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2022 31
61 2021 2022 28

BLACKROCK GLOBAL FUNDS

Barry O"Dwyer
2453

2-4, rue Eugéne Ruppert, L-2453 Luxembourg, Grand Duchy of
Luxembourg

03 6775 1000

2022 31
122.39 160.89 132.54
136.70 18.38 14.27 19.26
90.49 85.33
31

2022 22 100
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59 59 60 60 61

(2020 ) (2020 ) (2021 (2021 (2022
a 1) 24,856,073 46,021,093 17,332,454 35,658,653 17,887,070
(3,042,135 (5,632,522 (2,121,319 (4,364,263 (2,189,198
® 14,971,882 26,770,853 12,432,020 26,530,592 14,249,592
(1,832,409 (3,276,485 (1,521,555 (3,247,079 (1,744,008
(c 26,201,193 63,709,782 8,163,957 19,330,232 -2,220,389
(3,206,764 (7,797,440 (999,187 (2,365,827 (-271,753
( 2) 1,323,970,309 1,365,243,468 1,408,044,234 1,365,246,053 1,300,128,123
(162,040,726 (167,092,148 (172,330,534 (167,092,464 (159,122,681

(e

82,930
409,778
350

680
1,669,723
107,208
277,646
21,663
197,300
1,412,028
378,800
24,478
2,178,517

396,092

61,911
535,286
350

680
1,552,663
111,582
273,976
23,378
198,730
1,609,279
378,800
77,936
2,465,236
444,260

477,175

129,926
424,175
350

680
1,464,056
108,144
409,561
18,002
126,603
1,607,685
476,900
174,271
2,846,050
450,243

1,601,506

120,012
357,873
5,585
19,715
1,433,219
105,591
472,646
14,814
127,436
1,341,941
520,942
85,613
2,779,397
418,274

2,171,307

120,930
228,735
5,699
20,757
1,272,926
98,151
393,087
14,295
68,689
1,608,138
526,909
177,570
2,503,135
436,449

2,171,315
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59 59 60 60 61
(2020 (2020 (2021 (2021 (2022
814,200 500 500 11,000 421,277
4,429,384 4,395,539 4,672,863 4,698,240 4,581,189
2,657,169 2,657,169 8 8 8
5 5 5 5 5
333,113 317,297 317,297 242,391 242,391
18,823,004 16,572,480 16,572,480 16,862,335 17,904,636
31,741,827 31,741,827 31,741,827 31,741,827 33,142,500
795 795 795 795 795

(f

1,323,970,309
(162,040,726

1,365,243,468
(167,092,148

1,408,044,234
(172,330,534

1,365,246,053
(167,092,464

1,300,128,123
(159,122,681

(€]

1,456,851,363
(178,304,038

1,470,014,810
(179,915,113

1,583,244,700
(193,773,319

1,605,111,413
(196,449,586

1,491,949,760
(182,599,731

(h

60.49
(7,403

60.34
(7,385

106.63
(2,054
10.62

(961
83.49
(10,218

197.30
(26,971

12.30
(1,979

61.34
(7,507

61.19
(7,489

107.70
(2,074
10.63

(962
85.13
(10,419

198.89
(27,188

12.41
(1,997

61.26
(7,498

61.11
(7,479

107.29
(2,066
10.54

(954
85.47
(10, 461

198.78
(27,173

12.44
(2,001

61.89
(7,575

61.73
(7,555

108.18
(2,084
10.60

(959
86.91
(10,637

201.30
(27,518

12.63
(2,032

57.88
(7,084

57.73
(7,066

100.89
(1,943

(892
81.85
(10,018

188.78
(25,806

11.90
(1,915

3/115



EDINETOOOO

OO00DOO00o0DO000DO00OooOn(E31398)

OOooooooooOoood

59 59 60 60 61
(2020 (2020 (2021 (2021 (2022
60.90 61.70 61.57 62.21 58.18
(7,454 (7,551 (7,536 (7,614 7,121
60.41 61.26 61.18 61.80 57.80
(7,394 (7,498 (7,488 (7,564 (7,074
87.87 89.78 90.32 92.02 86.84
(10,754 (10,988 (11,054 (11,262 (10,628
10.70 10.80 10.80 10.95 10.27
(1,418 (1,431 (1,431 (1,451 (1,361
202.99 205.03 205.32 208.35 195.77
(27,749 (28,028 (28,067 (28,481 (26,762
12.35 12.48 12.54 12.76 12.04
(1,987 (2,008 (2,018 (2,053 (1,937
77.18 78.50 78.62 79.74 74.91
(9,446 (9,608 9,622 (9,759 (9,168
3 10.51 10.54 10.51 9.89
(1,437 (1,441 (1,437 (1,352
11.39 11.65 11.73 11.97 11.30
(1,394 (1,426 (1,436 (1,465 (1,383
94.22 96.57 97.43 99.59 94.26
(11,532 (11,819 (11,924 (12,189 (11,536
15.07 15.26 15.31 15.57 14.67
(1,997 (2,023 (2,029 (2,064 (1,944
119.77 121.99 123.10 125.88 119.19
(2,201 2,242 (2,263 (2,314 (2,101
213.98 216.82 217.77 221.67 208.92
(29,251 (29,639 (29,769 (30,302 (28,559
13.30 13.49 13.59 13.88 13.13
(2,140 (2,170 (2,186 (2,233 (2,112
14.33 14.53 14.64 14.96 14.18
(204 (207 (209 (213 (202
12.50 12.73 12.83 13.12 12.43
(1,067 (1,086 (1,095 (1,120 (1,061
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(2020 (2020 (2021 (2021 (2022
G )
G 292,096 595,426 289,780 1,050,555 204,307
(35,750 (72,874 (35,466 (128,577 ) (25,005
(k )
( 90.88 92.87 88.93 85.06 87.14
(m 1.98 4.67 0.58 1.42 -0.17
D
2
C 3 2020
(GEONO) (9]
( 5 2004
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2022
2022

114,065
217,905
5,720
20,910
1,177,049
96,282
378,259
14,297
68,766
1,679,215
526,909
178,613
2,461,695
430,103
2,171,315
419,916
4,636,189
8

5

242,391
17,486,363
33,142,500
795
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2036 " a87"920" 498 4,200,973
2017 183,014,636 2,569,979
2018 (164,086,192 1,757,513
2078 68,2875 1,984,448
2020 67,002,148 1,562,663
2091 67,093 404 1,433,219
2022 o4 358520 1,177,049
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2022

Paul Freeman

Geoffrey Radcliffe

Ursula Marchioni

Barry O"Dwyer

Denise Voss

Keith Saldanha

Davina Saint
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Commission de Surveillance du
Sector Financier

2010 12 17 2010
1915 10
2010
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2022

107,677,789 7.69
81,826,682 5.84
28,177,810 2.01
26,565,546 1.90
25,885,624 1.85
25,412,305 1.81
19,816,901 1.42
18,310,577 1.31
17,507,415 1.25
15,811,673 1.13
15,626,579 1.12
14,026,255 1.00
10,786,647 0.77
8,483,587 0.61
7,619,492 0.54
6,748,303 0.48
5,665,204 0.40
4,817,542 0.34
4,098,228 0.29
3,378,183 0.24
3,165,882 0.23
3,127,969 0.22
3,106,856 0.22
2,842,960 0.20
2,642,931 0.19
2,275,908 0.16
1,922,226 0.14
1,810,213 0.13
1,752,186 0.13
1,738,218 0.12
1,716,223 0.12
1,524,448 0.11
1,506,825 0.11
1,280,388 0.09
876,453 0.06
822,627 0.06
820,081 0.06
817,660 0.06
755,743 0.05
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740,000 0.05
732,353 0.05
627,245 0.04
608,957 0.04
489,174 0.03
480,578 0.03
450,510 0.03
409,425 0.03
406,714 0.03
258,420 0.02
236,846 0.02
198,000 0.01
195,500 0.01
171,700 0.01
131,000 0.01
122,073 0.01
113,278 0.01
489,119,912 34.93
225,848,242 16.13
22,329,523 1.59
21,450,200 1.53
21,028,974 1.50
18,227,053 1.30
15,601,294 1.11
11,011,681 0.79
9,786,352 0.70
7,293,803 0.52
7,048,828 0.50
5,725,183 0.41
4,608,275 0.33
4,545,206 0.32
4,210,306 0.30
3,019,095 0.22
2,934,447 0.21
2,620,310 0.19
2,189,023 0.16
2,033,803 0.15
1,833,842 0.13
1,707,942 0.12
1,575,148 0.11
1,506,440 0.11
1,289,842 0.09
1,275,732 0.09
1,149,067 0.08
1,136,147 0.08
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1,062,053 0.08
943,044 0.07
943,028 0.07
930,977 0.07
750,697 0.05
707,176 0.05
514,805 0.04
509,526 0.04
432,140 0.03
429,865 0.03
378,411 0.03
337,343 0.02
308,710 0.02
262,375 0.02
234,693 0.02
211,882 0.02
198,595 0.01
193,759 0.01
192,380 0.01
190,324 0.01
187,000 0.01
178,788 0.01
81,000 0.01
413,164,329 29.50
296,128,551 21.15
46,685,643 3.33
14,160,258 1.01
5,573,248 0.40
555,831 0.04
334,821 0.02
179,940 0.01
93,213 0.01
83,518 0.01
363,795,023 25.98
3,032,854 0.22
3,032,854 0.22
1,269,112,118 90.63
131,210,813 9.37
1,400,322,931 100.00
139,120,873 9.93
1,261,202,058 90.07

( 154,359
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2022
2021 1,527,106 | 186,903 | 1,348,992 | 165,103 85.52 10,467
1,536,985 | 188,112 1,352,155 | 165,490 85.76 10,496
1,607,260 | 196,713 1,353,837 | 165,696 86.08 10,535
1,593,808 | 195,066 1,373,692 | 168,126 86.90 10,636
1,605,111 | 196,450 |1,365,246 | 167,092 86.91 10,637
1,617,684 | 197,988 [1,336,513 | 163,576 85.90 10,513
10 1,628,253 | 199,282 |1,327,500 | 162,473 85.35 10,446
11 1,562,969 | 191,292 |1,324,546 | 162,111 85.53 10,468
12 1,542,011 | 188,727 (1,332,014 | 163,025 85.59 10,475
2022 1,512,660 | 185,134 1,317,446 | 161,242 84.06 10,288
1,491,950 | 182,600 |1,300,128 | 159,123 81.85 10,018
1,400,323 | 171,386 |1,261,202 | 154,359 80.31 9,829
2022
462,230.00 56,572

2021
2.33
2022 31
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2022

28
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BlackRock (Luxembourg) S.A.

2022 30 6,309,670 6,253

2022

Jonathan Griffin

Graham Bamping

Geoffrey Radcliffe

Joanne Fitzgerald

Leon Schwab

Svetlana Butvina

Richard Gardner

Tarek Mahmoud
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2010

2022
167,500,386,408.66 4,450,071,315.00
1,527,174,554.76 5,521,918,624.17
577.68 575,687,433.61

16,440,608,436.32
197,867,556.25
235,238,030.87

50,264,564,253.74
792,536,091.15
196,563,710,440.40

15
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2,033,006,647.75

60,888,746,768.49
2,467,477,778.99

4,625,034,647.38

546,659,320.80

1962

14

196,

,683,
,506,
,033,
,927,
,921,
,816,

575,
,467,
,440,
,264,
,625,
197,
792,
546,
235,
563,

231,
414,
006,
174,
918,
673,

687,
477,
608,
564,
034,
867,
536,
659,
238,
710,

147.
195.
647.
554.
624.
467.
577.
433.
778.
436.
253.
647.
556.
091.
320.
030.
440.

54
45
75
76
17
15
68
61
99
32
74
38
25
15
80
87
40

2007

11

10,

189,
943,
,533,

363,
657,
913,

603.
119.
655.

46
55
80

2012

30

,627,

538,

791,

159,

657.

645.

66

54

17/115
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132.54
1427

76

136.70
15.64
85.33
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2022
122.39

19.26
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52
23 103
31
160.89
18.38
90.49
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2022 28

1,307,016,320 159,965,727
(52,429,515) (6,416,848)
©)) 1,254,586,805 153,548,879
() 45,467,866 5,564,812
15 5,045,343 617,500
©) 9,828,912 1,202,961
©) 65,544,458+ 8,021,986
©) 22,628,823 2,769,542
©) 85,313,806 10,441,557
©) 2,261,188 276,747
©) 1,186,436 145,208
(a ©) 86,123 10,541
1,491,949,760 182,599,731
15 6,744,764 825,492
@ 31,225 3,822
(a) 168,135,739+ 20,578,133
©) 771,841 94,466
©) 1,888,591 231,145
©) 11,189,690 1,369,506
©) 1,849,769 226,393
1,210,018 148,094
191,821,637 23,477,050

1,300,128,123 159,122,681
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2022 28

2022 28

1,300,128,123 159,122,681

57.88 7,084
57.73 7,066
100.89 1,943

9.86 892
81.85 10,018
188.78 25,806
11.90 1,915
58.18 7,121
57.80 7,074
86.84 10,628
10.27 1,361
195.77 26,762
12.04 1,937
74.91 9,168

9.89 1,352
11.30 1,383
94.26 11,536

14.67 1,944
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2022 28
2022 28
119.19 2,191
208.92 28,559
13.13 2,112
14.18 202

12.43 1,061
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2022 28

2021 31

1,365,246,053 167,092,464

61.89 7,575
61.73 7,555
108.18 2,084
10.60 959
86.91 10,637
201.30 27,518
12.63 2,032
62.21 7,614
61.80 7,564
92.02 11,262
10.95 1,451
208.35 28,481
12.76 2,053
79.74 9,759
10.51 1,437
11.97 1,465
99.59 12,189

15.57 2,064
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2022 28
2021 31
125.88 2,314
221.67 30,302
13.88 2,233
14.96 213

13.12 1,120
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2022 28

2020 31

1,365,243,468 167,092,148

61.34 7,507
61.19 7,489
107.70 2,074
10.63 962
85.13 10,419
198.89 27,188
12.41 1,997
61.70 7,551
61.26 7,498
89.78 10,988
10.80 1,431
205.03 28,028
12.48 2,008
78.50 9,608
10.51 1,437
11.65 1,426
96.57 11,819

15.26 2,023
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2022 28
2020 31
121.99 2,242
216.82 29,639
13.49 2,170
14.53 207

12.73 1,086
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2022 28

2019

31

26/115

1,375,012,111

60.

60.

106.

100.

10.

82.

197.

12.

60.

60.

86.

10.

203.

12.

76.

11.

92.

15.

26

11

35

.76

27

65

58

72

25

67
18

74

72

02

27

53
23
73

06

168,287,732

7,375

7,357

2,048

1,570

1,568

964

10,107

27,028

1,971

7,425
7,365

10,616

1,421

27,753

1,974

9,367
1,374

11,349

1,996
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2022 28
2019 31
119.15 2,190
213.36 29,166
13.18 2,121
14.14 202

12.35 1,054
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2021 2022 28

1,365,246,053 167,092,464
(b) 16,604,799 2,032,261
©) 1,228,951 150,411
(b) 53,320 6,526
(b 17,887,070 2,189,198
(b) 29,566 3,619
©) 1,371,677 167,880
442,053 54,103
17 4,544 556
OF 173,369 21,219
85,953 10,520
145,945 17,862
1,384,371 169,433
3,637,478 445,191
14,249,592 1,744,008
©) (1,318,280) (161,344)
©) (3,542,605) (433,579)
©) 2,338,848 286,252
©) 116,857 14,302
©) (6,809,141) (833,371)
©) 7,566,912 926,114
(i) (572,980) (70,127)

(2,220,389) (271,753)
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2021 2022 28

@) (92,939,894) (11,374,914)
©) (1,028,726) (125,906)
©) (2,887,464) (353,397)
©) (711,526) (87,084)
©) 3,677,964 450,146
©) (11,051,998) (1,352,654)
(i) 19,039 2,330
(104,922,605) (12,841,478)
(92,893,402) (11,369,223)
128,637,945 15,743,998
(100, 658, 166) (12,319,553)
27,979,779 3,424,445
16 (204,307) (25,005)
1,300,128,123 159,122,681
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2021 2022 28

120,012 22,867 21,949 120,930
357,873 32,618 161,756 228,735
5,585 114 5,699
19,715 1,042 20,757
1,433,219 143,158 303,451 1,272,926
105,591 2,810 10,250 98,151
472,646 25,352 104,911 393,087
14,814 5 524 14,295
127,436 611 59,358 68,689
1,341,941 440,720 174,523 1,608,138
520,942 9,880 3,913 526,909
85,613 113,565 21,608 177,570
2,779,397 264,989 541,251 2,503,135
418,274 80,563 62,388 436,449
2,171,307 8 2,171,315
11,000 441,767 31,490 421,277
4,698,240 85,000 202,051 4,581,189
8 8
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2021 2022 28
242,391 242,391
16,862,335 1,078,757 36,456 17,904,636
31,741,827 1,400,673 33,142,500

795 795
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2022 28
Republic of Austria
EUR 1,460,000 Government Bond‘ 144A*" 1,693,194 0.13
0.75% 20/10/2026
Republic of Austria
- - EUR 690,000 Government Bond' 144A*° 850,977 0.07
Argentine Republic ’ ’
o e 1.5% 2/11/2086*
USD 944,000 International Bond 278,480  0.02 Republic of Austria
(Step-up coupon) EUR 2,130,000 Government Bond‘ 144A*" 3,124,411 0.24
1.125% 9/7/2035 2.1 20/9/21%7
Argentine Republic USD 460,000 ;”igg; ﬁgfz;;g3gmbH 406,525  0.03
Government ) ,
USD 2,248,000 International Bond 663,160  0.05 USD 98,000 SUZaN0 Austria Gmbi 86,608  0.01
(Step-up coupon) 3.125% 15/1/2032
1.125% 9/7/2035 USD 110,000 :”?g;olgﬁijgéglebH 103,007  0.01
USD 178,000 CaPEX SA' 144A 6.875% 169,551  0.02 Suzano Austria GribH 5
Y 157572004 ’ . USD 900,000 1§§T33033f ra smnSh 920,846 0.07
Generacion
Mediterranea SA / 13,297,865  1.02
USD 812,675 Central Termica Roca 666,393  0.05
SA* 144A" 9.625% Bahrain Government
1/12/2027 USD 993,000 International Bond * 886,253  0.07
Genneia SA* 144A® 144A" 5.625% 18/5/2034
USD 138,810 o"p ' om0 129,888  0.01 Bahrain Government
YPF SA* 144A" 7% USD 228,000 International Bond 7% 244,700  0.02
USD 428,000 .o o 270,570  0.02 26/1/2026
2,178,042 0.17 Bahrain Government
USD 324,000 International Bond 343,870 0.03
- 7.375% 14/5/2030
Australia Government
AUD 3,270,000 Bond 2.75% 21/4/2024 2,448,562 0.19 0il and Gas Holding Co
: USD 319,000 BSCC/ The 7.625% 334,551  0.02
Australia Government ’ ’
AUD 6,120,000 Bond 3% 21/3/2047 4,739,888 0.36 7/11/2024 . -
Santos Finance Ltd 1, 374 -14
USD 590,000 5 25% 13/3/2029 636,961 0.05
7.825.411 _ 0.60 Elia Transmission
- - EUR 100,000 Belgium SA 0.875% 107,556 0.01
BAWAG PSK Bank fuer 28/4/2030
Arbeit und Wirtschaft EUR 900,000 55?252832 NV FRN 939,462  0.07
EUR 400,000 und Oesterreichische 424,303 0.03 KBC G NV 1.125%
Postsparkasse AG EUR 1,000,000 25/1/2822 et 1,139,481  0.09
0.375% 3/9/2027* - R
Erste Group Bank AG Kingdon of Belgium
EUR 600,000 FRN 10/6/2030 648,738  0.05 EUR 2,690,000 Government Bond‘ 144A*" 2,934,746 0.22
Erste Group Bank AG 0.1k 22/6/2030
EUR 100,000 FRN 8/9/2021 108,704 0.01 Kingdom of Belgium
Erste Groun Bank AG EUR 2,660,000 Government Bond‘ 144A*" 3,082,229 0.24
EUR 1,200,000 FRN 15/11/2032 1,237,960 0.09 0.8% 22/6/2025
Erste Group Bank AG Kingdon of Belgium
EUR 600,000 0.25% 26/652024 674,971  0.05 EUR 1,280,000 Government Bond' 144A* 1,648,153 0.13
Kiabin Austria GmbH * 1.%% 22/6/2038
USD 533,000 144A" 3.2% 12/1/2031* 458,114  0.03 Kingdom of Belgium
Re ublié ;f Austria EUR 660,000 Government Bond' 144A* 933,090 0.07
GoSernment Bond' 144A* 2. 15% 22/6/20667
EUR 300,000 20/10/2040 (Zero 284,601  0.02 10,784,717 0.83
Coupon) o R
Republic of Austria Digicel Group Holdings
EUR 1,460,000 Government Bond' 144A" 1,654,367  0.13 USD 141,164 Ltd' 144A% 8 128,883  0.01
0.5% 20/2/2029 17472025 )
Republic of Austria Digicel International
EUR 692,000 Government Bond 144A" 618,539  0.05 Finance Ltd/Digicel
0.7% 20/4/2071 USD 76,042 international HOIdlngS 73,000 0.01
Ltd 144A" 8%
31/12/2026
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Digicel International CNOOC Finance 2013 Ltd
Finance Ltd/Digicel USD 400,000 4.25% 9/5/2043" 403,613 0.08
USD 191,178 international Holdings 193,876  0.01 Easy Tactic Ltd 8.125%
Ltd 144A" 8.75% USD 330,000 27/2/2023 82,500 0.0
25/5/2024 Fortune Star BVI Ltd
Digicel International USD 200,000 6.85% 2/7/2024 198,900 0.02
Finance Ltd/Digicel Gold Fields Orogen
USD 108,716 international Holdings 109,260 0.01 USD 82,000 Holdings BVI Ltd * 84,668 0.01
Ltd 144A" 13% 144A" 5.125% 15/5/2024
31/12/2025* Gold Fields Orogen
Geopark Ltd* 144A° USD 200,000 Holdings BVI Ltd * 206,507 0.02
USD 200,000 5.5% 17/1/2027 188,739 0.01 144A" 5.125% 15/5/2024
Li & Fung Ltd 4.375% New Metro Global Ltd
UsD 250,000 4/10/2024* 250,196 0.02 USD 200,000 6.8% 5/8/2023 127,500 0.01
NCL Corp Ltd* 144A° NWD Finance BVI Ltd
USD 13,000 5 695 15/12/2024 12,219 0.00 USD 250,000 FRN 10/3/2028 237,813 0.02
Ooredoo International (Perpetual)
USD 200,000 Finance Ltd 3.75% 209,599  0.02 RKPF Overseas 2019 A
22/6/2026 USD 200,000 Ltd 6.7% 30/9/2024 168,500 0.01
Star Energy Geothermal Sinopec Group Overseas
Darajat Il / Star USD 1,000,000 Development 2017 Ltd 1,045,430 0.08
USD 708,000 Energy Geothermal 717,839 0.05 3.625% 12/4/2027*
Salak' 144A" 4.85% Star Energy Geothermal
14/10/2038 USD 167,740 Wayang Windu Ltd 6.75% 178,747  0.01
Star Energy Geothermal 24/4/2033
Darajat Il / Star State Grid Overseas
USD 640,000 Energy Geothermal 648,894 0.05 USD 300,000 Investment BVI Ltd 4% 338,082 0.03
Salak 4.85% 14/10/2038 4/5/2047*
2,532,505 0.19 Wanda Properties
USD 200,000 International Co Ltd 186,010 0.01
Banco do Brasil 7.25% 29/1/2024
USD 600,000 SA/Cayman 4.75% 618,966 0.05 Wheelock MTN BVI Ltd
207372024 USD 280,000 2 375% 25/1/2026 274,301  0.02
Brazil Notas do 3,707,571  0.29
BRL 400,000 Tesouro Nacional Serie 7,425,189 0.57
F 10% 1/1/2027 1011778 BC ULC / New
Brazil Notas do USD 15,000 Red Finance Inc' 144A* 14,638 0.00
BRL 400,000 Tesouro Nacional Serie 7,266,975 0.56 3.875% 15/1/2028
F 10% 1/1/2031 Bank of Montreal 0.2%
Brazilian Government EUR 500,000 26/1/2023 564,050 0.04
USD 4,300,000 International Bond 3,872,150 0.30 Bausch Health Cos Inc
3.75% 12/9/2031* USD 34,000 * 144A" 4.875% 32,608 0.00
Brazilian Government 1/6/2028
USD 966,000 International Bond 897,170  0.07 Bausch Health Cos Inc
3.875% 12/6/2030 USD 48,000 144A" 7% 15/1/2028 44,057 0.00
Brazilian Government Brookfield Residential
USD 200,000 International Bond 185,750 0.01 Properties Inc /
3.875% 12/6/2030 USD 16,000 Brookfield Residential 16,112 0.00
Brazilian Government US LLC* 144A" 6.25%
USD 813,000 International Bond 824,825 0.06 15/9/2027
4.625% 13/1/2028 Canadian Government
CAD 5,980,000 4,518,137 0.35
Brazilian Government Bond 0.5% 1/9/2025
USD 200,000 International Bond 6% 219,828 0.02 Canadian Government
7/4/2026 CAD 8,560,000 Bond 0.75% 1/2/2024 6,636,394 0.51
BRF SA" 144A" 5.75% Canadian Government
USD 365,000 21/9/2050 326,348 0.02 CAD 6,740,000 Bond 1.5% 1/6/2031 5,124,901 0.39
Itau Unibanco Holding Canadian Government
USD 612,000 SA/ Cayman Island * 609,203  0.05 CAD 3,010,000 g4 2w 1/12/2051 2,271,928 0.18
144A" 3.25% 24/1/2025 Canadian Government
USD 563,000 Oi SA 10% 27/7/2025 459,688 0.04 CAD 420,000 Bond 2.75% 1/12/2048 366,914 0.03
22,706,092 1.75 Canadian Government
CAD 200,000 Bond 2.75% 1/12/2064 178,340 0.01
USD 200,000 Champion Path Holdings 175,000 0.01

Ltd 4.5% 27/1/2026
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Canadian Government Apidos CLO XX FRN
CAD 833,000 o " /10 /2045 810,133  0.06 USD 400,000 oo 397,973  0.03
CPPIB Capital Inc Apidos CLO XXX' 144A®
D ;
GBP 3,500,000 "1~ 1972020 4,504,289  0.35 USD 600,000 o\ ™ e /709031 596,528  0.05
Frontera Energy Corp Apidos CLO XXXII
USD 290,000 *“ 144A" 7.875% 272,600 0.02 USD 250,000 Series 2019-32A C* 249,517  0.02
21/6/2028 144A" FRN 20/1/2033
Masonite International Arabian Centres Sukuk
USD 10,000 Corp* 144A" 5.375% 10,139  0.00 USD 614,000 11 Ltd* 144A" 5.625% 603,255 0.05
1/2/2028 7/10/2026
Mattamy Group Corp * Arabian Centres Sukuk
USD 52,000 3 14p+ 46254 1/3/2030 48,764 0.00 USD 491,000 11 Ltd* 144A" 5.625% 482,407 0.04
Mattamy Group Corp * 7/10/2026
USD 47,000 144A" 5.25% 15/12/2027 46,599 0.00 Arabian Centres Sukuk
‘ USD 242,000 238,370  0.02
MEGlobal Canada ULC Ltd 5.375% 26/11/2024
USD 425,000 444+ 5% 18/5/2025 445,953 0.04 Atrium XI1° 144A" FRN
’ usb 1,877,373 1,866,554 0.14
MEGIobal Canada ULC 22/4/2027
USD 400,000 5 a76y 18/5/2030 454,864 0.04 Baidu Inc 4.375%
brovince of New USD 605,000 4 76 /0004% 628,873 0.0
CAD 4,000 Brunswick Canada 3.05% 3,074 0.00 Bain Capital Credit
14/8/2050 CLO 2018-1° Series
CAD 3.345.000 Province of Ontario 2 667.884 0.21 USD 1,000,000 2018-1A A1"‘ 144A" FRN 994,422 0.08
o Canada 2.4% 2/6/2026 R : 23/4/2031
Province of Ballyrock CLO 2020-2
CAD 308,000 Saskatchewan Canada 231,210 0.02 Ltd* Series 2020-2A
’ ’ USD 500,000 B , 497,37 .04
2.95% 2/6/2058 AIR™ 144A" FRN 97,375 0.0
Stoneway Capital Corp 20/10/?031 )
USD 832,448 §3§f§3§§ed) 1447 10% 240,786  0.02 USD 250,000 2gggfi|g:NMi;}1§;82;td 248,805  0.02
Toronto-Dominion China Aoyuan Group Ltd
D 2 ;
EUR 1,170,000 Bank/The 0.375% 1,300,201  0.10 USD 200,000 7 g5y 19/2/2023 38,000 0-00
25/4/2024 TN TENG T USD 430,000 ghggz Egi;ﬁ;ggge Group 74,175 0.01
— ; China SCE Group
ACEN Finance Ltd 4% USD 200,000 Holdings Ltd 7% 123,500 0.01
USD 200,000 ¢ onooe (Perpetual) 177,000 0.01 §f§ézﬁzsd- _—
Agile Group Holdings unding ==
USD 200,000 76,050  0.01 : i _
Ltd 5.5% 21/4/2025 usD 500,000 Ltd Series 2012-2RA 498,566 0.04
AGL CLO 3 Ltd* Series A2 144A% FRN
USD 2,500,000 2020-3A A™* 144A" FRN 2,491,795  0.19 20/1/2028
15/1/2033 CIFC Funding 2014-111
AGL CLO 3 Ltd' Series Ltd" Series 2014-3A
USD 710,000 - . 705,803  0.05
USD 500,000 2020-3A B1** 144A" FRN 499,946  0.04 AIR2™" 144A" FRN
15/1/2033 22/10/2031
AGL CLO 3 Ltd* Series CIFC Funding 2015-111
USD 250,000 2020-3A D** 144A" FRN 250,979 0.02 USD 1,271,953 Ltd Series 2015-3A 1,260,116  0.10
15/1/2033 AR 144A" FRN
19/4/2029
USD 500,000 ACL Core CLO 2 Ltd FRN 498,500  0.04 CIFT Holdinas Group G
20/4/2032 USD 200,000 0°dIngs Broup Lo 156,500  0.01
AGL Core CLO 4 Ltd ° ’ Ltd 5.95% 20/10/2025 ’ -
e 2ot e O s 500,000 200 el Sovirnze  SU0029 0.04
Ahli United Sukuk Ltd Eaton Vance Clo 2015-1
USD 1,000,000 997,985 0.08
USD 200,000 FRN 17/6/2026 196,044  0.02 Ltd FRN 20/1/2030
(Perpetual) Eaton Vance Clo 2015-1
Alibaba Group Holding USD 250,000 |td Series 2015-1A 248,869  0.02
USD 775,000 | o 6 1272007 785,943  0.06 ; BR* 144A" FRN , .
Alibaba Group Holding 20/1/2030
USD 320,000 . 306,833  0.02 )
Ltd 4.2% 6/12/2047 USD 400,000 Craar Sukuk Ltd 3.635% 405,937  0.03
ANCHORAGE CAPITAL CLO 15/9/2026
1-R Ltd* Series 2018- Embraer Overseas Ltd
USD 650,000 o a1 1444 FRN 645,910  0.05 USD 186,000 (Restricted) 5.696% 193,948  0.01

13/4/2031

16/9/2023
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Fantasia Holdings Octagon Investment
USD 200,000 Group Co Ltd 10.875% 45,500 0.00 Partners 18-R Ltd
9/1/2023 uUsb 750,000 Series 2018-18A AIA" 745,321  0.06
Fantasia Holdings * 144A" FRN 16/4/2031
USD 200,000 Group Co Ltd 11.875% 45,500 0.00 Octagon Investment
1/6/2023 Partners XVII Ltd
Galaxy XXI1 CLO Ltd * USD 1,000,000 Series 2013-1A A1R2* 992,750 0.08
USD 1,250,000 Series 2016-22A ARR® 1,251,250 0.10 * 144A" FRN 25/1/2031
* 144A" FRN 16/4/2034 OZLM VI Ltd* Series
Grupo Aval Ltd* 144A" USD 600,000 2014-6A A2AS®‘ 144AF 600,009 0.05
USD 577,000 4.375% 4/2/2030 512,799 0.04 FRN 17/4/2031
Hilong Holding Ltd OZLM XI1 Ltd FRN
uUsb 200,000 9.75% 18/11/2024 161,131 0.01 uUsb 250,000 30/4/2027 249,979  0.02
IHS Holding Ltd' 144A*® Palmer Square CLO
USD 238,000 5.625% 29/11/2026 233,835 0.02 2018-2 Ltd* Series
Usb 750,000 . . 744,517  0.06
USD 480.000 JD.com Inc 4.125% 443.508  0.03 2018-2A A1A®* 144A
’ 14/1/2050 ’ : FRN 16/7/2031
Kaisa Group Holdings Peace Park CLO Ltd
USD 200,000 Ltd (Defaulted) 11.95% 46,687 0.00 USD 800,000 Series 2021-1A A" * 797,645  0.06
12/11/2023 144A" FRN 20/10/2034
KKR Clo 17 Ltd' 144A" Pikes Peak Clo 4
USD 1,000,000 FRN 15/4/2034 997,731 0.08 USD 250,000 Series 2019-4A AR" * 248,784  0.02
KSA Sukuk Ltd 3.628% 144A" FRN 15/7/2034
421,500 0.03
USD 400,000 20/4/2027 ’ Redsun Properties
USD 215,146 KVK CLO 2018-1 Ltd FRN 215,061  0.02 USD 200,000 Group Ltd 9.7% 60,000 0.00
20/5/2029 16/4/2023
UsD 200,000 KI1C_Group Holdings Ltd 94,954  0.01 Rockford Tower CLO
7-875h 1/9/2023 UsD 500,000 2018-1 Ltd" Series 496,625 0.04
Latam Finance Ltd ’ 2018-1A A™* 144A" FRN ’ .
USD 200,000 (Defaulted) 6.875% 185,327 0.01 20/5/2031
11/4/2024 Ronshine China
Madison Park Funding USD 200,000 Holdings Ltd 8.95% 60,900 0.00
XHI Ltd* Series 2014- 22/1/2023
USD 1,000,000 13A BR2"‘ 144A" FRN 996,016 0.08 RR 1 LLC' Series 2017-
19/4/2030 USD 1,250,000 1A A2B™* 144A" FRN 1,249,800 0.10
Madison Park Funding 15/7/2035
XXVI Ltd* Series 2017- RR 3 Ltd’ Series 2018-
USD 750,000 og ape: 144a% FRN 781,297 0.06 USD 309,000 3A ALR2™* 144A" FRN 307,243 0.02
29/7/2030 15/1/2030
Madison Park Funding RR 3 Ltd" Series 2018-
USD 1,000,000 XXVII Ltd FRN 993,334 0.08 USD 1,500,000 3A A2R2"‘ 144A" FRN 1,489,093 0.11
20/4/2030 15/1/2030
MAF Sukuk Ltd 3.933% RR 5 Ltd FRN
206, 4 .02
uUsb 200,000 28/2/2030 06,450 0.0 Usb 685,000 15/10/2031 682,239  0.05
MAF Sukuk Ltd 4.5% SA Global Sukuk Ltd
0.03
usb 400,000 3/11/2025 419,316 Usb 200,000 2 694% 17/6/2031 193,525 0.01
MAF Sukuk Ltd 4.638% Sands China Ltd 4.375%
USD 598,000 /e /o009 641,025  0.05 USD 570,000 ¢ eroia0* 519,313  0.04
Melco Resorts Finance Shui On Development
Usb 208,000 194,212  0.01
Ltd 5.25% 26/4/2026 USD 200,000 Holding Ltd 6.15% 187,400 0.01
UsD 200,000 MM China Holdings Ltd 40 50 .01 24/8/2024 )
5.875% 15/5/2026 USD 200.000 Sunac China Holdings 78.000 0.01
USD 200.000 Modern Land China Co 40.000  0.00 . Ltd 6.5% 10/1/2025 , .
’ Ltd 9.8% 11/4/2023 ’ . Symphony CLO XXIV Ltd
MP CLO VII Ltd* Series USD 250,000 * Series 2020-24A A" 249,415  0.02
USD 350,000 2015-1A BRR™* 144A*° 349,647 0.03 * 144A" FRN 23/1/2032
FRN 18/10/2028 Tencent Holdings Ltd
Neuberger Berman Loan uUsb 290,000 2 39% 3/6/2030 268,991  0.02
Advisers CLO 35 Ltd * Tencent Holdings Ltd
D - 2,985,072 0.23
USD 3,000,000 o ies 2019-35A AL* ° USD 300,000 * 144A" 3.595% 306,394  0.02
144A" FRN 19/1/2033 19/1/2028
OCP CLO 2020-18 Ltd * Tencent Holdings Ltd
USD 500,000 Series 2020-18A AR" * 496,375 0.04 USD 200,000 ‘ 144A" 3.925% 194,000 0.01

144A™ FRN 20/7/2032

19/1/2038
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Tencent Holdings Ltd Chile Government
USD 285,000 * 144A" 3.925% 276,451  0.02 USD 676,000 International Bond 610,159  0.05
19/1/2038 3.5% 25/1/2050
Three Gorges Finance | Chile Government
USD 500,000 Cayman Islands Ltd 513,963 0.04 USD 200,000 International Bond 4% 194,950 0.02
3.15% 2/6/2026* 31/1/2052
TIAA CLO IV Ltd FRN Colbun SA* 144A® 3.15%
USD 500,000 20/1/2032 497,249 0.04 USD 304,000 19/1/2032 280,932 0.02
TICP CLO IX Ltd * Corp Nacional del
USD 500,000 Series 2017-9A A" ° 496,022 0.04 USD 200,000 Cobre de Chile’ 144A® 195,240 0.02
144A™ FRN 20/1/2031 4.25% 17/7/2042
Times China Holdings Embotelladora Andina
USD 360,000 Ltd 5.75% 14/1/2027* 127,800 0.01 USD 331,000 SA* 144A" 3.95% 308,728 0.02
Trafford Centre 21/1/2050
- i 0
GBP 200,000 Finance Ltd/The FRN 212,564  0.02 USD 318,546 CN- Quintero SA 4.634% 323,237 0.02
28/7/2035 31/7/2029
Trinitas CLO XIV Ltd Sociedad Quimica y
USD 1,750,000 ‘ Series 2020-14A B*® 1,740,837 0.13 USD 169,000 Minera de Chile SA * 143,670  0.01
¢ 144A" FRN 25/1/2034 144A" 3.5% 10/9/2051
Trinitas CLO XIV Ltd Sociedad Quimica y
USD 2,000,000 ‘ Series 2020-14A C* 2,006,311 0.15 USD 454,000 Minera de Chile SA 385,954  0.03
¢ 144A" FRN 25/1/2034 144A° 3.5% 10/9/2051
Tryon Park CLO Ltd FRN VTR Comunicaciones SpA
USD 1,000,000 o7, /0009 999,868  0.08 USD 550,000 ° 144A® 4.375% 521,125  0.04
UPCB Finance VII Ltd 15/4/2029
EUR 100,000 5 6254 15/6/2029 los,671  0.01 5,503,716 0.42
Vale Overseas Ltd
USD 400,000 & ey 107872026 449,422 0.03 Agricultural
Voya CLO 2013-1 Ltd * CNY 9,000,000 Development Bank of 1,425,099 0.11
USD 995,890 Series 2013-1A A1AR® 990,957 0.08 China 2.2% 1/4/2023
* 144A" FRN 15/10/2030 Agricultural
Voya CLO 2014-4 Ltd CNY 8,790,000 Development Bank of 1,375,184 0.11
USD 835,000 FRN 14/7/2031 830,726 0.08 China 2.96% 17/4/2030
Voya CLO 2018-1 Ltd * Agricultural
USD 300,000 Series 2018-1A Al1® ° 296,878 0.02 CNY 13,000,000 Development Bank of 2,111,251 0.16
144A" FRN 19/4/2031 China 3.45% 23/9/2025
Voya CLO 2018-2 Ltd Agricultural
USD 1,000,000 ron15/7/2031 990,713 0.08 CNY 3,500,000 Development Bank of 565,173 0.04
Wynn Macau Ltd 5.5% China 3.55% 21/11/2023
USD 200,000 .
’ 15/1/2026 181,810 0.01 Agricultural
XP Inc' 144A" 3.25% CNY 10,400,000 Development Bank of 1,698,892 0.13
USD 681,000 634,753  0.05 e . PEYE
1/7/2026 China 3.63% 19/7/2026
York CLO 1 Ltd* Series Agricultural
USD 500,000 2014-1A DRR™* 144A" 498,368 0.04 CNY 11,500,000 Development Bank of 1,896,346 0.15
FRN 22/10/2029 China 3.74% 12/7/2029
Yuzhou Group Holdings Agricultural
USD 200,000 34,000 0.00
Co Ltd 7.7% 20/2/2025 CNY 5,000,000 Development Bank of 829,293 0.06
53,960,483 4.15 China 3.79% 26/10/2030
Agricultural
Chile Government CNY 10,200,000 Development Bank of 1,693,013 0.13
USD 200,000 International Bond 187,237 0.01 China 4% 12/11/2025
2.45% 31/1/2031 Agricultural
Chile Government CNY 8,500,000 Development Bank of 1,469,844 0.11
USD 200,000 International Bond 181,200 0.01 China 4.65% 11/5/2028
2.55% 27/7/2033 Agricultural
Chile Government CNY 10,200,000 Development Bank of 1,723,059 0.13
USD 1,043,000 International Bond 913,407 0.07 China 4.98% 12/1/2025
3.1% 7/5/2041 China Development Bank
Chile Government CNY' 12,500,000 1.86% 9/4/2023 1,971,822 0.15
USD 200,000 International Bond 204,997  0.02 China Development Bank
3.125% 21/1/2026 CNY 7,000,000 3.07% 10/3/2030 1,104,012 0.08
Chile Government China Development Bank
USD 1,070,000 International Bond 1,052,880  0.08 CNY 16,100,000 5 nq4, 187672030 2,540,879 0.20
0 * -
3.5% 31/1/2034 CNY 17,000,000 China Development Bank 2,745,009  0.21

3.23% 10/1/2025
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USD 200,000
CNY 7,000,000
CNY 4,500,000
CNY 8,300,000
CNY 9,000,000
CNY 4,300,000
CNY 2,600,000

CNY 19,200,000
CNY 6,000,000
CNY 4,800,000
CNY 2,000,000
CNY 7,000,000

CNY 21,400,000

CNY 14,000,000

CNY 10,000,000

CNY 23,200,000

CNY 19,000,000

CNY 28,000,000

CNY 10,000,000

CNY 10,200,000
CNY 8,000,000

CNY 51,500,000
CNY 8,500,000

CNY 28,660,000
CNY 7,300,000
CNY 6,700,000
CNY 9,400,000

CNY 16,400,000

CNY 16,400,000

CNY 18,000,000
CNY 4,500,000

CNY 28,350,000

China Development
3.375% 24/1/2027
China Development
3.39% 10/7/2027
China Development
3.42% 2/7/2024
China Development
3.45% 20/9/2029
China Development
3.48% 8/1/2029
China Development
3.5% 13/8/2026
China Development
3.5% 4/11/2046
China Development
3.76% 14/8/2023
China Development
3.8% 25/1/2036
China Development
3.85% 9/1/2024
China Development
4.01% 9/1/2037
China Development
4.04% 10/4/2027
China Development
4.04% 6/7/2028
China Development
4.15% 26/10/2025
China Development
4.73% 2/4/2025
China Government
1.99% 9/4/2025
China Government
2.64% 13/8/2022
China Government
2.68% 21/5/2030
China Government
2.7% 3/11/2026
China Government
2.75% 1/9/2023
China Government
2.79% 17/11/2023
China Government
2.85% 4/6/2027
China Government
2.94% 17/10/2024
China Government
3.01% 13/5/2028
China Government
3.13% 21/11/2029
China Government
3.19% 11/4/2024
China Government
3.22% 6/12/2025
China Government
3.25% 6/6/2026
China Government
3.25% 22/11/2028
China Government
3.29% 18/10/2023
China Government
3.29% 23/5/2029
China Government
3.39% 16/3/2050

Bank

Bank

Bank

Bank

Bank

Bank

Bank

Bank

Bank

Bank

Bank

Bank

Bank

Bank

Bank

Bond

Bond

Bond

Bond

Bond

Bond

Bond

Bond

Bond

Bond

Bond

Bond

Bond

Bond

Bond

Bond

Bond

211,192
1,138,979

727,314
1,344,466
1,461,650

699,075

411,891
3,103,449

990,547

779,843

338,294
1,171,656
3,590,024
2,326,619
1,684,726
3,626,827
3,018,442
4,368,878
1,591,649
1,629,034
1,278,852
8,235,745
1,367,896
4,610,633
1,181,234
1,082,507
1,528,188
2,671,764
2,679,006
2,902,742

735,777

4,457,304

0.06

0.10

0.11

0.05

0.03

0.24

0.08

0.06

0.03

0.09

0.28

0.18

0.13

0.28

0.23

0.34

0.12

0.13

0.10

0.63

0.10

0.35

0.09

0.08

0.12

0.21

0.21

0.22

0.06

CNY 8,900,000
CNY 2,950,000
CNY 2,000,000
CNY 1,950,000
CNY 6,200,000
CNY 8,800,000
CNY 3,000,000
CNY 4,800,000
CNY 2,300,000
CNY 6,000,000

CNY 3,000,000

CNY 10,600,000

CNY 12,200,000

CNY 7,000,000

CNY 3,000,000

CNY 13,700,000

CNY 1,500,000

CNY 10,600,000

China Government Bond
3.72% 12/4/2051

China Government Bond
3.73% 25/5/2070

China Government Bond
3.74% 22/9/2035

China Government Bond
3.76% 22/3/2071

China Government Bond
3.86% 22/7/2049

China Government Bond
3.97% 23/7/2048

China Government Bond
4% 24/6/2069

China Government Bond
4.03% 21/6/2040

China Government Bond
4.05% 24/7/2047

China Government Bond
4.08% 22/10/2048
China Government Bond
4.5% 23/6/2041
Export-Import Bank of
China/ The 2.93%
2/3/2025
Export-Import Bank of
China/ The 3.28%
11/2/2024
Export-Import Bank of
China/ The 3.43%
23/10/2025
Export-Import Bank of
China/ The 3.74%
16/11/2030
Export-Import Bank of
China/ The 3.86%
20/5/2029
Export-Import Bank of
China/ The 3.88%
12/1/2036
Export-Import Bank of
China/ The 4.89%
26/3/2028

USD 200,000

USD 200,000

USD 695,000

USD 320,000

USD 800,000

Usb 200,000

Banco Davivienda SA
144A" FRN 22/4/2031
(Perpetual)

Banco Davivienda SA
144A™ FRN 22/4/2031
(Perpetual)
Colombia Government
International Bond 3%
30/1/2030

Colombia Government
International Bond
3.25% 22/4/2032
Colombia Government
International Bond
3.875% 25/4/2027
Colombia Government
International Bond
3.875% 25/4/2027

oOoooooooooood

1,490,256 0.11
500,112  0.04
344,877  0.03
330,981 0.03
1,061,745 0.08
1,533,017 0.12
537,198 0.04
851,043 0.07
404,837 0.03
1,061,907 0.08
575,830 0.04
1,695,457 0.13
1,961,910 0.15
1,135,803  0.09
495,801 0.04
2,275,218 0.17
251,346 0.02
1,853,516 0.14
108,456,023  8.34
189,083 0.01
189,082 0.01
593,414 0.05
265,920 0.02
766,542 0.06
191,636  0.02
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Colombia Government Dominican Republic
USD 200,000 International Bond 148,551 0.01 Usb 1,160,000 International Bond * 1,156,427 0.09
4.125% 15/5/2051" 144A" 5.5% 22/2/2029
Colombia Government Dominican Republic
USD 1,747,000 International Bond 1,676,443 0.13 USD 265,000 International Bond 278,581  0.02
4.5% 15/3/2029* 5.95% 25/1/2027
Colombia Government Dominican Republic
USD 200,000 International Bond 5% 164,816 0.01 USD 920,000 International Bond * 907,005 0.07
15/6/2045 144A" 6% 22/2/2033"
Colombia Government Dominican Republic
USD 398,000 International Bond 439,652 0.03 USD 283,000 International Bond 268,143  0.02
8.125% 21/5/2024 6.4% 5/6/2049
Ecopetrol SA 4.625% 4,499,843  0.35
uUsb 527,000 2/11/2031 473,462 0.04
0
Usp 528,000 Ccopetrol SA 5375k 541,174 0.04 Egypt Governnent
26/6/2026 USD 336,000 International Bond 322,560 0.02
0)
USD 100,000 CCOPetrol SA 5.875% 86,375 0.01 5.25% 6/10/2025
28/5/2045 Egypt Government
UsD 705,000 ccopetrol SA 6.875% 733,693 0.06 USD 252,000 International Bond * 241,920 0.02
29/4/2030 ) 144A* 5.25% 6/10/2025
UsD 226,000 CCOPetrol SA 6.875% 235,198  0.02 Egypt Government
29/4/2030 USD 568,000 International Bond 557,350  0.04
Empresas Publicas de 5.875% 11/6/2025
USD 200,000 Medellin ESP* 144A" 178,236  0.01 Egypt Government
4.25% 18/7/2029 USD 371,000 International Bond 334,827  0.03
Empresas Publicas de 7.6% 1/3/2029*
USD 200,000 Medellin ESP* 144A" 174,301 0.01
4.375% 15/2/2031 1,456,657 0.11
SURA Asset Management Finland Government
. . ;
USD 283,000 SA° 144A° 4.875k 201,878 0.02 EUR 630,000 Bond‘ 144A" 0.125% 679,075 0.05
177472024 15/9/2031
USD 100,000 ERRQ g§§$t1¥§2§gggint 103,137  0.01 Finland Government
- . EUR 1,670,000 Bond' 144A" 0.5% 1,916,477 0.15
7,442,593  0.57 15/4/2026
) Finland Government
Czech Republic EUR 80,000 Bond* 144A" 1.375% 101,141  0.01
CZK 20,500,000 Government Bond 2.75% 898,106  0.07 15/4/2047
23/7/2029 Finland Government
EUR 170,000 Bond‘ 144A" 2.625% 257,917  0.02
Denmark Government 4/7/2042
DKK 4,800,000 o " e 11 o007 736,102  0.06 Koyano Oy 08755
Denmark Government EUR 650,000 28/5/2029 676,653  0.05
DKK 4,300,000 1,070,111  0.08
Bond 4.5% 15/11/2039 610.000 oP Corporate Bank p|c
180623 0.1 EUR 610, 0.6% 18/1/2027* 664,072 0.05
4,295,335 0.33
Aeropuertos
Dominicanos Siglo XXI Air France-KLM 3.875%
USD 647,000 o\ 1anr 6.75% 641,633  0.05 EUR 200,000 /- ooe 214,124 0.02
30/?/?029 ) Altice France
Dominican Republic EUR 100,000 SA/France 2.125% 106,624  0.01
USD 579,000 International Bond ° 538,447 0.04 15/2/2025
144A 4.5% 30/1/2030" Altice France
Dominican Republic EUR 100,000 SA/France 2.5% 107,529 0.01
USD 179,000 International Bond ° 164,022 0.01 15/1/2025
144A" 4.875% 23/9/2032 Altice France
Dominican Republic EUR 200,000 SA/France 4.25% 206,978  0.02
USD 401,000 International Bond * 367,446  0.03 15/10/2029
144A" 4.875% 23/9/2032 Altice France
Dominican Republic EUR 200,000 SA/France 5.875% 230,967 0.02
USD 206,000 International Bond 178,139 0.02 1/2/2027
5.3% 21/1/2041 Banque Federative du
EUR 100,000 Credit Mutuel SA 0.75% 111,082 0.01

8/6/2026
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Banque Federative du Credit Agricole SA
EUR 900,000 Credit Mutuel SA 0.75% 1,000,697 0.08 USD 200,000 144A" FRN 23/3/2029 187,500 0.01
8/6/2026 (Perpetual)
Banque Federative du Credit Agricole
GBP 400,000 Credit Mutuel SA 1.25% 517,648 0.04 USD 646,000 SA/London‘ 144A" 646,003 0.05
5/12/2025 2.375% 22/1/2025
BNP Paribas SA FRN Credit Mutuel Home
USD 200,000 14 /3/5022 (Perpetuaty”  200-402  0.02 EUR 600,000 Loan SFH SA 4.125% 725,802 0.06
BNP Paribas SA' 144A* 19/1/2024*
USD 200,000 FRN 19/11/2025 199,373 0.01 Dassault Systemes SE
BNP Paribas SA' 144A" EUR 500,000 16/9/2022 (Zero 561,842 0.04
usb 2,163,000 FRN 13/1/2027 2,021,956 0.16 Coupon)
BNP Paribas SA FRN E-Carat SA FRN
EUR 1,700,000 13/4/2027 1,819,565 0.14 EUR 38,113 20/12/2028 42,882  0.00
BNP Paribas SA FRN Electricite de France
EUR 1,100,000 5511 /9030" 1,259,793 0.10 EUR 400,000 SA FRN 29/1/2025 455,788 0.03
EUR 200,000 BNP Paribas SA FRN 212,562 0.02 (Perpetual)
15/1/2032 Engie SA 0.875%
- EUR 1,800,000 2,027,278 0.16
BNP Paribas SA 0.5% 19/9/2025
EUR 600,000 617,418 0.05 -
19/1/2030 EUR 100.000 Engie SA 2.125% 117.785 0.0l
EUR 600,000 BPCE SA FRN 2/3/2032 673,250 0.05 ’ 30/3/2032 ’ )
BPCE SA 0.25% Engie SA 2.625%
EUR 400,000 15/1/2026 436,977 0.03 EUR 305,000 20/7/2022 346,006 0.03
BPCE SA 0.625% FCT Noria 2018-1 FRN
EUR 300,000 28/4/2025 335,583  0.03 EUR 20,974 25/6/2038 23,471 0.00
BPCE SFH SA 0.75% FCT Noria 2018-1 FRN
EUR 400,000 2/9/2025 454,888 0.03 EUR 20,974 95/6/2038 23,442  0.00
, _
EUR 100,000 CAB SELAS 3.375% 103,259 0.01 French Republic
1/2/2028 EUR 8.301.000 Government Bond OAT 9.368.828 0.72
Caisse de T 25/3/2025 (Zero T :
Refinancement de Coupon)
EUR 650,000 I1"Habitat SA 3.6% 781,835 0.06 French Republic
8/3/2024 EUR 2,449,000 Government Bond OAT * 2,522,567 0.19
Caisse Francaise de 144A" 0.5% 25/5/2040
EUR 300,000 Financement Local 1% 344,097 0.03 French Republic
25/4/2028 EUR 2,180,000 Government Bond OAT * 2,632,804 0.20
Caisse Francaise de 144A" 1.5% 25/5/2050
EUR 400,000 Financement Local 457,527 0.03 French Republic
1.125% 19/1/2033 EUR 240,000 Government Bond OAT * 322,941  0.02
Capgemini SE 1.625% 144A" 2% 25/5/2048
00,000 .
EUR 200, 15/4/2026 231,163 0.02 French Republic
Chrome Bidco SASU 3.5% EUR 10,000 Government Bond OAT 16,186  0.00
EUR 100,000 105,225 0.01 ’ ’
31/5/2028 3.25% 25/5/2045
Cie de Financement French Republic
EUR 500,000 Foncier SA 0.325% 565,246  0.04 EUR 309,000 Government Bond OAT 4% 634,971  0.05
12/9/2023 25/4/2060
Cie de Financement Getlink SE 3.5%
EUR 400,000 Foncier SA 0.875% 454,742 0.03 EUR 175,000 51/10/2025 195,255  0.01
11/9/2028 Icade Sante SACA
Cie de Financement EUR 200,000 1.375% 17/9/2030 213,813  0.02
EUR 200,000 Foncier SA 1.25% 231,775  0.02 Iliad Holding SASU
15/11/2032 EUR 200,000 5_125% 15/10/2026 224,095 0.02
CMA CGM SA 7.5% La Financiere Atalian
EUR 100,000 15/1/2026 121,320 0.01 GBP 200,000 SASU 6.625% 15/5/2025 252,078 0.02
Credit Agricole Loxam SAS 3.75%
EUR 300,000 Assurances SA FRN 330,123  0.02 EUR 100,000 o/ o006 109,581 0.01
29/1/2048 Orange SA FRN
Credit Agricole Home EUR 100,000 o 1~0ooe (Perpetual) 113,195 0.01
EUR 400,000 Loan SFH SA 0.375% 450,932 0.03 Picard Groupe SAS
30/9/2024 EUR 100,000 3.875% 1/7/2026 108,908 0.01
Credit Agricole Home PSA Banque France SA
EUR 500,000 Loan SFH SA 0.875% 569,078 0.04 EUR 200,000 22/1/2025 (Zero 219,678 0.02

11/8/2028

Coupon)
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Rubis Terminal Infra IHO Verwaltungs GmbH
EUR 100,000 oo cory 1e/5/9005 115,053  0.01 EUR 100,000 5"corsc /e im0y 111,597  0.01
Societe Generale SA * KION Group AG 1.625%
USD 200,000 144A" FRN 29/9/2025 219,707  0.02 EUR 300,000 5, /62025 341,208 0.03
(Perpetual) Kreditanstalt fuer
Suez SA FRN 1/6/2026 EUR 4,000 Wiederaufbau 0.875% 4,495  0.00
EUR 200,000 (Perpetual) 213,359  0.02 4/7/2039
Tereos Finance Groupe Landesbank Baden-
EUR 210,000 "o "7 s 30/10/2025 245,368 0.02 EUR 400,000 Vuerttemberg 0.25% 448,840  0.03
EUR 1,100,000 Thales SA 26/3/2026 L 178.495  0.09 10/1/2025
(Zero Coupon) EUR 300.000 Merck KGaA FRN 334 435  0.03
Thales SA 0.75% ’ 25/6/2079 ’ :
EUR 100,000 111,961  0.01 -
23/1/2025 Nidda BondCo GmbH 5%
i EUR 200,000 203,366 0.02
EUR 1.180.000 TotalEnergies SE FRN 1.922.003  0.09 30/9/2025
T 25/10/2027 (Perpetual) T . Nidda Healthcare
Vallourec SA 8.5% EUR 500,000 Holding GmbH 3.5% 525,991 0.04
EUR 50,000 50 mooe 56,959  0.00 30/9/2024
i i EUR 100,000 PCF GmbH FRN 15/4/2026 110,897  0.01
EUR 100,000 Veolia Environnement 104,281  0.01 :
SA 0.8% 15/1/2032 EUR 100.000 FroGroup AG 3% 108,507  0.01
41,033,623 3.16 ’ 31/3/2026
Techem
EUR 130,000 BASF SE 2% 5/12/2022 148,372 0.01 EUR 87,920 Verwaltungsgesellschaft 99,662 0.01
EUR 900,000 Bayer AG FRN 2/4/2075 1,011,987 0.08 $71 mgHIG%b30/Zé2025
Bayer AG 1.375% ele Lolumous
EUR 600,000 6/7/2030 627,085 0.05 EUR 240,000 3.875% 2/5/2025 252,944 0.02
0
Cheplapharm EUR 152,000 LIYSSENKIUpp AG 2.875% 14 459 g 01
EUR 100,000 Arzneimittel GmbH 3.5% 107,483  0.01 22/2/2024
11/2/2027 EUR 100,000 K Elevator Midco GmbH 111,865  0.01
EUR 400,000 Commerzbank AG FRN 460,187  0.03 FRN 157172021
’ 9/10/2025 (Perpetual) : - TK Elevator Midco GmbH
EUR 173,000 " 193,526  0.01
EUR 1.300.000 Commerzbank AG FRN FRN 15/7/2027
300000 59/12/2031 1,343,502 0.10 TK Elevator Midco GmbH
EUR 115,000 ) 129,076  0.01
Commerzbank AG 0.875% 4.375% 15/7/2027
EUR 500,000 569,975  0.04 .
18/4/2028 EUR 240,000 'Ofkswagen Leasing 260,390  0.02
Commerzbank AG 1.75% ’ GmbH 0.375% 20/7/2026 ’ )
GBP 1,400,000 1,825,485 0.14 .
22/1/2025 Volkswagen Leasing
EUR 450,000 506,317  0.04
Covestro AG 0.875% GmbH 0.5% 20/6/2022
EUR 210,000 237,084  0.02 .
3/2/2026 Volkswagen Leasing
EUR 100,000 103,943  0.01
Deutsche Bank AG FRN GmbH 0.625% 19/7/2029
EUR 700,000 783,451  0.06 .
23/2/2028 EUR 200,000 2% Finance GmbH 3k 222,355 0.02
EUR 510.000 Deutsche Bank AG 0.25% 576.122  0.04 ’ 21/9/2025 ? )
’ 15/5/2023 ’ : 16,306,158  1.25
Deutsche Bank AG
EUR 1,300,000 = oo o oooe 1,457,647 0.11 chana Covernment
Deutsche Lufthansa AG USD 708,000 International Bond 483,210 0.04
EUR 100,000 110,585  0.01 , , :
2% 14/7/2024 7.625% 16/5/2029
Deutsche Lufthansa AG
EUR 100,000, gors' e 1mons 106,732 0.01 Hellenic Republic
Deutsche Government Bond* 144A"
EUR 300,000 Pfandbriefbank AG 337,875  0.03 EUR 504,000 15 /272026 (zero 535,624 0.04
0.625% 30/8/2027 Coupon)
0 - -
EUR 200,000 DIC Asset AG 2.25% 201,913  0.01 Hellenic Republic
22/9/2026 EUR 1,132,000 Government Bond* 144A* 1,198,708  0.09
DZ HYP AG 0.25% 1.5% 18/6/2030
EUR 400,000 451,876  0.03 -
30/6/2023 Hellenic Republic
EUR 250,000 DZ HYP AG 0.875% 285,306 0.02 EUR 460,000 Government Bond‘ 144A" 480,522 0.04
22/3/2028 0 1.75% 18/6/2032
EUR 420,000 C:ON SE 0.875% 440,932 0.03 Hellenic Republic
18/10/2034 EUR 1,600,000 Government Bond' 144A® 1,441,577 0.11
Fraport AG Frankfurt 1.875% 24/1/2052
EUR 770,000 A'rfgrfdserv'cej 855,847  0.07 Hellenic Republic
Worldwide 1.875% EUR 516,000 Government Bond' 144A° 593,908  0.05
?ﬁé3€2028|t b 0 22/4/2027
EUR 113,000 erwalitungs Gn 126,149  0.01 4,250,339 0.33

3.625% 15/5/2025
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Indonesia Government
Guatemala Government USD 400,000 International Bond 427,609 0.03
USD 258,000 Bond‘ 144A" 4.65% 236,292  0.02 4.1% 24/4/2028
7/10/2041 Indonesia Government
Guatemala Government USD 800,000 International Bond 854,952  0.07
Usb 322,000 Bond 4.65% 7/10/2041 294,907 0.02 4.35% 8/1/2027
531,199 0.04 Indonesia Government
USD 260,000 International Bond 273,650 0.02
Credit Suisse Group 4.625% 15/4/2043
EUR 850,000 Funding Guernsey Ltd 955,541  0.07 Indonesia Government
1.25% 14/4/2022* USD 600,000 International Bond 646,331 0.05
4.75% 8/1/2026*
Bank of East Asia Indonesia Government
USD 250,000 Ltd/The FRN 21/10/2025 253,906  0.02 USD 200,000 International Bond 222,125  0.02
(Perpetual) 4.75% 11/2/2029
Yango Justice Indonesia Government
USD 200,000 International Ltd 30,000 0.00 USD 400,000 International Bond 447,000 0.03
10.25% 15/9/2022 5.125% 15/1/2045
283,906 0.02 Indonesia Treasury
IDR 7,535,000,000 Bond 6.125% 15/5/2028 527,088 0.04
Hungary Government Indonesia Treasury
HUF 168,640,000 Bond 3% 21/8/2030 433,238  0.03 IDR 21,943,000,000 Bond 7.5% 15/6/2035 1,612,086 0.12
Hungary Government Indonesia Treasury
International Bond ° DR 19,728,000,000 g4 7 5y 15/5/2038 1,441,804 0.11
USD 305,000 . 252,322 0.02 Indonesia T
144A% 3.125% IDR 17,000,000,000 , conesta ‘reasury 1,279,112 0.10
21/9/2051* ’ ’ ’ Bond 8.125% 15/5/2024 ’ ’ )
Indonesia Treasury
685,560 0.05
IDR 25,876,000,000 Bond 8.25% 15/5/2029 1,996,488 0.15
: foi Indonesia Treasury
Adani Electricity IDR 32,497,000,000 2,552,576  0.20
USD 490,000 Mumbai Ltd 3.949% 453,703  0.03 Bond 8.375k 15/3/2034
12/2/2030 USD 664,000 -crtanina persero PT 637,440  0.05
Adani Renewable Energy 3.1% 2?/8/2030
RJ Ltd/Kodangal Solar UsD 350,000 ©ertamina Persero PT 324,003  0.03
USD 186,250 Parks Pvt Ltd/Wardha 175,075  0.01 §-115ﬁ_21/;/2050 or
Solar Maharash 4.625% ertamina Fersero
15/10/2039 USD 200,000 5 a5y 20/5/2043 213,201 0.02
Adani Transmission Ltd Perusahaan Penerbit
USD 316,750, »ey 517572036 303,425  0.02 USD 500,000 SBSN Indonesia 111 534,973  0.04
Axis Bank Ltd/Gift 4.55% 29/3/2026
USD 200,000 City FRN 8/9/2026 187,500 0.01 Perusahaan Perseroan
(Perpetual)* USD 200,000 Fersero PT Perusahaan 217,824  0.02
Bharti Airtel Ltd ’ Listrik Negara 5.45% ’ )
USD 220,000, opy "o e noar 207,110  0.02 51,5,2g28 P
HDFC Bank Ltd FRN erusanaan rerseroan
USD 300,000 25/8/2026 (perpetual) 219,975 0.02 USD 200,000 [ersero PT Perusahaan o5 551 g gy
JSW Steel Ltd 5.375% Listrik Negara 6.15% '
USD 200,000 7, o c : 203,500  0.02 21/5/2048
0il India Ltd 5.125% Perusahaan Perseroan
V5D 200000 47272029 213,639 0.02 USD 750,000 Horsero PT Perusahaan g5 1gq g g
REC Ltd 3.875% Listrik Negara 6.25% ’
USD 200,000 o oo 201,196  0.02 25/1/2049
ReNew Power Pvt Ltd 15,583,333 1.20
USD 200,000 ¢ ~oor"e 1o 0007 199,500  0.02
Shriram Transport European Investment
EUR 550,000 543,395 0.04
USD 200,000 Finance Co Ltd 5.1% 201,650 0.02 Bank 0.25% 15/6/2040
16/7/2023 International Bank for
Summit Digitel USD 2,920,000 heconstruction & 2,622,222 0.20
USD 200,000 Infrastructure Pvt Ltd 180,769  0.01 Development 0.75%
2.875% 12/8/2031 26/8/2030
2,807,042 0.22 3,165,617 0.24
Indonesia Government Ardagh Packaging
USD 301,000 International Bond 311,561 0.02 EUR 100,000 Finance Plc / Ardagh 103.878  0.01

3.5% 11/1/2028"

Holdings USA Inc
2.125% 15/8/2026
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Ares European CLO VII Rockford Tower Europe
EUR 500,000 DAC FRN 15/10/2030 560,168 0.04 EUR 777,000 CLO 2019-1 DAC FRN 866,233  0.07
ASG Finance Designated 20/1/2033
USD 401,000 Activity Co* 144A" 395,988 0.03 RRE 2 Loan Management
7.875% 3/12/2024 EUR 763,000 pac rrN 15/7/2035 849,884 0.07
ASG Finance Designated RRE 2 Loan Management
- EUR 250,000 277,17 .02
USD 401,000 Activity Co' 144A*° 390,975 0.03 DAC FRN 15/7/2035 6 0.0
7.875% 3/12/2024 EUR 1,900,000 ~iE © Loan Management ., o5 g 17
EUR 255.000 Avoca CLO XXI1 DAC FRN 281.843  0.02 DAC 1.75% 15/1/2037
’ 15/4/2035 ’ ) Sound Point Euro CLO
Avoca CLO XXIV DAC FRN EUR 250,000 111 Funding DAC FRN 278,864 0.02
EUR 2,000,000 15/7/2034 2,226,989 0.17 15/4/2033
Bilbao CLO Il DAC FRN Taurus 2019-2 UK DAC
EUR 630,000 20/8/2035 703,405 0.06 GBP 577,127 FRN 17/11/2029 773,630 0.06
CVC Cordatus Loan Fund Taurus 2019-2 UK DAC
EUR 318,000 IV DAC FRN 22/2/2034 351,509 0.03 GBP 424,213 FRN 17/11/2029 567,385 0.04
CVC Cordatus Loan Fund Taurus 2021-1 UK DAC
EUR 250,000 V DAC FRN 21/7/2030 279,116  0.02 GBP 99,271 FRN 17/5/2031 132,896 0.01
Euro-Galaxy VI CLO DAC Taurus 2021-1 UK DAC
EUR 531,000 ‘ Series 2018-6X A" 594,213  0.05 GBP 110,191 FRN 17/5/2031 147,549 0.01
FRN 11/4/2031 Taurus 2021-1 UK DAC
Fresenius Finance GBP 145,928 FRN 17/5/2031 196,017 0.02
EUR 530,000 Ireland Plc 0.875% 543,360 0.04 Vesey Park CLO DAC FRN
1/10/2031* EUR 500,000 16/11/2032 557,847 0.04
Henley CLO 1V DAC FRN Voya Euro CLO 11 DAC
EUR 150,000 25/4/2034 164,766  0.01 EUR 1,300,000 FRN 15/7/2035 1,453,775 0.11
Invesco Euro CLO 11 Voya Euro CLO 111 DAC
EUR 1,000,000 DAC FRN 15/8/2034 1,117,479  0.09 EUR 158,000 FRN 15/4/2033 176,510 0.01
Invesco Euro Clo 111 Voya Euro CLO IV DAC
EUR 172,000 DAC ERN 15/7/2032 192,108 0.02 EUR 1,186,000 1.75% 15/10/2034 1,321,926 0.10
Invesco Euro CLO 1V 22,958,124  1.77
EUR 250,000 DAC ERN 15/4/2033 279,843  0.02
Invesco Euro CLO V DAC AngloGold Ashanti
EUR 500,000 563,353 0.04 _
FRN 15/1/2034 USD 408,000 Holdings Plc 3.75% 386,070 0.03
Ireland Government 1/10/2030
EUR 1,490,000 Bond 1.7% 15/5/2037 1,835,189 0.14
Last Mile Securities Bank Leumi Le-Israel
EUR 151,968 PE 2021 DAC FRN 170,144 0.01 USD 658,000 BM® 144A" FRN 630,652 0.05
17/8/2031 29/1/2031
Last Mile Securities Energean Israel
EUR 136,971 PE 2021 DAC FRN 153,419 0.01 USD 304,637 Finance Ltd* 144A" 298,163  0.02
17/8/2031 4.5% 30/3/2024
EUR 300,000 Linde Plc 1% 30/9/2051 275,116  0.02 Israel Government
Lukoil Capital DAC ° USD 279,000 International Bond 284,406  0.02
USD 674,000 1,01e o g 267472007 269,600 0.02 bintad
Metalloinvest Finance Leviathan Bond Ltd
USD 670,000 DAC' 144A* 3.375% 251,250  0.02 USD 359,208 1/ 4ne 5 751 30/6/2023 362,260  0.03
22/10/2028 1,575,481 _ 0.12
Northwoods Capital 19 —
EUR 250,000 Euro DAC FRN 278,738 0.02 0
25/11/2033 EUR 680,000 égjﬁliggzéf 737,992 0.06
EUR 269,055 i:;r;;;;a}\;ggzzozo DAC 303,265 0.02 Autostrade per
Pearl Einance 2020 DAC EUR 100,000 [I-"Italia SpA 2% 107,167 0.01
EUR 212,412 240,070 0.02 4/12/2028
FRN 17/11/2032 Autostrade per
EUR 453,000 Fenta Clo 9 DAC FRN 502,537  0.04 EUR 200,000 I*Italia SpA 2% 207,651  0.02
25/7/2036
i 15/1/2030
e o Fondi EUR 100,000 5310 BPM SpA FRN 109,009  0.01
USD 202,000 Fhosagro Bond Funding 75,750  0.01 O 147172031 . :
/o S0 ELR 100,000 Crunetlo Bidco SpAFRN .y o5 o 1
s?Ciﬁzgigen Finance ’ 15/2/2028 , -
EUR 98,000 109,759  0.01 Centurion Bidco SpA
2020 DAC FRN 22/1/2032 EUR 270,000 5_875% 30/9/2026 298,907 0.02
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Diocle Spa FRN
EUR 68,723 30/6/2026 76,604 0.01 £UR 350000 S2Ni Group Holdings 285 034 0.03
dovalue SpA 3.375% ’ Ltd 0.01% 19/4/2024 ’ .
EUR 300,000 * 326,096 0.02 - -
31/7/2026 EUR 330.000 Asahi Group Holdings 366.219  0.03
Eni SpA FRN 11/2/2030 ’ Ltd 0.155% 23/10/2024 ’ .
EUR 560,000 561,015 0.04 _
(Perpetual) East Japan Railway Co
_ EUR 500,000 496,560 0.04
EUR 900.000 Eni SpA 3.625% 1.154.739  0.09 1.104% 15/9/2039
’ 29/1/2029 T : Japan Expressway
FCA Bank SpA/lreland Holding and Debt
EUR 561,000 0.25% 28/2/2023 631,506 0.05 JPY 100,000,000 Repayment Agency 743,176  0.06
Intesa Sanpaolo SpA 0.306% 31/3/2050
EUR 200,000 FRN 20/1/2025 231,064 0.02 Japan Government Five
(Perpetual) JPY 2,106,600,000 Year Bond 0.005% 18,286,233 1.41
Intesa Sanpaolo SpA 20/6/2026
EUR 500,000 FRN 1/9/2031 574,855 0.04 Japan Government Forty
(Perpetual) JPY 607,200,000 Year Bond 0.5% 4,624,898 0.36
Intesa Sanpaolo SpA 20/3/2059
EUR 360,000 0.75% 4/12/2024 403,785  0.03 Japan Government Forty
Intesa Sanpaolo SpA JPY 560,000,000 Year Bond 0.8% 4,726,097 0.36
EUR 390,000 1.35% 24/2/2031 396,837 0.08 20/3/2058
Intesa Sanpaolo SpA Japan Government Forty
EUR 1,300,000 3.625% 5/12/2022 1,503,962 0.12 JPY 121,200,000 Year Bond 0.9% 1,056,892 0.08
Italy Buoni Poliennali 20/3/2057
EUR 7,510,000 Del Tesoro 1/8/2026 8,118,495 0.62 Japan Government
(Zero Coupon) JPY 125,600,000 Thirty Year Bond 0.6% 1,017,784 0.08
Italy Buoni Poliennali 20/9/2050
EUR 2,256,000 Del Tesoro' 144A" 2,379,989 0.18 Japan Government
1.45% 1/3/2036 JPY 73,800,000 Thirty Year Bond 0.7% 624,052 0.05
Italy Buoni Poliennali 20/6/2048
EUR 1,620,000 Del Tesoro* 144A" 1.5% 1,577,266  0.12 Japan Government
30/4/2045 JPY 110,150,000 Thirty Year Bond 0.7% 926,606 0.07
Italy Buoni Poliennali 20/12/2048
EUR 2,830,000 Del Tesoro' 144A" 2,991,624 0.23 Japan Government
2.15% 1/9/2052 JPY 633,400,000 Thirty Year Bond 0.7% 5,259,574 0.40
Italy Buoni Poliennali 20/9/2051
EUR 1,206,000 Del Tesoro' 144A* 1,368,333  0.10 Japan Government
2.45% 1/9/2050 JPY 99,050,000 Thirty Year Bond 0.8% 859,136  0.07
Italy Buoni Poliennali 20/3/2048
EUR 5,000 Del Tesoro' 144A" 2.7% 6,040 0.00 Japan Government
1/3/2047 JPY 552,600,000 Thirty Year Bond 2.3% 6,206,687 0.48
Italy Buoni Poliennali 20/3/2040
EUR 1,970,000 Del Tesoro' 144A" 2,486,055 0.19 Japan Government
2.95% 1/9/2038 JPY 151,850,000 Twenty Year Bond 0.3% 1,259,714  0.10
Italy Buoni Poliennali 20/9/2039
EUR 5,000 Del Tesoro* 144A" 6,835  0.00 Japan Government
3.45% 1/3/2048 JPY 509,400,000 Twenty Year Bond 0.4% 4,268,874 0.33
Italy Buoni Poliennali 20/6/2040
EUR 270,000 Del Tesoro' 144A 393,239  0.03 Japan Government
3.85% 1/9/2049 JPY 489,250,000 Twenty Year Bond 0.5% 4,295,577  0.33
Poste Italiane SpA 20/9/2036
EUR 100,000 2_625% 24/6/2170 96,873 0.01 Japan Government
JPY 278,000,000 Twenty Year Bond 0.5% 2,415,214 0.19
Rekeep SpA 7.25% »U0U, y 2410,
EUR 130,000 1/2/2026 152,913 0.01 §0/3/2238 .
Sisal SpA/Milano 7% apan overnmen
EUR 68,750 31/7/2023 77,630 0.01 JPY 366,200,000 Twenty Year Bond 0.5% 3,161,066 0.24
Snam SpA 0.75% 20/12/2038
EUR 440,000 20/6/2829 470,993 0.04 Japan Government
Telecom Italia JPY 108,000,000 Twenty Year Bond 0.6% 959,748  0.07
EUR 100,000 SpA/Milano 4% 114,959  0.01 20/12/2036
11/4/2024 Japan Government
UniCredit SpA FRN JPY 122,000,000 Twenty Year Bond 0.6% 1,081,386 0.08
EUR 400,000 3/6/2025 (Perpetual)* 443,891  0.03 §0/5/2237 .
apan Governmen
28,117,559 2.16
- JPY 3,500,000 Twenty Year Bond 0.6% 30,947 0.00

20/12/2037
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Japan Government KazMunayGas National
JPY 208,000,000 Twenty Year Bond 0.7% 1,871,377 0.14 USD 200,000 Co JSC 4.75% 19/4/2027 207,003 0.02
20/3/2037 808,003 0.06
Japan Government Two
JPY 3,042,900,000 Year Bond 0.005% 26,428,120 2.03 Burgan Bank SAK FRN
1/1/2024 USD 242,000 9/7/2024 (Perpetual) 235,660 0.02
Japanese Government
JPY 14,100,000 CPI Linked Bond 0.1% 131,128 0.01 ADLER Group SA 2.75%
19/9ﬁ20§? e EUR 200,000 13/11/2026 189,243 0.01
Mizuho Financial Group ADLER Group SA 3.25%
USD 352,000 Inc FRN 10/7/2024 347,495 0.03 EUR 200,000 5/8/2025 195,374 0.01
Mizuho Financial Group Altice Financing SA
USD 345,000 Inc FRN 8/9/2024 337,505 0.03 EUR 235,000 2 25% 15/1/2025 247,392 0.02
Rakuten Group Inc FRN Altice Financing SA
EUR 200,000 22/4/2027 (Perpetual) 197,422 0.01 EUR 100,000 4.25% 15/8/2029 101,460 0.01
SoftBank Group Corp Atento Luxco 1 SA
USD 400,000 FRN 19/7/2023 391,122  0.03 USD 200,000 4 1n+ gy 10/2/2026 204,121 0.02
(Perpetual)” Becton Dickinson Euro
SoftBank Group Corp EUR 740,000 Finance Sarl 0.632% 835,309 0.06
EUR 100,000 2 875% 6/1/2027 101,045 0.01 4/6/2023
SoftBank Group Corp Becton Dickinson Euro
EUR 100,000 113,625 0.01
4.75% 30/7/2025 EUR 170,000 Finance Sarl 1.213% 169,473  0.01
Takeda Pharmaceutical 12/2/2036
EUR 400,000 421,390 0.03 N
Co Ltd 2% 9/7/2040 Becton Dickinson Euro
Takeda Pharmaceutical EUR 400,000 Finance Sarl 1.336% 373,043  0.03
UsD 1,650,000 Co Ltd 5% 26/11/2028 1,845,561 0.14 13/8/2041
95,241,314  7.33 BL Consumer Credit
EUR 191,000 2021 FRN 25/9/2038 213,789  0.02
Avis Budget Finance BL Consumer Credit
EUR 147,000 164,509 0.01
EUR 100,000 Plc 4.125% 15/11/2024 112,852  0.01 2021 FRN 25/9/2038
CPUK Finance Ltd 6.5% Cidron Aida Finco Sarl
GBP 100,000 28/8/2026 136,672  0.01 GBP 300,000 6.25% 1/4/2028 372,061 0.03
Galaxy Bidco Ltd 6.5% CSN Resources SA
GBP 240,000 31/7/2026 322,006 0.02 USD 291,000 447" 5.875% 8/4/2032 280,451 0.02
Galaxy Pipeline Assets DH Europe Finance 11
USD 390,000 Bidco Ltd' 144A" 2.16% 362,700 0.03 EUR 300,000 Sarl 1.35% 18/9/2039 301,574 0.02
31/3/2034 EIG Pearl Holdings
Galaxy Pipeline Assets USD 1,554,000 Sarl‘ 144A" 3.545% 1,524,862 0.12
USD 550,000 Bidco Ltd 2.625% 498,930 0.04 31/8/2036
31/3/2036 EIG Pearl Holdings
Galaxy Pipeline Assets USD 1,798,000 Sarl® 144A" 4.387% 1,757,365 0.14
USD 694,000 Bidco Ltd 2.94% 638,480 0.05 30/11/2046*
30/9/2040 European Financial
Galaxy Pipeline Assets EUR 2,390,000 Stability Facility 3,184,326 0.24
USD 245,000 Bidco Ltd’ 144A" 2.94% 225,400 0.02 1.75% 17/7/2053
30/9/2040 FEL Energy VI Sarl
Heathrow Funding Ltd USD 384,960 5 75% 1/12/2040 363,787  0.03
GBP 950,000 1,221,634 0.09
2.625% 16/3/2028 EUR 200000 Garfunkelux Holdco 3 995 844 0.02
HPS Loan Management v ’ SA 6.75% 1/11/2025 ’ .
15-2019 Ltd* Series Garfunkelux Holdco 3
Usb 2,000,000 . . 1,988,996 0.15 .
15A-19 A1™* 144A" FRN GBP 100,000 SA 7.75% 1/11/2025 134,962 0.01
22/7/2032 Gol Finance SA‘ 144A"
Kane Bidco Ltd 6.5% USD 488,000 7 31/1/2025 441,013  0.03
GBP 100,000 134,807 0.01
1o/a/2027 EWR 560,000 'gnland Holdings Sarl 605,439  0.05
5,642,477  0.43 ’ 0.318% 15/12/2026 ’ ’
Holcim Finance
Kazakhstan Government EUR 800,000 Luxembourg SA 0.125% 844,153  0.06
USD 200,000 International Bond 205,000 0.01 19/7/2027*
4.875% 14/10/2044 Holcim Finance
Kazakhstan Government EUR 130,000 Luxembourg SA 0.5% 129,939 0.01
USD 200,000 International Bond 214,000 0.02 3/9/2030
5.125% 21/7/2025 JSM Global Sarl* 144A"
KazMunayGas National USD 327,000 4.75% 20/10/2030 285,716 0.02
USD 200,000 Co JSC' 144A" 3.5% 182,000 0.01
14/4/2033

44/115



EDINETOOOO
OO000oO00ooo0oo0onoOo(E3L398)

OJooooooooooodg
2022 28
USD 200,000 Kenb?urne Invest SA 186,521  0.01 Traton Finance
144A% 4.7% 22/1/2028 EUR 800.000 Luxembourg SA 887.342  0.07
Kenbourne Invest SA * ’ 14/6/2024 (Zero ’ )
USD 467,000 144A" 6.875% 475,044 0.04 Coupon)
26/11/2024 Traton Finance
Lion/Polaris Lux 4 SA EUR 600,000 Luxembourg SA 0.125% 664,230 0.05
EUR 100,000 FRN 1/7/2026 111,631 0.01 10/11/2024
Lune Holdings Sarl 23,112,495 1.78
EUR 200,000 5_625% 15/11/2028 206,556  0.02
MC Brazil Downstream Malaysia Government
USD 315,000 Trading SARL‘ 144A" 293,737  0.02 HYR 2,130,000 Bond 4.893% 8/6/2038 548,418 0.04
7.25% 30/6/2031 Malaysia Government
Medtronic Global MYR 5,600,000 Investment Issue 4.07% 1,373,826 0.11
EUR 110,000 Holdings SCA 0.25% 121,929 0.01 30/9/2026
2/7/2025 Malaysia Government
Medtronic Global MYR 5,200,000 Investment Issue 1,287,462 0.10
EUR 1,100,000 Holdings SCA 0.375% 1,239,008 0.10 4.245% 30/9/2030
7/3/2023 Malaysia Sukuk Global
Medtronic Global USD 500,000 g1y 3 179y 27/4/2026* 521,250 0.04
EUR 460,000 Holdings SCA 1.125% 519,607 0.04 3,730,956 0.29
7/3/2027
Medtronlc Global Azure Power Energy Ltd
EUR 101,000 Holdlngs SCA 1.375% 100,744 0.01 Usb 200’000 ¢ 144A" 3.575% 193’250 0.01
Millicom International Greenko Mauritius Ltd
USD 257,000 Cellular SA' 144A" 239,579  0.02 USD 200,000 o ey 51 7279023 202,000 0.02
4.5% 27/4/2031 HTA Group
Millicon International USD 320,000 Ltd/Mauritius' 144A° 325,878 0.03
USD 205,000 Cellular SA' 144A° 191,104 0.01 7% 18/12/2025"
4.5% 27/4/2031 f
o . India Cleantech Energy
SD 627,300 gl::liom ;/:te;?tizmnal 614,611  0.05 IR v g doserenas e
usb ellular SA' " . o
’ ’ Network i2i Ltd FRN
;_125:/; 15/1/202§A ‘ USD 200,000 1 /o005 (Perpetual) 202,422 0.02
exa Resources
USD 532,000 . 533,871 0.04 UPL Corp Ltd FRN
;44? ?_3:5? 4/5:?027I Usb 200,000 27/2/2025 (Perpetual) 190,856 0.01
rofogis nternationa UPL Corp Ltd 4.625%
EUR 125,000 Funding Il SA 1.625% 135,965  0.01 USD 200,000 16,6,2020 195,403 0.01
17/6/2032 . 1,548,355 0.12
Prologis International
EUR 315,000 Funding Il SA 2.375% 373,654 0.03 . .
’ Alpek SAB de CV' 144A
14/11/2030 ) UsD 200,000 3.95% 25/2/2031 183,721  0.01
Puma_International America Movil SAB de
USD 200,000 Financing SA 5.125% 197,500 0.02 USD 200,000 213,499  0.02
CV 4.375% 16/7/2042
6/10/2024 Axtel SAB de CV* 144A"
Puma International USD 401,000 6.375k 14/11/2024 413,127 0.03
USD 402,000 Financing SA" 144A" 396,975 0.03 B- OMercantil del
51254 6/10/2024" Nﬁpig SA/ Grand Cayman
EUR 500,000 Repsol Europe Finance 507,601  0.04 USD 200,000 144A" FRN 24/1/2032 184,554 0.01
Sarl 0.875% 6/7/2033
Rossini Sarl 6.75% (Perpetual)
EUR 118,000 30/10/2025 ) 135,418 0.01 Banco Mercantil del
USD 540,000 Norte SA/ Grand Cayman 497,305 0.04
SC Germany SA 5.875% 24/1/2171
EUR 87,469 Compartment Consumer 98,958 0.01 BéVA Bancomer SA/Texas
2020-1 FRN 14/11/2034 Usb 400,000 384,720 0.03
FRN 18/1/2033
SC Germany SA .
Braskem ldesa SAPI
EUR 87,469 Compartment Consumer 99,451 0.01 USD 275,000 . « 263,313  0.02
144A" 6.99% 20/2/2032
2020-1 FRN 14/11/2034 . .
SES SA FRN 27/5/2026 Cemex SAB de CV' 144A
EUR 100,000 (Perpetual) 103,352 0.01 USD 205,000 FRN 8/6/2026 196,751  0.02
EUR 630,000 SES SA 2% 2/7/2028" 709,091  0.05 (Perpetual) )
Simpar Europe SA ° Cemex SAB de CV' 144A
USD 440,000 144A" 5.2% 26/1/2031 370,443  0.03 USD 226,000 FRN 8/6/2026 216,440 0.02
Summer BC Holdco B (Perpetual)
{
EUR 400,000 oup) 5. 75% 3171072026 453,368 0.03 EUR 100,000 (1:3932322 de CV 3.125% 113,279 0.01
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Cemex SAB de CV* 144A° Petroleos Mexicanos
USD 234,000 5 2% 17/9/2030 229,149  0.02 usb 6,119,000 144A" 6. 7% 16/2/2032 5,906,671 0.45
Comision Federal de Petroleos Mexicanos
USD 292,000 Electricidad’ 144A" 288,350 0.02 USD 230,000 6.75% 21/9/2047 188,945 0.02
. -
4.688% 15/5/202? . USD 905,000 Petroleos Mexicanos 902,738 0.07
Cydsa SAB de CV' 144A 6.84% 23/1/2030
USD 428,000 421,582 0.03 -
6.25% 4/10/2027 Petroleos Mexicanos
_ USD 391,000 416,220 0.03
Grupo Televisa SAB 6.875% 16/10/2025
USD 200,000 228,737 0.02 -
5.25% 24/5/2049 USD 498.000 Petroleos Mexicanos 526.635 0.04
Industrias Penoles SAB ’ 6.875% 4/8/2026 ’ )
USD 200,000 de CV‘ 144A" 4.75% 188,625 0.01 Petroleos Mexicanos
6/8/2050 USD 124,000 6.95% 28/1/2060 102,300 0.01
Industrias Penoles SAB Petroleos Mexicanos
USD 200,000 de CV‘ 144A" 4.75% 188,625 0.01 USD 10,000 6.95% 28/1/2060 8,250  0.00
6/8/2050 Petroleos Mexicanos
Kimberly-Clark de WXN 79,198 7.19% 12/9/2024 373,935 0.03
USD 200,000 Mexico SAB de CV * 183,437 0.01 Petroleos Mexicanos
144A" 2.431% 1/7/2031 USD 332,000 7.69% 23/1/2050 295,546 0.02
UsD 150,000 'etalsa S AP 1 De Cv 134,515  0.01 USD 200,000 |"USt Fibra Uno® 144A* 207,785  0.02

3.75% 4/5/2031 5.25% 30/1/2026

Mexican Bonos 7.5% 52,223,937 4.02
MXN 1,300,000 3/6/2027 6,299,611 0.49
i , .
MXN 3,000,000 Mexican Bonos 7.75% 14,634,340 1.13 Mongolia Government
39/§/203é S USD 200,000 International Bond 199,000 0.02
exican Bonos 7.75%
5.125% 7/4/2026
MXN 1,025,750 23/11/2034 4,958,816 0.38
1 ()
MXN 340,000 gii;i;gzgonos 8% 1,681,278 0.13 Morocco Government
Mexican Bonos 8. 54 USD 629,000 International Bond ° 551,161 0.05
MXN 790,000 31/5/2029 P 4,030,285 0.31 144A" 3% 15/12/2032
Mexico City Airport Morocco Government
USD 623,000 Trust 144A" 4.25% 634,681  0.05 USD 518,000 ;ZZif”Z;'igiizsgggo 410,515 0.03
31/10/2026

Morocco Government
903,190 0.07 USD 200,000 International Bond * 158,500 0.01
144A" 4% 15/12/2050

Mexico City Airport
Trust 5.5% 31/7/2047
Mexico Government
USD 899,000 International Bond 827,305 0.06
4.35% 15/1/2047

USD 998,000

1,120,176 0.09

Mexico Government Abertis
USD 1,455,000 International Bond 1,326,960 0.10 EUR 100,000 |Nfraestructuras 108,297  0.01
4.4% 12/2/2052* Finance BV FRN
Mexico Government 24/11/2025 (Perpetual)
USD 519,000 International Bond 548,453  0.04 EUR 235,000 ABN ANRO Bank NV 0.5% 265,274  0.02
4.5% 22/4/2029 17/1/2023 )
Mexico Government EUR 300,000 éBg7éng4Ei;2ogg 342,743  0.03
USD 400,000 International Bond 374,400 0.03 - .
4.5% 31/1/2050 EUR 200,000 ABN AVRO Bank NV 1.45% 235,975  0.02
Mexico Government 12/4/2038
USD 400,000 International Bond 381,600 0.03 EUR 450,000 ABN RO Bank NV 2.5% 525,408 0.04
5/9/2023
4.6% 23/1/2046 Airbus SE 2.375%
Mexico Government EUR 320,000 9/6/2040 ) 364,988 0.03
USD 308,000 International Bond 301,763  0.02 CUR 400,000 Allianz Finance 11 BV
0
Cperadora de Servicios S e oy 0
USD 1,193,000 Megi4ié gezgé Sofom ER 1,021,781 0.08 EUR 160,000 7/7/2026 184,416 0.01
. ATF Netherlands BV FRN
;iiigfgig S EUR 100,000 01 1nons (Perpetual) 113,822  0.01
USD 162,000 .~ oo e o0aa 123,444  0.01 Axalta Coating Systems
- K EUR 100,000 Dutch Holding B BV 110,441 0.01
UsD 241,000 etrofeos Mexicanos 223,880 0.02 3.75 15/1/2025
5.95% 28/1/2031 BP Capital Markets BV
Petroleos Mexicanos EUR 280,000 259,997  0.02
USD 482,000 ("o n o007 493,387  0.04 1.467% 21/9/2041
- Braskem Netherlands
USD 377,000 Finance BV' 144A" FRN 418,140 0.03
23/1/2081
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Braskem Netherlands Koninklijke KPN NV FRN
USD 200,000 Finance BV 4.5% 200,782 0.01 EUR 100,000 /11 /5024 (perpetual) 109,042 0.01
10/1/2028 Lukoil International
Braskem Netherlands USD 200,000 Finance BV 4.75% 80,000 0.01
USD 200,000 Finance BV 144A" 4.5% 196,533 0.01 2/11/2026
31/1/2030 Mondelez International
Braskem Netherlands EUR 160,000 Holdings Netherlands 151,495 0.01
USD 399,000 Finance BV 144A® 394,593 0.03 BV 1.25% 9/9/2041
5.875% 31/1/2050 Mong Duong Finance
Cooperatieve Rabobank USD 250,000 Holdings BV 5.125% 220,122  0.02
EUR 200,000 UA 1.5% 26/4/2038 238,454 0.02 7/5/2029
Cooperatieve Rabobank MV24 Capital BV* 144A°
GBP 620,000 UA 4.625% 23/5/2029 909,963 0.07 UsD 275,436 6.748% 1/6/2034 268,099 0.02
Deutsche Telekom Naturgy Finance BV FRN
EUR 515,000 International Finance 587,546  0.04 EUR 100,000 23/11/2026 (Perpetual) 102,985 0.01
BV 4.25% 13/7/2022* Netherlands Government
Dufry One BV 2% EUR 1,110,000 Bond‘ 144A" 15/7/2030 1,218,404 0.09
EUR 100,000 15/2/2027 101,233  0.01 (Zero Coupon)
Dutch Property Finance Netherlands Government
EUR 125,000 2020-2 BV FRN 141,754  0.01 EUR 1,620,000 Bond‘ 144A" 0.25% 1,827,138 0.14
28/1/2058 15/7/2029
Dutch Property Finance Netherlands Government
EUR 178,000 2021-1 BV FRN 199,914 0.01 EUR 693,000 Bond' 144A" 2.75% 1,181,996 0.09
28/7/2058 15/1/2047
Embraer Netherlands Netherlands Government
USD 220,000 Finance BV 5.05% 223,951 0.02 EUR 1,040,000 Bond‘ 144A" 4% 1,752,123  0.13
15/6/2025 15/1/2037
Embraer Netherlands Nobel Bidco BV 3.125%
USD 132,000 Finance BV 5.4% 132,908 0.01 EUR 150,000 15/6/2028 152,346 0.01
1/2/2027 NXP BV / NXP Funding
Embraer Netherlands USD 210,000 LLC / NXP USA Inc 181,012 0.01
USD 200,000 Finance BV 144A" 208,750  0.02 144A" 3.25% 30/11/2051
6.95% 17/1/2028 NXP BV / NXP Funding
Enel Finance USD 1,738,000 LLC / NXP USA Inc * 1,850,657 0.14
- . .
EUR 300,000 International NV 333,004  0.03 144A" 4.3% 18/6/2029
17/6/2024 (Zero EUR 90.000 OCI NV 3.625% 101.958  0.01
Coupon) ’ 15/10/2025 ’ .
Enel Finance 0l European Group BV
EUR 170,000 International NV 167,285 0.01 EUR 100,000 2.875% 15/2/2025 109,502 0.01
0.875% 28/9/2034 Petrobras Global
Equate Petrochemical USD 491,000 Finance BV 5.299% 516,654 0.04
USD 204,000 BV‘ 144A" 2.625% 193,035 0.01 27/1/2025
28/4/2028 Phoenix PIB Dutch
Equate Petrochemical EUR 100,000 Finance BV 2.375% 111,096 0.01
USD 306,000 BV‘ 144A" 4.25% 317,218 0.02 5/8/2025
3/11/2026 Redexis Gas Finance BV
Ferrovial Netherlands EUR 200,000 1.875% 28/5/2025 230,693 0.02
EUR 100,000 BV FRN 14/2/2023 109,799  0.01 Redexis Gas Finance BV
(Perpetual) EUR 600,000 1.875% 27/4/2027 676,056 0.05
Heimstaden Bostad RELX Finance BV 0.5%
EUR 810,000 Treasury BV 0.25% 894,061 0.07 EUR 120,000 10/3/2028 128,577 0.01
13/10/2024 Repsol International
Imperial Brands EUR 100,000 Finance BV FRN 112,022 0.01
EUR 470,000 Finance Netherlands BV 472,677 0.04 11/3/2026 (Perpetual)
1.75% 18/3/2033 Shell International
ING Bank NV 0.875% EUR 335,000 Finance BV 0.125% 358,552  0.03
EUR 500,000 11/4/2028 569,781 0.04 8/11/2027
ING Groep NV FRN Shell International
EUR 100,000 3/9/2025 109,935 0.01 USD 631,000 Finance BV 2.375% 607,173  0.05
ING Groep NV' 144A*® 7/11/2029
Usb 753,000 RN 1/7/2026 721,364 0.06 Siemens
ING Groep NV 144A" Financieringsmaatschappij
USD 209,000 4.625% 6/1/2026 224,001 0.02 EUR 100,000 NV 20/2/2026 (Zero 109,562  0.01
. 0
EUR 540,000 JDE Peet*s NV 0.625% 572,370 0.04 Coupon)

9/2/2028*
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Siemens
EUR 100,000 Financieringsmaatschappij 112,666 0.01 Oman Government
NV 0.3% 28/2/2024 USD 309,000 International Bond 288,529  0.02
Siemens 6.5% 8/3/2047
EUR 30,000 Financieringsmaatschappij 30,528 0.00 Oman Government
NV 0.5% 5/9/2034 USD 300,000 International Bond 288,000 0.02
Stellantis NV 1.25% 6.75% 17/1/2048
EUR 540,000 20/6/2033 540,724  0.04 Oman Government
Telefonica Europe BV USD 230,000 International Bond 256,163  0.02
EUR 1,300,000 FRN 14/12/2024 1,511,950 0.12 7.375% 28/10/2032
(Perpetual) Oman Sovereign Sukuk
TenneT Holding BV USD 200,000 Co* 144A" 4.875% 210,000 0.02
EUR 380,000 0.875% 16/6/2035 385,225 0.03 15/6/2030
Teva Pharmaceutical 0Q SAOC' 144A" 5.125%
EUR 100,000 Finance Netherlands 11 105,555 0.01 USD 856,000 6/5/2028 854,769 0.07
BV 3.75% 9/5/2027 1,897,461 0.15
Teva Pharmaceutical
EUR 100,000 Finance Netherlands 11 111,769 0.01 Pakistan Water & Power
BV 4.5% 1/3/2025 USD 200,000 Development Authority 168,000 0.01
Thermo Fisher 7.5% 4/6/2031
EUR 370,000 Scientific Finance | 373,775 0.03
BV 1.625% 18/10/2041 Aeropuerto
United Group BV 4% Internacional de
EUR 100,000 104,285 0.01
15/11/2027 USD 259,000 rocimen s 144A" 4% 238,162 0.02
United Group BV 4.875% 11/8/2041"
EUR 300,000 337,319 0.03
1/7/2024 Aeropuerto
VEON Holdings BV Internacional de
USD 232,000 144A" 3.375% 87,000 0.01 USD 451,000 1 - imen SA' 144A" 4% 414,829 0.03
25/11/2027 11/8/2041*
VEON Holdings BV * Aeropuerto
USD 704,000 144A" 3.375% 264,000 0.02 Internacional de
25/11/2(:5? . Usb 905,000 Tocumen SA* 144A* 829,288 0.06
USD 343,000 ¥§2§,HZW 8787202 128,625  0.01 5.125% 11/8/2061
Vit OF' gv Banco Latinoamericano
iterra Finance : :
de Comercio Exterior
EUR 570,000 750 247972025 618,768 0.0 USD 641,000 o0 "y iis s sren 629,637  0.05
Volkswagen Financial 14/9/2025
GBP 200,000 Services NV 1.625% 265,404  0.02 Banco Nacional de
10/2/2024 USD 228,000 Panama’ 144A" 2.5% 200,948  0.02
Vol kswagen 11/8/2030
EUR 700,000 International Finance 796,124  0.06 Banco Nacional de
NV 1.125% 2/10/2023 USD 518,000 Panama’ 144A" 2.5% 456,539 0.04
Volkswagen 11/8/2030
EUR 300,000 International Finance 422,849  0.03 Carnival Corp 10.125%
NV 4.125% 16/11/2038 EUR 120,000 1/2/2026 150,006 0.01
Vonovia Finance BV Panama Government
EUR 1,000,000 945,970  0.07
1.625% 7/10/2039 USD 600,000 International Bond 617,007  0.05
Ziggo Bond Co BV * 3.875% 17/3/2028
Usb 167,000 144A" &% 15/1/2027 169,925 0.01 panama Government
31,070,528  2.39 USD 790,000 International Bond 769,288 0.06
4.5% 15/5/2047
New Zealand Government Panama Government
1,110,000 , 0.06 -
NZD Bond 4.5% 15/4/2027 815,888 USD 200,000 International Bond 191,046 0.01
4.5% 1/4/2056
Adevinta ASA 2.625% Panama Government
EUR 100,000 15/11/2025 111,317 0.01 USD 200,000 International Bond 187,600 0.01
Aker BP ASA 1.125% 4.5% 19/1/2063
EUR 290,000 304,932 0.02
12/5/2029 4,684,350 0.36
DNB Boligkreditt AS
EUR 5,910,000 6,744,544  0.52
1.875% 21/11/2022 Frigorifico Concepcion
Norway Government Bond USD 200,000 SA* 144A" 7.7% 188,125  0.01
NOK 6,650,000 ‘ 144A" 1.75% 744,016  0.06 21/7/2028
17/2/2027
7,904,809  0.61
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Paraguay Government SAN Miguel Industrias
USD 694,000 International Bond * 605,288 0.05 Pet SA / NG PET R&P
1448 2.739% 20/1/2033 USD 247,000 Latin Anerica SA ° 226,916 0.02
Paraguay Government 144A" 3.5% 2/8/2028
USD 286,000 International Bond ° 297,305 0.02 3,885,659  0.30
144A" 4.95% 28/4/2031*
Paraguay Government Philippine Government
USD 328,000 International Bond * 340,965 0.03 USD 200,000 International Bond 170,500 0.01
144A" 4.95% 28/4/2031* 2.95% 5/5/2045*
Paraguay Government Philippine Government
USD 600,000 International Bond 5% 626,574 0.05 USD 324,000 International Bond 276,210  0.02
15/4/2026 2.95% 5/5/2045*
Paraguay Government Philippine Government
USD 200,000 International Bond * 195,891 0.01 USD 500,000 International Bond 476,250 0.04
144A" 5.4% 30/3/2050 3.7% 1/3/2041
Paraguay Government Philippine Government
USD 200,000 International Bond 195,891  0.02 USD 624,000 International Bond 651,300 0.05
5.4% 30/3/2050 3.75% 14/1/2029
Paraguay Government Philippine Government
USD 150,000 International Bond * 146,918 0.01 USD 200,000 International Bond 255,000 0.02
144A" 5_.4% 30/3/2050 6.375% 23/10/2034
2,596,957 0.20 Rizal Commercial
USD 200,000 Banking Corp FRN 194,241  0.02
InRetail Consumer * 27/8/2025 (Perpetual)
USD 200,000 144A* 3.25% 22/3/2028 188,250 0.01 2,023,501 0.16
InRetail Consumer
Usb 270,000 3.95% 22/3/2028 255,047  0.02 Republic of Poland
Kallpa Generacion SA PLN 5,930,000 Government Bond 2.5% 1,325,766  0.10
USD 490,000 4.875% 24/5/2026 502,914 0.04 251712026
Orazul Energy Egenor Republic of Poland
USD 245,000 SCA* 144A" 5.625% 234,322 0.02 PLN 3,300,000 Government Bond 2.5% 726,392 0.06
28/4/2027 25/7/2027
Peruvian Government Republic of Poland
USD 281,000 International Bond 239,254 0.02 PLN 460,000 Government Bond 2.75% 100,263  0.01
1.862% 1/12/2032 25/10/2029
Peruvian Government Republic of Poland
USD 260,000 International Bond 244,930 0.02 PLN 4,945,000 Government Bond 4% 1,184,096 0.09
2.783% 23/1/2031 25/10/2023*
Peruvian Government Republic of Poland
USD 600,000 International Bond 575,418 0.04 Government
2.844% 20/6/2030 EUR 500,000 International Bond 567,490 0.04
Peruvian Government 1.375% 22/10/2027
USD 120,000 International Bond 3% 110,040 0.01 Republic of Poland
15/1/2034 Government
Peruvian Government EUR 500,000 International Bond 571,446 0.04
USD 273,000 International Bond 242,629  0.02 1.5% 9/9/2025
3.3% 11/3/2041 Republic of Poland
Peruvian Government Government
USD 255,000 International Bond 268,041 0.02 USD 500,000 | ternational Bond 517,890  0.04
4.125% 25/8/2027 3.25% 6/4/2026
Peruvian Government 4,993,343 0.38
USD 242,000 International Bond 277,786  0.02
7-35%I21/732?2§ o Portugal Obrigacoes do
Petroleos del Peru EUR 610,000 Tesouro OT‘ 144A" 743,554  0.06
USD 200,000 4.75% 19/6/2032 192,140 0.01 1954 15/6/2029
SAN Miguel Industrias Portugal Obrigacoes do
UsD 357,000 "t SA / NG PET REP 327,972 0.03 EUR 1,570,000 Tesouro OT* 144A" 1,932,401 0.15
Latin America SA 2.125% 17/10/2028
144A™ 3.5% 2/8/2028 Portugal Obrigacoes do
EUR 357,000 Tesouro OT* 144A" 4.1% 551,136  0.04

15/4/2037
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TAGUS - Sociedade de Russian Foreign Bond -
Titularizacao de USD 600,000 Eurobond 5.625% 180,000 0.01
EUR 88,079 Creditos SA/ Volta VII 98,568 0.01 4/4/2042
0.7% 12/2/2024 1,484,894 0.11
3,325,659 0.26
Saudi Government
Qatar Energy 3.125% USD 270,000 International Bond 278,775  0.02
USD 213,000 12/7/2041 200,752 0.02 3.25% 22/10/2030
Qatar Energy 3.125% Saudi Government
USD 200,000 12/7/2041 188,500  0.01 UsD 770,000 International Bond 703,588  0.05
Qatar Energy 3.3% 3.45% 2/2/2061
USD 200,000 12/7/2051 189,000 0.01 Saudi Government
Qatar Energy' 144A* USD 696,000 International Bond 736,020 0.06
USD 351,000 3.3% 12/7/2051* 331,695 0.08 3.625% 4/3/2028"
Qatar Government Saudi Government
USD 500,000 International Bond 518,063 0.04 USD 210,000 International Bond 4% 221,340 0.02
3.25% 2/6/2026 17/4/2025
Qatar Government Saudi Government
USD 280,000 International Bond 302,225 0.02 USD 682,000 International Bond * 756,167 0.06
3.75% 16/4/2030 144A% 4.375% 16/4/2029
Qatar Government Saudi Government
USD 283,000 International Bond * 308,293  0.02 USD 200,000 International Bond * 221,750 0.02
144A" 4% 14/3/2029 144A 4.375% 16/4/2029
Qatar Government Saudi Government
USD 340,000 International Bond * 370,388 0.03 USD 400,000 International Bond 449,000 0.03
144A" 4% 14/3/2029 4.5% 17/4/2030
Qatar Government 3,366,640 0.26
USD 600,000 International Bond 666,375 0.05
4.5% 23/4/2028 ABJA Investment Co Pte
Qatar Government USD 200,000 4y 5_os% 31/7/2024 212,500 0.02
USD 200,000 International Bond 235,000 0.02 Continuum Energy
4.625% 2/6/2046 USD 518,768 Levanter Pte Ltd * 506,447  0.04
Qatar Government 144A" 4.5% 9/2/2027¢
USD 200,000 International Bond 251,500 0.02 DBS Group Holdings Ltd
5.103% 23/4/2048 USD 250,000 FRN 27/2/2025 246,875 0.02
3,561,791  0.27 (Perpetual)
. UsD 252,793 LLPL Capital Pte Ltd 266,571  0.02
Romania Government 6.875% 4/2/2039
RON 1,870,000 391,903 0.03
Bond 4.15% 26/1/2028 USD 200.000 Medco Oak Tree Pte Ltd 202.500  0.02
Romanian Government ’ 7.375% 14/5/2026 ’ :
EUR 2,530,000 International Bond 2,789,862 0.22 Singapore Government
2.375% 19/4/2027 S6D 1,920,000 Bond 2% 1/2/2024 1,435,542 0.11
Romanian Government Singapore Government
USD 270,000 International Bond * 248,400 0.02 SGD 530,000 Bond 2.75% 1/4/2042 430,541 0.03
144A* 3% 14/2/2031* Singapore Government
Romanian Government S6D 1,050,000 Bond 3.5% 1/3/2027 839,426 0.06
USD 152,000 International Bond * 139,840 0.01 Temasek Financial 1
144A" 3% 14/2/2031" USD 250,000 Ltd‘ 144A" 3.625% 270,316  0.02
Romanian Government 1/8/2028
USD 448,000 International Bond * 424,480 0.03 4,410,718 0.34
144A% 3.625% 27/3/2032
Romanian Government Slovakia Government
USD 328,000 International Bond 4% 278,800  0.02 EUR 580,000 504 0.75% 9/4/2030 662,799 0.05
14/2/2051
4,273,285 0.33 Slovenia Government
EUR 110,000 Bond 1.75% 3/11/2040 130,213 0.01
Russian Federal Bond -
RUB 106,798, 284,894 0.02 _
08 T00 k7 6.14 18/7/2035 USD 200,000 ESKOM Holdings SOC Ltd 197,177 0.01
Russian Foreign Bond - ’ 7.125% 11/2/2025 ’ :
USD 400,000 Eurobond 4.25% 120,000 0.01 Republic of South
23/6/2027 ZAR 78,000,000 Africa Government Bond 4,246,830 0.33
Russian Foreign Bond - 7% 28/2/2031
USD 3,000,000 Eurobond 4.375% 900,000 0.07

21/3/2029
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Republic of South CaixaBank SA FRN
ZAR 146,800,000 Africa Government Bond 8,551,948  0.66 EUR 200,000 15/7/5022 (perpetual) 227,500 0.02
8.25% 31/3/2032 CaixaBank SA FRN
Republic of South EUR 200,000 19/9/2023 (Perpetual) 233,301 0.02
ZAR 39,232,500 Africa Government Bond 2,167,125 0.17 CaixaBank SA 1.125%
8.5% 31/1/2037 EUR 200,000 17/6/7024 226,400 0.02
- i {
Repgbllc of South EUR 1,200,000 CalxaBank*SA 4.125% 1,881,302  0.14
USD 200.000 Africa Government 205.215 0.0l 24/3/2036
’ International Bond ’ ) FT Santander Consumer
4.875% 14/4/2026 EUR 69,472 Spain Auto 2020-1 FRN 78,845 0.01
Republic of South 20/3/2033
Africa Government International
USD 337,000 International Bond 290,771 0.02 EUR 100.000 Consolidated Airlines 108.304  0.01
5.75% 30/9/2049 ’ Group SA 2.75% ’ )
15,659,066  1.20 25/3/2025
Lorca Telecom Bondco
Heungkuk Life EUR 140,000 SA 4% 18/9/2027 151,419 0.01
USD 440,000 Insurance Co Ltd FRN 441,375 0.03 Merlin Properties
9/11/2022 (Perpetual) EUR 1,000,000 Socimi SA 1.875% 994,741  0.08
Kookmin Bank FRN 4/12/2034"
USD 530,000 2/7/2024 (Perpetual) 539,209 0.04 Spain Government Bond
Korea Gas Corp 2.25% EUR 3,600,000 31/1/2027 (Zero 3,938,955 0.30
uUsb 200,000 18/7/2026* 199,467 0.01 gou?oné g
Korea International EUR 5,000,000 -Pain Sovernment Bond g 493 061 0.47
uUsb 600,000 Bond 2.75% 19/1/2027 617,793  0.05 S 14_14AG 0.1% 30/4é2031
Korea Treasury Bond EUR 10,000 >PaIin overnment Bon 11.240  0.00
KRW 743,530,000 1.125% 10/9/2025 591,998 0.05 24% 38/4/2022 g
Korea Treasury Bond pain Government Bon
KRW 2,190,680,000 150 10/0/2039 1,424,600 0.11 EUR 1,030,000 ° }44¢' 0.5% 1,093,286  0.08
Korea Treasury Bond 31/10/2031
RS 129 107072026 I 2 EUR 3,800,000 §pTZZA?Ogegg$ent Pond 3,887,453  0.30
Korea Treasury Bond ’ ’ - 0970 ’ 4 -
KRW 3,290,120,000 "% 0o o 2,672,151  0.21 20/?/2237 o
Korea Treasury Bond EUR 634,000 > PaIn Government Bon 582,272 0.04
KRW 3,055,840,000 1.875% 10/6/2029 2,423,475 0.19 S 144AG 1% 31/12/;053
Y pain Government Bon
KRW 1,200,000,000 ig;gizgzgas”ry Bond 2 ggy.650  0.07 EUR 960,000 ™) 1ae 1 ay 30/7/2008  L-127.413  0.09
. Spain Government Bond
KRW 1,614,570,000 Eg;gizgzgasury Bond 28 1,179,072 0.09 EUR 212,000 * 144A" 2.35% 267,090 0.02
Korea Treasury Bond 30/?/2033
AR 2.125% 10/3/2047 om0 EUR 3,460,000 ?pTZZA?O;e£2$ent fond 5,277,191 0.41
Korea Treasury Bond 27OV, N »elils -
KRW 2,169,270,000 2 254 10/12/2025 1,792,438 0.14 20/?/2866 ¢ Bond
Korea Treasury Bond opain sovernment Bon
KRW 530,000,000 2.375% 10/9/2038 422,057 0.03 EUR 28,000 144A 5.15% 52,569  0.00
Shinhan Financial 3171072044
USD 250,000 Group Co Ltd FRN 236,875  0.02 29,189,268 2.25
12/5/2026 (Perpetual) :
15,869,439  1.22 Sri Lank? Government
USD 200,000 International Bond 97,888 0.01
6.85% 14/3/2024
Amadeus IT Group SA N
NS a7k aossreman e 0 D 200,000 Intermational Bond | 50,003 0.00
Autonoria Spain 2021 ’ ’ .
EUR 100,000 FT FRN 31/1/2039 112,006 0.01 7.85% 14/3/2029
Banco Bilbao Vizcaya 187,931 0.01
EUR 400,000 Argentaria SA FRN 462,894  0.04 )
29/3/2024 (Perpetual) EUR 200,000 HelmsﬁgggngOStad * 91,922 0.0
Banco de Sabadell SA ; FRN 1 7 191, -01
EUR 700,000 FRN 7/11/2025" 772,213  0.06 ﬁp?rpitsal)B o 15
Banco de Sabadell SA eimstaden costa
EUR 400,000 FRN 11/3/2027 443,033  0.03 EUR 100,000 EEN 29{10{?027 96,095 0.01
Banco de Sabadell SA erpetua
EUR 100,000 105,148 0.01 _5Y
FRN 15/4/2031 EUR 100,000 ;g;;ﬁgogg 3.5% 107,982 0.01
Banco Santander SA FRN
EUR 200,000 )/ oooe (Perpetual) 216,071  0.02
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Intrum AB 4.875%
EUR 100,000 15/8/2025 112,462 0.01 NPC Ukrenergo' 144A*
USD 200,000 80,800 0.01
SEK 7.400.000 Nordea Hypotek AB 794518 0.06 6.875% 9/11/2026
T 1.25% 20/9/2023 ’ ) Ukraine Government
Stadshypotek AB 0.5% USD 400,000 International Bond * 140,000 0.01
EUR 350,000 11/7/2025 395,014 0.03 144A" 7.253% 15/3/2033
Stadshypotek AB 1.5% Ukraine Government
SEK 11,000,000 1/3/2024 1,187,085 0.09 USD 200,000 International Bond * 70,000 0.01
Swedbank Hypotek AB 1% 144A% 7.375% 25/9/2032
SEK 11,000,000 20/12/2023 1,175,983 0.09 Ukraine Government
Sweden Government Bond USD 198,000 International Bond 68,261  0.00
SEK 4,110,000 0.75% 12/5/2028* 441,573 0.03 7.75% 1/9/2027
Sweden Government Bond Ukraine Government
SEK 2,300,000 350,990 0.03 -
3.5% 30/3/2039 USD 200,000 International Bond 76,000 0.01
Verisure Holding AB 8.994% 1/2/2024
EUR 351,000 3.5% 15/5/2023* 395,309 0.08 Ukraine Government
5,248,933  0.40 USD 200,000 International Bond 69,000 0.00
9.75% 1/11/2028
Credit Suisse Group AG 504,061 0.04
USD 400,000 * 144A" FRN 18/12/2024 413,000 0.03
(Perpetual) Abu Dhabi Crude Oil
Credit Suisse Group AG USD 440,000 Pipeline LLC 4.6% 482,989 0.04
EUR 140,000 FRN 2/4/2026 165,143 0.01 2/11/2047"
Credit Suisse Group AG Abu Dhabi Government
EUR 975,000 1,060,267 0.08 N
FRN 24/6/2027 USD 670,000 International Bond 699,313 0.05
Credit Suisse Group AG 3.125% 16/4/2030
USD 329,000 * 144A" 4.282% 341,560 0.03 Abu Dhabi Government
9/1/2028 USD 760,000 International Bond 845,500 0.07
Swiss Confederation 4.125% 11/10/2047
CHF 1,420,000 COvernment Bond 1,487,234 0.11 Emirates NBD Bank PJSC
26/6/2034 (Zero USD 391,000 FRN 20/3/2025 404,196 0.03
Coupon) (Perpetual)
Swiss Confederation NBK Tier 1 Ltd® 144A"
CHF 200,000 Government Bond 2% 376,042 0.03 USD 321,000 FRN 24/8/2026 309,163 0.02
25/6/2064 (Perpetual)
UBS Group AG' 144A" 2,741,161 0.21
USD 380,000 FRN 31/1/2024 399,686 0.03
(Perpetual) Antofagasta Plc' 144A"
USD 200,000 * 178,708  0.01
EUR 1,000,000 UB? E”’“p AG FRN 1,135,665  0.09 2.375% 14/10/2030
17/4/2025 Argiva Broadcast
5,378,597 0.41 GBP 186,000 Finance Plc 6.75% 249,897  0.02
vk . M 30/9/2023
Bangkok Bank PCL/Hong Atlas Funding 2021-1
USD 200,000 Kong FRN 25/9/2034 194,686 0.01 GBP 100,000 Blc FRN 25/7/2058 134,406  0.01
GC Treasury Center Co Avianca Midco 2 Ltd
USD 200,000 Ltd 2.98% 18/3/2031 191,887 0.01 USD 521,021 1445° O% 1/12/2028 518,727 0.04
Kasikornbank PCL/Hong Azure Finance No 2 Plc
USD 200,000 Kong FRN 14/10/2025 198,845 0.01 GBP 165,000 o\ 50/7/2030 224,406 0.02
(Perpetual) Barclays Plc FRN
Thailand Government EUR 300,000 2/4/2025 354,284  0.03
THB 12,800,000 348,226  0.03
Bond 1.585% 17/12/2035 Barclays Plc FRN
Thailand Government GBP 400,000 3/11/2026" 518,555 0.04
THB 25,320,000 762,275 0.06
Bond 2.875% 17/6/2046 Barclays Plc FRN
Thailand Government EUR 430,000 9/8/2029 444,616 0.03
THB 10,510,000 343,455 0.03
Bond 3.3% 17/6/2038 Barc|ays Plc 3.125%
Thailand Government GBP 1,700,000 17/1/2024" 2,315,447 0.18
THB 17,060,000 594,030 0.05
Bond 3.775% 25/6/2032 Barclays Plc 4.337%
e UsD 1,400,000 1,472,556  0.11
Thaioil Treasury 10/1/2028
USD 740,000 Center Co Ltd 3.75% 604,861 0.05 y
18/6/2050 USD 222,000 Eg;i;%;ﬁp'c 4.375% 233,712 0.02
TMBThanachart Bank PCL BAT International
USD 200,000 FRN 2/12/2024 196,050  0.01 EUR 335,000 Finance Plc 1.25% 361,505 0.03
(Perpetual) 13/3/2027
3,434,315  0.26
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BAT International Heathrow Finance Plc
EUR 515,000 Finance Plc 2.25% 548,302 0.04 GBP 100,000 (Step-up coupon) 127,983 0.01
16/1/2030 4.375% 1/3/2027
Bellis Acquisition Co Hops Hill No 1 Plc FRN
GBP 300,000 Plc 3.25% 16/2/2026 367,484  0.03 GBP 99,997 97/5/2054 135,543 0.01
BP Capital Markets Plc Hops Hill No 1 Plc FRN
EUR 934,000 FRN 22/3/2026 1,040,700 0.08 GBP 99,996 27/5/2054 135,479 0.01
(Perpetual) HSBC Holdings Plc FRN
British American UsD 1,122,000 22/11/2027 1,076,223 0.08
EUR 600,000 Tobacco Plc FRN 609,943 0.05 Informa Plc 2.125%
27/9/2026 (Perpetual) EUR 560,000 ¢/10/2025 642,088 0.05
British American InterContinental
EUR 530,000 Tobacco Plc FRN 509,127 0.04 GBP 100,000 Hotels Group Plc 135,351 0.01
27/6/2029 (Perpetual) 3.375% 8/10/2028
British International Game
USD 200,000 Telecommunications Plc 191,793  0.02 EUR 100,000 Technology Plc 3.5% 111,671  0.01
¢ 144A" FRN 23/11/2081 15/6/2026
British Iron Mountain UK Plc
R _ GBP 100,000 133,556 .
GBP 700,000 Telecommunications Plc 920,434  0.07 3.875% 15/11/2025 0.01
3.125% 21/11/2031 Jaguar Land Rover
Canada Square Funding EUR 140,000 Automotive Plc 4.5% 150,610 0.01
GBP 115,000 17/1/2059 (Zero 154,612 0.01 15/7/2028
Coupon) Jerrold Finco Plc
Canada Square Funding GBP 100,000 4.875% 15/1/2026 130,910 0.01
GBP 130,000 17/1/2059 (Zero 174,692 0.01 Jerrold Finco Plc
Coupon) GBP 100,000 5_95% 15/1/2027 130,631 0.01
Chanel Ceres Plc 0.5% Ladbrokes Group
EUR 1,162,000 51 /7/2026 1,271,270 0.10 GBP 200,000 Finance Plc 5.125% 274,306 0.02
Channel Link 8/9/2023
EUR 350,000 Enterprises Finance 393,268 0.03 Lanebrook Mortgage
PIc FRN 30/6/2050 GBP 140,000 Transaction 2020-1 Plc 188,596 0.02
Channel Link FRN 12/6/2057
EUR 550,000 Enterprises Finance 618,878  0.05 Liquid
PIlc FRN 30/6/2050 USD 400,000 T?Iecommunlcarlons . 393,500  0.03
GBP 110.000 CMF 2020-1 Plc FRN 147.411  0.01 Financing Plc' 144A
’ 16/1/2057 ’ ) 5.5% 4/9/2026
Coca-Cola Europacific Lloyds Banking Group
EUR 415,000 Partners Plc 1.125% 473,220 0.04 EUR 591,000 PIc FRN 18/3/2030 709,726 0.06
26/5/2024 Mitchells & Butlers
Constellation GBP 50,000 Finance Plc FRN 55,007 0.00
GBP 100,000 Automotive Financing 123,773 0.01 15/6/2036
Plc 4.875% %5/7/2027 GBP 100,000 Mortimer BTL 2021-1 130,603  0.01
EUR 111.000 eG Global Finance Plc 119,653 0.01 PIc FRN 23/6/2053
’ 4.375% 7/2/2025* ’ ) Motability Operations
Finsbury Square 2018-2 EUR 170,000 Group Plc 0.125% 178,186 0.01
GBP 366,000 oy kRN 127972068 491,511 0.04 20/7/2028
Finsbury Square 2020-1 Motor 2016-1 Plc
GBP 99,982 o) RN 16/3/2070 134,178 0.01 GBP 75,388 Series 2016-1 C* 3.75% 101,279 0.0l
Fresnillo Plc' 144A* 25/11/2025
USD 585,000 4.95% 2/10/2050 533,636 0.04 Motor 2016-1 Plc
Gemgarto 2018-1 Plc GBP 103,000 Series 2016-1 D" 4.25% 139,257 0.01
GBP 99,977 FRN 16/9/2065 134,281 0.01 25/11/2025
Gemgarto 2021-1 Plc Motor 2016-1 Plc
GBP 100,000  on™16/12/2067 133,340 0.01 GBP 105,000 Series 2016-1 E" 5.25% 141,636  0.01
Greene King Finance 25/11/2025
GBP 384,511 Plc ERN 15/12/2033 515,024 0.04 Nation?I_Grid
Greene King Finance EUR Electricity
GBP 206,572 Plc 4.064% 15/3/2035 287,659  0.02 UR 889,000 Transmission Plc 0.19% 985,879 0.08
Harben Finance 20/1/2025
GBP 181,000 28/9/2055 (Zero 239,458  0.02 Nationwide Building
Coupon) EUR 500,000 Society 1.125% 576,380  0.05
Harben Finance 31/5/2028
GBP 179,000 28/9/2055 (Zero 236,851  0.02 Neptune Energy Bondco
USD 200,000 Plc' 144A" 6.625% 202,560 0.02

Coupon)

15/5/2025
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Newday Funding Master Twin Bridges 2018-1
GBP 128,000 Issuer Plc - Series 172,358 0.01 GBP 100,000 PlIc' Series 2018-1 D" 134,304 0.01
2021-1 FRN 15/3/2029 FRN 12/9/2050
Newday Funding Mgster GBP 110,000 Twin Bridges 2019-2 148,242 0.01
Issuer Plc - Series PIc FRN 12/6/2053
GBP 136,000 182,258 0.01 N R
2021-3 1.589% GBP 115.000 Twin Bridges 2020-1 155.607  0.01
15/11/2029 ’ PIc FRN 12/12/2054 ’ )
Paragon Mortgages No Twin Bridges 2020-1
EUR 59,144 12 Plc FRN 15/11/2038 63,638 0.01 GBP 125,000 Plc ERN 12/12/2054 169,389 0.01
Paragon Mortgages No Twin Bridges 2021-1
GBP 120,000 25 Plc FRN 15/5/2050 160,632 0.01 GBP 138,000 Plc ERN 12/3/2055 185,208 0.01
Paragon Mortgages No Twin Bridges 2021-1
GBP 100,000 25 Plc FRN 15/5/2050 134,050 0.01 GBP 100,000 Plc FRN 12/3/2055 134,470 0.01
PCL Funding 1V Plc FRN Unique Pub Finance Co
GBP 100,000 1 5/9/5024 134,224 0.00 GBP 612,205 Plc/ The 5.65%% 896,382  0.07
GBP 100,000 PCL Funding V Plc FRN 133,627  0.01 30{6/202? )
15/10/2025 GBP 2.510.000 United Kingdom Gilt 3.305.621  0.25
Pinewood Finance Co e 0.125% 31/1/2024* T .
GBP 100,000 130,624 0.01 R B -
Ltd 3.25% 30/9/2025 GBP 9.884 000 United Kingdom Gilt 12.807.995  0.99
Premier Foods Finance e 0.375% 22/10/2026™ T :
GBP 100,000 127,406 0.01 N - -
Plc 3.5% 15/10/2026 United Kingdom Gilt )
Residential Mortgage GBP 430,000 azcy 99/10/2030" 532,681 0.04
GBP 100,000 Securities 32 Plc FRN 135,625 0.01 United Kingdom Gilt
20/6/2070 GBP 4,980,000 0.625% 7/6/2025 6,586,312 0.51
Rolls-Royce Plc 1.625% United Kingdom Gilt
EUR 100,000 o /c /o008 97,626  0.01 GBP 2,115,000 | ocu oo r10/2041 2,633,296  0.20
Sage AR Funding No 1 United Kingdom Gilt
GBP 150,000 5 “roN 17/11/2030 200,873 0.02 GBP 1,738,000 1 -cu” o011 0040 2,393,683  0.18
EUR 380,000 Santander UK Plc 0.5% 428,528 0.03 V?danta Resources
107172025 USD 750,000 Finance Il Plc' 144A" 703,125  0.05
EUR 100,000 Srervood Financing Ple. o7 hog 4 g 8.95% 11/3/2025"
4.5% 15/11{2026_ Vedanta Resources
GBP 100,000 -herwood Financing Plc 127.706 0.0l USD 300,000 Finance 11 Plc 13.875% 306,251  0.02
’ 6% 15/11/2026 ’ ) 21/1/2024
GBP 600,000 SSE Plc FRN 16/9/2077 807,275 0.06 Very Group Funding
Stonegate Pub Co GBP 100,000 pyo/rpe 6 5% 17872006 129:013 0.0
GBP 100,000 Financing 2019 Plc 8% 136,076  0.01 Vmed 02 UK Financing |
13/7/2025 EUR 200,000 5 " 01 /1 /2081 204,939 0.02
Stonegate Pub Co 61,355,513 4.72
GBP 200,000 Financing 2019 Plc 273,887  0.02
?'25% 21/7/2225F' 0 1211 Avenue of the
GBP 147,596 leﬁfo 7rgg§; {3/;33023 269,488  0.02 Americas Trust 2015-
T ¢ P- Ut Fi USD 840,000 1211 Series 2015-1211 852,279  0.07
esco Property Finance C* 144A" ERN
GBP 210,445 3 Plc 5.744% 13/4/2040 343,060 0.03 10/8/2035
Tesco Property Finance 1211 Avenue of the
GBP 113,843 4 Plc 5.801% 185,219 0.01 Americas Trust 2015-
13/10/2040 USD 750,000 1211° Series 2015-1211 741,251 0.06
Thames Water Kemble . .
; D** 144A" FRN
GBP 168,000 Finance Plc 4.625% 221,406  0.02 10/8/2035
19/5/2026 . 1211 Avenue of the
Tower Bridge Funding Americas Trust 2015-
GBP 100,000 2050;1 Plc FRN 136,090  0.01 USD 881,000 1211° Series 2015-1211 905,570 0.07
2079 206? - A1A2"* 144A" 3.901%
Tower Bridge Funding 10/8/2035
GBP 100,000 2020-1 Plc FRN 135,685 0.01 245 Park Avenue Trust
20/9/2063 -
2017-245P" Series
Tower Bridge Funding USD 870,000 2817—242P s ;44A' 854,031 0.07
GBP 106,000 2021-1 Plc FRN 142,259 0.01 FRN 5/6/2037
21/7/206? - 245 Park Avenue Trust
Tower Bridge Funding 2017-245P Series
GBP 124,000 2021-1 Plc FRN 166,730 0.01 uUsb 750,000 . . 689,082  0.05
2017-245P D** 144A
21/7/2064
Turbo Finance 9 Plc FRN 5/6/2037
GBP 305,000 411,070 0.03

FRN 20/8/2028
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245 Park Avenue Trust American Airlines
2017-245P" Series 2015-2 Class AA Pass
USD 613,000 2017-245P E* 144A° 552,593 0.04 uUsb 7,395 Through Trust 3.6% 7,459  0.00
FRN 5/6/2037 22/9/2027
280 Park Avenue 2017- American Airlines
280P Mortgage Trust * 2016-3 Class AA Pass
USD 820,000 Series 2017-280P D" * 810,027 0.06 USD 193,729 Through Trust 3% 191,014 0.01
144A" FRN 15/9/2034 15/10/2028
AbbVie Inc 4.25% American Airlines
USD 1,437,000 511172049 1,503,359 0.12 2017-1 Class AA Pass
. USD 49,238 50,196  0.00
USD 346.000 AbbVie Inc 4.3% 373.043  0.03 Through Trust 3.65%
’ 14/5/2036 ’ ) 15/2/2029
Acadia Healthcare Co American Airlines
USD 20,000 Inc' 144A" 5.5% 20,083 0.00 2019-1 Class AA Pass
1/7/2028 USD 432,413 Through Trust 3.15% 422,182 0.08
Activision Blizzard 15/2/2032
USD 241,000 Inc 2.5% 15/9/2050 197,742 0.02 American Homes 4 Rent
ADT Security Corp/The 2015-SFR2 Trust
USD 80,000 *“ 144A" 4.875% 74,554  0.01 USD 1,249,333 Series 2015-SFR2 A" ¢ 1,280,032 0.10
15/7/2032 144A% 3.732%
AEP Transmission Co 17/10/2052
USD 170,000 LLC 3.15% 15/9/2049 153,375 0.01 American Tower Corp
. EUR 440,000 463,635 0.04
AEP Transmission Co 0.4% 15/2/2027
Usb 305,000 306,476  0.02 -
LLC 3.8% 15/6/2049 American Tower Corp
EUR 800,000 846,856  0.07
Alabama Power Co 4.15% 0.45% 15/1/2027
USD 140,000 144,828 0.01 _
15/8/2044 USD 760.000 American Tower Corp 795174 0.06
Alabama Power Co 6% ’ 1.3% 15/9/2025 ’ )
Usb 9,000 11,272 0.00 -
1/3/2039 USD 317.000 American Tower Corp 286.449  0.02
Albertsons Cos Inc / ’ 2.1% 15/6/2030 ’ :
Safeway Inc / New American Tower Corp
USD 186,000 Albertsons LP / 172,980 0.01 USD 45,000 2.95% 15/1/2051 3,962 0.00
Albertsons LLC' 144A" Amgen Inc 2.45%
3.5% 15/3/2029 USD 1,350,000 51 /52030 1,291,115 0.10
Albertsons Cos Inc / Amgen Inc 4.2%
Safeway Inc / New USD 42,000 22/2/2052 43,147 0.00
USD 23,000 Albertsons LP / 23,865 0.00 AMN Healthcare Inc
Albertsons LLC' 144A" USD 14,000 144A" 4% 15/4/2029 13,319 0.00
5.875% 15/2/2028 Anheuser-Busch Cos LLC
Albertsons Cos Inc / / Anheuser-Busch InBev
Safeway Inc / New USD 417,000 Worldwide Inc 4.7% 458,058 0.04
USD 18,000 Albertsons LP / 19,015 0.00 1/2/2036
Albertsons LLC' 144A" Anheuser-Busch InBev
7.5% 15/3/2026 USD 896,000 Worldwide Inc 4.5% 969,143  0.07
Allied Universal 1/6/2050
Holdco LLC/ Allied Anheuser-Busch InBev
EUR 100,000 Universal Finance 106,202  0.01 USD 365,000 Worldwide Inc 4.6% 391,043 0.03
Corp/Atlas Luxco 4 15/4/2048
Sarl 3.625% 1/6/2028 Usp 875,000 AMEREM Inc 3.6% 836,371  0.06
EUR 600,000 ATEria Group Inc 682,688 0.05 et ’ -
" 3.125% 15/6/2081 ’ ' UsD 1,150,000 Ao corp 2.8% 1,119,961  0.09
Altria Group Inc 3.7% 15/5/2030 T
USD 644,000 4/2/2051% 515,894 0.04 Apidos CLO XXXVII
usb 2,750,000 2,740,292 0.21
USD 1047 000 AVEria Group Inc 3.7% 838 1.259% 22/10/2034
f , * ,728  0.06 g
4/2/2051 usp 385,000 ~PPle Inc 1.2% 359,356  0.03
usp 582,000 Altria Group Inc 506,400  0.05 8/212028 )
T 5.375% 31/1/2044 ’ | USD 1,520,000 APPle Inc 1.65% 1,400,612  0.11
USD 20.000 AMC Networks Inc 4.75% 19.879  0.00 8/2{2031 .
T 1/8/2025 ’ | UsD 1,241,000 APPle Inc 2.65% 1,083,060 0.08
usD 10,000 AMC Networks Inc 5% 9,989  0.00 8/2{2051 2 650
O /42024 ’ : USD 230,000 gpp e Inc 2.65% 200,730 0.02
usD 310,000 Ameren IMlinois Co 287,728 0.02 A/z{zofl 4.25%
Y 3.250 15/3/2050 ’ : USD 1,350,000 PP7€ NG 4- 1,513,464 0.12
inoi 9/2/2047
usp 2,000 Ameren IHlinois Co 2,151 0.00 Aramark Services Inc
’ 4.15% 15/3/2046 ’ : v
0 usb 77,000 144A" 5% 1/2/2028 77,492 0.01
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USD 54,000 2r§§2;°1§3£5zo§§4A 55,493 0.00 USD 1,563,000 E:Ekzgj7ﬁgg£;ca Corp 1 40,080 0.1
Astrazeneca Finance Bank of America Corp
USD 535,000 o e oo e ot 508,385 0.04 USD 55,000 o\ ") 10 iog 53,846 0.00
AT&T Inc' 144A7 Bank of America Corp
USD 2,000,000 27/11/2022 (Zero 1,979,814 0.15 USD 166,000 con 517772028 170,228 0.01
Coupon) : USD 366,000 Bank of America Corp 387,211 0.03
AT&T Inc 3.5% FRN 23/7/2029
USD 594,000 530,201  0.04 ;
15/9/2053 USD 2.485.000 Bank of America Corp 2 293,486  0.17
AT&T Inc 3.5% S8, FRN 23/7/2031 EE%s :
USD 976,000 )0 mocs 871,172 0.07 Bk of Amrica C
, EUR 290,000 oonx OF America Lorp 295,113 0.02
AT&T Inc 3.55% FRN 26/10/2031
USD 350,000 15,5055 310,783 0.02 Bank of America C
AT Ine 3.8 USD 868,000 F:E 22/4lgg;;°a orp 822,982  0.06
USD 315,000 /s 1mocs” 288,847  0.02 Bl of America C
ATET Ine 4.3 UsD 1,100,000 o0 PRt P 1,010,683 0.08
USD 6,292,000 ) oo 6,791,860 0.52 ot 032
ATST Inc 4.375% Usp 706,000 cank of Anerica Corp 660,750  0.05
. FRN 20/10/2032
GBP 300,000 7,70 o000 444,725  0.03 3
Azul Investments LLP USD 31,000 ?:Ek4szléggglca corp 30,080  0.00
USD 206,000 * 144A" 5.875% 190,390 0.01 ;
26/10/2024 USD 724,000 E:Ek22j4ﬁgggéca corp 785,914 0.06
Azul Investments LLP :
Bank of America Corp
USD 230,000 lsigjgozg_zs% 207,849  0.02 USD 985,000 v 19/6/2041 854,473 0.07
Bank of America Corp
USD 53,000 ?ésgsgggi Inc 5.25% 52,710 0.00 USD 857,000 RN 20/3/2051 903,436  0.07
Bank of Ameri
BAE Systens Holdings EUR 375,000 03294; ZZTg;ggglcorp 388,563  0.03
USD 60,000 Inc* 144A* 3.85% 62,551  0.01 Bank of Anerica Corp
éififﬁi?iseas o USD 108,000 o g ”n1 s ro0os 111,688  0.01
- Bank of New York
USD 500,000 Eéﬁg};&ZGCO 3.5% 482,478 0.04 USD 1,000 Mellon Corp/ The 3.25% 1,027 0.00
. 11/9/2024
;ﬁgtgaggmggzﬁ:?iies Bausch Health Americas
USD 53,000 Inc' 144A* 9.25% 4,57 }
USD 730,000 Trust 2015-200P 700,112 0.05 1;2/2026 9.25% 54,576 0.00
Series 2015-200P F* ' -
Baxter International
éi;ﬁL Eiﬁmi§£?§f°33 USD 1,748,000 | T T e 1,739,455  0.13
Bayview Commercial
Mortgage Securities AsZet Trust 2006-1
USD 1,000,000 Trust 2015-200P * 998,382  0.08 USD 1,801,884 o ice T apr ¢ 1,711,179  0.13
series 2015-2009 B" ° 144A" FRN 25/4/2036
éi;ﬁL 26;§2ri?;?/2033 Bayview Commercial
Asset Trust 2007-4
Mortgage Securities USD 613,003 Szi?es 2337—4A INEE 588,536  0.05
USD 710,000 ;gﬂizszgéigzgggp‘B. ‘ 708,851  0.05 1447 FRN 25/9/2037
- BBCMS 2017-DELC
éi;ﬁL gé:zﬁriﬁgf/2°33 USD 730,000 Mortgage Trust FRN 721,761 0.06
15/8/2036
Mortgage Securities BBCMS 2018-TALL
s ;;$§ZszgéiéD§§;Y‘D- : 900.766 - 0-07 USD 2,035,000 Nortgage Trust FRN 1,998,810 0.15
i -
15/3/2037
144A 2FRN 15/9(2034_ BBCMS Mortgage Trust
BANK 2017-BNK8' Series USD 424,000 2018-C2' Series 2018- 453,297 0.04
USD 545,000 2017-BNKS B" FRN 553,210  0.04 2 B* FRN 15/12/2051
éiﬁi1£§2§OBNK14 . BBCMS Mortgage Trust
- 2018-C2‘ Series 2018-
USD 1,425,000 Series 2018-BN14 A4" 1,525,185  0.12 USD 590,000 "y s 31am 637,125  0.05
FRN 15/9/2060 -
- 15/12/2051
USD 638,000 E:Ekzgjléngéga Corp 634,562 0.05 Bear Stearns ALT-A
Bank of America Corp USD 1,456,792 |TuSt 2007-1° Series ) o6 515 g1
USD 1,931,000 /67 1,839,025 0.14 2007-1 1A1" FRN
FRN 19/6/2026 25/1/2047
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Bear Stearns Asset BXP Trust 2017-GM
Backed Securities | UsD 1,220,000 Series 2017-GM C* * 1,199,461 0.09
USD 3,900,000 Trust 2007-HES * 3,809,851 0.29 144A" FRN 13/6/2039
Series 2007-HE5 1A4* BXP Trust 2017-GM
FRN 25/6/2047 USD 730,000 Series 2017-GM D" * 706,153 0.05
Becton Dickinson and 144A" FRN 13/6/2039
EUR 400,000 Co 1.401% 24/5/2023 454,991 0.04 BXP Trust 2017-GM
usb 440,000 445,058 0.03
EUR 200.000 Belden Inc 4.125% 294 935 0.02 3.379% 13/6/2039
’ 15/10/2026 ’ ) Caesars Entertainment
Benchmark 2018-B2 USD 42,000 Inc' 144A" 4.625% 39,696 0.00
Mortgage Trust' Series 15/10/2029
USD 704,000 2018-B2 B" FRN 727,094 0.06 Caesars Entertainment
15/2/2051 USD 315,000 Inc' 144A" 6.25% 326,401  0.03
Benchmark 2018-B5 1/7/2025
Mortgage Trust' Series Calpine Corp' 144A"
usb 2,801,000 2018-B5 A4 4.208% 2,988,127 0.23 USD 53,000 4.5% 5/2/2028 51,929  0.00
15/7/2051 Cameron LNG LLC
Benchmark 2018-B5 USD 840,000 144A" 3.302% 15/1/2035 818,481  0.06
Mortgage Trust' Series Cameron LNG LLC
USD 655,682 2018-B5 B* 4.57% 686,514  0.05 uUsb 280,000 144A" 3.402% 15/1/2038 263,733  0.02
15/7/2051 Capital One Financial
Benchmark 2018-B8 EUR 345,000 Corp 1.65% 12/6/2029 379,222 0.03
Mortgage Trust' Series CCO Holdings LLC / CCO
D 1,130,000 . 1,208,454 0.09 - -
us 2018-B8 A5" 4.232% USD 80,000 Holdings Capital Corp 78,350 0.01
15/1/2052 ¢ 144A% 4.75% 1/3/2030
USD 382,000 Boeing Co/The 2.6% 377,316 0.03 CCUBS Commercial
30/10/2025 Mortgage Trust 2017-C1
- - Usb 505,000 - . 514,938 0.04
EUR 670.000 Booking Holdings Inc 739272 0.06 Series 2017-C1 B
’ 0.1% 8/3/2025 ’ . FRN 15/11/2050
BorgWarner Inc 1% Cedar Fair LP 5.25%
EUR 560,000 19/5/2031 568,538  0.04 usD 13,000 15/7/2029 12,940 0.00
Boxer Parent Co Inc Cedar Fair LP /
EUR 100,000 115,065 0.01
6.5% 2/10/2025 Canada®s Wonderland Co
BP Capital Markets USD 15,000 / Magnum Management 15,131 0.00
USD 508,000 America Inc 2.939% 421,335 0.03 Corp / Millennium Op
4/6/2051 5.375% 15/4/2027
Bristol-Myers Squibb Cedar Fair LP /
Usb 61,000 61,986 0.01
Co 3.7% 15/3/2052 Canada”s Wonderland Co
Broadcom Corp / USD 228,000 / Magnum Management 234,540  0.02
Broadcom Cayman Corp / Millennium Op
uUsb 215,000 Finance Ltd 3.875% 222,645 0.02 < 1048 5.5% 1/5/2025
15/1/2027 CenterPoint Energy
Broadcom Inc’ 144A* USD 37,000 Houston Electric LLC 38,471  0.00
Usb 3,849,000 3.419% 15/4/2033 3,702,943 0.29 3.95% 1/3/2048
UsD 208,000 Broadcom Inc 3.459% 212,949 0.02 Charter Communications
15/9/2026 . Operating LLC /
USD 1,573,000 Broafcom Inc’ 144A 1,437,961 0.11 USD 33,000 Charter Communications 30,501  0.00
3.75% 15/2/2051 Operating Capital
0
USD 152,000 Broadcom Inc 4.11% 158,124  0.01 2.25% 15/1/2029
15/9/2028 0 Charter Communications
USD 238,000 Sroadeom Inc 4.75k 255,143 0.02 Operating LLC /
é5/432029| . USD 909,000 Charter Communications 740,921  0.06
USD 3,133,000 J?Z /3820 ne S 3,430,789  0.26 Operating Capital
5/4/ 3.85% 1/4/2061
3D 96.000 Burlington Norther? 3444 0.01 Charter Communications
USD 96, Santa Fe LLC 2.875% 83, . operating LLC /
15/ ?{ 2052 ‘orth USD 985,000 Charter Communications 842,062 0.07
Burlington Northern Operating Capital 3.9%
USD 1,045,000 Santa Fe LLC 3.3% 985,396  0.08 *
1/6/2052
15/9/2051
BX Trust 2018-BILT
USD 690,000 Series 2018-BILT D" * 676,033  0.05

144A" FRN 15/5/2030
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Charter Communications Citigroup Mortgage
Operating LLC / Loan Trust Inc' Series
USD 1,020,000 Charter Communications 1,188,772 0.09 USD 1,020,000 2007-WFH4 M3A" FRN 1,077,675 0.08
Operating Capital 25/7/2037
6.484% 23/10/2045 CitiMortgage
Chemours Co/The 4% Alternative Loan Trust
EUR 100,000 1555026 109,264 0.01 USD 878,833 Series 2007-A5' Series 864,791 0.07
Cheniere Corpus 2007-A5 1A1" 6%
USD 398,000 Christi Holdings LLC 428,614 0.03 25/5/2037
5.875% 31/3/2025 CitiMortgage
CHL Mortgage Pass- Alternative Loan Trust
Through Trust 2004-29 USD 594,397 Series 2007-A5° Series 584,578  0.05
USD 6,808 . gories 2004-29 1a1" 6,664 0.00 2007-A5 1A6" 6%
FRN 25/2/2035 25/5/2037
Chubb INA Holdings Inc CNX Resources Corp
EUR 820,000 .ol 1o e 927,959  0.07 USD 80,000 /i 7 e 1473/2027 84,376 0.01
Churchill Downs Inc * Comcast Corp 0.25%
EUR 800,000 826,218  0.06
USD 15,000y 44n+ 4.75% 15/1/2028 14,668 0.00 14/9/2029
Churchill Downs Inc * Comcast Corp 2.65%
USD 35,000 34,266 0.00
USD 16,000 T 16,260  0.00 1/2/2030
Citgo Holding Inc Comcast Corp' 144A°
USD 325,000 448" 9. 25% 1/8/2024 325,694 0.03 USD 960,000 2.887% 1/11/2051 812,597 0.06
e f 9
Citigroup Conercial UsD 276,000 S2CEST KOTP 348 250,550  0.02
usp 387,000 Orteage Trust 2014- 398,014  0.03 1717208 ;
" GCLY' Series 2014-GC19 ’ ' Us 907,000 COMCASt Corp 3.45% 848,844  0.07
A4* 4.023% 10/3/2047 1/2/2050
-y = - 0)
Citigroup Conmercial USD 457,000 igTii;g4§°rp 3.969% 468,006 0.04
USD 706,000 "Ortgage Trust 2014- 714,520 0.06 Comcast Corp 4.25%
" 6C25' Series 2014-GC25 ’ | USD 606,000 -omeast Lorp .25k 657,612  0.05
C* FRN 10/10/2047 15/10/2030
Citigroup Commercial COMM 2013-300P
USD 204,000 Mortgage Trust 2016-C2 198,407  0.02 USD 1,275,000 lortgage Trust FRN 1,264,303 0.10
3.176% 10/8/2049 10/8/2030
Citigroup Commercial COMM 2014-277P
USD 990,000 Mortgage Trust 2016-P5 994,040 0.08 USD 1,090,000 Mortgage Trust FRN 1,110,656  0.09
2.941% 10/10/2049 10/8/2049
Citigroup Commercial COMM ZOlS_CCRE?3 )
USD 509,000 Mortgage Trust 2016-P6 520,101 0.04 USD 1,000,000 gggtggg;3Tg?SERNSGr'es 1,009,491 0.08
FRN 10/12/2049 5‘2
Citigroup Commercial 10/5/2048
5018-52 COMM 2015-CCRE26
UsD 807,000 Ort9age Trust 2018-B 834,254  0.06 Mortgage Trust' Series
9% series 2018-82 B ’ : USD 951,000 0 900 S 979,539 0.08
FRN 10/3/2051 -
Citigroup Commercial égaéogégg?CCREZG
USD 915,000 Mortgage Trust 2018-C5 971,678 0.08 Mortgage Trust' Series
g?ﬁilsgﬁlzfﬁi . USD 1,950,000 o F0C TR, oo 2,009,718  0.15
USD 4,216,000 group 4,128,346 0.32 10/10/2048
5/11/2030 COMM 2015-CCRE27
usp 813,000 CFtigroup Inc FRN 777,548 0.06 USD 1,837,717 Mortgage Trust FRN 1,877,765 0.14
29/1/2031 10/10/2048
USD 35,000 g};;g;g;g fnc FRN 32,609  0.00 COMM 2015-LC19
Citigroup Mortgage USD 635,000 Ortoage Trust Series  gag 55y 05
2015-LC19 B* FRN
Loan Trust 2006-FX1 10/2/2048
USD 251,183 (Step-up coupon) * 209,397 0.02
Series 2006-FX1 A7" CONM 2017-COR2
Mortgage Trust' Series
5.775% 25/10/2036 USD 1,190,000 1,232,118 0.10
,190, ? Y a o ,232,
Citigroup Nortgage 2017-COR2 A3" 3.51%
Loan Trust Inc’ Series 10/9/2050
USD 3,522,336 o0 bt TS 3,474,680 0.27 COMM 2017-COR2
USD 1,685,000 Mortgage Trust 3.803% 1,745,005 0.13

25/8/2036

10/9/2050
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COMM 2017-PANW CSAIL 2018-C14
USD 378,000 Mortgage Trust FRN 374,807 0.03 Commercial Mortgage
10/10/2029 USD 885,000 Trust' Series 2018-Cl14 955,140 0.07
Commercial Metals Co B* FRN 15/11/2051
USD 107,000 4.375% 15/3/2032 102,345 0.01 CSAIL 2018-CX12
Conseco Finance Corp USD 458,000 Commercial Mortgage 475,913 0.04
USD 953,101 *“ Series 1997-7 M1* 938,704 0.07 Trust 4.742% 15/8/2051
FRN 15/7/2028 CSX Corp 5.5%
Consumers Energy Co USD 24,000 15/4/2041 29,042 0.00
usb 73,000 71,655 0.01
3.5% 1/8/2051 CVS Health Corp 5.05%
USD 1,946,000 2,230,760 0.17
USD 15.000 Consumers Energy Co 15.363  0.00 25/3/2048
’ 3.75% 15/2/2050 ’ . CVS Health Corp 5.125%
USD 304,000 346,266  0.03
USD 41000 Consumers Energy Co 41.992  0.00 20/7/2045
’ 3.75% 15/2/2050 ’ ) Daimler Trucks Finance
Coty Inc 3.875% USD 485,000 North America LLC * 464,924 0.04
EUR 200,000 15/4/2026 219,401 0.02 144707 2% 14/12/2026
Countrywude_A§set— USD 955,000 DaVita Inc' 144A 917,650  0.07
Backed Certificates * 4.625% 1/6/2030
USD 357,923 A N 340,196 0.03 -
Series 2006-26 1A" FRN USD 30.000 Dayton Power & Light 30,738 0.00
25/6/2037 ’ Co/The 3.95% 15/6/2049 ’ .
Credit Suisse First DBUBS 2017-BRBK
Boston Mortgage Mortgage Trust' Series
UsD 4,227,460 Securities Corp 6.5k 3,225,351 0.25 Usb 700,000 2017-BRBK D* 144A" 683,609 0.05
25/1/2036 FRN 10/10/2034
Crown Castle Diamondback Energy Inc
USD 115,000 International Corp 111,714  0.01 USD 110,000 3.125% 24/3/2031 105,836 0.01
3.1% 15/11/2029 Discovery
Crown Castle EUR 900,000 Communications LLC 1,013,424 0.08
USD 33,000 International Corp 32,057 0.00 1.9% 19/3/2027
3.1% 15/11/2029 Discovery
Crown Castle USD 116,000 Communications LLC 118,098 0.01
USD 1,050,000 International Corp 1,080,011 0.08 4.95% 15/5/2042
3.65% 1/9/2027 DISH DBS Corp 7.75%
Crown Castle UsD 71,000 1/7/2026 71,688 0.01
USD 300,000 International Corp 4% 288,618 0.02 DTE Electric Co 3.65%
15/11/2049 USD 174,000 1/3/2052 174,242  0.01
Crown Castle DTE Electric Co 3.95%
USD 15,000 International Corp 15,833  0.00 USD 35,000 1/3/2049 36,332 0.00
4.3% 15/2/2029 DTE Electric Co 4.05%
D 1 .
Crown Castle USD 138,000 15/5/2048 146,796 0.01
USD 196,000 International Corp 207,247  0.02 Duke Energy Carolinas
4.45% 15/2/2026 USD 323,000 || ¢ 5 4z 1/2/2030 309,835 0.02
CrownRock LP / UsD 108,000 Duke Energy Carolinas 103,508  0.01
USD 70.000 CrownRock Finance Inc 70.896  0.01 LLC 2.45% 1/2/2030
T 144A” 5.625% ’ ) UsD 174,000 Duke Eneray Carolinas 171,771 0.01
15/10/2025 ’ LLC 3.75% 1/6/2045 ’ .
CSAIL 2015-C4 Duke Energy Carolinas
Commercial Mortgage USD 50,000 LLC 3.875% 15/3/2046 51,040 0.00
USD 351,000 . - 332,858 0.03 .
Trust' Series 2015-C4 USD 5.000 Duke Energy Carolinas 5131 0.00
D* FRN 15/11/2048 ’ LLC 3.95% 15/3/2048 ’ .
CSAIL 2916—C5 USD 416,000 Duke Energy Florida 402,809 0.03
Commercial Mortgage LLC 2.5% 1/12/2029
USD 232,000 ) - 234,149  0.02 -
Trust' Series 2016-C5 usD 706,000 Duke Energy Florida 683,613  0.05
C* FRN 15/11/2048 ’ LLC 2.5% 1/12/2029 ’ :
CSAIL 2017-CX10 Duke Energy Progress
Commercial Mortgage USD 84,000 LLC 3.45% 15/3/2029 8,879 0.01
USD 220,000 Trust' Series 2017- 224,688 0.02 Duke Energy Progress
CX10 A5 FRN USD 161,000 LLC 4.2% 15/8/2045 169,724 0.01
15/11/2050 Eastern Gas
CSAIL 2018-C14 USD 43,000 Transmission & Storage 45,901 0.00
i 0,
USD 2,020,000 Commer0|al_Mortgage 2,175,003  0.17 In? 4:8h 1/11/2043
Trust' Series 2018-Cl14 EUR 310.000 Eli Lilly & Co 1.375% 260.220  0.02
A4™ FRN 15/11/2051 ’ 14/9/2061 ’ :
Encore Capital Group
EUR 220,000 Inc 4.875% 15/10/2025 250,092 0.02
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L mmeemy | e e e o
’ Finance Inc' 144A" ’ USD 767.904 Fannie Mae Pool * 777,499 0.06
5.75% 30/1/2028 o BC1873" 2.5% 1/6/2031 ’
L mewgem e S e oo
’ Finance Inc' 144A° ’ USD 18.060 Fannie Mae Pool * 18.962  0.00
6.625% 15/7/2025 %0 Bk7642" 4% 1/9/2033 :

USD 873,000 E?g;gylg;iizg;g L 922,099  0.07 USD 788,854 g;gg;:,Mgz i?i}2631 812,003  0.06
USD 244,000 Eg353232;”° L 230,283 0.02 USD 2,667,434 gﬁggéi.Mgz 23252647 2,734,853 0.21
USD 1,100,000 E;ﬁ;ﬁgoggrp 4.7 1,217,818  0.09 USD 217,605 g;g;;?,Mg; 23352651 207,449 0.02
EUR 275,000 ETZSQ%MEE;;/SSQS 269,572 0.02 USD 119,109 EESSSZ_M;; 533;2551 113,569  0.01
USD 483,000 gfigg%Migjzlgggf 469,166  0.04 USD 113,864 ggggii_Mgz 532}2651 108,668  0.01
USD 909,000 ETZES%MTE};/SSEE 882,964  0.07 USD 673,386 ESTZQS_M2?5;°2}1;2052 665,911  0.05
USD 1,464,290 1ot e Wiorzozs 1029619 0.13 USD 735,775 Liotoe o s aytorz0s1 T2T-148 008
USD 7,088 3o aos 17272035 7,889 0.00 USD 733,697 e e st 72761 008
USD 352,673 gggg;g.Mg?5;°$}8}2037 394,834 0.03 USD 8,285 E:gg;g_Mg?5;°$}l;/2032 8,664  0.00
USD 506,354 gggg;i_Mg?5;°$}8}2037 566,464  0.04 USD 51,136 E:;g;j,sz 5325/;033 54,045  0.00
USD 467,970 iﬁZQZE-Mgi i32}2641 534,651  0.04 USD 171,494 E:;g;g_sz iggjzgso 182,210  0.01
USD 41,585 ;ﬁgg;g_Mj?5;02}1;2043 44,999 0.00 USD 54,967 E:;g;g_Mj; 538}2650 57,608  0.00
USD 101,079 ;ﬁg;gs_Mj?5;°2}8;2045 109,840  0.01 USD 282,994 Egggéi,Mgz 232}2652 270,069  0.02
USD 109,045 ;ﬁggég,Mj?5;°2}8;2042 118,338  0.01 USD 146,341 Eggg;g,Mgi 53252652 139,734 0.01
USD 66,006 ;ﬁgg;i.Mgz 232}2530 67,947  0.01 USD 333,433 Eggg;?,Mgz 23252652 318,072 0.02
USD 738,975 ;:gg;g.Mgz 23252623 759,068 0.06 USD 738,727 Eggg;g,Mgz 23252652 704,405  0.05
USD 264,824 ;ggg;j,M:; 2325/;029 271,834 0.02 USD 119,460 Eg;g;i_M;?SZOE;Z;ZOSZ 118,134  0.01
USD 160,528 ;SZE;E_MZ; i32}2645 171,362 0.01 USD 425,088 Eg;g;g_M;fszoijz;ZOSZ 419,843 0.03
USD 336,790 ;ggggg'Mg?szoiilglzoso 351,170  0.03 USD 507,294 Eggg;Z-M;?5;02}2}2052 500,133  0.04
USD 322,283 ;ggzgg_M2; i321/;031 319,772 0.02 USD 82,889 Eg;géz'Mgfszoijz;zosz 82,123  0.01
USD 995,820 Eigg;g.M2?5;02}4}2028 1,007,250  0.08 USD 333,440 E;g:;g,Mgz igig/éoso 317,963 0.02
USD 50,908 i@??&i-”?i 232}2529 52,228  0.00 USD 478,495 E;g;;Z,Mgz 23252650 483,696  0.04
USD 292,251 ;azggg.Mgz 233}2529 300,923  0.02 USD 103,996 E;gg;:,Mg; 2325/;050 99,172 0.01

USD 118,555 ;;QZQE,MZ; 532;2630 121,999  0.01
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i ¢ i 0
USD 3,048,866 E;Q;QS_M265202}1/2051 3,127,948 0.24 USD 165,000 i;gj;gggrgy Corp 2.65% 154,437 0.01
i ‘ i 9
USD 136,179 E;S?;S-Mii 5322/2051 129,843  0.01 USD 241,000 i;gizgggrgy Corp 3.4% 207,148  0.02
Fannie Mae Pool * FirstEnergy Corp 5.35%
USD 198,000 209,355  0.02
USD 205,242 cyagose 2% 1/12/2051 195,868  0.02 15/7/2047
Fannie Mae Pool FirstEnergy
USD 206,051 L ooooe » g1 1/11/2051 203,405 0.02 USD 784,000 Transmission LLC * 802,016  0.06
i t 144A" 4.35% 15/1/2025
Fannie Mae Pool * USD 492,000 Transmission LLC * 503,773 0.04
USD 3,116,254 Lolon % oosy 3,061,853 0.24 144 4 5% 1/4/2049
Fannie Mae Pool * FirstEnergy
USD 313,052 ono11+ 2% 1/12/2051 298,123 0.02 USD 2,000 Transmission LLC * 2,249 0.00
Fannie Mae Pool * 144A" 5.45% 15/7/2044
USD 318,671 Cciorou ou 11972051 303,507  0.02 0% 500.00p FISETV InC 1.626% o210 008
i . ’ 1/7/2030 ' :
UsD 250,158 |annie llae P3°} 238,749 0.02 Fiserv Inc 2.25k
FS0290° 2% 17172052 UsD 2,000,000 A0 M S 1,940,220 0.15
USD 169,229 Fannie Mae Pool 167,351  0.01 : :
FS0378" 2.5% 1/1/2052 Florida Power & Light
. USD 235,000 208,237  0.02
Fannie lMae Pool * Co 2.875% 4/12/2051
USD 390,958 FS0497" 2% 1/1/2052 373,431 0.03 Florida Power & Light
USD 955,000 897,765  0.07
Fannie lae Pool * Co 3.15% 1/10/2049
USD 64,000 50508+ 2 1/12/2081 61,230 0.00 Florida Power & Light
USD 155,000 165,999  0.01
Fannie Mae Pool * Co 3.99% 1/3/2049
USD 84909 esose9+ 24 17472051 on0z 0.0 USD 32,000 Fg;g/ggggr Co 3.25% 29,762 0.00
Fannie Mae Pool 1
USD 175,000 . 167,018  0.01 ;
Fannie Mae Poo
IR e .50 1r11/2001 R USD 274,154 Friggiglvaﬁ g$ld Foot 297,898  0.02
Fannie Mae Pool * ’ -9oh ’ -
USD 356,296 | 0o s 1/19/9047 368,538  0.03 é/gé§93gM .
Fannie Mae Pool * reddie Mac Gold roo
USD 215,932\ \anaee 3 51 17172048 222,560  0.02 UsD 88,142 1/232325 4.5% 95,785  0.01
Fannie Mae-Aces * -
USD 285,000 Series 2019-M1 A2" FRN 305,691  0.02 Freddie llac Cold Pool
25/9/2008 USD 698 1/23;3;3 6.5% 773 0.00
FBR Securitization -
USD 1,000,000 Trust' Series 2005-5 988,519  0.08 USD 1,260,755 Frggg;g7¥az%eijg/;gzi 1,350,820  0.10
2" FRN 25/11/2035
Federal Home Loan Freddie Mac Gold Pool
USD 3,000 Mortgage Corp 6.25% 4,098  0.00 USD 484,687 ;/f?;gig' 3.5% 507,176 0.04
15/7/2032
FedEx Corp 0.45% Freddie Mac Gold Pool
EUR 520,000 . oo-o 548,198  0.04 USD 675,322 * G08620" 3.5% 704,288  0.05
FedEx Corp 4.1% 1/12/2044
usp 8,000 o7 P T 7,982 0.00 Freddie Mac Gold Pool
Fidelity National USD 428,753 © G6008O™ 3.5% 448,436  0.03
EUR 510,000 Information Services 576,172 0.04 ;/635945M sold Poot
Inc 0.75% 21/5/2023 USD 363,895 ‘rgeoégl-aZ% 2/6/2825 389,744  0.03
Fidelity National -
USD 1,600,000 Information Services 1,471,250  0.11 Freddie Wiac Gold Pool
Inc 1.65% 1/3/2028 USD 926,434 1/12&3337 2.5% 937,006  0.07
Fidelity National
EUR 360,000 Informa{ion Services 429,559 0.03 Freddie Mac Gold Pool
, , . USD 557,093 " o iam g 17272045 593,171  0.05
Inc 2.95% 21/5/2039
FirstEne:gy Corp 2.05% usD 66,950 reddie Mac Pool ¢ 63,844 0.01
usp 97,000 7725 P2 : 94,701  0.01 90 0B2206" 2% 1/8/2050 ’ :
Freddie Mac Pool
USD 278,300 o0 eer” e 17172052 265,176  0.02
usp 810,851 ' reddie Mac Pool 821,373 0.06

RA3282" 3% 1/8/2050
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Freddie Mac Pool * FREMF 2018-K72
USD 170,316 pr3313* 3% 1/8/2050 171,810 0.01 Mortgage Trust' Series
3 ‘ USD 1,265,000 n € 1,308,094 0.10
USD 554,085 ' reddie lac Pool 546,075 0.04 2018-K72 B 144A" FRN
999 pAS077" 2.5% 1/5/2051 . : 25/12/2050
Freddie Mac Pool * General Mills Inc
USD 672,317 Lo ro0s1 639,853  0.05 EUR 130,000 o™l 1oooe 143,900  0.01
Freddie Mac Pool * General Motors
USD 262,827 prgags® 2.5% 1/12/2051  209-040  0.02 EUR 310,000 Financial Co Inc 0.6% 326,810  0.03
Freddie Mac Pool * 20/5/2027
USD 92,155 pae768" 2% 1/2/2052 87,719 0.01 General Motors
Freddie Mac Pool * USD 3,000,000 Financial Co Inc 2.75% 2,982,690 0.23
USD 378,336 grn063* 3.5% 1/5/2035 392,967 0.03 20/6/2025
Freddie Mac Pool * General Motors
USD 2,748,000  opo4e6+ 3.5% 17972046 ~ 27846-085 0.2 USD 1,113,000 Financial Co Inc 3.5% 1,137,316 0.09
Freddie Mac Pool * 7/11/2024
USD 688,313 ¢ ot e oas 736,091  0.06 Gilead Sciences Inc
0 USD 645,000 713,696  0.06
USD 866,159 | reddie Mac Pool ¢ 827,275  0.06 4.75% 1/3/2046
1% ano716* 2% 1/7/2051 : . Us 3.g20 Cinnie Nae I Pool * s 146 0.00
USD 53.187 Freddie Mac Pool * 50 671 ’ 437096 6.5% 15/7/2031 ’ )
100 9po730" 2% 1/9/2051 . 0-00 USp 1 14g Cinmie Mae I Pool * La78 0.00
USD 243.612 Freddie Mac Pool * 931.99 ’ 781276" 6.5% 15/4/2031 ’ )
012 ono732+ 24 1/9/2051 1,95 0.02 Ginnie Mae 11 Pool
2 USD 756,051 ! 828,675  0.06
USD 80.566 Freddie Mac Pool * 5055" 4.5% 20/5/2041
9% ono783 20 1/12/2051 76,818 0.01 Ginnie Mae 11 Pool
N USD 311,704 . 347,870  0.03
USD 175.549 Freddie Mac Pool * 783050" 5% 20/7/2040
% spo785* 2% 1/12/2051 167,382 0.01 Ginnie Mae 11 Pool
5 UsD 67,189 . 71,625 0.01
USD 218.775 Freddie Mac Pool * BD0560" 4.5% 20/9/2048
15 Spo786" 2% 1/12/2051 208,783 0.02 Ginnie Mae 11 Pool
6 USD 836,519 . 856,489  0.07
USD 33.840 Freddie Mac Pool * MA2444% 3% 20/12/2044
940 sno789* 24 1/12/2051 82,321 0.00 Ginnie Mae 11 Pool
Freddie Mac Pool * USD 3,652,068 MA4069" 3.5% 3,796,429 0.29
USD 513,000 ng9p+ 20 1/1/2052 488,834 0.04 20/11/2046
Freddie Mac Pool * Ginnie Mae Il Pool
USD 384,000 oo o 1/1/2052 366,746  0.03 USD 951,937\ \1ca1+ 4w 20/6/2047 999,968  0.08
Freddie Mac Pool * Ginnie Mae Il Pool
USD 105,053 SD7528" 2% 1/11/2050 100,179  0.01 USD 373,664 )\ 1aace 4% 20/11/2047 393,566 0.03
Freddie Mac Pool * Ginnie Mae Il Pool
USD 238,531 g oint e o oo 235.675  0.02 USD 180,312 o o0/12/2047 189,911  0.01
Freddie Mac Pool * Ginnie Mae 11 Pool
Us 184,807 (To0CHE Tac Paol 176,206  0.01 USD 269,127 T 2072049 283,174  0.02
Freddie Mac Pool * Ginnie Mae Il Pool
us 814,305 LTo0le Tac Paot 777739 0.06 USD 122,908 | En e e 2050 124,639 0.01
Freddie Mac Pool * Ginnie Mae Il Pool
USD 219,105 ;q,7c1= 3.5% 1/1/2048 226,550  0.02 USD 24,826 \6600" 4.5% 20/4/2050 26,036 0.00
Freddie Mac Pool * Ginnie Mae Il Pool
UsD 13,344 7SA778" 4% 1/7/2048 13,962 0.00 UsSD 152,910 MAGB56" 3% 20/5/2050 155,100 0.01
Freddie Mac Pool * Ginnie Mae Il Pool
USD 99,415 co e e T osa 104,618 0.01 USD 1,238,415 e o aya0s0 1,206,077  0.09
Freddie Mac STACR Ginnie Mae Il Pool
o sot e ROUC Trugt 20211082 USD 824,634 0 /172050 803,021  0.06
933 series 2021-HQA2 B1* 409,365 0.03 Ginnie Mae 11 Pool
¢ 144A" FRN 25/12/2033 USD 1,203,479 MA7649" 2.5% 1,196,475 0.09
Freddie Mac STACR 29/19/2051
REMIC Trust 2022-DNA1 Ginnie Mae 11 Pool
USD 627,900 * Series 2022-DNAL 619,026  0.05 USD 2,252,447 MAT767" 2.5% 2,239,322 0.17
MIB™* 144A" FRN 20/12/2051
25/1/2042
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Global Payments Inc GSMPS Mortgage Loan
USD 1,044,000 5 45y 157172027 1,002,609 .08 Trust 2005-RP3 Series
Usb 677,952 . . 662,594  0.05
USD 1.492.000 Goldman Sachs Group 1.419.981 0.11 2005-RP3 2A1"" 144A
’ ’ Inc/The FRN 12/2/2026 ’ ’ ) FRN 25/9/2035
Goldman Sachs Group Harsco Corp’ 144A*
uUsb 727,000 Inc/The ERN 15/5/2026 737,192  0.06 Usb 53,000 5_75% 31/7/2027 52,457  0.00
Goldman Sachs Group HCA Inc 5.25%
usb 2,700,000 Inc/The ERN 1/5/2029 2,833,744  0.22 uSsD 2,048,000 15/4/2025 2,189,862 0.17
Goldman Sachs Group Herc Holdings Inc*
USD 355,000 Inc/The ERN 27/1/2032 316,286  0.02 usb 229,000 144A" 5.5% 15/7/2027 234,988 0.02
Goldman Sachs Group Hil'ton Domestic
USD 140,000 | /The 3.5% 237172025 43,607 0.01 USD 26,000 Operating Co Inc 4.875% 26,718 0.00
Goldman Sachs Group 15/1/2030
uUsb 392,000 Inc/The 3.5% 1/4/2025 401,546 0.03 Houston Galleria Mall
Goldman Sachs Group Trust 2015-HGLR *
USD 349,000 1 /the 3.5% 17472025 357,499 0.03 USD700,000 " oo jes 2015-HGLR D" * 664,568 0.05
Goldman Sachs Group 144A" 3.982% 5/3/2037
USD 978,000 Inc/The 3.75% 1,008,633 0.08 Howard Hughes Corp/The
22/5/2025 USD 80,000 * 144A" 5.375% 81,317 0.01
GoodLeap Sustainable 1/8/2028*
Home Solutions Trust HSI Asset
USD 490,879 2021-5' Series 2021- 474,528 0.04 Securitization Corp
5CS A" 144A" 2.31% USD 2,260,787 Trust 2007-NC1 FRN 1,729,965 0.13
20/10/2048 25/4/2037
Gray Television Inc * Humana Inc 1.35%
uUsb 222,000 144A" 7% 15/5/2027 233,414  0.02 usDb 980,000 3/2/2027 919,249  0.07
GS Mortgage Securities Humana Inc 3.95%
D 34 .
Corp 11 Series 2005- USD 345,000 15/3/2027 363,319 0.03
USD 1,260,000 ROCK‘ Series 2005-ROCK 1,336,089 0.10 Huntington Ingalls
F** 144A" 5.515% USD 285,000 Industries Inc 3.844% 294,516  0.02
3/5/2032 1/5/2025
GS Mortgage Securities Hyundai Capital America
Trust 2012-GCJ9 * USD 1,226,000 ‘ 144A" 2.375% 1,231,662 0.10
uUsb 100,000 Series 2012-GCJ9 C* 100,557 0.01 10/2/2023
144A" FRN 10/11/2045 iHeartCommunications
GS Mortgage Securities USD 59,000 Inc' 144A" 4.75% 57,120 0.00
Trust 2014-GC22 * 15/1/2028
UsD 280,000 Series 2014-GC22 B" 283,075 0.02 iHeartCommunications
FRN 10/6/2047 USD 23,000 Inc’ 144A" 5.25% 22,704  0.00
GS Mortgage Securities 15/8/2027
USD 775,000 Trust 2015-GC32 4.422% 780,171  0.06 iHeartCommunications
10/7/2048 USD 19,376 Inc 6.375% 1/5/2026 19,856 0.00
GS Mortgage Securities Independence Plaza
USD 253,000 Trust 2015-GC34 FRN 259,117 0.02 USD 1,534,500 Trust 2018-1NDP 3.763% 1,545,975 0.12
10/10/2048 10/7/2035
GS Mortgage Securities IndyMac INDX Mortgage
Trust 2015-GC34 * Loan Trust 2006-AR15 *
USD 1,311,363 o o 0ie oc3d B 1,343,070  0.10 USD 695,653 ¢ ies 2006-AR15 AL" 676,688  0.05
FRN 10/10/2048 FRN 25/7/2036
GS Mortgage Securities USD 360,000 'Mtel Corp3.2% 313.489  0.02
USD 690,000 Trust 2015-GC34 3.506% 708,276  0.05 ’ 12/8/2061 ’
10/10/2048 International Business
GS Mortgage Securities USD 241,000 Machines Corp 3.43% 226,658 0.02
~GS2 i 9/2/2052
USD 1,162,000 ruSt 2016-GS2 ‘Series ;) 404 094 0.0 ‘ . 5
2016-GS2 B* FRN Usp 225,000 1QVIAINC' 144A% Sk 229,205  0.02
10/5/2049 ’ 15/5/2027 ’ .
GS Mortgage Securities UsD 74,000 RBHolding Corp 76.867  0.01
Trust 2017-GS7* Series 144A7 7% 15/6/2025 ’
usb 1,380,000 . 1,418,740 0.11 - .
2017-GS7 A4* 3.43% usp 232,000 |FON Mountain Inc 229,039 0.02
10/8/2050 ’ 144A" 4.875% 15/9/2027 ’ :
GSWPS Mortgage Loan USD 280,000 | 7O Mountain Inc: 276,322 0.02
_RP1* i ’ 144A" 5% 15/7/2028 ’ )
USD 804,340 |TUSt 2005-RPL" Series gy, 05 g o7 '

2005-RP1 2A1"* 144A°
FRN 25/1/2035
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I'ron Mountain Inc* JPMorgan Chase & Co FRN
USD 208,000 1 )41 oew 15/7/2030 205,005 0.02 USD 1,850,000 7 o 1,920,386  0.15
IXI? Real Estate USD 1,401,000 JPMorgan Chase & Co FRN 1,399,906  0.11
Capital Trust 2006-HE2 24/2/2028
USDS, 151,675 " series 2006-HE2 A4 1,837,802 0.14 JPMorgan Chase & Co FRN
RN 25/8/2038. USD 2,000,000 7 0o 1,800,256 0.14
J.P. Mor_gan Chase USD 1,892,000 JPgo;gan Chase & Co FRN 2,014,110  0.16
Comme rc!al Mortgage 22/2/2048
USD 1,410,000 Securities Trust 2016- 1,403,870 0.11 UsD 68,000 J-Morgan Chase & Co FRN 70,557 0.01
NINE' Series 2016-NINE 15/11/2048
G"‘P 1N‘|‘4A' FFi:NhG/ 9/2038 USD 281,000 ;yi;ggzgcmse & Co FRN 287,216 0.02
-P. Morgan ase
Commercial Mortgage EUR 1,080,000 >FMorgan Chase & Co 2,235,315  0.17
USD 509,000 Securities Trust 2018- 519,039  0.04 2-?25% /2:'3/1{20242
AON‘ Series 2018-AON A” aiser Aluminunm Corp
 L44A® 4. 198% 5772031 USD 231,000 17122 eomw 1/3/2008 218,834  0.02
0
gf_as USA |.qu SA / JBS USA USD 358, 000 E%R/e;oezzmh Corp 4% 384,042 0.03
1nance Inc
USD 27,000 - . . 28,586  0.00 i
(Restricted)’ 144A USD 15,000 ingﬁzM(fzdg'a Corp 3. 75% 14,462 0.00
6.75% 15/2/2028
JBS USA LUX SA / JBS USA LCCM 2017-LC26" Series
Food Co / JBS USA USD 1,310,000 2017-LC26 A4™ 144A" 1,335,344  0.10
USD35,000 Lo o i 144A" 6.5k 37,380 0.00 E_ssiwgle_ﬁ/zo_so -
15/4/2029 USD 455,000 Ve, erinancing fnc 413,932 0.03
JP Morgan Chase 144A% 4.25% 1/7/2028
Commercial llortgage Usp 24,000 LVl 3Financing Inc 22,981 0.00
USD 690,000 Securities Trust 2015- 704,340 0.05 t44AI ‘31-F6_25% 1§/9/|2027
JP1* Series 2015-JP1C" usp 35.000 -evel 3 Financing Inc 35147 0.00
FRN 15/1/2049 ’ 5.25% 15/3/2026 ’
JP Morgan Chase EUR 100,000 [ 1STY TWELa) Broup 111,452 0.01
UsD 125,000 Commercial liortgage 122,507 0.01 Lowe"s Cos Inc 3
’ Securities Trust 2016- ’ ) USD 931,000 12%50?200530 nc sh 788,336 0.06
JP2 3.46% 15/8/2049 )
JP organ Mortgage Usp 233,000 7 :_ﬁ;“&'f;;;é;”c 220,550  0.02
UsD 577,611 jrustaoiz Series 574,997  0.04 Lumen Technologies Inc
2017-2B3"* 144A" FRN g
25/5/2047 USD 79,000 * 144A" 5.125% 73,648  0.01
JP Morgan Mortgage ;5/ 1ﬁ{&232ﬁ* oot
-4 i ars! cLennan Cos Inc
USD 1,010,285 Zggf 423111? 4 L 4if\f'FeRsN 991,358  0.08 EUR 100,000 " 00 ' 12030 114,658  0.01
25/10/2048 USD 55.000 Mastercard Inc 2.95% 56.070  0.00
JPMBB Commercial ’ 1/6/2029 ’ -
UsD 845,000 'Ortyage Securities 813,611  0.06 pastr Asset Backed
P meaenaza T E® a0 FRTGE IR e 0
17/3/2049 -
JPMDB Commercial ALl" FRN 25/9/2034
Mortgage Securities Mastr_As_set Backed
USD 1,000,000 Trust 2016-C2* Series 1,014,065 0.08 USD 312,324 SeCurities Trust 2005- 300376 0.02
2016-C2 A4" 3.144% WF1* Series 2005-WF1
15/6/2049 M7* FRN 25/6/2035
JPMDB Commercial Mastr Asset Backed
Mortgage Securitie§ USD 883,235 SeC‘UI’ItIE:Z‘S Trust 2005- 886,439 0.07
USD 1,377,000 Trust 2017-C5° Series 1,424,957 0.11 WF1* Series 2005-WF1
2017-C5 A5" 3.694% M8" FRN 25/6/2035
j%géZCOOSmOme rcial USD 20,000 ga;?g;rlgiggggggs © 20,341 0.00
- _ .
llortgage Securities USD 130,000 'cPonald’s Corp 4.45% 138,820  0.01
USD 1,680,000 Trust2018-C8' Series 1,758,460 0.14 1/3/2047
igig;ggfl' 4.522% USD 370,000 gj?g;g:)i: Corp 4.875% 412,651 0.03
JPMorgan Chase & Co FRN Metropolitan Life
USD 271,000 /> 2027 252,300  0.02 EUR 100,000 Global Funding I 0.375% 112,109  0.01
9/4/2024

64/115



EDINETOOOO

OO000oO00ooo0oo0onoOo(E3L398)

ooooooooooooo
2022 28
MGM Growth Properties Morgan Stanley 3.875%
Operating Partnership USD 2,243,000 27/1/2026 2,326,647 0.18
USD 40,000 LP / MGP Finance Co- 41,131  0.00 Morgan Stanley 4%
Issuer Inc (Restricted) UsD 1,227,000 23/7/2025 1,281,402 0.10
4.5% 1/9/2026 Morgan Stanley ABS
MGM Growth Properties Capital I Inc Trust
Operating Partnership USD 3,874,336 2007-HE6* Series 2007- 3,535,306 0.27
LP / MGP Fiinance Co- HE6 A2" FRN 25/5/2037
USD 80,000 Issuer Inc (Restricted) 82,497 0.01 Morgan Stanley Bank of
¢ 144A% 4.625% AmericaMerrill Lynch
15/6/2025 USD 2,150,000 Trust 2012-C5' Series 2,159,466  0.17
MGM Growth Properties 2012-C5B" FRN
Operating Partnership 15/8/2045
LP / MGP Finance Co- Morgan Stanley Bank of
UsD 81,000 Issuer Inc (Restricted) 83,528 0.01 AmericaMerrill Lynch
¢ 144A" 4.625% USD 180,000 Trust 2015-C23‘ Series 170,379 0.01
15/6/2025 2015-C23D"* 144A" FRN
MGM Growth Properties 15/7/2050
Operating Partnership Morgan Stanley Bank of
USD 59,000 LP / MGP Finance Co- 61,325 0.01 AmericaMerrill Lynch
Issuer Inc (Restricted) USD 700,000 Trust 2016-C31° Series 682,858 0.05
5.625% 1/5/2024 2016-C31 C* FRN
MGM Growth Properties 15/11/2049
Operating Partnership Morgan Stanley Bank of
USD 46,000 LP / MGP Finance Co- 49,880 0.00 AmericaMerrill Lynch
Issuer Inc (Restricted) USD 555,000 Trust 2016-C32° Series 573,810 0.04
5.75% 1/2/2027 2016-C32 AS" FRN
MGM Resorts 15/12/2049
USD 13,000 International 4.625% 13,044  0.00 Morgan Stanley Bank of
1/9/2026 AmericaMerrill Lynch
MGM Resorts USD 845,000 Trust 2016-C32° Series 877,371  0.07
USD 43,000 International 5.5% 44,304  0.00 2016-C32 A4" 3.72%
15/4/2027 15/12/2049
MGM Resorts Morgan Stanley Bank of
USD 171,000 International 6.75% 177,094  0.01 AmericaMerrill Lynch
1/5/2025 USD 1,365,000 Trus t2017-C33° 1,407,185 0.11
Microsoft Corp 2.921% Series 2017-C33 A5"
USD 345,000 17/3/2052 319,825 0.02 3.599% 15/5/2050
MidAmerican Energy Co Morgan Stanley Capital
USD 20,000 3.1% 1/5/2027 20,475 0.00 USD 1,000,000 1 2017-HR2 FRN 1,039,735 0.08
MidAmerican Energy Co 15/12/2050
USD 200,000 5 4 5 157472050 182,202 0.01 Morgan Stanley Capital
Molina Healthcare Inc USD 900,000 I Trust 2014-150E FRN 888,133  0.07
USD 177,000 * 144A% 4.375% 177,348 0.01 9/9/2032
15/6/2028 Morgan Stanley Capital
Moody*s Corp 3.1% USD 852,000 I Trust 2014-150E 869,491 0.07
USD 332,000 29/11/2061 275,046 0.02 3.912% 9/9/2032
USD 108, 000 Moody*s Corp 3.75% 105,952 0.01 Morgan Stanley Capital
25/2/2052 I Trust 2017-CLS ¢
" I USD 1,991,000 . .. 1,968,078 0.15
USD502.000 Morgan Stanley FRN 468.166  0.04 Series 2017-CLS E
’ 10/12/2026 ’ : 144A" FRN 15/11/2034
USD 1,725,000 ﬂ%ggg;’?ta”'ey FRN 1,632,961 0.13 “IAOTrga”tSZthl“; eJIQap'ta'
rus -
USD 1,100,000 1Or9aN Stanley FAN 1,177,243 0.09 VBT series 201711 45" e 00
T 23/1/2030 T : 3.53% 15/6/2050
USD 248,000 Morgan Stanley FRN 225,054 0.02 Morgan Stanley Capital
21/7/2032 USD 1.449 748 I Trust 2018-H3 *
UsD 107,000 '10rgan Stanley FRN 183,711 0.01 77 Series 2018-H3 BT FRN 1,528,549 0.2
’ 20/10/2032 ’ ) 15/7/2051
UsD 913,000 'organ Stanley FRN 778,967  0.06 Morgan Stanley Capital
25/1/2052 I Trust 2018-H3 *
USD 425,000 452,265 0.04

Series 2018-H3 A5*
4.177% 15/7/2051
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Morgan Stanley Capital Norfolk Southern Corp
USD 1,400,000 I Trust 2018-H3 4.864% 1,464,799 0.11 USD 898,000 3% 15/3/2032 903,377 0.07
15/7/2051 Northern States Power
Morgan Stanley Capital USD 218,000 Co/MN 2.9% 1/3/2050 192,731 0.02
I Trust 2018-H4 * Northern States Power
USD 455,000 Series 2018-H4 C* FRN 468,966 0.04 USD 19,000 Co/MN 4% 15/8/2045 19,745  0.00
15/12/2051 Northwest Pipeline LLC
Morgan Stanley Capital USD 947,000 4% 1/4/2027 992,077 0.08
I Trust 2018-H4 * NRG Energy Inc 5.75%
usb 1,100,000 Series 2018-H4 Ad* 1,191,186 0.09 USD 18,000 15/1/2028 18,445 0.00
4.31% 15/12/2051 NRG Energy Inc 6.625%
Morgan Stanley Capital USD 8,000 15/1/2027 8,264 0.00
I Trust 2018-L1" NuStar Logistics LP
USD 289,971 Series 2018-L1 B* FRN 306,859 0.02 USb 100,000 5 750 1/10/2025 104,425 0.01
15/10/2051 NVIDIA Corp 1.55%
Morgan Stanley Capital UsD 2,750,000 15/6/2028 2,519,121 0.20
I Trust 2018-MP * NVIDIA Corp 3.5%
USD 634,000 Series 2018-WP A" * 667,602 0.05 USb 600,000 1/4/2050 610,685 0.05
144A* FRN 11/7/2040 Olympic Tower 2017-0T
Morgan Stanley Home Mortgage Trust’ Series
USD 690,000 .
USD 1.305.278 Equity Loan Trust 2007- 805.158  0.06 ’ 2017-0T D** 144A" FRN 623,600  0.05
T 1‘ Series 2007-1A3" ’ . 10/5/2039
FRN 25/12/2036 Olympic Tower 2017-0T
Mosaic Solar Loan Trust Mortgage Trust' Series
Usb 1,010,000 . . 1,001,1 .
USD 158,007 2020-1 3. 1% 20/4/2046 158,319  0.01 2017-0T A™ 144A 001,109 0.08
Mosaic Solar Loan Trust 3.566% 10/5/2039
2020-2" Series 2020-2A Oncor Electric Delivery
USD 417,960 AT 144AF 1. 4d% 386,015 0.03 USD 684,000 Co LLC 3. 1% 15/9/2049 618,446  0.05
20/8/2046 Oncor Electric Delivery
Mosaic Solar Loan Trust USD 37,000 Co LLC 3.8% 30/9/2047 37,681 0.00
2020-2" Series 2020-2A OneMain Financial
USD 253,517 B™* 144A% 2.21% 239,626 0.02 USD 138810 Issuance Trust 2016-3 139,143 0.01
20/8/2046 ’ ‘ Series 2016-3AA" ’ .
Motorola Solutions Inc 144A" 3.83% 18/6/2031
USD 115,000 5.5% 1/9/2044 132,859 0.01 OneMain Financial
Mozart Debt Merger Sub Issuance Trust 2021-1
USD 284,000 Inc' 144A" 3.875% 269,122  0.02 USD 150,000 Series 2021-1AC™* 143,042 0.01
1/4/2029 144A% 2.22% 16/6/2036
National Grid North OneMain Financial
EUR 620,000 America Inc 0.41% 684,064  0.05 Issuance Trust 2021-1
20/1/2026 USD 170,000 Series 2021-1AD" ¢ 159,808 0.01
Navient Private 144A° 2_47% 16/6/2036
Education Refi Loan Oracle Corp 3.6%
USD 850,000 Trust 2020-C FRN 862,265 0.07 USD 500,000 1/4/2040 443,249  0.03
15/11/2068 Oracle Corp 3.6%
New Century Hore Equity USD 698,000 1/4/2050 593,649  0.05
Loan Trust Series 2005- Oracle Corp 3.6%
USD 875,437 B Series 2005-B M1® 867,882 0.07 UsSb 927,000 1/4/2050 788,414  0.06
FRN 25/10/2035 Oracle Corp 3.8%
Newcastle Mortgage USD 1,745,000 15/11/2037 1,622,243 0.13
USD 1,310,494 ?ecur!tles Trust 20(')7—1 1,201,248 0.10 Outfront Media Cap_ltal
Series 2007-1 2A3 USD 15.000 LLC / Outfront Media 14.169  0.00
FRN 25/4/2037 ’ Capital Corp’ 144A" ’ .
Nexstar Media Inc* 4.625% 15/3/2030
USD 53,000 144A" 5.625% 15/7/2027 53,685 0.00 Outfront Media Capital
NextEra Energy Capital LLC / Outfront Media
USD 2,426,000 Holdings Inc 1.9% 2,286,135 0.18 USD 23,000 Capital Corp' 144A" 5% 22,703 0.00
15/6/2028 15/8/2027
NGPL PipeCo LLC* 144A*
USD 401,000 7.768% 15/12/2037 524,671 0.04
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0) 0
USD 460,000 Eg;g?ggg; Global 4.2% 475,344 0.04 USD 2,100,000 ggﬁ;ﬁ%go'”c 2.15% 1,994,550  0.15
Park Intermediate Radiate Holdco LLC /
Holdings LLC / PK USD 53,000 Radiate Finance Inc* 50,243  0.00
USD 28,000 Domestic Property LLC / 28,315 0.00 144A" 4.5% 15/9/2026
PK Finance Co-lssuer RELX Capital Inc 3%
144A" 5.875% 1/10/2028 UsD6,000 22/5/2030 5,957 0.00
{ i 0
USD 14,000 22555”2%';9@’ Inc5.75% 14,230 0.00 USD 60,000 F;eE;%/C;)pzlstal nc 3.5% 61,076  0.00
PennyMac Financial RELX Capital Inc 4%
UsDb 297,000 .
USD 174,000 Services Inc' 144A* 172,480 0.01 ’ 18/3/2029 315,250 0.02
5.375% 15/10/2025 Renaissance Home Equity
Penske Truck Leasing Co Loan Trust 2005-3
USD 710,000 Lp / PTL Finance Corp* 713,485  0.06 USD 329,096  (Step-up coupon)* 342,153  0.03
144A% 2.7% 1/11/2024 Series 2005-3 AF4*
Penske Truck Leasing Co 5.14% 25/11/2035
USD 31,000 Lp / PTL Finance Corp* 32,178  0.00 Renewable Energy Group
144A" 4% 15/7/2025 USD 21,000 Inc' 144A" 5.875% 21,103 0.00
USD 146,000 PG&E Corp 5% 1/7/2028 144,069 0.01 1/6/2028
Philip Morris Reynolds American Inc
UsD 743,000 786,680 0.06
EUR 300,000 International Inc 2% 304,504 0.02 5.85% 15/8/2045
9/5/2036 RHP Hotel Properties LP
Philip Morris USD 14,000 / RHP Finance Corp 4.75% 13,701  0.00
EUR 225,000 International Inc 265,848  0.02 15/10/2027
3.125% 3/6/2033 Roche Holdings Inc*
_ ) USD 200,000 . 173,443 0.01
USD 80 000 oSt Holdings Inc 75.407  0.01 144A" 2.607% 13/12/2051
’ 144A™ 4.625% 15/4/2030 ’ ) Rockies Express
H 9 USD 88,000 Pipeline LLC' 144A* 85,159 0.01
EUR 915,000 Eg%'/“zdouzs;“es nc1-4% 1 049,763 0.08 2 85% 157779029
grlme SecE[ét)/Se_rV|ces USD 19,000 EPgsl')/onIigggignal Inc 22,806 0.00
USD51,000 oorrower bt/ rrine 47,393 0.00 y
Finance Inc’ 144A UsD 113,000 RYder System Inc 2.875% 113,360  0.01
3.375% 31/8/2027 ’ 1/6/2022 ’ )
Prime Security Services USD 315.000 RYder System Inc4.625% 333,742 0.03
i ’ 1/6/2025 ’ )
UsD 79,000 COrroverLLC/Prime 76,204  0.01 ,
Finance Inc‘ 144A Ryder System Inc 4.625%
USD 45,000 47,677  0.00
6.25% 15/1/2028 1/6/2025
Procter & Gamble Co/The Sabine Pass
EUR 380,000y o0 4/11/2041* 369,967  0.03 USD 155,000 Liquefaction LLC 5.625% 166,807  0.01
Prologis Euro Finance 17372025
FUR 260,000 11 0. 625 107072031 202,491 0.02 UsD 200,000 53S0l Financing USALLC 194,750  0.02
Prologis Euro Finance 4.375% 18/9/2026
EUR 300,000 LLC 1.5% 8/2/2034* 320,228 0.02 sasol Financing USA LLC
- / usb 375,000 5_5% 18/3/2031 359,531 0.03
Promigas SA ESP / Gases - ! °
USD 666,000 del Pacifico SAC 598,105  0.05 USD 330,000 Eaé;’ '15;2‘}‘28529 USALLC 316,388 0.02
144A" 3.75% 16/10/2029 -9h
Promigas SAESP / Gases USD 205,000 Saso'f'”?“j'”g USALLC 209,100  0.02
USD 203,000 del Pacifico SAC 3.75% 182,305 0.01 2-87~:"'F 21/3 ?OZ‘L SALLC
16/10/2029 UsD 200,000 o0 TERENCIng 207,750 0.02
Public Service Electric 6.5% 27/9/2028
USD 9,000 and Gas Co 3.6% 8,952  0.00 Scientific Games
1/12/2047 USD 126,000 International Inc* 127,894 0.01
Public Service Electric 144A" 5% 15/10/2025
USD€0.000 -1, Gas Co 5. 5% 1/3/2040 78,735 0.01 SCIL IV LLC / SCIL USA
0 EUR 100,000 Holdings LLC 4.375% 109,677 0.01
USD 693,000 ggﬁ;ﬁ%g;”c 1.65% 616,058  0.05 111 ,2826
Select Medical Corp *
USD 578,000 144A" 6. 25% 15/8/2026 580,046  0.04
Service Properties
USD 484,000 Trust 5% 15/8/2022 482,328 0.04
USD 76,000 SeTViceProperties 79,805  0.01

Trust 7.5% 15/9/2025
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Sesac Finance LLC* SMB Private Education
USD 507,000 Series 2019-1A2"* 515,998 0.04 USD 230,000 Loan Trust 2021-A 3.86% 223,102 0.02
144A" 5.216% 25/7/2049 15/1/2053
Simmons Foods SMB Private Education
Inc/Simmons Prepared Loan Trust 2021-A*
USD 144,000 Foods Inc/Simmons Pet 133,309 0.01 USD 420,000 Series 2021-AD1" ¢ 409,163 0.03
Food Inc/Simmons Feed 144A" 3.86% 15/1/2053
. . ) - -
_14_14A 4.625_/0 1/3/?029 USD 255,000 SOL_Jthern California 241,399 0.02
USD 32.000 Sirius XM Radio Inc 32551 0.00 Edison Co 1.2% 1/2/2026
’ 144A" 5% 1/8/2027 ’ . Southern California
Sirius XMRadio Inc* USD 205,000 Edison Co 2.75% 195,674  0.02
UsD 28,000 144A" 5.5% 1/7/2029 28,69  0.00 1/2/2032
Six Flags Entertainment Southern Copper Corp
USD 27,000 Corp* 144A" 4.875% 27,231 0.00 USD 300,000 g5 oy 871172042 346,730 0.0
31/7/2024 Specialty Building
Six Flags Entertainment Products Holdings LLC /
USD 15,000 Corp‘ 144A" 5.5% 14,995 0.00 USD 78,000 SBP Finance Corp * 78,668 0.01
15/4/2027 144A" 6.375% 30/9/2026
Six Flags Theme Parks SRS Distribution Inc*
USsD 226,000 Inc 144A° 7% 1/7/2025 237,280 0.02 usD 21,000 1447 4.625% 1/7/2028 19,925 0.00
SLM Private Credit Standard Industries
Student Loan Trust USD 23,000 Inc/NJ* 144A" 4.75% 22,534 0.00
USD 673,715 2004-A" Series 2004-A 665,646 0.05 15/1/2028
A3" FRN 15/6/2033 Standard Industries
SLM Private Credit USD 14,000 Inc/NJ* 144A" 5% 14,096 0.00
Student Loan Trust 15/2/2027
UsD 2,050,572 2005-B* Series 2005-B 2,004,547 0.15 Structured Asset
A4" FRN 15/6/2039 Securities Corp
SLM Private Credit USD 1,862,986 Mortgage Loan Trust 1,451,847 0.11
Student Loan Trust 2006-BC2' Series 2006-
USD 2,440,239 2006-A' Series 2006-A 2,371,285 0.18 BC2 AL" FRN 25/9/2036
A5" FRN 15/6/2039 Summit Materials LLC /
SLM Private Credit Summit Materials
USD 505.316 Student Loan Trust 493.078  0.04 USb 212,000 Finance Corp' 144A® 213,166 0.02
’ 2006-B‘ Series 2006-BW ’ . 5.25% 15/1/2029
A5" FRN 15/12/2039 Sunoco LP / Sunoco
SLM Private Education USD 59,000 Finance Corp’ 144A" 56,281 0.00
USD 1,336,474 Loan Trust 2010-C FRN 1,483,655 0.11 4.5% 30/4/2030
15/10/2041 Sunoco LP / Sunoco
SMEnergy Co' 144A" 10% USD 15,000 Finance Corp 6% 15,457  0.00
USD 266,000 15/1/2005 290,061 0.02 15/4/2027
i i i (I
SMB Private Education USD 10,000 Tampa Electric Co 4.3% 10,854 0.00
USD 680 .000 Loan Trust 2015-C* 680.386  0.05 15/6/2048
’ Series 2015-CB*" * ’ . Targa Resources
144A" 3.5% 15/9/2043 Partners LP / Targa
SMB Private Education USD 19,000 Resources Partners 19,609 0.00
Loan Trust 2020-A* Finance Corp 5%
USD 885,000 Series 2020-AB* * 869,103 0.07 15/1/2028
144A" 3% 15/8/2045 Targa Resources
SMB Private Education Partners LP / Targa
Loan Trust 2020-PT-A ¢ USD 14,000 Resources Partners 14,411  0.00
USD 1,595,000 ¢ o o0o0-PTA B* - 1,559,647  0.12 Finance Corp 5.375%
144A" 2.5% 15/9/2054 1/2/2027
SMB Private Education Targa Resources
Loan Trust 2020-PTB Partners LP / Targa
UsD 1,090,000 Series 2020-PTBB" * 1,040,910 0.08 USD 25,000 Resources Partners 25,905 0.00

Usb 2,450,000

144A* 2.5% 15/9/2054
SMB Private Education
Loan Trust 2021-A*
Series 2021-A A2A1" ¢
144A" FRN 15/1/2053

Finance Corp 5.875%
15/4/2026

2,449,300 0.19

68/115



EDINETOOOO
OO000oO00ooo0oo0onoOo(E3L398)

OJooooooooooodg
2022 28
Targa Resources Tricon American Homes
Partners LP / Targa 2019-SFR1 Trust*
USD 19,000 Resources Partners 20,162 0.00 USD 1,395,115 Series 2019-SFR1 A™ ¢ 1,373,284 0.11
Finance Corp 6.5% 144A" 2.75% 17/3/2038
15/7/2027 UGl International LLC
Taylor Morrison EUR 100,000 2.5%1/12/2029 100,375 0.01
USD 14,000 Communities Inc‘ 144A° 14,667 0.00 Union Pacific Corp
5.875% 15/6/2027 USD 510,000 2.75% 1/3/2026 514,780 0.04
TEGNA Inc 4.625% Union Pacific Corp
USD 58,000 15/3/2028 58,092  0.00 USD 276,000 2_973% 16/9/2062 230,233 0.02
USD 24,000 TEGNA Inc 5% 15/9/2029 24,124  0.00 Union Pacific Corp 3%
Tenet Healthcare Corp USD 42,000 15/4/2027 42,930 0.00
USD 86,000 *“ 144A" 4.375% 82,345 0.01 Union Pacific Corp
15/1/2030 USD 305,000 3.839% 20/3/2060 306,336 0.02
Tenet Heal thcare Corp United Airlines 2016-1
UsD 17,000 144A" 4.625% 1/9/2024 17,259 0.00 USD 106,757 Class AA Pass Through 107,605 0.01
Tenet Heal thcare Corp Trust 3.1% 7/7/2028
USD 19,000 * 144A" 4.625% 18,588  0.00 United Airlines 2018-1
15/6/2028 USD 644,009 Class AA Pass Through 656,655  0.05
Tenet Heal thcare Corp Trust 3.5% 1/3/2030
USDS3,000 "y 44n- 4.875% 1/1/2026 53,154 0.00 United Airlines 2019-2
Tenet Heal thcare Corp USD 967,287 Class A Pass Through 923,844  0.07
USD 34,000 * 144A" 5.125% 34,425 0.00 Trust 2.9% 1/5/2028
1/11/2027 United Rentals North
Tenet Heal thcare Corp USD 32,000 America Inc 4.875% 32,548 0.00
USD 30,000 144A" 6.25% 1/2/2027 30,712 0.00 15/1/2028
Texas Eastern United States Treasury
USD 318,000 Transmission LP*‘ 144A* 322,810 0.03 USD 4,800 Inflation Indexed Bonds 5,393 0.00
3.5% 15/1/2028 0.125% 15/4/2026
Texas Eastern United States Treasury
USD 122,000 Transmission LP* 144A*® 123,571 0.01 USD 5,100,000 Inflation Indexed Bonds 5,851,149 0.45
4.15% 15/1/2048 0.125% 15/1/2031"
Thermo Fisher United States Treasury
UsD 1,350,000 Scientific Inc2.6% 1,316,085 0.10 USD 1,004,000 Note/ Bond 0.25% 952,761  0.07
1/10/2029 30/6/2025
Thermo Fisher United States Treasury
USD 212,000 Scientific Inc 2.8% 191,893  0.02 USD 111,000 Note/ Bond 1.125% 103,284 0.01
15/10/2041 15/2/20311
USD 136,000 TlmeuWarner Cable LLC 160,595 0.01 United States Treasury
6.55% 1/5/2037 D USD 2,725,000 Note/ Bond 1.375% 2,306,564 0.18
USD 972,000 |- tiobile USAInc 3. 3% 828,585  0.06 15/11/20407
%%Zg??SlUSA Inc 3.3% usp 219,000 UNitedrealth Group Inc 232,734 0.02
USD 615,000, o0h7€ UoA INC 3.3% 524,259 0.04 OY 3850 15/6/2028 ' :
%ng?(l)SlUSA Inc usp 963,000 UnitedrealthGroupine ) o 228 g g
USD 100,000 , 100t 1€ Yo Ine 86,688  0.01 OY 3.875% 15/12/2028 -030, :
144A" 3.4% 15/10/2052 US Foods Inc® 144A"
—| i {
USD 1,236,000 15%;(')20“5’* Inc3.875% 1 264,805 0.10 USD 225,000 ¢ sy 157472025 233,439 0.02
Transcontinental Gas UsD 53,000 \1/2;1:\-’?252;:/31;;; /2025 54,661 0.00
USD 955,000 Pipe Line Co LLC 4% 1,001,432 0.08 Verizon- Con:munications
15/3/2028_ UsD 5,144,000 Inc 1.5% 18/9/2030 4,541,502 0.35
Transcontinental Gas Verizon Communications
USD 686,000 Pipe Line Co LLC 7.85% 806,587 0.06 UsD 1,000,000 " 891,131  0.07
1/2/2026 Inc 1.68% 30/10/2030
- Verizon Communications
Travel + Leisure Co* USsD 1,950,000 1,867,305 0.14
UsDb 115,000 144A" 6.625% 31/7/2026 122,678 0.01 \I/zlciiZZ.olr:AnCZ;nﬁJ/nZiOCZ:tiOns
Tri Pointe Homes Inc EUR 900,000 1,110,053 0.09
USD 743,000 Inc 2.987% 30/10/2056 623,801 0.0
Verizon Communications
UsDh 224,000 Inc 3% 20/11/2060 181,253 0.01
14
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Verizon Communications Wells Fargo & Co 3.55%
USD 440,000 InC 3.55% 22/3/2051 416,009 0.03 USD 181,000 90/9/2025 186,274  0.01
Verizon Communications Wells Fargo Commercial
USD 1,052,000 - 3 55 22/3/2051 994,641 0.08 USD 255,000  Mortgage Trust 2016- 253,458 0.02
Verizon Communications LC24 3.621% 15/10/2049
USD 858,000 Inc 3.7% 22/3/2061 796,692 0.06 Wells Fargo Commercial
Verizon Communications Mortgage Trust 2016-
UsD 1,816,000 Inc 3. 7% 22/3/2061. 1,686,238 0.13 USD 206,000 NXS5* Series 2016-NXS5 213,068  0.02
Verizon Communications C*" FRN 15/1/2059
USD 151,000 . 4 5% 10/8/2033 165,658 0.01 Wiel Is Fargo Comnercial
Viasat Inc’ 144A" USD 257,000 Mortgage Trust 2017-C38 255,484  0.02
USD 174,000 5 655 15/4/2027 174,052 0.01 FRN 15/7/2050
VICI Properties LP / Wells Fargo Commercial
USD 210,000 VICI Note Co Inc‘ 144A" 209,660 0.02 Mortgage Trust 2018-
3.5% 15/2/2025 USD 1,390,000 1745' Series 2018-1745 1,435,176 0.11
VICI Properties LP / A"" 144A% FRN 15/6/2036
USD 30,000 VICI Note Co Inc* 144A° 30,273 0.00 Wells Fargo Commercial
4.254 1/12/2026 UsD 413,000 1OTt9A0E Trust2018-CAS 00 69 .03
UsD 206,000 1r9iniaElectricand 208,053  0.02 Series 2018-C45B
’ Power Co 3.8% 15/9/2047 ’ . 4.556% 16/6/2051
Visa Inc 4.15% WFRBS Commercial
USD 272,000 14/12/2035 301,913 0.02 USD 440 000 Mortgage Trust 2014-C21 445464 0.03
Vistra Operations Co ’ ¢ Series 2014-C21 AS* ’ :
USD 26,000 LLC' 144A"5.5% 26,299 0.00 3.891% 15/8/2047
1/9/2026 WinWater Mortgage Loan
Vistra Operations Co Trust 2014-1' Series
USD 40,000 LLC' 144A™ 5.625% 40,761  0.00 USD 416,805 2014-1 A1™* 144A" FRN 416,887 0.03
15/2/2027 20/6/2044
Walt Disney Co/The 2% Wyndham Hotels &
USD 420,000 1/9/2029 396,526 0.03 USD 79,000 Resorts Inc' 144A" 78,034 0.01
WaMu Asset-Backed 4_375% 15/8/2028
Certificates WaMu Wynn Las Vegas LLC /
USD 2,098,717 Series 2007-HE3 Trust 1,973,056 0.15 Wynn Las Vegas Capital
* Series 2007-HE3 2A4" USDb 20,000 Corp' 144A° 5.25% 19,951  0.00
FRN 25/5/2037 15/5/2027"
WaMu Mortgage Pass- Wynn Las Vegas LLC /
Through Certificates Wynn Las Vegas Capital
USD 1,541,961 Series 2006-AR11 Trust 1,449,894 0.11 USD 45,000 Corp’ 144A® 5.5% 45,508 0-00
‘ Series 2006-AR11 1A* 1/3/2025
FRN 25/9/2046 Wynn Resorts Finance
WaMu Mortgage Pass- LLC / Wynn Resorts
Through Certificates USD 38,000 Capital Corp’ 144A° 3,934 0.00
USD 2,766,791 Series 2006-AR13 Trust 2,651,696 0.20 5.125% 1/10/2029
‘ Series 2006-AR13 1A* XHR LP* 144A% 4.875%
FRN 25/10/2046 USD 20,000y /62029 19,376 0.00
WaMu Mortgage Pass- Zayo Group Holdings Inc
Through Certificates USD 236,000 144A" 4% 1/3/2027 223,526 0.02
USD 1,890,038 Series 2007-0A5 Trust 1,687,896 0.13 425,958,235 32.76
‘ Series 2007-0A5 2A*®
FRN 25/6/2047 Uruguay Government
Washington Mutual USD 563,489 International Bond 608,481 0.05
Mortg_]ag_je Pass-Through 4.375% 27/10/2027
USD 2,568,972 Cer?lflcates WMALT 2.333.263  0.18 Uruguay G_overnment
Series 2006-AR8 Trust USD 199,847 International Bond 5.1% 236,054 0.02
‘* Series 2006-AR8 2A" 18/6/2050
FRN 25/10/2046 844,535 0.07
Wells Fargo & Co FRN 1,254,586,805  96.50
EUR 245,000 4/5/2030 273,636  0.02
Wells Fargo & Co 2.125% 1.254.586.805 96.50
EUR 530,000 4/6/2024 615,622 0.05 » 94,900,
Wells Fargo & Co 3%
1,254,586,805 96.50
USD 957,000 10/2/2025 971,774  0.08
45,541,318  3.50

1,300,128,123 100.00
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TBA Fannie Mae or Freddie
Fannie Mae or Freddie USD (1,049,000) Mac' 3.5 3/22" 3.5% (1,075,061) (0.08)
USD 4,521,000 Mac' 1.5 3/22" 1.5% 4,374,068 .34 TBA
TBA Fannie Mae or Freddie
Fannie Mae or Freddie USD 100,000 Mac* 4 3/22% 4% TBA 104,156 0.01
USD 3,000,000 Mac* 1.5 4/22" 1.5% 2,750,694 .21 Fannie Mae or Freddie
TBA UsD 2,916,000 Mac 4 4/22° 4% TBA 3,033,551 0.23
Fannie Mae or Freddie Fannie Mae or Freddie
USD 1,614,000 Mac' 1.5 3/22" 1.5% 1,481,286 A1 USD 923,000 Mac' 4.5 3/22° 4.5% 973,404 0.08
TBA TBA
Fannie Mae or Freddie Ginnie Mae' 2 3/22° 2%
UsDb 6,738,000 Mact 2 3/22° 2% TBA 6,649,564 .51 UsD 5,122,600 TBA 4,963,919 0.38
Fannie Mae or Freddie Ginnie Mae' 2 4/22° 2%
Usb 2,503,000 Mact 2 3/22° 2% TBA 2,378,046 .18 USD 600,000 TBA 580,359 0.05
Fannie Mae or Freddie Ginnie Mae' 2.5 4/22°
USD 19,389,700 Mact 2 4/22° 2% TBA 18,394,149 .42 UsD 200,000 2 5% TBA 198,055 0.02
Fannie Mae or Freddie Ginnie Mae' 2.5 3/22°
USD 1,083,000 Mac' 2.5 3/22% 2.5% 1,000,699  0.08 USD 3,906,000, 5y rga 3,815,179 0.30
TBA Ginnie Mae' 3 3/22" 3%
Fannie Mae or Freddie USD 4,453,000 TBA 4,501,531 0.35
. . " - . .
USD 4,700,000 Mac' 2.5 3/22" 2.5% 4,599,023 .35 USD 300,000 Ginnie Mae' 3 4/22° 3% 302,566  0.02
TBA TBA
Fannie Mae or Freddie Ginnie Mae' 3.5 3/22°
USD 15,570,967 Mac' 2.5 4/22" 2.5% 15,209,420 .17 USD 397,000 3.5% TBA 407,483 0.08
TBA Ginnie Mae' 3.5 4/22°
USD 18.000 Fannie Mae or Freddie 18.386 00 USD 300,000 3.5% TBA 306,914 0.02
, . . , . - . —
USD 8,744,737 \ . 8,755,326 .67 - . .
Mac* 3 4/22" 3% TBA USD (775,000) Ginnie Mae' 4.5 3/22 (810,661) (0.06)
Fannie Mae or Freddie ’ 4.5% TBA ’ )
. . y - . -
USD 1,049,000 Mac' 3.5 4/22" 3.5% 1,072,643 .08 USD 631,000 Ginnie Mae' 5 3/22° 5% 669,923 0.05
TBA TBA
Fannie Mae or Freddie TBA 85,313,806 6.56
USD (38,000) Mac* 3.5 3/22" 3.5% (39,158) 0.00
TBA
TBA
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EUR 694,875 AUD 1,110,000 Royal Bank of Canada 3/3/2022 (23,680)
EUR 4,742,000  USD 5,318,817 Standard Chartg;ﬁﬁ 3/3/2022 3,611
GBP 1,579,000  USD 2,118,465 Standard Chartg;ﬁﬁ 3/3/2022 (848)
TRY 164,000  USD 11,885 UBS 3/3/2022 26)
usD 156,734  AUD 220,000 HSBC Bank Plc 3/3/2022 (2,539)
usb 121,981 AUD 170,000 Morgan Stanley 3/3/2022 (1,094)
usD 6,933,350  AUD 9,928,185 State Street 3/3/2022 (254,371)
usD 285,000  AUD 408,100 Royal Bank of Canada 3/3/2022 (10,452)
usD 6,425,158  CAD 8,160,000 Morgan Stanley 3/3/2022 3,713
usD 117,955  CAD 150,000 RBS Plc 3/3/2022 (86)
usb 94,675 CAD 120,000 Royal Bank of Canada 3/3/2022 242
usD 17,475,326  CAD 22,336,227 UBS 3/3/2022 (101,985)
usD 2,220,913  CHF 2,066,000 Royal Bank of Canada 3/3/2022 (28,608)
usD 99,246,117  CNH 633,513,072 JP Morgan 3/3/2022 (1,040, 255)
usD 1,629,759 CNH 10,400,000 Deutsche Bank 3/3/2022 (16,581)
usD 1,291,528  CZK 28,460,000 Goldman Sachs 3/3/2022 11,553
usD 1,970,105  DKK 13,151,000 BNP Paribas 3/3/2022 (13,715)
usD 248,518,527  EWR 222,768,598 BNP Paribas 3/3/2022 (1,517,290)
usD 1,415,991  EWR 1,260,000 State Street 3/3/2022 1,765
usD 62,197,034  GBP 46,464,980 BNY Mel lon 3/3/2022 (117,739)
usD 2,895,269  GBP 2,150,000 State Street 3/3/2022 11,877
usD 514,503  GBP 380,000 HSBC Bank Plc 3/3/2022 4,971
usD 731,475  GBP 540,000 Morgan Stanley 3/3/2022 7,274
usD 538,420  HUF 173,790,000 Goldman Sachs 3/3/2022 13,200
usD 68,317  JPY 7,860,000 HSBC Bank Plc 3/3/2022 119
usD 661,277  JPY 76,200,000 Morgan Stanley 3/3/2022 119
usD 85,124,999  JPY 9,805,974,264 Goldman Sachs 3/3/2022 42,423
usD 815,412 MXN 17,086,212 RBS Plc 3/3/2022 (24,348)
usD 1,398,962  MXN 28,740,000 HSBC Bank Plc 3/3/2022 (13,563)
usD 1,736,705  MXN 35,780,000 UBS 3/3/2022 (21,824)
usD 22,911,281  MXN 479,899,693 Bank of America 3/3/2022 (675,017)
usD 747,497 NOK 6,730,000 HSBC Bank Plc 3/3/2022 (12,917)
usD 926,689  NZD 1,418,000 HSBC Bank Plc 3/3/2022 (30,937)
usD 3,460,038  PLN 14,270,000 Goldman Sachs 3/3/2022 45,704
usD 4,335,118 SEK 40,965,000 HSBC Bank Plc 3/3/2022 1,120
USD 2,763,903  SGD 3,750,000 Standard Chartg;ﬁﬂ 3/3/2022 2,102
usD 1,834,610  THB 61,371,000 RBS Plc 3/3/2022 (43,622)
usD 1,064,383  ZAR 16,510,000 Standard Chartg;ﬁﬁ 3/3/2022 (4,424)
usD 1,187,831  ZAR 18,247,761 UBS 3/3/2022 6,527
usD 12,384,813  ZAR 194,539,292 BNP Paribas 3/3/2022 (209,061)
THB 13,455,000  USD 400,000 Barclays 15/3/2022 11,804
BRL 4,656,300  USD 874,915 UBS 16/3/2022 25,313
BRL 29,415,000  USD 5,137,542 Morgan Stanley 16/3/2022 549,429
BRL 25,440,000  USD 4,469,038 Deutsche Bank 16/3/2022 449,422
BRL 900,000 usb 155,213 Bank of America 16/3/2022 18,789
CHF 1,021,122 USD 1,110,000 BNP Paribas 16/3/2022 2,532
CHF 4,313,392 USD 4,703,102 Barclays 16/3/2022 (3,579)
CHF 2,271,644 usb 2,486,898 Morgan Stanley 16/3/2022 (11,898)
CHF 615,920  USD 670,000 RBS Plc 16/3/2022 1,057
CNH 7,371,000  USD 1,164,243 UBS 16/3/2022 1,377
CNH 130,686,000  USD 20,372,990 Goldman Sachs 16/3/2022 293,175
CNH 51,280,000  USD 8,013,126 Deutsche Bank 16/3/2022 96,089
EUR 19,150,000  JPY 2,457,418,005 RBS Plc 16/3/2022 177,783
EUR 4,045,000 usb 4,624,920 Bank of America 16/3/2022 (82,271)
EUR 4,617,222 USD 5,233,141 Barclays 16/3/2022 (47,870)
EUR 19,985,920  USD 22,657,487 Morgan Stanley 16/3/2022 (212,733)
EUR 10,930,000  USD 12,446,120 Goldman Sachs 16/3/2022 (171,420)
EUR 7,860,000  USD 8,945,319 UBS 16/3/2022 (118,317)
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EUR 2,470,000  USD 2,797,931 RBS Plc 16/3/2022 (24,051)
EUR 9,730,000  USD 11,006,399 BNP Paribas 16/3/2022 (79,335)
EUR 7,390,000  USD 8,357,375 JP Morgan 16/3/2022 (58.193)
EUR 14,391,858  USD 16,322,481 Deutsche Bank 16/3/2022 (160,019)
EUR 240,000  USD 272,578 Standard Chartg;ﬁﬂ 16/3/2022 (3,052)
EUR 180,000  USD 204,684 State Street 16/3/2022 (2,539)
EUR 130,000  USD 148,125 HSBC Bank Plc 16/3/2022 (2,131)
EUR 1,900,000  USD 2,153,177 Citibank 16/3/2022 (19,424)
EUR 2,890,000 usb 3,284,404 Toronto Dominion 16/3/2022 (38,852)
GBP 12,811,506  EUR 14,970,000 State Street 16/3/2022 372,052

GBP 3,270,000  USD 4,425,091 Morgan Stanley 16/3/2022 (39,114)
GBP 1,630,000  USD 2,207,169 JP Morgan 16/3/2022 (20,886)
GBP 1,590,000  USD 2,148,596 Barclays 16/3/2022 (15,965)
GBP 130,000  USD 175,089 HSBC Bank Plc 16/3/2022 (723)
GBP 120,000  USD 160,976 State Street 16/3/2022 ©23)
GBP 250,000  USD 332,207 Deutsche Bank 16/3/2022 3,112

IDR 19,914,409  USD 1,392 Goldman Sachs 16/3/2022 10)
IDR 17,317,547,179  USD 1,206,559 Bank of America 16/3/2022 (3,205)
IDR 8,163,190,000  USD 569,062 HSBC Bank Plc 16/3/2022 1,821)
IDR 23,030,000,000  USD 1,589,372 Barclays 16/3/2022 10,927

INR 4,940,000  USD 64,817 Citibank 16/3/2022 584

JPY 151,000,000  USD 1,311,486 Barclays 16/3/2022 (940)
JPY 30,000,000  USD 262,003 Deutsche Bank 16/3/2022 (1,630)
JPY 12,645,767,797  USD 111,614,594 RBS Plc 16/3/2022 (1,860,543)
KRW 590,000,000  USD 500,085 Citibank 16/3/2022 (9,696)
MXN 33,231,000  USD 1,601,378 JP Morgan 16/3/2022 27,939

MXN 81,290,000  USD 3,821,491 Citibank 16/3/2022 164,161

MXN 444,704,107  USD 20,902,851 RBS Plc 16/3/2022 901,009

MYR 1,085,000  USD 259,290 Morgan Stanley 16/3/2022 (975)
MYR 1,615,000  USD 385,773 Barclays 16/3/2022 (1,275)
NOK 1,100,000  USD 124,224 JP Morgan 16/3/2022 52

NOK 2,840,000  USD 316,030 Goldman Sachs 16/3/2022 4,827

PHP 67,805,000  USD 1,336,601 Deutsche Bank 16/3/2022 (16,108)
PHP 15,700,000  USD 302,738 Bank of America 16/3/2022 3,017

PHP 33,900,000  USD 677,526 Barclays 16/3/2022 (17,328)
PHP 33,895,000  USD 676,344 HSBC Bank Plc 16/3/2022 (16,244)
RUB 159,134,000  USD 2,050,035 BNY Melfon 16/3/2022 (596,172)
RUB 281,400,000  USD 3,750,584 Goldman Sachs 16/3/2022 (1,179,687)
RUB 9,500,000 usb 126,117 Bank of America 16/3/2022 (39,324)
SEK 3,950,000  USD 434,106 JP Morgan 16/3/2022 (16,053)
S6D 4,450,000  USD 3,260,472 RBS Plc 16/3/2022 16,665

THB 97,900,000  USD 2,923,915 Citibank 16/3/2022 72,430

TWD 44,400,000 usb 1,611,762 Morgan Stanley 16/3/2022 (27,988)
USD 5,290,814  AUD 7,370,000 Morgan Stanley 16/3/2022 (45,923)
usD 1,298,993  BRL 7,520,000 Credit Suisse 16/3/2022 (154,891)
USD 1,324,657  BRL 7,430,000 Deutsche Bank 16/3/2022 (111,827)
USD 2,019  BRL 11,573 Citibank 16/3/2022 (219)
usD 2,069,319  BRL 11,938,427 HSBC Bank Plc 16/3/2022 (238,805)
USD 40,199  BRL 230,000 BNP Paribas 16/3/2022 (4,268)
USD 1,728,332 BRL 9,791,000 State Street 16/3/2022 (164,618)
USD 13,430,181  BRL 76,832,000 Standard Chartg;ﬁg 16/3/2022 (1,424,187)
USD 5,700,000  CAD 7,245,466 Morgan Stanley 16/3/2022 2,102)
usD 745,970  CHF 692,638 UBS 16/3/2022 (8,673)
USD 4,990,000  CHF 4,594,861 JP Morgan 16/3/2022 (16,190)
USD 2,564,030  CHF 2,383,840 Morgan Stanley 16/3/2022 (33,210)
USD 659,200  CNH 4,220,000 Goldman Sachs 16/3/2022 (8,134)
USD 8,419,495  CNH 53,890,000 Deutsche Bank 16/3/2022 (102, 456)
USD 1,346,875  CNH 8,620,000 UBS 16/3/2022 (16,258)
USD 19,888,596  CNH 127,590,000 HSBC Bank Plc 16/3/2022 (287,979)
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usD 1,977,292 EWR 1,770,000 Toronto Dominion 16/3/2022 (10, 468)
usb 128,233 EUR 115,000 Royal Bank of Canada 16/3/2022 (916)
usb 2,632,395  EUR 2,320,000 Standard Chartg;ﬁﬁ 16/3/2022 26,969
usD 4,610,011 EWR 4,070,000 UBS 16/3/2022 39,285
usD 1,513,858  EUR 1,330,000 Goldman Sachs 16/3/2022 20,230
usD 124,327  EWR 110,000 BNY Mellon 16/3/2022 794
usD 28,765,580  EUR 25,383,000 State Street 16/3/2022 259,752
usD 13,802,564  EUR 12,187,860 Morgan Stanley 16/3/2022 115,252
usD 8,656,754  EUR 7,603,774 Barclays 16/3/2022 117,501
usD 1,079,713 EWR 950,000 Citibank 16/3/2022 12,836
usD 2,149,378  EWR 1,892,140 BNP Paribas 16/3/2022 24,451
usD 8,808,396  EUR 7,755,769 Bank of America 16/3/2022 98,448
usD 19,980,676  EUR 17,690,458 Deutsche Bank 16/3/2022 122,792
usD 2,296,844  EUR 2,040,000 HSBC Bank Plc 16/3/2022 5,866
usD 7,875,341  EWR 6,970,000 JP Morgan 16/3/2022 47,835
usD 3,067,413  GBP 2,280,000 Deutsche Bank 16/3/2022 9,300
usD 3,309,443  GBP 2,502,743 Morgan Stanley 16/3/2022 42,570
usD 638,641  GBP 469,578 HSBC Bank Plc 16/3/2022 8,807
usD 2,324,977 GBP 1,720,000 JP Morgan 16/3/2022 17,979
usD 23,582 GBP 17,680 Goldman Sachs 16/3/2022 (131)
usD 17,537,117  GBP 13,250,000 RBS Plc 16/3/2022 (234,811)
usD 1,799,822 IDR 26,048,038,010 BNP Paribas 16/3/2022 (10,192)
usD 346,415  IDR 4,966,210,000 Deutsche Bank 16/3/2022 1,326
usD 9,100,537  IDR 131,991,435,595 Barclays 16/3/2022 (62,226)
usD 1,372,359 DR 19,605,520,00 Bank of America 16/3/2022 10,019
usD 534,503 IR 7,685,840,000 Goldman Sachs 16/3/2022 522
usD 668,603  IDR 9,597,790,000 HSBC Bank Plc 16/3/2022 1,676
usD 3,465,158  INR 265,130,000 HSBC Bank Plc 16/3/2022 (44,880)
usD 66,387  INR 4,940,000 BNP Paribas 16/3/2022 986
usD 1,565,989  JPY 181,000,000 Deutsche Bank 16/3/2022 4,931)
usD 95,250,295  JPY 10,792,716,182 Goldman Sachs 16/3/2022 1,588,089
usD 13,980,573  KRW 16,509,397,395 Goldman Sachs 16/3/2022 258,508
USD 3,262 KRW 3,893,605 Standard Chartg;ﬁg 16/3/2022 25
usD 283,351  KRW 340,010,000 BNP Paribas 16/3/2022 747
usD 2,154,667  KRW 2.,544,990,000 Citibank 16/3/2022 39,356
usD 303,905  KRW 364,625,000 Bank of America 16/3/2022 841
usD 16,940 MXN 350,000 UBS 16/3/2022 (220)
usD 1,964,294  MXN 40,600,000 HSBC Bank Plc 16/3/2022 (26,325)
usD 2,630,785  MXN 54,600,000 State Street 16/3/2022 (46,255)
usD 1,327,744 MXN 28,000,000 JP Morgan 16/3/2022 (45,097)
usD 19,649,581 MXN 418,147,606 Goldman Sachs 16/3/2022 (852,212)
usD 1,326,553  MXN 27,300,000 Morgan Stanley 16/3/2022 (11,967)
usD 3,251,052 MR 13,750,000 Barclays 16/3/2022 (22,529)
usD 439,417 NOK 3,940,000 JP Morgan 16/3/2022 (5,716)
usD 2,085,668  PHP 151,300,000 Deutsche Bank 16/3/2022 39,122
usD 122,766 RUB 9,500,000 HSBC Bank Plc 16/3/2022 35,974
usD 3,179,085  RUB 238,455,050 Goldman Sachs 16/3/2022 1,000,538
usD 311,273 SEK 2,820,000 Bank of America 16/3/2022 12,814
usD 2,850,000  SEK 25,793,728 RBS Plc 16/3/2022 120,089
usD 124,712 SEK 1,130,000 JP Morgan 16/3/2022 5,117
usD 517,401  SGD 695,000 Deutsche Bank 16/3/2022 5,578
usD 130,116  SGD 175,000 Barclays 16/3/2022 1,240
usD 672,424  THB 21,800,000 Barclays 16/3/2022 5,210
usD 983,978  THB 33,035,000 Bank of America 16/3/2022 (27,098)
usD 638,831  THB 21,535,000 HSBC Bank Plc 16/3/2022 (20,273)
usD 637,831  THB 21,530,000 Deutsche Bank 16/3/2022 (21,120)
usD 4,023,608  ZAR 64,200,000 Barclays 16/3/2022 (124,968)
usD 1,949,817  ZAR 30,900,000 Morgan Stanley 16/3/2022 (46,970)
usb 1,197,689 ZAR 19,400,000 Toronto Dominion 16/3/2022 (55,958)
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ZAR 68,650,000  USD 4,203,162 Barclays 16/3/2022 233,066
ZAR 41,490,000  USD 2,560,349 UBS 16/3/2022 120,775
BRL 2,600,168  USD 520,000 Goldman Sachs 18/3/2022 (193)
BRL 3,443,941  USD 650,000 Barclays 18/3/2022 15,455
cLp 506,571,500  USD 650,000 Citibank 18/3/2022 9,699
cop 1,574,400,000  USD 400,000 Barclays 18/3/2022 2,820
czK 11,188,570  USD 520,000 Deutsche Bank 18/3/2022 (17,634)
czK 11,310,744  USD 520,000 Goldman Sachs 18/3/2022 (12,149)
EUR 690,000  USD 783,585 UBS 18/3/2022 (8,629)
HUF 211,759,340  USD 650,000 Bank of America 18/3/2022 (11,033)
HUF 213,501,312 USD 640,000 UBS 18/3/2022 4,223
MXN 21,536,706  USD 1,040,000 BNY Mellon 18/3/2022 15,553
MXN 13,727,040  USD 670,000 UBS 18/3/2022 2,787
PLN 3,282,562 USD 780,000 BNY Mellon 18/3/2022 4,471
SEK 8,500,268  USD 920,000 Goldman Sachs 18/3/2022 (10,788)
USD 650,000  BRL 3,396,575 Barclays 18/3/2022 (6,302)
usD 650,000  CLP 523,250,000 Barclays 18/3/2022 (5,538)
USD 790,000  COP 3,110,862,000 Barclays 18/3/2022 (5,933)
USD 520,000  CZK 11,187,704 JP Morgan 18/3/2022 17,673
usD 770,052 EWR 690,000 JP Morgan 18/3/2022 (4,904)
USD 510,000  HUF 160,542,543 JP Morgan 18/3/2022 25,576
USD 780,000  HUF 245,695,008 UBS 18/3/2022 38,635
usD 1,190,000  MXN 24,561,511 UBS 18/3/2022 (13,805)
USD 520,000  MXN 10,664,082 Goldman Sachs 18/3/2022 (2,666)
USD 780,000  PLN 3,144,647 BNP Paribas 18/3/2022 28,488
USD 390,000  RUB 32,818,500 Citibank 18/3/2022 91,048
USD 920,000  SEK 8,677,995 Citibank 18/3/2022 1,502
USD 400,000  THB 12,840,000 Goldman Sachs 18/3/2022 7,013
usD 400,000  ZAR 6,105,017 BNP Paribas 18/3/2022 5,597
EUR 711,694  AUD 1,110,000 State Street 6/4/2022 (4,082)
TRY 164,000  USD 11,261 Citibank 6/4/2022 (156)
usD 7,735,045  AUD 10,712,849 State Street 6/4/2022 (24,606)
usb 855,000  CAD 1,088,964 Standard Chartg;ﬁﬁ 6/4/2022 (2,063)
USD 23,203,771 CAD 29,673,402 BNP Paribas 6/4/2022 (60,512)
usD 2,230,773  CHF 2,066,000 Standard Chartg;ﬁg 6/4/2022 (22,327)
USD 101,680,627  CNH 643,913,072 BNP Paribas 6/4/2022 20,525
USD 1,290,931  CZK 28,460,000 UBS 6/4/2022 15,737
USD 1,990,939  DKK 13,151,000 HSBC Bank Plc 6/4/2022 4,365
USD 987,157  EWR 880,000 Morgan Stanley 6/4/2022 (1,941)
USD 6,031,911  EWR 5,380,000 State Street 6/4/2022 (15,070)
usD 4,107,736  EWR 3,644,641 HSBC Bank Plc 6/4/2022 11,254
USD 242,875,100  EUR 215,603,423 UBS 6/4/2022 542,412
USD 64,212,665  GBP 47,953,280 HSBC Bank Plc 6/4/2022 (114,442)
usD 534,709  HUF 173,790,000 UBS 6/4/2022 11,342
USD 92,422,974  JPY 10,685,005, 462 Goldman Sachs 6/4/2022 (355,960)
USD 815,412 MXN 16,730,256 Goldman Sachs 6/4/2022 @,724)
usD 26,554,986 XN 544,419,693 Citibank 6/4/2022 (35,450)
USD 760,400  NOK 6,730,000 HSBC Bank Plc 6/4/2022 192
USD 954,410  NZD 1,418,000 Morgan Stanley 6/4/2022 @,733)
USD 3,454,564  PLN 14,270,000 BNP Paribas 6/4/2022 49,309
USD 4,348,379 SEK 40,965,000 BNP Paribas 6/4/2022 10,424
USD 2,769,279  SGD 3,750,000 HSBC Bank Plc 6/4/2022 7,864
USD 15,026,409  ZAR 229,095,032 Citibank 6/4/2022 263,845
) 1,887,955  THB 61,371,000 Standard Chartg;ﬁﬁ 7/4/2022 9,477
USD 1,668,938  IDR 24,080, 766,400 Citibank 18/4/2022 846
CNH 29,176,538  USD 4,580,031 BNP Paribas 24/5/2022 12,914
usD 10,930,591  CNH 69,632,021 BNP Paribas 24/5/2022 (30,821)
USD 367,571 MXN 7,608,566 BNP Paribas 24/5/2022 (734)
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USD 1,125,707  RUB 87,025,000 JP Morgan 24/5/2022 383,403
(4,706,974)
CHF 5,514,053  USD 5,966,817 BNY MellTon 15/3/2022 40,531
USD 73,983  CHF 68,191 BNY Mellon 15/3/2022 (308)
40,223
CNY 587,378  USD 92,159 BNY Mellon 15/3/2022 735
UsD 1,255  CNY 7,950 BNY Mellon 15/3/2022 @
733
DKK 598  USD 92 BNY MelTon 15/3/2022 @

USD 1 DKK 3 BNY Mel lon 15/3/2022
@
EUR 127,519,832 USD 145,374,247 BNY MellTon 15/3/2022 (2,170,804)
USD 1,631,280  EUR 1,440,053 BNY Mellon 15/3/2022 14,121
(2,156,683)
GBP 275,012,257  USD 373,001,447 BNY Mellon 15/3/2022 (4,226,652)
USD 4,686,150  GBP 3,461,946 BNY Mellon 15/3/2022 42,758
(4,183,894)
NOK 477,780,288  USD 54,156,831 BNY MelTon 15/3/2022 (177,856)
USD 551,034  NOK 4,907,926 BNY Mel lon 15/3/2022 (3,457)
(181,313)
NZD 10,048 USD 6,729 BNY MellTon 15/3/2022 56
USD 72 NZD 108 BNY Mellon 15/3/2022 @
55
SGD 208,818  USD 155,629 BNY Mellon 15/3/2022 (1,848)
USD 1,748 SGD 2,355 BNY Mellon 15/3/2022 13
(1,835)

(11,189,690)
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203 AUD Australian 3 Year Bond 2022 (172,293)
149 AUD Australian 10 Year Bond 2022 (566,834)
9 EUR Euro Bund 2022 100,874
86 EUR Euro-OAT 2022 60,080
79 EUR Short-Term Euro-BTP 2022 (33,547)
60 EUR Euro Schatz 2022 15,398
(50) EUR Euro BUXL 2022 207,572
(144) EUR Euro-BTP 2022 (165,008)
(269) EUR Euro BOBL 2022 (179,408)
42 JPY Japanese 10 Year Bond (OSE) 2022 (524,836)
227 CAD Canadian 10 Year Bond 2022 175,495
13 GBP Long Gilt 2022 14,470
1,018 usb US Treasury 2 Year Note (CBT) 2022 582,296
398 usb US Treasury 10 Year Note (CBT) 2022 319,124
77 USD US Ul'tra Bond (CBT) 2022 78,409
(38) USD US Long Bond (CBT) 2022 (68,918)
(473) usb US Treasury 5 Year Note (CBT) 2022 (346,221)
(1,318) USD US Ul'tra 10 Year Note 2022 (1,581,001)
2 EUR 3 Month EURIBOR 2022 (2,020)
44 GBP 3 Month SONIA 2022 12 (76,158)
97 USD 90 Day Euro $ 2022 12 274,025
(1,888,591)
2022 28
CoS EUR (816,276) ITRAXX.X0.34.V2 Bank of Anerica 20/12/2025  (37,968) 67,464
DS USD 380,000 Brazilian Government International Bond Barclays 20/12/2024 204 5,628
DS USD 380,000 Brazilian Government International Bond Barclays 20/12/2024 204 5,628
DS USD 382,000 Brazilian Government International Bond Barclays 20/12/2024 205 5,658
DS USD 384,000 Brazilian Government International Bond Barclays 20/12/2024 309 5,687
DS USD 230,000 Brazilian Government International Bond Barclays 20/12/2024 185 3,406
DS USD 540,000 Brazilian Government International Bond Barclays 20/12/2024 435 7.998
CoS USD 395,000 Brazilian Government International Bond Barclays 20/12/2026 1,041 22,069
cDS USD 400,000 Brazilian Government International Bond Barclays 20/12/2026 2,135 22,349
cDS USD 395,000 Brazilian Government International Bond Barclays 20/12/2026 1,041 22,069
cDS USD 390,000 Brazilian Government International Bond Barclays 20/12/2026 752 21,790
CDS USD 396,000 Brazilian Government International Bond Barclays 20/12/2026 (406) 22,125
coS USD 395,000 Brazilian Government International Bond Barclays 20/12/2026 2,445 22,069
CDS USD 949,000 Chile Government International Bond Barclays 20/12/2026 4,317 (6,817)
coS USD 708,496 Republic of South Africa Government Bond Barclays 20/12/2026 5,799 40,233
DS USD2,686,320 Brazilian Government International Bond Barclays 20/12/2026 35,799 150,088
cDS USD 636,045 Republic of South Africa Government Bond Citibank 20/12/2026 5,343 36,119
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coS EUR 580,000 ITRAXX.EUR.36.V1 Credit Suisse 20/12/2026 3,267 (8,436)
S USD 1,333,000 Colombia Government International Bond Goldnan Sachs 20/12/2026 45,319 74,163
DS USD 2,481,258 Republic of South Africa Government Bond Goldman Sachs 20/12/2026 29,382 140,902
DS USD2,823,000 Colombia Government International Bond Goldman Sachs 20/12/2026 96,007 157,060
coS USD (830,000) CMBX.NA. 9. BBB- Goldman Sachs  17/9/2058 (476)  (90,789)
Mexico Government International Bond
DS USD (9,000,000) JPNorgan 20/12/2024  (20,918) 74,566
Brazilian Government International Bond
DS USD (9,000,000) JPMorgan 20/12/2024  (148,768) (133,299)
cDS USD 350,000 Brazilian Government International Bond JP Morgan 20/12/2026 1,109 19,555
DS USD 4,369,000 Indonesia Government International Bond JPMorgan 20/12/2026 77,081 31,355
DS USD3,181,102 Philippine Government International Bond JPlorgan 20/12/2026 71,488  (6,453)
cDS USD 360,000 Brazilian Government International Bond JP llorgan 20/12/2026 1,507 20,114
coS USD 360,000 Mexico Government International Bond Morgan Stanley 20/12/2026 1,064 20,114
DS USD 8,650,441 Vlexico Government International Bond Morgan Stanley 20/12/2026 79,842 65,621
DS USD 2,466,000 Mlexico Government International Bond Morgan Stanley 20/12/2026 22,761 18,707
coS USD 343,000 Brazilian Government International Bond Morgan Stanley 20/12/2026 724 19,164
cDS USD (402,000) CMBX-NA.9. BBB- Morgan Stanley 17/9/2058 62,614  (43,973)
DS USD (1,315,000) CMBX-NA.9. BBB- Morgan Stanley 17/9/2058 113,377  (143,841)
cDS USD (705,000) CMBX-NA.9. BBB- Morgan Stanley 17/9/2058  (8,241)  (77,116)
IFS  GBP 5,070,000 _ 42%RP' + Obps Bank of America 15/11/2025 798,042 798,042
IFS GBP 670,000 _SSgKRP' + Obps Bank of America 16/2/2027 24,767 24,767
IFS  GBP5,070,000 3_3§RPI + Obps Bank of Anerica 15/11/2030 (1,182,253) (1,182,253)
IFs GBP 210,000 3_g§§P' + Obps Bank of America 15/12/2030  (48,893)  (48,893)
IFS GBP 200,000 3_%?" + Obps Bank of America 15/5/2031  (40,919)  (40,919)
IFs GBP 540,000 3_EERP' + Obps Bank of America 15/7/2031  (95,827)  (95,827)
IFs EUR 780,000 EPEEEMU + Obps Bank of America 16/1/2032  (32,490)  (32,490)
IFS  EURL,000,000 ipgiggu + Obps Bank of America 16/2/2032  (39,785)  (39,785)
IFS GBP 670,000 4_%?" + Obps Bank of America 16/2/2032  (28,511)  (28,511)
IFS GBP 535,000 3_g§RP' + Obps Credit Suisse 15/7/2031  (91,414)  (91,414)
IFS GBP 542,500 4_EERP' + Obps CreditSuisse 16/9/2031  (62,248)  (62,248)
IRS CLP 2,530,916, 000 (1:%52 Sinacofi Chile Interbank Bank of America  1/4/2023 263,703 263,703
IRS CLP 2,530,916,000 1.65 cLp SInacofi o\ of America 28/5/2023  (276,538) (276,538)

Chile Interbank
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IRS  EUR 13,835,000 -0.435 ER  BURIBOR  pankof America 17/10/2023  (64,717)  (64,717)
IRS  EUR 22,860,000 EUR ~ EURIBOR 0.44 Bank of America 16/2/2024  (58,927)  (58,927)
IRS  EUR 23,040,000 EUR  EURIBOR 0.4485 Bank of America 20/2/2024  (59,815)  (59,815)
IRS  EUR 18,570,000 EUR ~ EURIBOR 0.3125 Bank of America 28/2/2024  (16,490)  (16,490)
IRS  USD 93,530,000 Usp SOFR 0.395 Bank of America  8/3/2024 2,273,520 2,280,528
IRS  NZD8,060,577 2.7 NZD BBRFRA pankofAmerica 16/3/2024  (10,310)  (10,310)
IRS  NzD 1,938,038 2.1175 NZD BBR FRA  Bank of America 167372024  (2,034)  (2.,034)
IRS  NZD1,938,038 2.785 NzD BBR FRA  Bank of Anerica  16/3/2024 (316) (316)
IRS  MYR 42,840,000 YR KL1B3M 2.605 Bank of America 16/3/2024 17,024 17,024
IRS  USD 12,500,000 Usb SOFR 0.442 Bank of America 19/3/2024 297,395 297,395
IRS  EUR 17,100,000 EUR  EURIBOR 0.75 Bank of America 13/2/2025  (50,078)  (50,078)
IRS  USD7,980,000 USD  SOFR 1.999 Bank of America 17/2/2025  (28,661)  (28,661)
IRS  EUR 11,390,000 EUR  EURIBOR 0.6425 Bank of America 20/2/2025  (19,986)  (19,106)
IRS  USD 22,760,000 0-83 UsD SOFR Bank of America  8/3/2026  (852,013) (853,453)
IRS  USD 43,000,000 usb SOFR 0.618 Bank of America 26/5/2026 2,077,626 2,077,626
IRS  USD 64,904,966 usb SOFR 0.629 Bank of America 27/5/2026 3,108,726 3,108,726
IRS  USD 21,500,000 Usp SOFR 0.839 Bank of America 27/5/2026 844,487 844,487
IRS  USD 3,060,000 usp SOFR 0.93 Bank of America 14/10/2026 117,873 118,935
IRS  USD 13,720,859 1.412 UsD SOFR Bank of America 10/1/2027  (255,825) (255,825)
IRS  USD 3,040,000 1.4615 UsD SOFR " Bankof America 14/1/2027  (49,691)  (49,691)
IRS JPY 2,416,000,000 0.035 JPY - TONAR Bank of America 18/1/2027  (32,078)  (32,078)
IRS  EURS,800,000 EUR  EURIBOR 0.462 Bank of America  6/2/2027 8,141 8,141
IRS  USD 30,000,000 1.6205 USD SOFR " Bankof America  9/2/2027  (274,858) (274,858)
IRS  PLN8,167,000 PLN WIBOR 4.12 Bank of America  11/2/2027 2,322 2,322
IRS NZD 542,146 NZD BBR FRA 2.8 Bank of America  16/3/2027 3,160 3,160
IRS  NzD 1,618,044 NzD BBR FRA 2-83%5  pankof America  16/3/2027 8,673 8,673
IRS  NzD6,729,675 NZD BBR FRA 2-8315  pankofAmerica 16/3/2027 35,546 35,546
IRS  NzD 1,618,044 NZD BBR FRA 2.9 Bank of Anerica  16/3/2027 5,389 5,389
IRS  1N44,370,000 _ oo WN WXIBTIIE Bank of America 22/10/2030 269,711 269,711
IRS  USD 1,830,000 usp SOFR 1.1825 Bank of America  5/2/2031 110,354 110,354
IRS  EUR3,270,000 0.6009 EUR BURIBOR  ponk of America 15/2/2031  (64,062)  (64,062)
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IRS  EUR3,260,000 0.767 EUR EURIBOR  pank of America 15/2/2031  (10,486)  (10,486)
IRS  EUR 3,495,000 0.7895 EUR EURIBOR  Bonk of America 15/2/2031  (3,490)  (3,490)
IRS  EUR3,255,000 0.8162 EUR EURIBOR  gank of America  15/2/2031 5,317 5,317
IRS  USD 36,255,812 1.3755 USD SOFR " Bank of America  7/4/2031 (1,646,424) (1,646,424)
IRS  USD 7,492,962 1.3755 USD SOFR " Bankof America  8/4/2031  (340,373) (340,373)
IRS  USD 1,010,000 usp SOFR 1.5195 Bank of America 28/5/2031 34,495 34,495
IRS  USD7,230,000 UsD SOFR 2.14 Bank of America 17/6/2031  (34,036)  (34,036)
IRS  USD 14,670,000 USD SOFR 2.118 Bank of America 18/6/2031  (54,606)  (54,606)
IRS  USD 6,813,000 usb SOFR 1.36 Bank of Anerica 14/10/2031 339,517 341,840
IRS  WXN 28,174,000 VXN NXIBTIIE 7.6 Bank of America  1/1/2032  (24,481)  (24,481)
IRS  MXN 32,784,000 VXN HXIBTIIE 7-565  mankof America 12/1/2032  (32,703)  (32,703)
IRS  MXN 19,408,000 VXN HXIBTIIE 7-53  BankofAmerica 23/1/2032  (21,701)  (21,701)
IRS NZD 429,494 2.7895 NZD BBR FRA  Bank of America 16/3/2032  (6,150)  (6,150)
IRS  NZD1,786,326 2.8169 NZD BBR FRA  pank of America 16/3/2032  (22,741)  (22,741)
IRS NZD 429,494 2.852 NZD BBR FRA  BankofAmerica 16/3/2032  (4,504)  (4,594)
IRS  USD 3,200,000 usb SOFR 1.562 Bank of America  1/2/2051 311,132 311,132
IRS  USD 1,860,000 Usp SOFR 1.666 Bank of America  5/2/2051 137,006 137,096
IRS USD 400,000 usp SOFR 1.949 Bank of America 28/5/2051 3,675 3,675
IRS  USD 1,285,000 uso SOFR 115 Bank of America 15/6/2051 246,230 246,230
IRS  GBP 11,660,000 0.70116116 GBP  SONIA pank of America 13/9/2051 (2,229,746) (2,218,228)
IRS  USD 4,250,000 usb SOFR 1.9355 Bank of America 21/1/2052 45,651 45,651
IRS  CNY 21,630,000 2.24 CNY CNRR BNP Paribas  15/6/2024  (1,703)  (1,703)
IRS  EUR 11,520,000 EUR  EURIBOR 0.62 BNP Paribas  16/2/2025  (16,580)  (16,580)
IRS  CNY9,025,000 CNY CNRR 2.421 BNP Paribas  15/6/2027 3,076 3,076
IRS  CNY 21,630,000 2.2375 CNY CNRR Citibank 15/6/2024  (1,869)  (1,869)
IRS  CNY9,025,000 CNY CNRR 2.42 Citibank  15/6/2027 3,544 3,544
IRS  EUR 17,340,000 EUR ~ EURIBOR 0.5 CreditSuisse  6/2/2025  (3,359)  (1,918)
IRS  EUR2,840,000 EUR  EURIBOR 0.52 Credit Suisse 20/2/2025 (578) (805)
IRS  EURS,680,000 EUR  EURIBOR 0.60376 CreditSuisse 20/2/2025  (5,055)  (7,024)
IRS EUR 292,400 0.222 EUR BURIBOR  (redit Suisse 1971072031  (18,794)  (18,863)
IRS GBP 250,000 1.0945 GBP  SONIA CreditSuisse 25/2/2072  (5.806)  (5.806)
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IRS  BRL 18,957,933 11.82 BRL  BROIS Deutsche Bank  2/1/2024  (36,625)  (36,625)
IRS  BRLO,631,250 . BRL  BROIS Deutsche Bank  2/1/2024  (4,611)  (4,611)
IRS  BRL 32,800,000 10.585 BRL  BROIS Deutsche Bank  4/1/2027  (167,669) (167,669)
IRS  BRL 18,140,769 11.47 BRL  BROIS Goldman Sachs ~ 2/1/2024  (26,225)  (26,225)
IRS  EUR 22,840,000 EUR  EURIBOR 0.355 Goldman Sachs 14/2/2024  (40,463)  (37,626)
IRS  USD 18,770,000 1.5638 UsD SOFR Goldman Sachs 14/10/2031  (601,905) (601,905)
IRS  BRL 35,100,000 8.675 BRL  BROIS Morgan Stanley  4/1/2027  (647,833) (647,833)
2,097,716 2,261,188
CDS
IFS
IRS
2022 28
7,360,000 OTCEUR/USD  Bankof America  EUR 1.1566 10/3/2022 (28,829) 226
8,823,000 OTCEUR/USD  Bank of America  EUR 1.135 16/3/2022 84,828 128,449
202,500 0TC USD/RUB Bank of Anerica  USD 66 18/4/2022 10,666 29,857
11,500,000 OTCEUR/USD  Bank of America  EUR1.185 5/8/2022 (39,282) 61,339
17,890,000 OTCEUR/USD  BNP Paribas EUR 1.1225 8/3/2022 (32,248) 86,285
3,240,000 OTCUSD/CHF  Citibank USD 0.9303 8/3/2022 (2,079) 2,104
3,240,000 OTCUSD/CHF  Citibank USD 0.9298 22/3/2022 (3,245) 6,691
6,770,000 OTCEUR/USD  CreditSuisse  EUR1.21 10/8/2022 (9,547) 20,801
8,824,000 OTCEUR/USD DeutscheBank  EUR1.13 13/4/2022 79,496 145,110
11,380,000 OTCEUR/USD DeutscheBank  EUR1.15 27/5/2022 16,362 84,100
13,000,000 OTCEUR/USD  JP Morgan EUR1.16 77412022 (63,855) 26,695
6,780,000 OTCEUR/USD  JP lorgan EUR1.21 10/8/2022 (10,111) 20,832
2,156 612,498
2022 28
(7,360,000) OTCEUR/USD  BankofAmerica EUR1.168 10/3/2022 12,624 14
(8,823,000) OTCEUR/USD  Bank of America  EUR1.115 16/3/2022 (25,207) (36,870)
(8,945,000) OTCEUR/USD ~ BNP Paribas EUR 1.1075 8/3/2022 13,433 (11,248)
(3,240,000) OTCUSD/CHF  Citibank USD 0.9349 8/3/2022 767 (1,115)
(3,240,000) OTCUSD/CHF  Citibank USD 0.9391 22/3/2022 1,211 (2,699)
(8,824,000) OTCEUR/USD DeutscheBank  EUR1.105 13/4/2022 (40,349) (59,952)
(13,000,000 OTCEUR/USD  JP Morgan EUR1.185 7/4/2022 20,890 (5,993)
(16,631) (117,891)
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2022 28
JPY TONA _
JPY 557,619,569 3 10 0.42 2023 BNP Paribas 8/8/2022 (8,829) 7,834
10
JPY TONA _
JPY 278,809,784 5 10 0.42 2023 BNP Paribas 8/8/2022 (5,300) 3,917
10
1.7 2022 10 L
USD 2,094,000 1o Uso SOFR BBA Citibank  13/4/2022  (47,832) 15,003
2022 19
1.7 2022 10 .
USD 4,187,000 g USD SOFR BBA Citibank  13/4/2022  (102,131) 30,178
2022 19
USD  SOFR
USD 10,970,000 50g 164 s0pp  DeutscheBank  4/3/2022 2,535 82,067
1.3 2022 10
USD 5,300,000 s SOFR BBA Deutsche Bank  20/4/2022  (59,738) 2,509
2022 22
1.6 2022 10
USD 2,150,000 s SOFR BBA Goldman Sachs 207472022 (54,174) 11,302
2022 22
EUR EURIBOR
EUR3,635,000 5000 12 10 045 Goldman Sachs 8/6/2022 138,193 186,727
2023 10
EUR EURIBOR
EUR3,635,000  »000 15 10 045 Goldman Sachs 8/6/2022 141,866 186,728
2023 10
1.55 2023
USD 3,658,895 o SOFR BBA Goldman Sachs 6/7/2022  (52,905) 47,583
2022 10
(48,315) 573,938
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2022 28
USD (21,800,000) 4, S0t comm a2 12 Bankof anerica  15/6/2026 4,811  (360,919)
206 17
USD (14,640,000) L8 2022 Citibank  3/3/2022  (17,005)  (41,667)
2023
USD (29,280, 000) LB 2022 Citibank  3/3/2022  (142,271)  (171,551)
2023
USD (10,970,000) A, 2022 DeutscheBank  4/3/2022 27,380 (4,744)
2023
USD (43,880,000) L o 2022 Deutsche Bank  4/3/2022  (224,100)  (259,204)
2023
1.08 2022
USD (58,000,000 1 b o Goldman Sachs  16/3/2022  (362,237)  (414,437)
2023 18
0.75 2023
EUR (3,635,000 1 ir ) RRisoR sopp ColdnanSachs  8/6/2022  (72,208)  (93,092)
12 10
0.75 2023
EUR (3,635,000 1 ir ) RRiBoR s0pp ColdnanSachs  8/6/2022  (70,685)  (93,092)
12 10
2.7 2023
USD (28,410,000) S som Goldman Sachs  15/2/2023 17,788 (83,068)
2024 17
2.6 2023
USD (28,412,000) S som Goldman Sachs  15/2/2023 30,490  (93,102)
2024 17
USD  SOFR
USD (28,412,000) 5054 17 o jop3  ColdmanSachs  15/2/2023  (20,402)  (117,002)
17

(828,436) (1,731,878)
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Commission de Surveillance du Secteur Financier
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To Be Announced Securities

2022 28

2022 28
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2022 28
0.8910 0.7457 115.2550 0.9185 6.3165
0.8728 0.7382 113.5041 0.9214 6.3904
(2,201,522,947) 2021 31 2022 28
2022 28

UAE 0.2030 0.2723 0.2426 31.3784 0.2501 1.7197
0.0069 0.0093 0.0083 1.0731 0.0086 0.0588

0.5398 0.7240 0.6450 83.4400 0.6649 4.5729

0.1447 0.1941 0.1730 22.3724 0.1783 1.2261

0.5868 0.7869 0.7012 90.6986 0.7228 4.9707

0.8119 1.0888 0.9701  125.4869 1.0000 6.8773

0.0009 0.0013 0.0011 0.1447 0.0012 0.0079

0.1180 0.1583 0.1411 18.2466 0.1454 1.0000

0.1182 0.1585 0.1412 18.2624 0.1455 1.0009

0.0002 0.0003 0.0002 0.0295 0.0002 0.0016

0.0335 0.0450 0.0401 5.1841 0.0413 0.2841

0.1125 0.1508 0.1344 17.3854 0.1385 0.9528

0.0475 0.0637 0.0567 7.3364 0.0585 0.4021

0.8369 1.1224 1.0000 129.3569 1.0308 7.0894

1.0000 1.3411 1.1949  154.5685 1.2317 8.4711

0.1105 0.1481 0.1320 17.0748 0.1361 0.9358

0.0954 0.1280 0.1140 14.7489 0.1175 0.8083
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.0023 0.0030 0.0027 0.3484 0.0028 0.0191
.0001 0.0001 0.0001 0.0080 0.0001 0.0004
.2325 0.3117 0.2778 35.9299 0.2863 1.9691
.0099 0.0133 0.0118 1.5296 0.0122 0.0838
.0059 0.0079 0.0070 0.9110 0.0073 0.0499
.0065 0.0087 0.0077 1.0000 0.0080 0.0548
.0065 0.0088 0.0078 1.0123 0.0081 0.0555
.0006 0.0008 0.0007 0.0959 0.0008 0.0053
.4624 3.3024 2.9424  380.6169 3.0331 20.8596
.0015 0.0020 0.0018 0.2352 0.0019 0.0129
.0037 0.0050 0.0044 0.5706 0.0045 0.0313
.0367 0.0492 0.0438 5.6656 0.0451 0.3105
1776 0.2382 0.2122 27.4515 0.2188 1.5045
.0018 0.0024 0.0021 0.2772 0.0022 0.0152
.0843 0.1130 0.1007 13.0226 0.1038 0.7137
.5036 0.6753 0.6017 77.8369 0.6203 4.2658
.1963 0.2632 0.2345 30.3370 0.2418 1.6626
.0145 0.0195 0.0174 2.2480 0.0179 0.1232
.1784 0.2393 0.2132 27.5789 0.2198 1.5115
.2048 0.2746 0.2447 31.6547 0.2523 1.7348
.1691 0.2268 0.2021 26.1413 0.2083 1.4327
.0070 0.0093 0.0083 1.0746 0.0086 0.0589
.1988 0.2665 0.2375 30.7208 0.2448 1.6836
.0789 0.1058 0.0943 12.1934 0.0972 0.6683
.5492 0.7365 0.6562 84.8834 0.6764 4.6520
.0228 0.0306 0.0273 3.5273 0.0281 0.1933
.0540 0.0725 0.0646 8.3512 0.0666 0.4577
.0266 0.0357 0.0318 4.1111 0.0328 0.2253
.0249 0.0334 0.0298 3.8549 0.0307 0.2113
. 7457 1.0000 0.8910  115.2550 0.9185 6.3165
.0176 0.0236 0.0210 2.7151 0.0216 0.1488
.0000 0.0000 0.0000 0.0051 0.0000 0.0003
.0483 0.0647 0.0577 7.4623 0.0595 0.4090
.0420 0.0563 0.0502 6.4896 0.0517 0.3557
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55

€A

16,933,465

\’,;
N
~

7,686,009

36,227,633

42,438,587

386,678

@ 115,384

140,877

22
48,310,303

12,482,591
428,793,778
2,349
14,415,499
2,855,872
11,537,175
115,536

142,314,866

4,466

1,608,292

6,912,643

103,781

129
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0.00
0.22
13.43
0.00

0.00
0.03
0.00

0.65
2.46
0.00
2.69
0.12
0.18
0.01
3.72
0.00

0.00

0.00
0.23
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22,528,120 0.43
1,737,735 0.01
40,045,969 0.54
291,773,837 2.81
(&)
@
70
2004
2017
2017
2018 10
2022 28 60.5
société anonyme 2010 15
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0.00 1.75
17.3

ongoing charge

2022 28

0.00 1.25
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ongoing charge

60,000

2022 28

2022 28

0.05
0.01
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39,051,518

2012 154
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Reporting Funds
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2022 28

12 31
2022 28

https://www._gov.uk/government/publications/offshore-funds-list-of-reporting-funds
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2022
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1.50
493 4,496
593 11,314
644 9,222
1,228 24,842
409 5,100
225 9,170
127 8,675
249 12,004
241 13,458
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2022 28 00
0.10
4,078,291 5.05
642,077 0.79
8,182,615 0.23
61,739,600 5.33
w 9,721,076 4.87
39,399,955 0.59
18,725,568 9.86
14,287,389 7.52
5,683,607 2.99
3,657,421 1.93
3,825,903 2.02
29,624,303 15.60
o)
2022 28
7,773,868
0.16bps 4,980
71

12
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0000000000000
13
2022
28
14
T 2022
28 397,728,423
2022 28
7,522,028
2022 28
15
2022 28
2022 28
410,000 23
380,000 (870,000) 1,333,000 (336,569)
196,302 20)
5,659,000 (480,000) 491,835 ®)
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15,392,964 63,676,951 (19,315,903)
(1,160,000)

o 208,355
5,111,000 (2,237,323)
610,000 39,813,827 (22,203)
*
270,000 (9,840,000) 3,218,000 (3,515,076)

4,360,000 29
6,930,000 2,848,003 (1,358,310)
11,213,758 (6,532,335) 2,508,000 (1,398,141)
65,000 (15,941)

39,613
738,914 (105,376) 124,024 (28,213)
(2,580,000) 1,223,000 (1,271,220)
2,878,000 (184,952) 580,000 (309,319)
5,781,021 (8,900,953) 9,243,582 (3,129,848)
@ 161,967 (5,976) 581,000 (308,696)
14,625,361 (1,823,190)
o 1,282,000 (183,586)
16,110,780 (33,828,895) 27,384,194 (3,121,925)
25,536,806 (1,080,267) 17,658,706 (426,282)
20,780,336 (6,285,124) 3,899,308 (3,305,789)
51,551,259 (4,375,398) 32,784,217 (21,783,607)
(260)

5
91,065,886 (89,841,978) 77,058,255 (13,845,791)
58,999,128 (61,256,378) 86,730,270 (82,867,773)
4,229,042 (2,180,000) 4,366,400 (3,431,650)
(270,000) 3,126,621 (219,534)
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2,511,945 (372,110) 3,691,823 (2,474)
4,192,000 (2,570,974) 16,714 (1,264)
3,241,865 (1,154,245) 1,003,904 (273,563)
3,769,000 (3,559) 14,235,256 (2,217,428)
331,747 ®)

190,619,232

240,166
163,027 (5,890)
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2,162,554 2,040,245
5,118,000 (1,088,082) 85,428 (26,819)
1,159,000 (203,201) 4,714,336 (675,399)
(@) 171,700 (41,490)
5,045,343 (6,744,764) 6,553,880 (586,383)
50,000
)
@
16
Calculation of Dividends
17
20
12.3
12.25 2021 23
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18
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2022 29
2022 11
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2021

2021
2021

2021

2021

2021

2021

2021

2021
2021
2021

2021

2021

2021
2021

2021

2021

2021

2021

2021

2021
2021

2021

2021

2021

2021

10

10

10

10

10

10
10

10

10

10

11

22

22

22
22
22

22

22

22
29

20

20

27

27

24
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2021

2021
2021
2021
2021
2021
2021
2021
2021
2021

2021

2021

2021

2021

2021

2021

2021

2021

2021
2021
2021
2021
2021
2021
2021
2021
2021
2021
2021
2021
2021
2021

2021
2022
2022

2022

2022

11

12
12
12
12
12
12
12
12
12

12

12

12

12

12

12

12

12

12
12
12
12
12
12
12
12
12
12
12
12
12
12

12

24

15
15
15
15
15
15
15
15
15
15
15
15
15
22

18
18

18

18
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2022
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2022
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2022
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2022
2022

2022

2022

2022

2022

2022

2022

2022

2022

2022

2022

2022

18

18

18
18

18

25
25
25
25
25
25
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27

27

27

27

27

27

27

27

27
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2022 28
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2022 2022
2021 351,634 572,216 1,174,145
2022 31 (351,634) (572,216) (1,158,765)
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