USA usD 72,333 -
70,000 Penn National Gaming, Inc., 144A 4.125% 07/01/2029 USA usD 68,006 -
65,000 Aircastle Ltd., 144A 5.25% Perpetual USA usb 66,625 -
200,000 Yuzhou Group Holdings Co. Ltd., Reg. S 8.375% 10/30/2024 CHN usD 58,500 -
50,000 General Motors Financial Co., Inc. 5.7% Perpetual USA usD 57,187 -
Hilton Grand Vacations Borrower Escrow LLC, 144A

55,000 4.875% 07/01/2031 USA usb 55,083 -
55,000 Hess Midstream Operations LP, 144A 4.25% 02/15/2030 USA usD 54,681 -
55,000 Royal Caribbean Cruises Ltd., 144A 4.25% 07/01/2026 USA usD 53,333 -
50,000 United Airlines, Inc., 144A 4.375% 04/15/2026 USA usD 52,202 -
40,000 T-Mobile USA, Inc., 144A 2.7% 03/15/2032 USA usD 40,292 -
79,847 Ligado Networks LLC, 144A 0% 05/01/2024 USA usb 37,528 -
40,000 Bausch Health Cos., Inc., 144A 5.25% 01/30/2030 USA usD 35,262 -
35,000 Spirit AeroSystems, Inc. 4.6% 06/15/2028 USA usD 35,141 -
35,000 Oaktree Specialty Lending Corp. 2.7% 01/15/2027 USA usb 34,750 -
25,000 Everi Holdings, Inc., 144A 5% 07/15/2029 USA usD 25,291 -
20,000 Pacific Gas and Electric Co. 4.95% 07/01/2050 USA usD 21,833 -
20,000 Occidental Petroleum Corp. 4.5% 07/15/2044 USA usb 20,630 -
20,000 T-Mobile USA, Inc., 144A 2.4% 03/15/2029 USA usD 20,211 -
15,000 Netflix, Inc., 144A 5.375% 11/15/2029 USA usD 17,838 -
15,000 Pilgrim"s Pride Corp., 144A 4.25% 04/15/2031 USA usD 15,773 -
15,000 EQT Corp., 144A 3.125% 05/15/2026 USA usb 15,416 -
10,000 Boeing Co. (The) 3.625% 03/01/2048 USA usD 9,955 -
119,620,907 5.94

13,805,000 US Treasury Bill 0% 04/26/2022 USA usD 13,801,967 0.68
8,110,000 US Treasury Bill 0% 01/27/2022 USA usD 8,109,878 0.40
7,910,000 US Treasury Bill 0% 03/03/2022 USA usD 7,909,449 0.39
4,025,000 US Treasury Bill 0% 01/25/2022 USA usD 4,024,966 0.20
3,845,000 US Treasury Bill 0% 03/24/2022 USA usD 3,844,564 0.19
3,220,000 US Treasury Bill 0% 02/15/2022 USA usD 3,219,913 0.16
1,464,300 US Treasury Bill 0% 02/10/2022 USA usD 1,464,257 0.07
1,145,000 US Treasury Bill 0% 12/01/2022 USA usD 1,142,054 0.06
1,139,000 US Treasury Bill 0% 02/08/2022 USA usD 1,138,973 0.06
1,269,000 Petroleos Mexicanos 5.625% 01/23/2046 MEX usD 1,046,766 0.05
1,000,000 US Treasury Bill 0% 02/22/2022 USA usD 999,983 0.05
546,000 US Treasury Bill 0% 04/12/2022 USA usD 545,902 0.03
560,000 Petroleos Mexicanos 6.625% 06/15/2035 MEX usD 539,000 0.03
47,787,672 2.37

409,650,825 20.31

410,339,228 20.34

16,992 Hedosophia European Growth 05/13/2027“ GBR EUR 19,345 -
6.575 o\x Organic SA 11/16/2025 FRA EUR 1,478 -
4,014 crustal Peak Acquisition 06/22/2026 CYM usb - -
20,823 -
20,823 -
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1,000,000 gpg | tq., Series 2021-FL10, 144A, FRN 2.4% 12/18/2036 CYu UsD 1,000,934 0.05
1,000,934 0.05
1,339,000 pyo g purham Ltd., 144A 3.75% 03/01/2026 CAN CAD 1,058,540 0.06
1,058,540 0.06
33,000,000 cpe standard Bank plc, Reg. S 1% 03/17/2022° GBR EGP 2,054,465 0.10
300,000 conpract & Purchasing Solutions, Inc. 7% 05/15/2028 UsA usb - -
80,000 ¢ongract & Purchasing Solutions, Inc. 0.25% 11/15/2029" UsA usb B B
2,054,465 0.10
4,113,939 0.21
4,134,762 0.21

FTAF Franklin K2 Emso Emerging Markets UCITS Fund - Y (Acc)

901,018 USD LUX usb 91,092,872 4.52
91,092,872 4.52
91,092,872 4.52
91,092,872 4.52
1,342,341,547 66.55
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2022 2022

4,297,497.478 |  3,869,602.901 | 15,038,740.381
(0.000) (0.000) (20,034.394)
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