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18,768,461,196 14,364,783,152 14,264,886,849

75.92 64.85 55.65
44.14 38.07 33.50
10.08

10.08

10.08

78.08 66.71 57.23
22.63 19.42 17.07
15.48 13.38 11.78
181.94 152.29 129.50
47.51 40.97 36.05
39.18 33.63 29.46
18.62 15.92 13.67
22.05 18.93 16.45
18.15 15.53 13.48
15.57 13.30 11.41
13.22 11.40 10.03
58.53 50.63 43.99
35.63 31.11 27.72
76.44 65.11 55.70
44.42 38.20 33.52
86.59 73.42 62.53
24.19 20.61 17.98
16.57 14.21 12.42
52.69 45.10 39.39
41.86 35.66 31.01
23.58 20.09 17.34
19.51 16.57 14.27
62.83 55.12 51.19
70.87 60.85 52.47

49/194



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad
2021 31

2021 2020 2019

31 31 31
44.93 38.94 34.44
20.89 18.02 15.75
86.71 73.37 62.34
52.23 44.62 38.89
19.60 16.67 14.33
99.43 83.51 70.43
16.90 14.39 12.29
98.78 82.95 69.96
27.33 23.07 19.93
15.38 13.04 11.27
1,535 1,295 1,109

50/194



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

2021 31

2021 2020 2019
31 31 31

1,799,880,962 1,640,867,085 1,756,701,574

8.64 8.63 8.56
8.64 8.63 8.55
9.69 9.68 9.65
14.26 14.10 13.74
10.09 10.07 10.03
10.59 10.48 10.21
8.62 8.64 8.57
11.27 11.29 11.14
9.92 9.90 9.82
14.70 14.49 14.07
10.09 10.04 9.96
12.88 12.81 12.54
10.32 10.31 10.25
11.21 11.04 10.72
10.15 10.08 10.00
16.21 15.91 15.37
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2021

31

14,364,783,152 1,640,867,085
(b) 83,140,218 27,201,813
©) 12,296,705 826,479
(b) 278,795
(b) 1,010,375 3,639,673
(b) 151,303,543
(b) 2,188,726 109,187
864,194 378,076
(b) 250,803,761 32,434,023
(b) 457,926 15,298
© 302,118
©) 4,628,000 1,017,185
© 2,218,399
29,724,641 1,124,830
17 137,628 16,168
), 2,518,925 265,630
14,546,437 972,630
7,230,666 720,886
196,780,870 9,113,781
258,545,610 13,246,408
(7,741,849) 19,187,615
@) 1,702,077,086 15,486,381
©) (395,924) (58,813)
© 24,349,890
©) (435,383, 649) 3,417,224
©) 116,475,777 (12,293)
©) 27,741,502 (2,025,006)
©) (61,641,658) (11,795,581)
O 58,300 1,072,614
1,373,281,324 6,084,526
) 1,184,482,213 (12,792,887)
©) 974,574
©) (3,306,619)
©) (41,197,688) (1,004,901)
©) 15,986,648
©) (8,709,494) 317,945
©) (35,951,218) 5,870,578
) (745,306) (59,891)
1,111,533,110 (7,669,156)
2,477,072,585 17,602,985
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5,781,209,455 910,474,112
(3,844,537,051) (767,149,506)
1,936,672,404 143,324,606
16 (10,066,945) (1,913,714)
18,768,461,196 1,799,880,962
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13,686,976
1,743,985

89,649,609
8,196,012
1,957,902
156,643
18,736,781
1,757,154
8,009,456
1,192,303
4,755,026
47,390
69,999
7,938,737
1,595,670
779,522
141,637
2,591,738
137,286
116,504
5,604,298
863,407
1,362
47,339
9,348,543
16,236,465
9,720,193
152,704
8,641,096
3,323,468
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4,048,951
318,106
500

659

671

33,721,486
4,165,313
441,579
1,094,870
7,633,893
882,406
25,102,475
2,187,955
1,594,890
358,313
391,336
920,675
327,266
658,276
137,226
1,558,054
156,686
64,963
3,912,576
314,838
26,000
93,446
5,117,879
5,581,953
3,501,610
132,638
4,905,567
2,616,114

1,293,115 16,442,812
247,642 1,814,449
500

659

671

17,383,383 105,987,712
2,500,812 9,860,513
400,833 1,998,648
383,057 868,456
4,060,736 22,309,938
471,754 2,167,806
16,441,529 16,670,402
892,355 2,487,903
1,024,159 5,325,757
69,035 336,668
141,373 319,962
1,221,813 7,637,599
300,743 1,622,193
901,720 536,078
35,497 243,366
727,975 3,421,817
4,949 289,023
33,132 148,335
2,610,875 6,905,999
170,370 1,007,875
27,362

10,333 130,452
3,793,508 10,672,914
2,762,750 19,055,668
2,367,103 10,854,700
16,247 269,095
2,659,873 10,886,790
1,380,178 4,559,404
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2021 31

8,031,415 8,031,400 15
211,448 31,196 14,288 228,356
58,543,418 675,958 16,993,457 42,225,919

13,904,011 2,120,535 4,815,125 11,209,421

4,339,395 1,303,133 1,342,256 4,300,272

450 450
1,387,461 2,581,037 389,074 3,579,424
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5,351,019
2,257,109

79,934

38,228,216
2,618,492
1,000
135,492
3,179,445
5,407,240
27,041,599
933,650
9,367,264
3,022,303
6,253,092
11,604,505
9,468,255
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1,917,926
661,932

19,650,141
2,841,367
27,787
3,181
1,743,052
6,582,191
20,245,813
1,226,457
1,585,727
741,649
3,426,540
7,293,510
1,372,890

2,920,549 4,348,396
450,503 2,468,538
36,932 43,002
20,440,581 37,437,776
1,515,608 3,944,251
19,786 9,001
58,448 80,225
2,721,647 2,200,850
2,491,619 9,497,812
10,900,056 36,387,356
977,213 1,182,894
3,100,491 7,852,500
3,763,952

2,399,506 7,280,126
10,531,440 8,366,575
402,293 10,438,852
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2021 31
1,474,946 iShares S&P 500 Industrials Sector UCITS ETF” 12,286,300 0.06
100,280 iShares USD Corp Bond UCITS ETF*~ 13,019,353 0.07
153,626 iShares USD High Yield Corp Bond UCITS ETF*” 16,055,453 0.09
41,361,106 0.22
44,961 E:ﬁggRock Strategic Funds-Emerging Markets Short Duration Bond 5,495,133 0.03
181,119 SPDR Gold Shares-ETF* 30,676,125 0.16
77,532,364 0.41
13,505 Australia & New Zealand Banking Group Ltd 275,031 0.00
34,259 BHP Group Ltd* 1,142,609 0.01
5,071 Commonwealth Bank of Australia 371,259 0.00
5,095 CSL Ltd 1,162,192 0.01
32,654 Fortescue Metals Group Ltd 501,439 0.00
22,944 Goodman Group (Reit) 388,068 0.00
17,046 Rio Tinto Ltd 1,396,805 0.01
10,382 Westpac Banking Corp 196,020 0.00
37,100 Woodside Petroleum Ltd 528,748 0.00
5,962,171 0.03
7,350 Anheuser-Busch InBev SA/NV 448,432 0.00
2,315 KBC Group NV 194,562 0.00
642,994 0.00
420,000 HengTen Networks Group Ltd* 206,206 0.00
8,664 IHS Markit Ltd 1,049,037 0.01
81,100 Jardine Matheson Holdings Ltd 4,405,352 0.02
320,000 Nine Dragons Paper Holdings Ltd 437,604 0.00
6,098,199 0.03
822,309 B3 SA-Brasil Bolsa Balcao 2,218,898 0.01
142,074 Banco do Brasil SA 844,847 0.01
86,027 BB Seguridade Participacoes SA 324,051 0.00
50,755 Cia Siderurgica Nacional SA 350,623 0.00
9,811 CPFL Energia SA 55,349 0.00
97,856 Engie Brasil Energia SA 719,347 0.01
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634,283
805,380
169,408
20,541
703,823
47,752

269,726

11,623
5,164
8,779
4,712
5,153

11,455

17,532

3,727,176
3,389
7,352

72,901
8,992

18,384
9,333
7,327
7,725

795
125

30,385
6,302

17,045
4,201

462,000
917,300
252,220
552,000
21,646
1,335,000
255,000
756,000
584,000
368,500

Itau Unibanco Holding SA (Pref)
Magazine Luiza SA

Suzano SA

Vale SA

Vale SA ADR' B *

WEG SA

Capri Holdings Ltd

Alimentation Couche-Tard Inc' B
Bank of Montreal

Bank of Nova Scotia/The
Brookfield Asset Management Inc' A
Brookfield Renewable Corp
Canadian Natural Resources Ltd
CGI Inc

Enbridge Inc*

George Weston Ltd

Imperial Oil Ltd*

Lions Gate Entertainment Corp*
Loblaw Cos Ltd

Nutrien Ltd

Restaurant Brands International Inc
Saputo Inc

Shopify Inc' A

Shopify Inct A

Shopify Inc' A

TC Energy Corp

Thomson Reuters Corp
Toronto-Dominion Bank/The

Waste Connections Inc

AAC Technologies Holdings Inc*
Alibaba Group Holding Ltd

Alibaba Group Holding Ltd ADRt
ANTA Sports Products Ltd*

Autohome Inc ADR

China Evergrande Group*

China Feihe Ltd

China Honggiao Group Ltd*

China Resources Cement Holdings Ltd
Dali Foods Group Co Ltd
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3,803,819 0.02
2,939,867 0.02
2,017,411 0.01
391,583 0.00
13,414,866 0.07
336,743 0.00
27,417,404 0.15
15,050,711 0.08
476,743 0.00
519,510 0.00
546,811 0.00
265,349 0.00
228,097 0.00
379,112 0.00
1,574,466 0.01
145,969,485 0.78
367,062 0.00
192,594 0.00
935,320 0.01
634,726 0.00
1,112,595 0.01
598,839 0.00
206,798 0.00
11,942,000 0.06
1,226,760 0.01
193,236 0.00
1,430,437 0.01
741,525 0.01
1,122,563 0.01
542,769 0.00
171,206,797 0.91
2,574,071 0.01
19,511,866 0.10
41,954,275 0.22
11,351,375 0.06
932,726 0.01
748,096 0.00
461,458 0.00
1,127,118 0.01
572,699 0.00
206,497 0.00
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2,213,605
177,600
522,000
3,048,000
507,852
169,284
65,500
507,217
41,945
266,200
244,244
743,150
1,443,950
1,418,000
4,238
3,294,000
766,600
689,104
71,900
1,754,000
659,000
61,338
4,448
26,594

1,050,600
464,000
111,000
194,072

54,008

3,898,000
574,297
699,000

4,388,000
621,836
211,785

36,000
10,100
92,930
177,190

1,572,000
516,500
411,000

2,696,000
309,000

Diversey Holdings Ltd*

ENN Energy Holdings Ltd

Haidilao International Holding Ltd
Hansoh Pharmaceutical Group Co Ltd*
Hedosophia European Growth*

Hedosophia European Growth (Wts 13/5/2027)*

Hengan International Group Co Ltd*
Highland Transcend Partners 1 Corp
Huazhu Group Ltd ADR

Hygeia Healthcare Holdings Co Ltd
ION Acquisition Corp 2 Ltd

JD Health International Inc*

JD Health International Inc*
Jinxin Fertility Group Ltd

KE Holdings Inc ADR

Kingdee International Software Group Co Ltd

Kingsoft Corp Ltd*

Li Auto Inc ADR*

Meituan' B

Microport Cardioflow Medtech Corp*
Ming Yuan Cloud Group Holdings Ltd*
NetEase Inc ADR

NIO Inc ADR

Sea Ltd ADR*

Tencent Holdings Ltd

Tingyi Cayman Islands Holding Corp*
Topsports International Holdings Ltd
TPB Acquisition Corp I

Vipshop Holdings Ltd ADR

Want Want China Holdings Ltd*

Wuxi Biologics Cayman Inc

Yihai International Holding Ltd*

Agricultural Bank of China Ltd" H’
Aier Eye Hospital Group Co Ltd
Amoy Diagnostics Co Ltd

Anhui Conch Cement Co Ltd* H
Anhui Gujing Distillery Co Ltd
Asymchem Laboratories Tianjin Co Ltd
Autobio Diagnostics Co Ltd

Bank of China Ltd' H’

BYD Co Ltd

China CITIC Bank Corp Ltd' H’
China Construction Bank Corp' H

China Galaxy Securities Co Ltd' H
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38,317,503 0.21
3,512,942 0.02
2,126,763 0.01
8,324,599 0.05
5,836,645 0.03

200,159 0.00

379,671 0.00
5,021,448 0.03
1,993,646 0.01
2,063,074 0.01
2,430,228 0.01
6,905,644 0.04

13,417,755 0.07
2,252,600 0.01

80,395 0.00

11,981,176 0.06
3,069,137 0.02

20,624,883 0.11
2,301,005 0.01
1,803,470 0.01
2,286,855 0.01
5,751,664 0.03

170,092 0.00
8,859,525 0.05
64,975,920 0.35
825,360 0.01
146,658 0.00
1,940,720 0.01
791,757 0.01
2,650,251 0.01
8,886,944 0.05
3,773,253 0.02
313,141,923 1.67
1,471,962 0.01
4,065,160 0.02
2,460,627 0.01
194,793 0.00
123,307 0.00
5,038,783 0.03
1,355,438 0.01
551,575 0.00
22,163,553 0.12
189,110 0.00
1,947,357 0.01
173,552 0.00
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251,000 China Life Insurance Co Ltd' H 420,024 0.00
409,000 China Merchants Bank Co Ltd* H * 3,377,426 0.02
1,776,000 China National Building Material Co Ltd" H 2,428,701 0.01
147,800 China Pacific Insurance Group Co Ltd* H 416,014 0.00
3,822,000 China Petroleum & Chemical Corp' H 1,851,917 0.01
2,452,000 China Tower Corp Ltd" H 321,447 0.00
492,900 Contemporary Amperex Technology Co Ltd 37,786,724 0.20
118,100 COSCO SHIPPING Holdings Co Ltd 379,444 0.00
239,600 COSCO SHIPPING Holdings Co Ltd" H 452,682 0.00
1,006,000 Dongfeng Motor Group Co Ltd* H’ 1,101,608 0.01
179,300 Foshan Haitian Flavouring & Food Co Ltd 2,638,164 0.02
346,200 Ganfeng Lithium Co Ltd" H * 7,973,601 0.04
339,592 Glodon Co Ltd 3,039,655 0.02
186,600 Guangdong Marubi Biotechnology Co Ltd 959,708 0.01
370,000 Guangzhou Automobile Group Co Ltd" H 372,351 0.00
3,267,000 Guangzhou Baiyun International Airport Co Ltd 4,777,607 0.03
228,800 Haitong Securities Co Ltd" H’ 211,434 0.00
413,294 Hangzhou Robam Appliances Co Ltd 2,285,686 0.01
143,700 Hangzhou Tigermed Consulting Co Ltd' H * 2,548,738 0.01
21,400 Hithink RoyalFlush Information Network Co Ltd 383,596 0.00
636,000 Huaneng Power International Inc® H 306,533 0.00
538,912 Hundsun Technologies Inc 4,137,504 0.02
4,992,000 Industrial & Commercial Bank of China Ltd' H’ 2,784,542 0.02
102,300 Industrial Bank Co Ltd 293,182 0.00
33,800 Intco Medical Technology Co Ltd 534,970 0.00
109,000 Jafron Biomedical Co Ltd 827,055 0.01
514,200 Jiangsu Hengrui Medicine Co Ltd 3,600,475 0.02
2,200 Luzhou Laojiao Co Ltd 57,938 0.00
44,300 New China Life Insurance Co Ltd" H’ 130,385 0.00
1,736,000 PetroChina Co Ltd' H 760,840 0.00
27,400 Pharmaron Beijing Co Ltd* H 607,828 0.00
802,000 PICC Property & Casualty Co Ltd" H 724,635 0.00
320,900 Ping An Insurance Group Co of China Ltd 2,480,616 0.01
154,500 Ping An Insurance Group Co of China Ltd' H 1,199,375 0.01
787,282 Shanghai International Airport Co Ltd 5,277,236 0.03
16,500 Shenzhen Mindray Bio-Medical Electronics Co Ltd 838,392 0.01
120,100 TCL Technology Group Corp 132,654 0.00
18,000 Tsingtao Brewery Co Ltd' H’ 147,367 0.00
818,500 Venus MedTech Hangzhou Inc' H * 3,876,552 0.02
673,307 Venustech Group Inc 3,120,786 0.02
18,400 gghttzanqi Interactive Entertainment Network Technology Group 48,599 0.00
178,802 WuXi AppTec Co Ltd 3,678,407 0.02
353,092 Yifeng Pharmacy Chain Co Ltd 2,835,582 0.02
1,019,760 Yonyou Network Technology Co Ltd 5,292,149 0.03
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114,000 Zoomlion Heavy Industry Science and Technology Co Ltd" H 108,571 0.00
157,263,917 0.84

20,577 Schlumberger NV 578,214 0.00
1,112 AP Moller-Maersk A/S' A’ 3,000,532 0.02
1,096 AP Moller-Maersk A/S' B * 3,108,102 0.02
97,511 DSV PANALPINA A/S 24,939,416 0.13
20,663 Genmab A/S 9,876,293 0.05
92,280 Pandora A/S 11,116,271 0.06
52,040,614 0.28

3,057 Kone Oyj* B * 254,031 0.00
448,163 Neste Oyj* 27,226,382 0.15
9,061 Nokia Oyj 54,736 0.00
27,535,149 0.15

1,535,448 Alstom SA* 66,519,720 0.36
412,015 Arkema SA 54,903,089 0.29
17,054 AXA SA 475,780 0.00
391,634 BNP Paribas SA 24,621,068 0.13
592,418 Cie de Saint-Gobain 42,966,685 0.23
3,519 Cie Generale des Etablissements Michelin SCA 570,449 0.00
32,765 Credit Agricole SA 468,843 0.00
752,937 Danone SA 54,884,733 0.29
64,548 Electricite de France SA 878,070 0.01
287,593 EssilorLuxottica SA 56,257,271 0.30
60 Faurecia SE 2,901 0.00
19,495 Kering SA 15,464,677 0.08
86,640 LVMH Moet Hennessy Louis Vuitton SE 64,108,237 0.34
81,048 Orange SA 915,849 0.01
8,963 Pernod Ricard SA 1,879,509 0.01
652,580 Safran SA 81,481,218 0.43
519,720 Sanofi 53,800,389 0.29
246 Sartorius Stedim Biotech 151,309 0.00
16,918 Schneider Electric SE 3,029,350 0.02
216,716 Societe Generale SA 6,754,547 0.04
11,249 TotalEnergies SE* 493,854 0.00
530,627,548 2.83

251,319 adidas AG 88,983,498 0.48
364,585 Allianz SE 84,715,989 0.45
739,856 Autol Group SE 32,323,730 0.17
4,195 BASF SE 324,044 0.00
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6,906
4,055
26,904
3,041
1,210,421
12,349
4,561,165
6,872
2,967
507,545
84,501
342,013
493
795,517
1,688,535
186,072

293,547

6,267,800
58,000
297,500
2,096,000
457,000
640,000
1,943,000
528,000

141,942
477,552
94,236
446,267
199,449
1,093,778
13,747

2,100,800

2,932
1,279
15,748

Bayer AG

Bayerische Motoren Werke AG (Pref)
Bayerische Motoren Werke AG
Continental AG*

Daimler AG

Deutsche Boerse AG

Deutsche Telekom AG*

Evonik Industries AG*

Fresenius Medical Care AG & Co KGaA*
Infineon Technologies AG

Porsche Automobil Holding SE (Pref)
Puma SE*

Sartorius AG (Pref)

Siemens AG*

Vantage Towers AG

Volkswagen AG (Pref)

Genius Sports Ltd

AIA Group Ltd

China Resources Power Holdings Co Ltd
CLP Holdings Ltd*

Hang Lung Properties Ltd

Hysan Development Co Ltd

Lenovo Group Ltd*

SIM Holdings Ltd*

Sun Art Retail Group Ltd

HCL Technologies Ltd

Indian Oil Corp Ltd
InterGlobe Aviation Ltd
Petronet LNG Ltd

Reliance Industries Ltd
Reliance Industries Ltd

Tata Consultancy Services Ltd

Bank Central Asia Tbk PT

Accenture Plc' A’
Aon Plc' A
Eaton Corp Plc
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384,639 0.00
336,100 0.00
2,546,785 0.01
411,341 0.00
101,370,952 0.54
2,131,790 0.01
97,096,734 0.52
233,361 0.00
228,591 0.00
21,583,131 0.12
8,538,559 0.05
41,268,193 0.22
327,599 0.00
131,685,311 0.70
59,795,256 0.32
43,883,037 0.24
718,168,640 3.83
6,008,907 0.03
74,877,950 0.40
142,530 0.00
2,972,876 0.02
5,032,196 0.03
1,629,929 0.01
709,050 0.00
1,690,639 0.01
319,627 0.00
87,374,797 0.47
2,298,642 0.01
725,085 0.01
2,457,823 0.01
1,391,233 0.01
4,418,299 0.02
33,830,986 0.18
712,973 0.00
45,835,041 0.24
4,823,923 0.03
985,768 0.01
363,274 0.00
2,657,160 0.01
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234,686 Johnson Controls International plc 17,549,819 0.09
3,298 Linde Plc 1,037,980 0.01
13,721 Medtronic Plc 1,847,807 0.01
88,105 Trane Technologies Plc 17,517,917 0.09
9,216 Willis Towers Watson Plc 2,005,402 0.01
43,965,127 0.23

123,903 SimilarWeb Ltd 2,382,655 0.01
500,557 Assicurazioni Generali SpA 10,170,982 0.05
11,230,228 Enel SpA 102,257,585 0.55
35,318 Eni SpA 435,469 0.00
35,668,664 Intesa Sanpaolo SpA 100,690,861 0.54
213,554,897 1.14

41,100 Aisin Corp 1,575,438 0.01
31,900 Asahi Kasei Corp 330,341 0.00
129,400 Astellas Pharma Inc 2,190,482 0.01
11,400 Chugai Pharmaceutical Co Ltd 447,686 0.00
72,800 Daifuku Co Ltd* 6,450,466 0.04
2,700 Daiichi Sankyo Co Ltd 64,350 0.00
34,500 Disco Corp 10,079,537 0.06
67,200 FANUC Corp 14,695,791 0.08
300 Fast Retailing Co Ltd* 198,323 0.00
1,600 Fujitsu Ltd* 296,080 0.00
64,000 GMO Payment Gateway Inc* 8,441,934 0.05
12,200 Honda Motor Co Ltd 371,672 0.00
498,591 Hoya Corp 80,810,843 0.43
36,200 Kao Corp* 2,193,120 0.01
47,300 Keyence Corp 28,513,669 0.15
97,300 Kirin Holdings Co Ltd 1,768,607 0.01
137,800 Kose Corp* 16,706,840 0.09
9,500 Kubota Corp 196,971 0.00
29,200 Marubeni Corp 233,068 0.00
13,200 Mitsubishi Electric Corp 181,154 0.00
377,800 Mitsubishi Estate Co Ltd 5,927,018 0.03
72,000 Mitsubishi UFJ Financial Group Inc 390,126 0.00
60,500 Mizuho Financial Group Inc 850,971 0.01
44,000 NEC Corp 2,318,323 0.01
8,800 Nidec Corp* 1,012,361 0.01
2,300 Nintendo Co Ltd* 1,109,116 0.01
23,400 Nippon Paint Holdings Co Ltd 292,020 0.00
17,160 Nippon Telegraph & Telephone Corp 459,269 0.00
88,800 Nissan Motor Co Ltd* 468,284 0.00
366,100 Nomura Holdings Inc 1,780,775 0.01
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1,900 Obic Co Ltd* 362,853 0.00
19,900 Olympus Corp* 419,315 0.00
40,300 Ono Pharmaceutical Co Ltd 971,315 0.01
25,300 Oracle Corp Japan 2,084,886 0.01
97,100 Oriental Land Co Ltd/Japan* 14,746,456 0.08
46,000 Panasonic Corp* 550,155 0.00

468,900 Recruit Holdings Co Ltd 27,783,505 0.15
11,700 Seven & i Holdings Co Ltd 513,541 0.00
348,894 Shin-Etsu Chemical Co Ltd* 57,899,875 0.31

4,400 Shiseido Co Ltd 292,518 0.00
29,600 SoftBank Corp 397,590 0.00
10,600 SoftBank Group Corp 597,253 0.00

168,800 Sony Group Corp* 17,480,112 0.09
12,700 Sumitomo Corp* 179,965 0.00
21,500 Sumitomo Mitsui Trust Holdings Inc* 705,169 0.01

3,800 Suntory Beverage & Food Ltd 152,589 0.00
18,200 Suzuki Motor Corp 789,054 0.01
15,400 Takeda Pharmaceutical Co Ltd 516,469 0.00

4,100 Tokio Marine Holdings Inc 200,964 0.00

1,500 Tokyo Electron Ltd 645,944 0.00

5,400 Toshiba Corp* 235,050 0.00
11,500 Toyota Motor Corp* 1,005,542 0.01

796,800 Z Holdings Corp 5,207,891 0.03

324,092,646 1.73
279,791 Aptiv Plc 42,631,755 0.23
81,781 Aptiv Plc (Pref) 14,265,878 0.08

7,740 Experian Plc 340,511 0.00

81,980 Ferguson Plc 11,790,395 0.06
69,028,539 0.37

327,231 ArcelorMittal SA* 10,926,447 0.06
429,131 InPost SA* 8,310,183 0.04
19,236,630 0.10

231,311 Grupo Bimbo SAB de CV 574,956 0.00
21,326 Adyen NV 68,889,008 0.37
421,731 Akzo Nobel NV 52,083,937 0.28
143,792 ASML Holding NV 119,658,573 0.64
88,148 Ferrari NV 19,067,981 0.10
8,583 Heineken Holding NV 791,578 0.00
7,941,894 ING Groep NV 109,041,281 0.58
46,107 Koninklijke Ahold Delhaize NV 1,559,167 0.01
20,893 Koninklijke Philips NV 966,776 0.00
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2,696 LyondellBasell Industries NV* A’ 272,943 0.00
332,880 NXP Semiconductors NV 70,886,796 0.38
15,078 Prosus NV 1,318,384 0.01
229,773 QIAGEN Nv* 12,782,272 0.07
26,334 Stellantis NV 523,849 0.00
457,842,545 2.44

1,853 Xero Ltd 205,716 0.00
452,071 LINK Mobility Group Holding ASA 2,151,860 0.01
5,642 Telenor ASA 99,095 0.00
2,250,955 0.01

4,078 KGHM Polska Miedz SA 189,499 0.00
24,243 Polski Koncern Naftowy ORLEN SA 469,735 0.00
659,234 0.00

169,111 Jeronimo Martins SGPS SA 3,576,190 0.02
4,423 Dr Sulaiman Al Habib Medical Services Group Co 216,510 0.00
234,600 DBS Group Holdings Ltd 5,232,834 0.03
267,300 United Overseas Bank Ltd 5,088,874 0.03
10,321,708 0.06

1,518 Anglo American Platinum Ltd* 170,412 0.00
59,667 Impala Platinum Holdings Ltd 910,889 0.01
20,061 Kumba lIron Ore Ltd* 897,665 0.00
1,978,966 0.01

179,313 Amorepacific Corp 35,183,670 0.19
20,654 Hana Financial Group Inc 802,504 0.01
254,360 Kakao Corp 34,003,880 0.18
18,808 KB Financial Group Inc 858,117 0.01
41,837 LG Chem Ltd 27,351,283 0.15
1,437 LG Electronics Inc 175,992 0.00
1,525 Lotte Chemical Corp 328,820 0.00
9,049 NCSoft Corp 5,151,011 0.03
13,300 POSCO 3,865,712 0.02
903 Samsung Biologics Co Ltd 751,559 0.00
16,511 Samsung Electronics Co Ltd 1,092,237 0.01
2,360 Samsung Fire & Marine Insurance Co Ltd 460,011 0.00
42,076 Samsung SDI Co Ltd 28,777,668 0.15
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4,190
3,481

1,198,137
32,181
53,240
10,007

128,390
6,054
369,593
6,152
82,229
1,282,368
2,807,937
68,642
368,746
16,954
5,175,563

449,418
103,651
105,691
2,828
5,712
6,015
20,687
121,802
9,262
493
1,079
228
67,017
8,578
413,068

63,000
44,000
1,788,000
115,000
919,000
758,000

SK Hynix Inc
SK Inc

Cellnex Telecom SA

Endesa SA

Iberdrola SA*

Industria de Diseno Textil SA*

Atlas Copco AB

Atlas Copco AB

Epiroc AB*

EQT AB

H & M Hennes & Mauritz AB
Hexagon AB

Sandvik AB

Svenska Handelsbanken AB
Swedbank AB

Volvo AB

Volvo AB*

ABB Ltd

Alcon Inc

Cie Financiere Richemont SA
Cie Financiere Richemont SA (Wts 22/11/2023)
Holcim Ltd

Kuehne + Nagel International AG
Lonza Group AG

Nestle SA

Novartis AG

Partners Group Holding AG

Roche Holding AG

SGS SA

Sika AG*

Straumann Holding AG

TE Connectivity Ltd

ASE Technology Holding Co Ltd
Asustek Computer Inc

Cathay Financial Holding Co Ltd
China Steel Corp

Chunghwa Telecom Co Ltd

Formosa Chemicals & Fibre Corp
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384,868 0.00
791,102 0.00
139,978,434 0.75
81,316,412 0.43
771,662 0.01
658,460 0.00
338,518 0.00
83,085,052 0.44
8,850,881 0.05
351,069 0.00
8,137,512 0.04
316,470 0.00
1,643,510 0.01
22,190,125 0.12
71,750,097 0.38
773,792 0.01
7,127,819 0.04
390,310 0.00
117,119,468 0.62
238,651,053 1.27
16,698,220 0.09
8,562,609 0.05
11,694,034 0.06
1,457 0.00
327,298 0.00
2,220,382 0.01
17,585,524 0.09
15,440,367 0.08
865,506 0.01
873,729 0.01
438,689 0.00
718,694 0.00
24,275,962 0.13
16,669,201 0.09
62,203,910 0.33
178,575,582 0.95
292,114 0.00
514,407 0.00
3,845,234 0.02
158,307 0.00
3,714,005 0.02
2,300,245 0.01
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673,000
1,945,000
1,035,600

65,000
919,000
112,000

95,000

7,445,000
1,326,000
308,000
309,000

1,692,600

1,745,066
338,938
808,950

2,100
44,381
831,267
276,721
163,944
523,344
86,126
890,273
12,455
7,262
2,158,590
66,171
91,934
376,179
198,646,131
2,499
44,434
170,586
5,665
26,801
189,818
45,195
26,983
52,531
49,288
7,991,964
727,682

Formosa Plastics Corp

Fubon Financial Holding Co Ltd
Hon Hai Precision Industry Co Ltd
MediaTek Inc

Nan Ya Plastics Corp

Nanya Technology Corp

Novatek Microelectronics Corp

Taiwan Semiconductor Manufacturing Co Ltd

Uni-President Enterprises Corp
United Microelectronics Corp
Yageo Corp

Intouch Holdings PCL

Alphawave IP Group Plc

Anglo American Plc

AstraZeneca Plc

AstraZeneca Plc ADR

Atlassian Corp Plc' A’

Auto Trader Group Plc

Barclays Plc

Berkeley Group Holdings Plc

BHP Group Plc

BP Plc

BP PIc ADR

British American Tobacco Plc*
Coca-Cola Europacific Partners Plc
Compass Group Plc

Diageo Plc

GlaxoSmithKline Plc

Legal & General Group Plc

Lloyds Banking Group Plc

London Stock Exchange Group Plc*
National Grid Plc

Natwest Group Plc

Reckitt Benckiser Group Plc

RELX Plc

Rio Tinto Plc

Royal Dutch Shell Plc

Royal Dutch Shell Plc

Sensata Technologies Holding Plc
Spirax-Sarco Engineering Plc*
THG Plc*

Unilever Plc
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2,489,132 0.01
5,965,509 0.03
4,147,859 0.02
2,113,232 0.01
2,971,204 0.02
268,346 0.00
1,539,143 0.01
164,946,101 0.88
3,459,321 0.02
701,276 0.01
5,346,334 0.03
204,771,769 1.09
4,489,794 0.02
7,783,746 0.04
14,280,509 0.08
94,992,491 0.51
123,165 0.00
16,291,821 0.09
7,188,715 0.04
699,928 0.00
10,833,452 0.06
16,315,780 0.09
353,261 0.00
21,909,618 0.12
468,120 0.00
420,179 0.00
44,254,265 0.24
3,167,838 0.02
1,850,698 0.01
1,380,682 0.01
118,685,377 0.63
274,575 0.00
576,034 0.00
503,371 0.00
431,771 0.00
801,196 0.00
13,991,259 0.07
894,111 0.01
532,328 0.00
3,146,082 0.02
10,917,136 0.06
67,907,009 0.36
40,392,914 0.22
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982,128
19,169,331

20,940
1,073,846
1,006,690
5,166
54,326
12,004
15,193
309,646
80,421
5,512
91,815
612
86,890
121,136
2,738
2,636
210,502
530,181
64,984
1,297
3,630
469,639
64,580
1,112
2,708
176,566
82,830
2,206,971
530,882
44,524
461,453
190,711
6,633

243
3,567,104
15,001
204,865
79,149
93,880
5,845
309,680
60,592

Unilever Plc
Vodafone Group Plc

2020 Cash Mandatory Exchangeable Trust (Pref)

Abbott Laboratories

AbbVie Inc

Adobe Inc

Advance Auto Parts Inc*
Advanced Micro Devices Inc*
Agilent Technologies Inc

Air Products and Chemicals Inc
Airbnb Inc' A’

Airbnb Inct A

Albemarle Corp

Align Technology Inc

Alnylam Pharmaceuticals Inc
Alphabet Inc' A

Alphabet Inc* A

Alphabet Inc* C

Altair Engineering Inc® A” *
AItC Acquisition Corp' A
Amazon.com Inct

Amazon.com Inct

American Express Co

American Tower Corp (Reit)
American Water Works Co Inc
Ameriprise Financial Inc
Analog Devices Inc

Anthem Inc

Apellis Pharmaceuticals Inc*
Apple Inct

Applied Materials Inc
Aramark

Astra Space Inc

Autodesk Inc

Autodesk Inc

AutoZone Inc

Bank of America Corp

Bank of New York Mellon Corp/The*
Bath & Body Works Inc

Bath & Body Works Inc

Baxter International Inc
Becton Dickinson and Co
Becton Dickinson and Co (Pref)
Berkshire Hathaway Inc' B’

54,503,545 0.29
32,269,547 0.17
588,140,523 3.14
25,130,513 0.13
136,292,534 0.73
121,759,156 0.65
3,425,781 0.02
10,939,627 0.06
1,316,719 0.01
2,676,703 0.01
84,198,940 0.45
12,424,240 0.07
851,549 0.00
21,343,315 0.11
431,025 0.00
17,811,147 0.10
351,996,989 1.88
7,907,454 0.04
7,659,689 0.04
15,558,203 0.08
5,211,679 0.03
221,965,199 1.18
4,430,150 0.02
595,864 0.00
136,641,467 0.73
11,832,348 0.06
302,742 0.00
437,667 0.00
66,116,904 0.35
5,442,759 0.03
334,466,455 1.78
71,037,320 0.38
1,532,071 0.01
4,296,127 0.02
59,692,543 0.32
2,076,129 0.01
376,988 0.00
148,070,487 0.79
829,703 0.00
13,867,312 0.07
5,357,596 0.03
7,127,370 0.04
1,472,355 0.01
16,979,754 0.09
17,285,686 0.09
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125,443 Best Buy Co Inc 14,880,049 0.08
1,120 Biogen Inc 385,560 0.00
2,962 Blackstone Inc 365,540 0.00

662,781 Blend Labs Inc* 10,611,124 0.06

104 Booking Holdings Inc 238,888 0.00
2,995,508 Boston Scientific Corp 135,007,546 0.72
54,071 Boston Scientific Corp (Pref) 6,496,090 0.03
19,019 Bright Horizons Family Solutions Inc* 2,747,865 0.02
1,234,379 Bristol-Myers Squibb Co 83,314,411 0.44
2,037 Broadcom Inc 1,005,382 0.01
10,614 Brown-Forman Corp‘ B’ 747,544 0.00
54,330 Cadence Design Systems Inc 8,893,278 0.05
19,382 Cadence Design Systems Inc 3,172,640 0.02
306,835 California Resources Corp* 10,352,613 0.06
100,904 Cano Health Inc (Wts 3/6/2026) 389,489 0.00
77,170 Cano Health Inc (Wts 3/6/2026) 297,876 0.00
772,552 Capital One Financial Corp 126,814,411 0.68
94,789 Carrier Global Corp 5,451,315 0.03
6,578 Centene Corp 420,597 0.00
9,455 Cerner Corp 724,253 0.00
7,312 Cerner Corp 560,099 0.00
1,524,007 Charles Schwab Corp/The 110,170,466 0.59
13,767 Charles Schwab Corp/The 995,216 0.01
106,727 Charter Communications Inc* 87,245,053 0.47
17,476 Cigna Corp 3,675,902 0.02

387,410 Citigroup Capital X111 (Pref) 10,828,109 0.06
4,055 Citigroup Inc 290,135 0.00
1,815 Clorox Co/The 304,503 0.00

56,552 CME Group Inc 11,353,945 0.06
8,562 Cognizant Technology Solutions Corp 655,164 0.00
82,598 Coinbase Global Inc' A" * 21,530,821 0.12
3,734 Colgate-Palmolive Co 291,289 0.00
2,412,131 Comcast Corp* A’ 144,317,798 0.77
2,160,444 ConocoPhillips 120,099,082 0.64
6,565 Consolidated Edison Inc* 498,021 0.00
25,875 Constellation Brands Inc® A’ 5,483,689 0.03
30,419 Corteva Inc 1,325,356 0.01
198,368 Costco Wholesale Corp 90,344,722 0.48
41,007 Costco Wholesale Corp 18,676,228 0.10
147,817 Crowdstrike Holdings Inc 41,807,082 0.22
14,904 Crown Castle International Corp (Reit) 2,874,982 0.02
1,028 Danaher Corp 335,128 0.00

542 Danaher Corp 176,692 0.00
95,573 Danimer Scientific Inc* 1,808,815 0.01
51,071 Datadog Inc’ A’ 6,990,088 0.04
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48,156 Deere & Co 18,163,480 0.10
508,081 Dell Technologies Inc 49,669,999 0.27
264,532 Delta Air Lines Inc 10,586,571 0.06
209,207 Devon Energy Corp 6,194,619 0.03

2,840 Dexcom Inc 1,481,202 0.01
21,323 Diamondback Energy Inc 1,610,100 0.01
3,010 DocuSign Inc' A’ 888,853 0.01

82 DocuSign Inc' A’ 24,215 0.00
4,962 Dollar Tree Inc 454,817 0.00
4,746 Dominion Energy Inc 371,280 0.00

11,302 Dow Inc 712,930 0.00

847,639 DR Horton Inc 81,492,013 0.43

2,284 Duke Energy Corp 240,277 0.00
179,962 Dynatrace Inc 12,244,614 0.07
4,717 Dynatrace Inc 320,945 0.00
1,279 Ecolab Inc 287,903 0.00
8,780 Edison International 505,026 0.00
464,817 Edwards Lifesciences Corp 54,922,777 0.29
4,924 Electronic Arts Inc 716,048 0.00
1,102 Eli Lilly & Co 290,256 0.00
29,398 Emerson Electric Co* 3,088,554 0.02
3,015 EOG Resources Inc 201,945 0.00
9,881 EPAM Systems Inc 6,282,142 0.03
3,556,255 EQT Corp* 64,083,715 0.34
472 Equinix Inc (Reit) 396,419 0.00
9,365 Equity Residential (Reit) 786,285 0.00

21,075 Estee Lauder Cos Inc/The' A’ 7,215,869 0.04
219,710 EvVgo Inc' A 2,001,558 0.01

92,280 EVgo Inc (Wts 15/9/2025) 189,174 0.00

43,270 Expedia Group Inc 6,218,764 0.03

26,648 Exxon Mobil Corp 1,462,442 0.01
225,649 Facebook Inc' A 85,842,521 0.46

1,940 Facebook Inc’ A’ 738,025 0.00
22,980 FedEx Corp 6,093,607 0.03
11,222 Fidelity National Information Services Inc 1,435,182 0.01

2,182 Fiserv Inc 255,752 0.00

1,198,176 Ford Motor Co 15,558,315 0.08
2,472 Fortinet Inc 778,680 0.00
70,443 Fortinet Inc 22,189,545 0.12
1,483,937 Fortive Corp 109,470,032 0.58
99,576 Fortune Brands Home & Security Inc 9,791,308 0.05
2,970,243 Freeport-McMoRan Inc 105,710,948 0.56

13,250 Frontier Communications Parent Inc 381,202 0.00
319,067 Frontier Communications Parent Inc 9,179,558 0.05

17,155 Generac Holdings Inc* 7,524,698 0.04

5,211 General Motors Co 254,609 0.00
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6,112
390,893
30,931
182,670
8,924
520,433
178,775
79,631
304,652
1,039
7,519
42,541
2,596
89,070
3,005
9,089
7,462
9,747
169,748
5,754
329,010
32,128
1,497
42,962
11,894
971
11,537
1,126,150
246,139
10,519
498,306
1,031
13,368
3,545
583,736
23,301
193,611
4,160
2,043
1,021,318
625,496
867,859
178,087
112,793
403,074
996,300

Gilead Sciences Inc

Global Payments Inc

GMAC Capital Trust I (Pref)

Green Plains Inc*

HCA Healthcare Inc

Healthcare Merger Corp (Lock Up)
Hilton Worldwide Holdings Inc

Hippo Holdings Inc (Wts 31/12/2027)
Home Depot Inc/The

Honeywell International Inc

Hormel Foods Corp

HP Inc

Humana Inc

Hyzon Motors Inc

IDEXX Laboratories Inc

Ilinois Tool Works Inc

Ilumina Inc

Insulet Corp*

Intel Corp

Intercontinental Exchange Inc*
International Flavors & Fragrances Inc
International Paper Co

Intuit Inc

Intuitive Surgical Inct

Intuitive Surgical Inct

1QVIA Holdings Inc

1QVIA Holdings Inc

Johnson & Johnson

JPMorgan Chase & Co*

Keurig Dr Pepper Inc

Khosla Ventures Acquisition Co

KLA Corp

Kroger Co/The

Lam Research Corp

Las Vegas Sands Corp*

Latch Inc (Wts 31/12/2026)

Latch Inc (Wts 31/12/2026)

Liberty Broadband Corp

Liberty Broadband Corp

Liberty Media Acquisition Corp
Liberty Media Corp-Liberty SiriusXM
Liberty Media Corp-Liberty SiriusXv*
Lightning eMotors Inc (Wts 15/12/2025)
Live Nation Entertainment Inc*
Lowe’ s Cos Inc

Lucid Group Inc Lockup
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442,814 0.00
63,336,393 0.34
816,578 0.00
6,199,820 0.03
2,286,775 0.01
1,394,760 0.01
22,429,111 0.12
69,884 0.00
99,410,994 0.53
240,378 0.00
340,987 0.00
1,283,462 0.01
1,061,478 0.01
845,274 0.00
2,060,799 0.01
2,115,192 0.01
3,391,255 0.02
2,892,812 0.02
9,118,863 0.05
687,545 0.00
49,752,892 0.27
1,917,078 0.01
845,371 0.00
45,550,460 0.24
12,610,613 0.07
254,014 0.00
3,018,079 0.02
196,287,945 1.05
39,320,705 0.21
370,321 0.00
4,913,297 0.03
347,045 0.00
618,136 0.00
2,118,953 0.01
25,555,962 0.14
75,728 0.00
629,236 0.00
793,936 0.00
380,999 0.00
10,611,494 0.06
31,024,602 0.17
42,924,306 0.23
1,001,397 0.01
9,723,885 0.05
82,908,291 0.44
20,259,761 0.11
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3,753 Lululemon Athletica Inc 1,516,325 0.01
48,443 ManpowerGroup Inc 5,970,600 0.03
92,811 Markforged Holdings Corp 765,691 0.00
264,583 Margeta Inc 7,297,199 0.04
636,775 Marsh & McLennan Cos Inc 99,610,713 0.53
976,777 Masco Corp 60,159,695 0.32
46,065 Masimo Corp 12,699,660 0.07
377,637 Mastercard Inc 133,317,190 0.71
311,144 Matterport Inc’ A 4,981,415 0.03
386,247 McDonald s Corp 91,185,192 0.49
691,079 Medallia Inc* 23,372,292 0.12
42,213 MercadoLibre Inc 79,575,304 0.42
6,985 MercadoLibre Inc 13,167,354 0.07
19,960 Merck & Co Inc 1,534,724 0.01
1,032,204 Micron Technology Inc 75,701,841 0.40
1,463,490 Microsoft Corpf 442,998,423 2.36
44,394 Moderna Inc 16,769,833 0.09
5,726 Moderna Inc 2,162,997 0.01
29,762 MongoDB Inc' A’ 11,755,990 0.06
133,516 Monster Beverage Corp 13,027,156 0.07
867 Moody’ s Corp 330,292 0.00
895,194 Morgan Stanley 92,800,286 0.49
15,767 Morgan Stanley 1,634,486 0.01
237 Netflix Inc 133,474 0.00
2,352 Netflix Inc 1,324,599 0.01
99,374 New Relic Inc* 7,951,907 0.04
6,947 Newmont Corp 399,452 0.00
1,734,528 NextEra Energy Inc* 145,960,531 0.78
74,077 NIKE Inc' B 12,250,113 0.07
234,150 Northern Genesis Acquisition Corp 11 2,385,988 0.01
20,774 Northern Trust Corp* 2,450,293 0.01
376,828 NVIDIA Corp 83,844,230 0.45

56,988 Okta Inc 15,035,144 0.08

6,915 Oracle Corp 614,190 0.00
14,151 O Reilly Automotive Inc 8,418,571 0.05

4,506 Organon & Co 152,348 0.00
32,008 Otis Worldwide Corp 2,951,778 0.02
59,583 Ovintiv Inc 1,589,079 0.01
45,260 Palo Alto Networks Inc 20,782,034 0.11

223,207 Parker-Hannifin Corp 66,834,872 0.36
316,229 PayPal Holdings Inc 90,577,472 0.48
428,370 Peloton Interactive Inc* 43,231,100 0.23
15,036 Peloton Interactive Inc* 1,517,433 0.01
143,635 Penn National Gaming Inc* 11,694,762 0.06

77,380 PepsiCo Inc 12,041,876 0.06

6,399 Pfizer Inc 300,113 0.00
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4,172
18,492
1,912,199
2,082
394,722
2,862
5,988
18,186
32,527
196,689
1,039
112,142
129,179
77,182
91,339
6,350
31,675
20,809
64,296
5,193
606
1,297
167,667
224,134
852

105
418,277
110,992
6,716
107,186
574,384
759,038
147,531
1,047
610,299
4,614
557,991
7,335
66,937
759
6,524
7,915
323,188
5,268
32,785
573

Philip Morris International Inc
Pinterest Inc' A’

Playtika Holding Corp

PNC Financial Services Group Inc/The
PPG Industries Inc

Procter & Gamble Co/The
Progressive Corp/The

Prologis Inc (Reit)
Proofpoint Inc

PTC Inc*

Public Storage (Reit)
PubMatic Inc* A

PVH Corp

QUALCOMM Inc

Quest Diagnostics Inc*
Raytheon Technologies Corp
Regeneron Pharmaceuticals Inc
RingCentral Inc' A

Robert Half International Inc
Rockwell Automation Inc*

Roku Inc

Ross Stores Inc

Rotor Acquisition Corp (Wts 15/6/2027)
Rotor Acquisition Corp (Wts 15/6/2027)

S&P Global Inc*

S&P Global Inc*
salesforce.com Inc
salesforce.com Inc

SBA Communications Corp (Reit)' A
Seagen Inc

Sema4 Holdings Corp

Sempra Energy

ServiceNow Inc
Sherwin-Williams Co/The
SmartRent Inc

Snap Inc

Sonos Inc*

Southern Co/The (Unit)
Splunk Inc*

Square Inc*

Stanley Black & Decker Inc
Starbucks Corp

Starwood Property Trust Inc (Reit)*
State Street Corp

Stryker Corp*

Synopsys Inc
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430,091 0.00
1,034,073 0.01
51,113,079 0.27
396,038 0.00
63,822,600 0.34
408,522 0.00
578,441 0.00
2,421,284 0.01
5,721,499 0.03
25,943,279 0.14
331,607 0.00
3,054,748 0.02
13,499,206 0.07
11,165,920 0.06
13,918,237 0.07
538,162 0.00
21,539,000 0.12
5,264,677 0.03
6,702,215 0.04
1,684,921 0.01
214,566 0.00
153,059 0.00
167,667 0.00
224,134 0.00
379,225 0.00
46,735 0.00
110,851,771 0.59
29,415,100 0.16
2,404,395 0.01
18,247,345 0.10
5,020,116 0.03
100,428,318 0.54
95,024,717 0.51
318,948 0.00
7,506,678 0.04
345,312 0.00
21,878,827 0.12
482,423 0.00
10,228,643 0.05
203,670 0.00
1,263,373 0.01
922,177 0.01
8,305,932 0.04
488,133 0.00
9,028,989 0.05
191,308 0.00
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10,180 Sysco Corp 807,987 0.00
3,853 Target Corp 957,625 0.01
5,369 Tesla Inc 3,913,894 0.02
202,231 Thermo Fisher Scientific Inc 112,080,465 0.60
1,227,260 TJX Cos Inc/The 88,853,624 0.47
6,931 T-Mobile US Inc 953,013 0.01
228,461 Toll Brothers Inc* 14,607,796 0.08
41,240 TPG Pace Beneficial Finance Corp (Wts 9/10/2027) 71,758 0.00
49,288 Twilio Inc' A 17,688,970 0.09
5,414 Twitter Inc 348,012 0.00
39,286 Uber Technologies Inc 1,559,261 0.01
7,956 Uber Technologies Inc 315,774 0.00
16,409 Ulta Beauty Inc 6,267,089 0.03
84,510 Union Pacific Corp 18,445,153 0.10
674,882 United Parcel Service Inc' B 130,684,150 0.70
39,777 United Rentals Inc* 14,067,534 0.08
241,164 United States Steel Corp* 6,378,788 0.03
455,773 UnitedHealth Group Inc 190,827,597 1.02
170,178 US Bancorp 9,708,655 0.05
118,769 Uwm Pipe Lockup 868,795 0.00

4,384 Vail Resorts Inc 1,340,057 0.01
887,033 Valero Energy Corp* 58,136,143 0.31

65,557 VeriSign Inc 14,204,235 0.08

62,373 Verisk Analytics Inc' A’ 12,558,180 0.07

88,297 Verizon Communications Inc 4,844,415 0.03
6,032 Vertex Pharmaceuticals Inc 1,207,848 0.01

3,059,237 Vertiv Pipe Lockup 86,545,815 0.46
36,648 VF Corp 2,804,305 0.02
42,553 Victoria' s Secret & Co* 2,798,711 0.02
82,863 Victoria s Secret & Co* 5,449,900 0.03
8,272 Visa Inc' A" * 1,909,922 0.01
513,935 VMware Inc' A" * 76,000,708 0.41
95,050 Volta Inc (Wts 14/6/2027) 156,832 0.00
474,609 Vulcan Materials Co* 88,880,027 0.47
332,929 Walmart Inc 49,206,906 0.26
780,544 Walt Disney Co/The 139,779,820 0.75
220,645 Wells Fargo & Co 10,646,121 0.06

3,520 Wells Fargo & Co (Pref) 5,245,680 0.03

2,041 Welltower Inc (Reit) 175,159 0.00
234,681 Western Digital Corp 14,716,846 0.08
296,419 Weyerhaeuser Co (Reit) 10,638,478 0.06

47,807 Williams-Sonoma Inc* 8,791,707 0.05
9,487 Workday Inc* A 2,589,477 0.01

36,081 Workday Inc' A’ 9,848,309 0.05

221,338 Wynn Resorts Ltd* 22,253,323 0.12

53,613 Xilinx Inc 8,219,945 0.04
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107,149 Yum China Holdings Inc* 6,592,878 0.04

5,670 Yum! Brands Inc 745,095 0.00

49,749 Zimmer Biomet Holdings Inc 7,496,677 0.04

61,422 Zoetis Inc 12,628,363 0.07

5,149 Zoom Video Communications Inc' A’ 1,498,822 0.01

79,335 Zscaler Inc 21,939,301 0.12

8,254,012,691 43.98

13,011,369,121 69.33
Argentine Republic Government International Bond (Step-up

usb 8,207,086 coupon) 0.5% 9/7/2030 3,208,971 0.02
Argentine Republic Government International Bond (Step-up

usb 13,678,279 coupon) 0.5% 9/7/2030 5,348,207 0.03

usb 716,746 Argentine Republic Government International Bond 1% 9/7/2029 293,149 0.00

usb 1,574,444 Argentine Republic Government International Bond 1% 9/7/2029 643,947 0.00
Argentine Republic Government International Bond (Step-up

usb 1,933,040 coupon) 1.125% 9/7/2035 676,564 0.00
Argentine Republic Government International Bond (Step-up

usb 25,059,639 coupon) 1.125% 9/7/2035 8,770,874 0.05
Argentine Republic Government International Bond (Step-up

usb 8,980,835 coupon) 2% 9/1/2038 3,700,104 0.02
Argentine Republic Government International Bond (Step-up

usb 3,558,000 coupon) 2.5% 9/7/2041 1,396,515 0.01

usb 1,846,000 Genneia SA (Restricted)’ 144A’ 8.75% 20/1/2022 1,798,858 0.01

25,837,189 0.14

usD 1,016,000 Klabin Austria GmbH' 144A’ 3.2% 12/1/2031 999,490 0.01

EUR 16,105,000 Republic of Austria Government Bond' 144A’ 2.1% 20/9/2117 33,608,104 0.18

usb 792,000 Suzano Austria GmbH 3.125% 15/1/2032 787,050 0.00

usb 628,000 Suzano Austria GmbH 3.75% 15/1/2031 659,653 0.00

36,054,297 0.19

usD 1,525,000 Intercorp Peru Ltd' 144A’ 3.875% 15/8/2029 1,471,625 0.01

usD 755,000 Bahrain Government International Bond' 144A’ 5.25% 25/1/2033 729,518 0.00

usD 2,320,000 Bahrain Government International Bond 6.75% 20/9/2029 2,519,990 0.01

usb 790,000 BBK BSC 5.5% 9/7/2024 830,687 0.01

usb 742,000 Oil and Gas Holding Co BSCC/The 7.625% 7/11/2024 823,277 0.01

4,903,472 0.03

usD 499,000 Geopark Ltd" 144A’ 5.5% 17/1/2027 499,998 0.00

usb 1,134,000 Hopson Development Holdings Ltd 6.8% 28/12/2023 1,132,583 0.01

usb 275,000 Hopson Development Holdings Ltd 7% 18/5/2024 275,344 0.00
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usD 1,602,000 Inkia Energy Ltd 5.875% 9/11/2027 1,646,884 0.01
usD 453,000 Investment Energy Resources Ltd’ 144A’ 6.25% 26/4/2029 495,469 0.00
usD 1,280,000 Li & Fung Ltd 4.375% 4/10/2024 1,320,320 0.01
usD 510,000 Li & Fung Ltd 4.5% 18/8/2025 528,097 0.00
USD 1,800,000 i?gg%Egz;gg/ggg;hermal Darajat I1/Star Energy Geothermal Salak 1,997,959 0.01
USD 1,502,000 ?t?£4§pezggsieizyigﬁgésgarajat 11/Star Energy Geothermal Salak 1,667,186 0.0l

9,563,840 0.05
BRL 4,043,570 Brazil Letras do Tesouro Nacional 1/7/2024 (Zero Coupon) 61,032,011 0.32
usD 1,170,000 Oi SA 10% 27/7/2025 1,144,055 0.01

62,176,066 0.33
usb 1,095,000 Central American Bottling Corp 5.75% 31/1/2027 1,145,545 0.01
usb 956,000 Champion Path Holdings Ltd 4.5% 27/1/2026 996,630 0.01
usD 956,000 Champion Path Holdings Ltd 4.85% 27/1/2028 992,407 0.01
usD 578,000 Easy Tactic Ltd 5.875% 13/2/2023 437,835 0.00
usD 378,000 Easy Tactic Ltd 8.125% 27/2/2023 289,497 0.00
usD 1,010,000 Easy Tactic Ltd 8.625% 5/3/2024 737,699 0.00
usD 378,000 Easy Tactic Ltd 9.125% 28/7/2022 330,470 0.00
usD 360,000 Easy Tactic Ltd 11.625% 3/9/2024 265,500 0.00
usD 1,878,000 Easy Tactic Ltd 11.75% 2/8/2023 1,469,535 0.01
usD 378,000 Easy Tactic Ltd 12.375% 18/11/2022 329,493 0.00
usD 407,000 Fortune Star BVI Ltd 5% 18/5/2026 413,614 0.00
usD 1,701,000 Fortune Star BVI Ltd 5.05% 27/1/2027 1,717,661 0.01
usD 2,079,000 Fortune Star BVI Ltd 5.95% 19/10/2025 2,178,038 0.01
usD 514,000 Fortune Star BVI Ltd 6.85% 2/7/2024 548,053 0.00
usD 2,320,000 Fuging Investment Management Ltd 3.25% 23/6/2025 2,289,962 0.01
usb 1,080,000 Greenland Global Investment Ltd 5.6% 13/11/2022 990,900 0.01
usb 200,000 Greenland Global Investment Ltd 5.9% 12/2/2023 177,026 0.00
usD 600,000 Greenland Global Investment Ltd 6.125% 22/4/2023 524,840 0.00
usb 300,000 Greenland Global Investment Ltd 6.75% 25/6/2022 283,026 0.00
usDb 740,000 Greenland Global Investment Ltd 6.75% 26/9/2023 613,856 0.00
USD 310,000 Tgfg$2%223929282£nvestment Development International Co Ltd 276,153 0.00
USD 1,100,000 Tg%mgseiggggnan Investment Development International Co Ltd 996,900 0.01
usb 1,478,000 Nan Fung Treasury 111 Ltd 5% 10/9/2023 (Perpetual) 1,512,094 0.01
usD 510,000 Nan Fung Treasury Ltd 3.625% 27/8/2030 530,142 0.00
usD 1,890,000 New Metro Global Ltd 4.5% 2/5/2026 1,845,112 0.01
usD 521,000 New Metro Global Ltd 4.8% 15/12/2024 523,227 0.00
usD 2,502,000 NWD Finance BVI Ltd FRN 10/3/2028 (Perpetual) 2,533,400 0.01
usD 2,604,000 NWD MTN Ltd 4.125% 18/7/2029 2,725,958 0.02
usb 200,000 Radiance Capital Investments Ltd 8.8% 17/9/2023 205,652 0.00

76/194



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
OOoOooooooooooooooodd

usD 945,000 RKPF Overseas 2019 A Ltd 5.9% 5/3/2025 961,538 0.01
usD 1,512,000 RKPF Overseas 2019 A Ltd 6% 4/9/2025 1,544,130 0.01
usD 200,000 RKPF Overseas 2019 A Ltd 6.7% 30/9/2024 208,726 0.00
usD 756,000 RKPF Overseas 2020 A Ltd 5.125% 26/7/2026 738,045 0.01
usD 785,000 RKPF Overseas 2020 A Ltd 5.2% 12/1/2026 775,187 0.01
usD 1,350,000 RongXingDa Development BVl Ltd 8% 24/4/2022 816,750 0.01
usb 460,000 RongXingDa Development BVI Ltd 8.95% 18/1/2022 280,241 0.00
usb 945,000 Scenery Journey Ltd 11.5% 24/10/2022 330,396 0.00
usb 1,134,000 Scenery Journey Ltd 12% 24/10/2023 385,843 0.00
usb 1,815,000 Scenery Journey Ltd 13% 6/11/2022 662,475 0.00
usb 454,000 Sino-Ocean Land Treasure 111 Ltd FRN 21/9/2022 (Perpetual) 399,520 0.00
usb 1,500,000 Sino-Ocean Land Treasure 1V Ltd 3.25% 5/5/2026 1,459,781 0.01
usb 2,150,000 Sino-Ocean Land Treasure IV Ltd 4.75% 5/8/2029 2,136,858 0.01
usb 285,517 Star Energy Geothermal Wayang Windu Ltd 6.75% 24/4/2033 329,212 0.00
usD 1,606,000 Studio City Finance Ltd 5% 15/1/2029 1,578,096 0.01
usD 200,000 TCL Technology Investments Ltd 1.875% 14/7/2025 199,309 0.00
usb 2,500,000 Vertex Capital Investment Ltd 2.85% 28/7/2026 2,500,000 0.01
usD 378,000 Wanda Properties International Co Ltd 7.25% 29/1/2024 380,230 0.00
usD 378,000 Wanda Properties Overseas Ltd 6.875% 23/7/2023 378,000 0.00

43,944,562 0.23
usD 2,273,000 Bausch Health Cos Inc' 144A" 4.875% 1/6/2028 2,335,007 0.01
usD 1,401,000 Bombardier Inc' 144A" 7.125% 15/6/2026 1,476,521 0.01
USD 1,278,000 SgoEtg,e;g4§?3ége2;;gjzgggpertles Inc/Brookfield Residential 1,298,838 0.0l
USD 206,000 SgoEtgfe;i4§?5é?§g;|i;/;;ggg;tles Inc/Brookfield Residential 217,330 0.00
usb 2,130,000 CNOOC Petroleum North America ULC 7.4% 1/5/2028 2,753,691 0.01
usb 2,666,000 First Quantum Minerals Ltd* 144A’ 6.875% 15/10/2027 2,878,453 0.02
usD 170,000 Masonite International Corp’ 144A" 5.375% 1/2/2028 180,867 0.00
usD 2,927,000 Mattamy Group Corp‘ 144A’ 4.625% 1/3/2030 3,004,668 0.02

14,145,375 0.08
usD 756,000 21Vianet Group Inc 7.875% 15/10/2021 755,645 0.00
usb 2,610,000 AAC Technologies Holdings Inc 3.75% 2/6/2031 2,718,404 0.02
usD 2,265,000 Agile Group Holdings Ltd 5.5% 21/4/2025 2,265,000 0.01
usb 280,000 Anton Oilfield Services Group/Hong Kong 7.5% 2/12/2022 279,377 0.00
usb 1,561,000 Arabian Centres Sukuk Il Ltd" 144A’ 5.625% 7/10/2026 1,625,391 0.01
usD 2,770,000 Baidu Inc 3.425% 7/4/2030 3,008,178 0.02
usb 540,251 Bioceanico Sovereign Certificate Ltd 5/6/2034 (Zero Coupon) 413,461 0.00
usb 756,000 Bright Scholar Education Holdings Ltd 7.45% 31/7/2022 759,302 0.00
usD 200,000 Central China Real Estate Ltd 7.25% 16/7/2024 155,626 0.00
usb 1,182,000 Central China Real Estate Ltd 7.65% 27/8/2023 992,880 0.01
usb 2,111,000 Central China Real Estate Ltd 7.75% 24/5/2024 1,638,738 0.01
usb 1,030,000 Central China Real Estate Ltd 7.9% 7/11/2023 865,200 0.01
usb 1,410,000 China Aoyuan Group Ltd 5.98% 18/8/2025 1,223,175 0.01
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usb 2,079,000 China Aoyuan Group Ltd 6.2% 24/3/2026 1,797,036 0.01
usD 600,000 China Aoyuan Group Ltd 6.35% 8/2/2024 562,500 0.00
usb 1,579,000 China Aoyuan Group Ltd 7.95% 19/2/2023 1,559,563 0.01
usD 975,000 China Aoyuan Group Ltd 7.95% 21/6/2024 931,874 0.01
usb 1,516,000 China Evergrande Group 8.25% 23/3/2022 685,990 0.00
usD 1,516,000 China Evergrande Group 9.5% 11/4/2022 655,670 0.00
usD 756,000 China Evergrande Group 10% 11/4/2023 289,174 0.00
usb 1,512,000 China Evergrande Group 11.5% 22/1/2023 604,800 0.00
USD 15,900,000 291330¥;Itzgigdggﬁzoﬁ;oup Ltd (Restricted) (Defaulted) 23,850 0.00
usb 756,000 China SCE Group Holdings Ltd 5.95% 29/9/2024 753,165 0.00
usD 756,000 China SCE Group Holdings Ltd 7% 2/5/2025 767,340 0.00
usb 756,000 China SCE Group Holdings Ltd 7.25% 19/4/2023 776,382 0.00
usb 756,000 China SCE Group Holdings Ltd 7.375% 9/4/2024 779,750 0.00
usD 945,000 CIFI Holdings Group Co Ltd 4.45% 17/8/2026 936,731 0.01
usD 378,000 CIFI Holdings Group Co Ltd 5.95% 20/10/2025 396,846 0.00
usD 378,000 CIFI Holdings Group Co Ltd 6% 16/7/2025 396,164 0.00
usb 756,000 CIFI Holdings Group Co Ltd 6.45% 7/11/2024 795,992 0.00
usD 2,060,000 Country Garden Holdings Co Ltd 5.125% 14/1/2027 2,199,998 0.01
usb 1,540,000 Country Garden Holdings Co Ltd 5.4% 27/5/2025 1,630,960 0.01
usb 1,540,000 Country Garden Holdings Co Ltd 7.25% 8/4/2026 1,698,501 0.01
usb 1,010,000 DaFa Properties Group Ltd 9.95% 18/1/2022 941,825 0.01
usD 300,000 DaFa Properties Group Ltd 12.375% 30/7/2022 280,500 0.00
usD 731,000 Dexin China Holdings Co Ltd 9.95% 3/12/2022 702,224 0.00
usb 689,000 Dexin China Holdings Co Ltd 11.875% 23/4/2022 671,904 0.00
usD 1,266,000 Energuate Trust' 144A’ 5.875% 3/5/2027 1,322,008 0.01
usb 350,000 Fantasia Holdings Group Co Ltd 7.95% 5/7/2022 241,176 0.00
usD 399,000 Fantasia Holdings Group Co Ltd 9.25% 28/7/2023 253,365 0.00
usD 319,000 Fantasia Holdings Group Co Ltd 9.875% 19/10/2023 196,982 0.00
usb 2,102,000 Fantasia Holdings Group Co Ltd 10.875% 9/1/2023 1,602,788 0.01
usb 2,470,000 Fantasia Holdings Group Co Ltd 11.75% 17/4/2022 1,926,600 0.01
usb 956,000 Fantasia Holdings Group Co Ltd 11.875% 1/6/2023 652,934 0.00
usD 1,661,000 Grupo Aval Ltd" 144A" 4.375% 4/2/2030 1,651,740 0.01
usb 2,410,000 Haidilao International Holding Ltd 2.15% 14/1/2026 2,340,423 0.01
1 1 1 0
USD 756,000 giiigﬁngZapplness H&H International Holdings Ltd 5.625% 777,735 0.00
usD 1,410,000 Hilong Holding Ltd 9.75% 18/11/2024 1,254,900 0.01
usD 2,320,000 JD.com Inc 3.375% 14/1/2030 2,497,004 0.01
usb 1,220,000 Jiayuan International Group Ltd 13.75% 18/2/2023 1,254,447 0.01
usD 1,290,000 Jingrui Holdings Ltd 12% 25/7/2022 1,212,600 0.01
usD 2,116,000 Kaisa Group Holdings Ltd 9.375% 30/6/2024 1,948,418 0.01
usb 956,000 Kaisa Group Holdings Ltd 9.75% 28/9/2023 910,306 0.01
usb 340,000 Kaisa Group Holdings Ltd 9.95% 23/7/2025 307,788 0.00
usb 1,054,000 Kaisa Group Holdings Ltd 10.875% 23/7/2023 1,026,174 0.01
usb 1,200,000 Kaisa Group Holdings Ltd 11.25% 16/4/2025 1,137,000 0.01
usb 1,172,000 Kaisa Group Holdings Ltd 11.5% 30/1/2023 1,161,748 0.01
usb 1,522,000 Kaisa Group Holdings Ltd 11.95% 12/11/2023 1,501,164 0.01
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usb 2,268,000 KWG Group Holdings Ltd 7.4% 5/3/2024 2,348,406 0.01
usD 1,647,000 Logan Group Co Ltd 4.5% 13/1/2028 1,581,120 0.01
usb 1,000,000 Logan Group Co Ltd 4.7% 6/7/2026 991,250 0.01
usb 445,000 Logan Group Co Ltd 5.75% 14/1/2025 457,630 0.00
usb 1,950,000 Longfor Group Holdings Ltd 3.95% 16/9/2029 2,089,644 0.01
usD 1,960,000 Longfor Group Holdings Ltd 4.5% 16/1/2028 2,161,243 0.01
usD 1,477,000 MAF Sukuk Ltd 4.638% 14/5/2029 1,677,001 0.01
usb 828,000 Melco Resorts Finance Ltd 5.25% 26/4/2026 852,832 0.01
usb 1,508,000 Melco Resorts Finance Ltd 5.375% 4/12/2029 1,565,112 0.01
usD 200,000 MGM China Holdings Ltd 5.25% 18/6/2025 206,128 0.00
usD 1,500,000 MGM China Holdings Ltd 5.375% 15/5/2024 1,538,722 0.01
usD 247,000 MGM China Holdings Ltd" 144A’ 5.375% 15/5/2024 253,376 0.00
usD 250,000 MGM China Holdings Ltd' 144A’ 5.875% 15/5/2026 262,691 0.00
usD 378,000 MGM China Holdings Ltd 5.875% 15/5/2026 397,188 0.00
usD 1,460,000 Modern Land China Co Ltd 9.8% 11/4/2023 1,321,300 0.01
usD 378,000 Modern Land China Co Ltd 11.5% 13/11/2022 356,227 0.00
usD 378,000 Modern Land China Co Ltd 11.95% 4/3/2024 325,080 0.00
usD 772,000 Oryx Funding Ltd’ 144A" 5.8% 3/2/2031 820,250 0.00
usD 756,000 Powerlong Real Estate Holdings Ltd 6.25% 10/8/2024 776,990 0.00
usb 200,000 Redco Properties Group Ltd 9.9% 17/2/2024 180,245 0.00
usb 956,000 Redsun Properties Group Ltd 7.3% 13/1/2025 860,400 0.01
usb 1,134,000 Redsun Properties Group Ltd 9.7% 16/4/2023 1,139,670 0.01
usb 578,000 Redsun Properties Group Ltd 10.5% 3/10/2022 589,456 0.00
usD 1,350,000 Ronshine China Holdings Ltd 6.75% 5/8/2024 1,167,882 0.01
usb 2,336,000 Ronshine China Holdings Ltd 7.1% 25/1/2025* 2,020,844 0.01
usb 302,000 Ronshine China Holdings Ltd 7.35% 15/12/2023 272,461 0.00
usb 1,512,000 Ronshine China Holdings Ltd 8.1% 9/6/2023 1,402,531 0.01
usb 1,191,000 Sable International Finance Ltd 5.75% 7/9/2027 1,252,599 0.01
usD 1,040,000 Sands China Ltd 4.375% 18/6/2030 1,135,784 0.01
usD 1,868,000 Seazen Group Ltd 6% 12/8/2024 1,921,705 0.01
usD 347,000 Shelf Drilling Holdings Ltd* 144A’ 8.875% 15/11/2024 355,675 0.00
usb 1,266,000 Shimao Group Holdings Ltd 3.45% 11/1/2031* 1,190,040 0.01
usb 2,060,000 Shimao Group Holdings Ltd 5.6% 15/7/2026* 2,151,567 0.01
usb 1,408,000 Shui On Development Holding Ltd 5.5% 3/3/2025 1,425,600 0.01
usD 756,000 Shui On Development Holding Ltd 6.15% 24/8/2024 781,515 0.00
usD 330,000 Sinic Holdings Group Co Ltd 8.5% 24/1/2022 270,970 0.00
usb 1,050,000 Sinic Holdings Group Co Ltd 10.5% 18/6/2022 821,625 0.01
usb 956,000 Sunac China Holdings Ltd 6.5% 10/1/2025 938,328 0.01
usb 1,171,000 Sunac China Holdings Ltd 6.65% 3/8/2024 1,158,233 0.01
usD 1,275,000 Sunac China Holdings Ltd 7% 9/7/2025 1,259,062 0.01
usb 1,177,000 Sunac China Holdings Ltd 7.5% 1/2/2024 1,194,987 0.01
usD 756,000 Sunac China Holdings Ltd 7.95% 11/10/2023 773,294 0.00
usD 1,997,000 Times China Holdings Ltd 5.75% 14/1/2027 1,917,120 0.01
usD 1,994,000 Times China Holdings Ltd 6.75% 8/7/2025 1,983,377 0.01
usD 318,609 Tryon Park CLO Ltd FRN 15/4/2029 318,713 0.00
usD 942,000 Vale Overseas Ltd 3.75% 8/7/2030 1,002,406 0.01
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usb 677,000 Vale Overseas Ltd 6.25% 10/8/2026 814,128 0.00
usD 2,500,000 Weibo Corp 3.375% 8/7/2030 2,552,537 0.01
usD 202,000 Wynn Macau Ltd* 144A’ 4.875% 1/10/2024 203,718 0.00
usD 956,000 Wynn Macau Ltd 4.875% 1/10/2024 964,128 0.01
usD 1,406,000 Wynn Macau Ltd 5.5% 15/1/2026 1,437,203 0.01
usD 338,000 XP Inc' 144A’ 3.25% 1/7/2026 331,240 0.00
usD 945,000 Yuzhou Group Holdings Co Ltd 7.375% 13/1/2026 770,175 0.00
usb 945,000 Yuzhou Group Holdings Co Ltd 7.7% 20/2/2025 805,631 0.00
usb 945,000 Yuzhou Group Holdings Co Ltd 8.3% 27/5/2025 810,191 0.00
usb 1,267,000 Yuzhou Group Holdings Co Ltd 8.375% 30/10/2024 1,115,312 0.01
usD 1,300,000 Yuzhou Group Holdings Co Ltd 8.5% 4/2/2023 1,235,000 0.01
usD 2,822,000 Yuzhou Group Holdings Co Ltd 8.5% 26/2/2024 2,568,020 0.01
usb 578,000 Zhenro Properties Group Ltd 6.63% 7/1/2026 538,551 0.00
usD 1,512,000 Zhenro Properties Group Ltd 7.35% 5/2/2025 1,457,015 0.01
usb 588,000 Zhenro Properties Group Ltd 7.875% 14/4/2024 581,836 0.00
usD 756,000 Zhenro Properties Group Ltd 8.35% 10/3/2024 770,678 0.00
usb 378,000 Zhenro Properties Group Ltd 9.15% 6/5/2023 389,931 0.00
usD 360,000 Zhongliang Holdings Group Co Ltd 8.5% 19/5/2022 318,150 0.00
usD 1,070,000 Zhongliang Holdings Group Co Ltd 8.875% 22/11/2021 1,054,218 0.01
130,902,357 0.70

usb 1,031,000 Corp Nacional del Cobre de Chile 4.25% 17/7/2042 1,192,890 0.01
usb 756,000 Corp Nacional del Cobre de Chile 4.25% 17/7/2042 874,709 0.00
usD 1,105,000 VTR Comunicaciones SpA' 144A’ 4.375% 15/4/2029 1,115,277 0.01
3,182,876 0.02

usb 1,547,000 Bank of Communications Co Ltd FRN 18/11/2025 (Perpetual) 1,612,428 0.01
usb 1,200,000 China Development Bank Financial Leasing Co Ltd FRN 28/9/2030 1,225,344 0.01
CNY1,091,110,000 China Government Bond 2.68% 21/5/2030 165,246,745 0.88
CNY 490,400,000 China Government Bond 3.02% 27/5/2031 77,020,359 0.41
CNY1,002,550,000 China Government Bond 3.27% 19/11/2030 159,744,562 0.85
usb 1,300,000 China Grand Automotive Services Ltd 8.625% 8/4/2022 1,228,887 0.01
usb 2,500,000 Guoren Property & Casualty Insurance Co Ltd 3.35% 1/6/2026 2,557,925 0.01
usb 2,360,000 ZzhongAn Online P&C Insurance Co Ltd 3.5% 8/3/2026 2,369,546 0.01
411,005,796 2.19

usb 441,000 Banco Davivienda SA' 144A" FRN 22/4/2031 (Perpetual) 466,357 0.00
usD 612,000 Banco GNB Sudameris SA* 144A’ FRN 16/4/2031 629,115 0.00
usb 3,339,000 Colombia Government International Bond 3.125% 15/4/2031 3,281,169 0.02
usb 1,022,000 Colombia Government International Bond 3.875% 25/4/2027 1,086,994 0.01
usb 270,000 Colombia Government International Bond 4.125% 15/5/2051 253,728 0.00
usD 1,059,000 Colombia Government International Bond 4.5% 28/1/2026 1,152,602 0.01
usD 1,651,000 Empresas Publicas de Medellin ESP* 144A’ 4.25%18/7/2029 1,645,535 0.01
8,515,500 0.05
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usb 761,000 MHP SE* 144A’ 7.75% 10/5/2024 827,047 0.00
usb 1,594,000 Aeropuertos Dominicanos Siglo XXI SA" 144A’ 6.75% 30/3/2029 1,651,527 0.01
usb 1,923,000 Dominican Republic International Bond' 144A" 4.5% 30/1/2030 1,996,295 0.01
usD 1,899,000 Dominican Republic International Bond' 144A" 4._.875% 23/9/2032 1,992,056 0.01
usD 2,602,000 Dominican Republic International Bond 5.95% 25/1/2027 2,927,250 0.02
usb 765,000 Dominican Republic International Bond 6.4% 5/6/2049 839,588 0.00
9,406,716 0.05

usb 1,559,000 Egypt Government International Bond' 144A’ 5.75% 29/5/2024 1,658,932 0.01
usb 2,033,000 Egypt Government International Bond 5.875% 11/6/2025 2,174,415 0.01
usb 256,000 Egypt Government International Bond* 144A’ 5.875% 16/2/2031 252,480 0.00
usb 989,000 Egypt Government International Bond' 144A’ 7.5% 16/2/2061 942,023 0.01
usb 1,667,000 Egypt Government International Bond 7.6% 1/3/2029 1,831,770 0.01
usb 2,182,000 Egypt Government International Bond' 144A’ 8.5% 31/1/2047 2,293,855 0.01
9,153,475 0.05

usD 2,509,000 Societe Generale SA' 144A° FRN 18/11/2030 (Perpetual) 2,712,856 0.02
EUR 7,400,000 Adler Pelzer Holding GmbH 4.125% 1/4/2024 8,184,570 0.04
EUR 9,111,000 APCOA Parking Holdings GmbH FRN 15/1/2027 10,945,204 0.06
usb 1,999,000 Deutsche Bank AG/New York NY FRN 14/1/2032 2,068,269 0.01
EUR 10,555,000 Douglas GmbH 6% 8/4/2026* 12,584,246 0.07
EUR 5,259,000 Kirk Beauty SUN GmbH 8.25% 1/10/2026* 6,153,103 0.03
EUR 7,507,000 KME SE 6.75% 1/2/2023* 8,543,149 0.05
48,478,541 0.26

usD 1,349,000 Ghana Government International Bond 6.375% 11/2/2027 1,317,386 0.01
usD 1,186,000 Ghana Government International Bond‘ 144A’ 7.75% 7/4/2029 1,197,860 0.00
usb 1,211,000 Ghana Government International Bond' 144A’ 8.625% 7/4/2034 1,227,651 0.01
3,742,897 0.02

EUR 27,049,000 Hellenic Republic Government Bond‘ 144A" 2% 22/4/2027 35,598,650 0.19
usb 786,000 Banco Industrial SA/Guatemala’ 144A’ FRN 29/1/2031 813,471 0.00
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CHF 3,200,000 Credit Suisse Group Guernsey VII Ltd 3% 12/11/2021 3,946,563 0.02
usD 2,500,000 AIA Group Ltd FRN 7/4/2026 (Perpetual) 2,545,625 0.01
usb 1,590,000 Bank of China Hong Kong Ltd FRN 14/9/2023 (Perpetual) 1,714,815 0.01
usD 3,800,000 Bank of Communications Hong Kong Ltd FRN 8/7/2031 3,794,908 0.02
usD 1,195,000 Bank of East Asia Ltd/The FRN 19/9/2024 (Perpetual) 1,277,799 0.01
usb 945,000 Bank of East Asia Ltd/The FRN 21/10/2025 (Perpetual) 1,020,009 0.01
usD 2,000,000 Bank of East Asia Ltd/The FRN 29/5/2030 2,114,540 0.01
usb 423,000 Blossom Joy Ltd FRN 21/7/2025 (Perpetual) 434,368 0.00
usb 1,610,000 China CITIC Bank International Ltd FRN 28/2/2029 1,708,641 0.01
usD 1,390,000 China South City Holdings Ltd 10.875% 26/6/2022 1,157,390 0.01
usD 400,000 CITIC Ltd 2.85% 25/2/2030 413,100 0.00
usD 1,940,000 CMB International Leasing Management Ltd 2.75% 12/8/2030 1,907,533 0.01
usD 980,000 CNAC HK Finbridge Co Ltd 3% 22/9/2030 994,090 0.01
usD 860,000 CNAC HK Finbridge Co Ltd 3.875% 19/6/2029 933,500 0.00
usD 1,720,000 CNAC HK Finbridge Co Ltd 4.125% 19/7/2027 1,881,039 0.01
usD 1,750,000 CNAC HK Finbridge Co Ltd 5.125% 14/3/2028 2,017,724 0.01
usD 2,500,000 GLP China Holdings Ltd 2.95% 29/3/2026 2,529,588 0.01
usD 1,470,000 Lenovo Group Ltd 3.421% 2/11/2030 1,551,861 0.01
usb 956,000 Nanyang Commercial Bank Ltd FRN 2/6/2022 (Perpetual) 971,535 0.00
usb 1,640,000 Nanyang Commercial Bank Ltd FRN 20/11/2029 1,714,997 0.01
usb 2,700,000 Vanke Real Estate Hong Kong Co Ltd 3.975% 9/11/2027 2,906,881 0.02
usb 1,340,000 Wanda Group Overseas Ltd 8.875% 21/3/2023 1,279,144 0.01
usb 1,590,000 Westwood Group Holdings Ltd 2.8% 20/1/2026 1,614,756 0.01
usb 945,000 Yango Justice International Ltd 7.875% 4/9/2024 826,875 0.00
usb 1,512,000 Yango Justice International Ltd 9.25% 15/4/2023 1,430,095 0.01
usb 684,000 Yango Justice International Ltd 10% 12/2/2023 697,969 0.00
usD 756,000 Yanlord Land HK Co Ltd 5.125% 20/5/2026 778,638 0.00

40,217,420 0.21
usb 510,000 Bharat Petroleum Corp Ltd 4% 8/5/2025 544,257 0.00
usb 2,010,000 Export-Import Bank of India 3.25% 15/1/2030 2,069,199 0.01
usb 930,000 Export-Import Bank of India 3.875% 1/2/2028 1,014,993 0.01
usD 662,000 GMR Hyderabad International Airport Ltd 4.25% 27/10/2027 639,873 0.00
usD 956,000 GMR Hyderabad International Airport Ltd 5.375% 10/4/2024 985,741 0.01
usb 2,600,000 HDFC Bank Ltd FRN 25/8/2026 (Perpetual) 2,603,900 0.01
usb 2,150,000 Hindustan Petroleum Corp Ltd 4% 12/7/2027 2,300,457 0.01
usD 378,000 HPCL-Mittal Energy Ltd 5.45% 22/10/2026 394,065 0.00
usD 2,550,000 ICICI Bank Ltd/Dubai 3.8% 14/12/2027 2,775,471 0.02
usb 510,000 Indian Railway Finance Corp Ltd 2.8% 10/2/2031 501,965 0.00
usb 2,170,000 Indian Railway Finance Corp Ltd 3.249% 13/2/2030 2,228,991 0.01
usD 956,000 JSW Steel Ltd 5.375% 4/4/2025 1,023,752 0.01
usb 1,172,000 Manappuram Finance Ltd 5.9% 13/1/2023 1,212,909 0.01
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usD 1,274,000 Muthoot Finance Ltd' 144A" 6.125% 31/10/2022 1,320,182 0.01
usD 2,550,000 NTPC Ltd 4.25% 26/2/2026 2,769,427 0.01
usD 1,800,000 Oil India Ltd 5.125% 4/2/2029 2,046,379 0.01
usD 1,890,000 Power Finance Corp Ltd 4.5% 18/6/2029 2,037,869 0.01
usb 510,000 Power Finance Corp Ltd 6.15% 6/12/2028 609,059 0.00
usD 1,400,000 REC Ltd 2.75% 13/1/2027 1,398,376 0.01
usD 1,155,000 ReNew Power Pvt Ltd 5.875% 5/3/2027 1,228,504 0.01
usb 378,000 ReNew Power Synthetic 6.67% 12/3/2024 397,542 0.00
usb 1,134,000 Shriram Transport Finance Co Ltd 4.4% 13/3/2024 1,143,920 0.01
usb 444,000 Shriram Transport Finance Co Ltd 5.1% 16/7/2023 453,990 0.00
usD 756,000 Shriram Transport Finance Co Ltd 5.95% 24/10/2022 776,310 0.00
usb 1,965,000 Summit Digitel Infrastructure Pvt Ltd 2.875% 12/8/2031 1,928,598 0.01

34,405,729 0.18
usb 200,000 Bank Negara Indonesia Persero Tbk PT 3.75% 30/3/2026 206,500 0.00
usD 200,000 Bank Tabungan Negara Persero Tbk PT 4.2% 23/1/2025 205,250 0.00
usb 2,928,000 Indonesia Government International Bond 4.1% 24/4/2028 3,328,550 0.02
usD 2,500,000 Indonesia Government International Bond 6.625% 17/2/2037 3,509,775 0.02
usD 1,300,000 Indonesia Government International Bond 7.75% 17/1/2038 1,998,509 0.01
usb 1,000,000 Indonesia Government International Bond 8.5% 12/10/2035 1,605,625 0.01
usb 1,540,000 Pelabuhan Indonesia Il PT 5.375% 5/5/2045 1,858,580 0.01
usb 1,538,000 Pertamina Persero PT 3.65% 30/7/2029 1,670,167 0.01
usD 2,400,000 Pertamina Persero PT 5.625% 20/5/2043 2,915,220 0.02
usb 1,400,000 Pertamina Persero PT 6% 3/5/2042 1,761,704 0.01
usb 1,170,000 Pertamina Persero PT 6.45% 30/5/2044 1,560,827 0.01
usb 1,280,000 Pertamina Persero PT 6.5% 27/5/2041 1,694,147 0.01
usb 2,000,000 Perusahaan Penerbit SBSN Indonesia 111 2.8% 23/6/2030 2,085,455 0.01
usb 600,000 Perusahaan Penerbit SBSN Indonesia Il 3.55% 9/6/2051 617,250 0.00
usb 4,000,000 Perusahaan Penerbit SBSN Indonesia 111 4.45% 20/2/2029 4,656,860 0.02
USD 1,500,000 Ef;giaQZ?gosggigroan Persero PT Perusahaan Listrik Negara 1,722,004 0.01
USD 800,000 zégg;agg§2/;8£§eroan Persero PT Perusahaan Listrik Negara 918,416 0.00
USD 1,800,000 gégggzhggclsggzgroan Persero PT Perusahaan Listrik Negara 2.121,750 0.01
USD 1,000,000 gézgiagiiglzgggeroan Persero PT Perusahaan Listrik Negara 1,180,365 0.01

35,617,044 0.19
EUR 275,000 Aqueduct European CLO 4-2019 DAC FRN 15/7/2032 325,810 0.00
EUR 116,000 Avoca CLO XV DAC FRN 15/4/2031 136,434 0.00
EUR 249,000 Avoca CLO XVII DAC FRN 15/10/2032 294,973 0.00
EUR 250,000 Avoca CLO XVII DAC FRN 15/10/2032 296,343 0.00
EUR 280,000 Cairn CLO XI1 DAC FRN 15/4/2033 332,291 0.00
EUR 404,000 Harvest CLO XVIII DAC FRN 15/10/2030 475,539 0.01
EUR 281,000 OAK Hill European Credit Partners V Designated Activity Co' 331,945 0.00

Series 2016-5X B1’ FRN 21/2/2030

83/194



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
OOoOooooooooooooooodd

EUR 280,000 OAK Hill European Credit Partners VI DAC FRN 20/1/2032 329,601 0.00
EUR 472,000 OCP Euro CLO 2017-2 DAC FRN 15/1/2032 557,871 0.01
Prodigy Finance CM2021-1 DAC' Series 2021-1A B’ ‘ 144A’ FRN
usD 1,270,000 25/7/2051. 1,278,712 0.01
Prodigy Finance CM2021-1 DAC' Series 2021-1A C' ' 144A’ FRN
usD 740,000 95/7/2051 745,508 0.00
Prodigy Finance CM2021-1 DAC' Series 2021-1A D' ‘ 144A’ FRN
usb 490,000 25/7/2051 492,114 0.00
EUR 280,000 Sound Point Euro CLO Il Funding DAC FRN 26/10/2032 331,509 0.00
5,928,650 0.03
usb 531,000 AngloGold Ashanti Holdings Plc 3.75% 1/10/2030 557,550 0.01
usb 2,170,000 Gohl Capital Ltd 4.25% 24/1/2027 2,303,227 0.01
2,860,777 0.02
usD 1,205,000 Bank Leumi Le-Israel BM' 144A’ FRN 29/1/2031 1,233,242 0.01
usb 643,919 Energean Israel Finance Ltd' 144A" 4.875% 30/3/2026 659,938 0.00
usD 602,040 Leviathan Bond Ltd' 144A" 5.75% 30/6/2023 629,312 0.00
2,522,492 0.01
EUR 13,500,000 Forno d’ Asolo SpA FRN 30/4/2027 15,682,892 0.08
usb 2,357,000 Intesa Sanpaolo SpA' 144A° FRN 17/9/2025 (Perpetual) 2,690,987 0.01
EUR 68,410,000 Italy Buoni Poliennali Del Tesoro 0.95% 1/8/2030 83,618,470 0.45
EUR 83,875,000 Italy Buoni Poliennali Del Tesoro 1.35% 1/4/2030 106,191,149 0.57
EUR 6,765,000 Marcolin SpA 6.125% 15/11/2026 8,250,295 0.04
216,433,793 1.15
JPY8,182,750,000 Japan Government Thirty Year Bond 0.4% 20/9/2049 70,748,725 0.38
usD 1,217,000 Nissan Motor Co Ltd* 144A' 3.522% 17/9/2025 1,302,354 0.00
72,051,079 0.38
GBP 2,761,000 Wheel Bidco Ltd' 144A" 6.75% 15/7/2026 3,876,775 0.02
usD 385,000 Atento Luxco 1 SA* 144A' 8% 10/2/2026 424,463 0.00
usD 786,742 FEL Energy VI Sarl 5.75% 1/12/2040 839,060 0.00
EUR 3,031,000 Garfunkelux Holdco 3 SA' 144A 6.75% 1/11/2025 3,758,259 0.02
GBP 5,154,000 Garfunkelux Holdco 3 SA' 144A" 7.75% 1/11/2025 7,459,315 0.04
usb 1,016,000 Gol Finance SA" 144A’ 7% 31/1/2025 966,165 0.00
usD 575,000 Gol Finance SA" 144A’ 8% 30/6/2026 575,776 0.00
EUR 7,733,000 Herens Midco Sarl* 144A’ 5.25Y% 15/5/2029 8,869,238 0.05
USD 13,594,000 Intelsat Jackson Holdings SA (Defaulted)’ 144A’ 8% 15/2/2024 14,132,934 0.08
usD 470,000 Kenbourne Invest SA* 144A" 4.7% 22/1/2028 475,875 0.00
usb 1,718,000 Kenbourne Invest SA' 144A’ 6.875% 26/11/2024 1,823,227 0.01
usD 1,220,000 MC Brazil Downstream Trading SARL' 144A’ 7.25% 30/6/2031 1,266,970 0.01
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usD 200,000 Millicom International Cellular SA'" 144A" 4.5% 27/4/2031 209,393 0.00
usD 1,424,700 Millicom International Cellular SA 5.125% 15/1/2028 1,491,583 0.01
EUR 5,570,000 Picard Bondco SA 5.375% 1/7/2027 6,703,786 0.04
usb 484,000 Puma International Financing SA" 144A' 5% 24/1/2026 484,329 0.00
usb 1,151,000 Puma International Financing SA° 144A’ 5.125% 6/10/2024 1,159,633 0.01
usD 1,554,000 Rumo Luxembourg Sarl* 144A’ 5.875% 18/1/2025 1,620,822 0.01
EUR 5,376,000 Sani/lkos Financial Holdings 1 Sarl 5.625% 15/12/2026 6,401,233 0.03
usD 953,000 Simpar Europe SA' 144A" 5.2% 26/1/2031 980,113 0.01

59,642,174 0.32
usD 3,460,000 Dua Capital Ltd 2.78% 11/5/2031 3,491,451 0.02
usD 3,090,000 TNB Global Ventures Capital Bhd 4.851% 1/11/2028 3,646,478 0.02

7,137,929 0.04
usb 475,000 Azure Power Energy Ltd* 144A° 3.575% 19/8/2026 481,531 0.00
usD 2,315,000 HTA Group Ltd/Mauritius' 144A" 7% 18/12/2025 2,452,274 0.01
usb 530,000 India Cleantech Energy’ 144A° 4.7% 10/8/2026 536,434 0.00
usD 950,000 India Green Energy Holdings' 144A" 5.375% 29/4/2024 1,001,063 0.01
usb 939,000 India Green Energy Holdings 5.375% 29/4/2024 989,471 0.01
usb 912,000 India Green Power Holdings 4% 22/2/2027 918,564 0.01
usD 2,109,000 Network i2i Ltd FRN 15/1/2025 (Perpetual) 2,256,551 0.01
usD 643,000 UPL Corp Ltd FRN 27/2/2025 (Perpetual) 659,726 0.00
usD 1,990,000 UPL Corp Ltd 4.5% 8/3/2028 2,144,111 0.01
usD 1,990,000 UPL Corp Ltd 4.625% 16/6/2030 2,149,991 0.01

13,589,716 0.07
usD 746,000 Alfa SAB de CV' 144A’ 6.875% 25/3/2044 1,018,756 0.01
USD 1,163,000 ?ﬁgigeﬁﬁgiintil del Norte SA/Grand Cayman' 144A’ FRN 27/9/2024 1,253,278 0.01
usb 1,174,000 BBVA Bancomer SA/Texas FRN 18/1/2033 1,222,780 0.01
usD 798,000 Cemex SAB de CV' 144A' FRN 8/6/2026 (Perpetual) 833,718 0.00
usD 308,000 Cemex SAB de CV* 144A’ 3.875% 11/7/2031 317,625 0.00
usD 911,000 Cemex SAB de CV 5.45% 19/11/2029 1,001,235 0.01
usD 1,061,000 Controladora Mabe SA de CV' 144A’ 5.6% 23/10/2028 1,254,526 0.01
usD 784,000 Cydsa SAB de CV* 144A’ 6.25% 4/10/2027 825,866 0.00
usD 828,000 Grupo Axo SAPI de CV* 144A' 5.75% 8/6/2026 841,138 0.01
usb 1,170,000 Grupo Bimbo SAB de CV* 144A’ FRN 17/4/2023 (Perpetual) 1,231,671 0.01
usD 804,000 Mexico City Airport Trust 5.5% 31/7/2047 837,927 0.00
usb 1,913,000 Mexico Government International Bond 2.659% 24/5/2031 1,906,716 0.01
usb 1,811,000 Mexico Government International Bond 3.75% 11/1/2028 2,008,154 0.01
USD 1,617,000 ggsgigggg de Servicios Mega SA de CV Sofom ER* 144A° 8.25% 1,639,517 0.01
usb 793,000 Petroleos Mexicanos 6.35% 12/2/2048 674,050 0.00
usb 2,305,000 Petroleos Mexicanos 6.5% 13/3/2027 2,443,530 0.01
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usD 581,000 Trust Fibra Uno' 144A’ 5.25% 30/1/2026 653,044 0.00

19,963,531 0.11
usD 750,000 Mongolia Government International Bond 3.5% 7/7/2027 740,625 0.00
usb 257,000 Mongolia Government International Bond 5.125% 7/4/2026 270,974 0.00
usb 1,778,000 Mongolian Mining Corp/Energy Resources LLC 9.25%15/4/2024 1,633,449 0.01

2,645,048 0.01
usb 1,298,000 Morocco Government International Bond' 144A’ 3% 15/12/2032 1,260,683 0.01
usb 449,000 Morocco Government International Bond' 144A’ 4% 15/12/2050 418,692 0.00
usD 660,000 OCP SA* 144A" 3.75% 23/6/2031 669,075 0.00

2,348,450 0.01
usD 2,821,000 Braskem Netherlands Finance BV‘ 144A’ FRN 23/1/2081 3,266,626 0.02
usb 852,000 Embraer Netherlands Finance BV' 144A’ 6.95% 17/1/2028 971,706 0.00
usb 744,000 Equate Petrochemical BV* 144A" 2.625% 28/4/2028 757,020 0.00
usD 2,828,000 Greenko Dutch BV 3.85% 29/3/2026 2,895,518 0.02
usD 1,290,000 Minejesa Capital BV 4.625% 10/8/2030 1,364,175 0.01
usD 1,600,000 Minejesa Capital BV 5.625% 10/8/2037 1,742,932 0.01
usb 1,869,000 Mong Duong Finance Holdings BV 5.125% 7/5/2029 1,879,588 0.01
usb 656,000 Petrobras Global Finance BV 5.299% 27/1/2025 738,471 0.00
usb 955,000 Petrobras Global Finance BV 5.999% 27/1/2028 1,102,571 0.01
EUR 4,181,000 Titan Holdings Il BV 5.125% 15/7/2029 5,059,662 0.03
usD 786,000 VEON Holdings BV* 144A" 4% 9/4/2025 829,859 0.00
usb 1,197,000 Vivo Energy Investments BV' 144A" 5.125% 24/9/2027 1,271,813 0.01
EUR 25,365,000 Ziggo BV 2.875% 15/1/2030 30,303,918 0.16

52,183,859 0.28
usb 837,000 Oman Government International Bond 6.5% 8/3/2047 841,131 0.01
usD 812,000 Oman Government International Bond 6.75% 17/1/2048 832,539 0.00
usD 824,000 0Q SAOC' 144A’ 5.125% 6/5/2028 838,420 0.00

2,512,090 0.01
usb 862,000 Pakistan Government International Bond 6% 8/4/2026 870,620 0.00
usb 861,000 Pakistan Government International Bond 7.375% 8/4/2031 876,067 0.00
usD 956,000 Pakistan Water & Power Development Authority 7.5% 4/6/2031 954,805 0.01

2,701,492 0.01
usb 770,000 Aeropuerto Internacional de Tocumen SA' 144A 5.125% 11/8/2061 812,831 0.01
usD 665,000 Banistmo SA 3.65% 19/9/2022* 678,099 0.00
usD 458,000 Carnival Corp* 144A° 11.5% 1/4/2023 516,821 0.00
usD 3,019,000 Panama Government International Bond 3.16% 23/1/2030 3,219,937 0.02
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usb 1,274,000 Panama Government International Bond 4.5% 16/4/2050 1,460,839 0.01
6,688,527 0.04

usb 625,000 Frigorifico Concepcion SA" 144A’ 7.7% 21/7/2028 659,267 0.00
usb 740,000 Paraguay Government International Bond 4.7% 27/3/2027 838,816 0.00
usb 840,000 Paraguay Government International Bond' 144A’ 4.95% 28/4/2031 971,340 0.01
2,469,423 0.01

usb 570,000 [InRetail Consumer' 144A" 3.25% 22/3/2028 565,013 0.00
usb 1,574,000 Peruvian Government International Bond 1.862% 1/12/2032 1,487,973 0.01
usD 1,000,000 Peruvian Government International Bond 2.783% 23/1/2031 1,024,962 0.01
3,077,948 0.02

usD 2,100,000 Philippine Government International Bond 6.375% 15/1/2032 2,917,803 0.02
usb 1,920,000 Philippine Government International Bond 6.375% 23/10/2034 2,740,507 0.02
usb 756,000 Rizal Commercial Banking Corp FRN 27/8/2025 (Perpetual) 802,976 0.00
6,461,286 0.04

usD 239,000 Qatar Government International Bond' 144A" 4% 14/3/2029 275,746 0.00
usb 434,000 Qatar Government International Bond' 144A’ 4.4% 16/4/2050 538,974 0.00
814,720 0.00

usb 1,192,000 Romanian Government International Bond' 144A" 6.125% 22/1/2044 1,638,654 0.01
usb 2,000,000 Russian Foreign Bond-Eurobond 4.25% 23/6/2027 2,247,000 0.01
usb 200,000 Russian Foreign Bond-Eurobond 4.75% 27/5/2026 227,047 0.00
2,474,047 0.01

usb 1,696,000 Saudi Arabian Oil Co' 144A’ 2.25% 24/11/2030 1,686,803 0.01
usD 1,499,000 Saudi Government International Bond 4.5% 17/4/2030 1,781,828 0.01
usb 605,000 Saudi Government International Bond 4.625% 4/10/2047 726,064 0.00
4,194,695 0.02

usb 1,876,000 ABJA Investment Co Pte Ltd 5.45% 24/1/2028 2,062,418 0.01
usb 1,700,000 BOC Aviation Ltd 3.5% 18/9/2027 1,814,721 0.01
usb 1,990,000 BPRL International Singapore Pte Ltd 4.375% 18/1/2027 2,135,250 0.01
usb 662,000 Continuum Energy Levanter Pte Ltd 4.5% 9/2/2027 687,315 0.00
usb 637,185 Continuum Energy Levanter Pte Ltd" 144A’ 4.5% 9/2/2027 661,551 0.00
usb 1,578,000 DBS Group Holdings Ltd FRN 27/2/2025 (Perpetual) 1,624,149 0.01
usb 756,000 Global Prime Capital Pte Ltd 5.95% 23/1/2025 785,754 0.00
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usb 851,000 GLP Pte Ltd FRN 17/5/2026 (Perpetual) 846,524 0.01
usD 1,470,588 LLPL Capital Pte Ltd 6.875% 4/2/2039 1,731,500 0.01
usD 756,000 LMIRT Capital Pte Ltd 7.5% 9/2/2026 786,387 0.00
usD 956,000 Medco Oak Tree Pte Ltd 7.375% 14/5/2026 1,030,090 0.01
usD 956,000 Medco Platinum Road Pte Ltd 6.75% 30/1/2025 1,001,804 0.01
usD 510,000 Oil India International Pte Ltd 4% 21/4/2027 541,103 0.00
usD 2,600,000 ONGC Videsh Vankorneft Pte Ltd 3.75% 27/7/2026 2,771,135 0.02
usD 956,000 Theta Capital Pte Ltd 8.125% 22/1/2025 1,009,065 0.01
usD 756,000 TML Holdings Pte Ltd 4.35% 9/6/2026 761,670 0.00
20,250,436 0.11

usD 1,540,000 Kookmin Bank FRN 2/7/2024 (Perpetual) 1,630,279 0.01
usD 1,800,000 Kookmin Bank 2.5% 4/11/2030 1,815,446 0.01
usD 1,730,000 LG Chem Ltd 2.375% 7/7/2031 1,739,499 0.01
usb 1,030,000 Shinhan Financial Group Co Ltd FRN 12/5/2026 (Perpetual) 1,022,872 0.01
usD 2,100,000 SK Hynix Inc 2.375% 19/1/2031 2,082,024 0.01
usb 937,000 Woori Bank FRN 4/10/2024 (Perpetual) 977,169 0.00
9,267,289 0.05

usb 600,000 Banco Bilbao Vizcaya Argentaria SA FRN 16/11/2027 (Perpetual) 655,500 0.00
EUR 32,149,000 Spain Government Bond‘ 144A’ 0.5% 31/10/2031 38,688,440 0.21
EUR 52,759,000 Spain Government Bond* 144A’ 3.45% 30/7/2066 98,853,143 0.53
138,197,083 0.74

usb 4,516,000 Credit Suisse Group AG' 144A° FRN 21/8/2026 (Perpetual) 4,992,980 0.03
usb 388,000 Credit Suisse Group AG' 144A’ FRN 24/1/2030 (Perpetual) 399,795 0.00
usD 2,557,000 Credit Suisse Group AG' 144A’ FRN 14/5/2032 2,673,713 0.01
usD 2,457,000 UBS Group AG' 144A’ FRN 31/1/2024 (Perpetual) 2,695,464 0.02
10,761,952 0.06

usb 2,000,000 Bangkok Bank PCL/Hong Kong FRN 23/9/2025 (Perpetual) 2,097,410 0.01
usb 572,000 Bangkok Bank PCL/Hong Kong FRN 25/9/2034 594,214 0.00
usb 550,000 GC Treasury Center Co Ltd 2.98% 18/3/2031 565,422 0.00
usb 550,000 GC Treasury Center Co Ltd 4.3% 18/3/2051 617,508 0.01
usb 2,000,000 Kasikornbank PCL/Hong Kong FRN 14/10/2025 (Perpetual) 2,115,450 0.01
usD 564,000 Kasikornbank PCL/Hong Kong FRN 2/10/2031 574,952 0.00
usb 662,000 Krung Thai Bank PCL/Cayman Islands FRN 25/3/2026 (Perpetual) 669,454 0.01
usb 1,900,000 Thaioil Treasury Center Co Ltd 5.375% 20/11/2048 2,215,761 0.01
usb 956,000 TMBThanachart Bank PCL FRN 2/12/2024 (Perpetual) 972,137 0.01
10,422,308 0.06

USD 430,000 Anadolu Efes Biracilik Ve Malt Sanayii AS' 144A" 3.375% 443,975 0.00

29/6/2028
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usb 2,390,000 Ukraine Government International Bond' 144A' 7.253% 15/3/2033 2,535,958 0.01
usD 690,000 Ukraine Government International Bond 7.75% 1/9/2023 745,200 0.01
usb 2,235,000 Ukraine Government International Bond 8.994% 1/2/2024 2,493,701 0.01

5,774,859 0.03
usD 920,000 DP World Ltd/United Arab Emirates 6.85% 2/7/2037 1,250,662 0.01
usD 1,221,000 NBK Tier 1 Financing Ltd' 144A" FRN 24/8/2026 (Perpetual) 1,224,815 0.00

2,475,477 0.01
usb 2,612,000 Barclays Plc FRN 15/3/2022 (Perpetual) 2,699,176 0.01
GBP 2,384,000 Constellation Automotive Financing Plc 4.875% 15/7/2027 3,300,468 0.02
GBP 9,581,000 Deuce Finco Plc 5.5% 15/6/2027 13,348,156 0.07
EUR 8,904,000 Ellaktor Value Plc' 144A’ 6.375% 15/12/2024 10,543,770 0.06
GBP 4,843,000 Inspired Entertainment Financing Plc 7.875% 1/6/2026 6,882,219 0.04
usb 398,000 International Game Technology Plc' 144A’ 6.5% 15/2/2025 443,873 0.00
usb 1,039,000 Liquid Telecommunications Financing PIc' 144A' 5.5% 4/9/2026 1,077,547 0.01
EUR 17,760,000 Modulaire Global Finance Plc 6.5% 15/2/2023 21,618,259 0.11
usb 1,173,000 Vedanta Resources Finance Il Plc 8% 23/4/2023 1,172,798 0.01
usD 1,154,000 Vedanta Resources Finance Il Plc 8.95% 11/3/2025 1,175,637 0.01
usb 997,000 Vedanta Resources Finance Il Plc' 144A' 8.95% 11/3/2025 1,015,694 0.00
usb 956,000 Vedanta Resources Finance Il Plc 13.875% 21/1/2024 1,053,383 0.01
usb 2,664,000 Vodafone Group Plc FRN 4/6/2081 2,704,160 0.01

67,035,140 0.36
USD 2,640,000 é?l} ﬁZizyngﬁ ;giségggécas Trust 2015-1211° Series 2015-1211 2,791,851 0.02
usD 400,000 Acadia Healthcare Co Inc' 144A" 5% 15/4/2029 419,016 0.00
usb 557,000 Acadia Healthcare Co Inc' 144A’" 5.5% 1/7/2028 589,724 0.00
usb 1,766,587 AccesslLex Institute’ Series 2007-A A3" FRN 25/5/2036 1,736,018 0.01
usD 1,558,000 Affinity Gaming’ 144A’ 6.875% 15/12/2027 1,645,637 0.01
usD 828,928 AGL CLO 5 Ltd' Series 2020-5A A2R' * 144A' FRN 20/7/2034 829,043 0.01
usD 1,153,674 AGL CLO 5 Ltd* Series 2020-5A BR' ‘ 144A’ FRN 20/7/2034 1,154,682 0.01
usD 940,000 AGL CLO 7 Ltd* Series 2020-7A AR’ * 144A" FRN 15/7/2034 940,022 0.01
USD 725,000 éégg?zgéi Series 2017-A" Series 2017-AA AR’ * 144A" FRN 725,437 0.00
USD 278,501 ﬁ;gggzgég Series 2018-A" Series 2018-AA B' ‘ 144A’ FRN 276,045 0.00
usD 2,943,000 Air Lease Corp 3.125% 1/12/2030 3,025,531 0.02
USD 7,714,000 ﬁ:g?rIZZR§ g?g%lggjgiggggy Inc/New Albertsons LP/Albertsons 7,788,504 0.04
USD 11,736,000 Allegiant Travel Co' 144A° 8.5% 5/2/2024 12,719,242 0.07
usD 250,000 Allegro CLO XI Ltd' Series 2019-2A A2A’ * 144A’ FRN 19/1/2033 250,998 0.00
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usb 2,578,000 Ally Financial Inc FRN 15/5/2026 (Perpetual) 2,721,401 0.02

usD 259,000 AMC Networks Inc 4.75% 1/8/2025 265,841 0.00

usD 129,000 AMC Networks Inc 5% 1/4/2024 130,795 0.00

usD 5,545,000 American Express Co FRN 15/9/2021 (Perpetual) 5,545,075 0.03

usb 2,681,000 American Express Co FRN 15/9/2026 (Perpetual) 2,732,274 0.02

usD 522,000 AMN Healthcare Inc' 144A" 4% 15/4/2029 538,420 0.00

usD 1,085,000 Apidos CLO XV* Series 2013-15A A1RR’ * 144A’ FRN 20/4/2031 1,085,481 0.01

usD 250,000 Apidos CLO XXXI‘ Series 2019-31A BR' * 144A’ FRN 15/4/2031 250,149 0.00

usb 385,000 Aramark Services Inc' 144A' 5% 1/2/2028 401,397 0.00

USD 973,000 Ashton Woods USA LLC/Ashton Woods Finance Co' 144A" 4.625% 974,387 0.01
1/8/2029

usD 283,864 ASSURANT CLO I Ltd' Series 2017-1A C' * 144A’ FRN 20/10/2029 284,129 0.00

usD 250,000 ASSURANT CLO Ltd' Series 2018-2A A’ * 144A" FRN 20/4/2031 250,095 0.00

usb 418,056 Atrium XI1° 144A’ FRN 22/4/2027 414,629 0.00

usD 400,000 Atrium XI11° 144A° FRN 21/11/2030 397,807 0.00

usb 1,474,000 Avantor Funding Inc' 144A" 4.625% 15/7/2028 1,556,452 0.01

usD 3,810,000 Avaya Inc* 144A’ 6.125% 15/9/2028 4,022,655 0.02

usD 322,000 Azul Investments LLP 5.875% 26/10/2024* 309,652 0.00

usb 585,000 Azul Investments LLP* 144A’ 7.25% 15/6/2026 566,880 0.00
BAMLL Commercial Mortgage Securities Trust 2015-200P° Series

UsD 460,000 5015 200p D' * 144" FRN 14/4/2033 486,112 0.00

usD 951,190 BANK 2017-BNK8' Series 2017-BNK8 B’ FRN 15/11/2050 1,050,219 0.01

usD 1,210,000 BANK 2017-BNK9‘ Series 2017-BNK9 A4’ 3.538% 15/11/2054 1,353,714 0.01

usD 2,544,000 Bank of America Corp FRN 20/6/2024 (Perpetual) 2,718,709 0.02

usD 3,053,000 Bank of America Corp FRN 22/4/2032 3,183,494 0.02
Bayview Commercial Asset Trust 2005-3' Series 2005-3A M6’

usD 251,960 1427 ERN 25/11/2035 241,591 0.00
Bayview Commercial Asset Trust 2006-3‘ Series 2006-3A M1’

usD 325,949 1427 ERN 25/10/2036 312,312 0.00
BBCMS 2017-DELC Mortgage Trust' Series 2017-DELC E' * 144A

usD 1,063,000 FRN 15/8/2036 1,063,094 0.01
BBCMS 2018-TALL Mortgage Trust' Series 2018-TALL C' ‘ 144A

usD 2,951,000 FRN 15/3/2037 2,889,248 0.02
Beechwood Park CLO Ltd' Series 2019-1A B2A' * 144A" FRN

usb 500,000 17/1/2033 500,561 0.00
Benefit Street Partners Clo XXIl Ltd* Series 2020-22A B' *

usD 250,000 14474 ERN 20/1/2032 250,230 0.00

usD 610,912 BHMS 2018-ATLS' Series 2018-ATLS A’ * 144A" FRN 15/7/2035 612,690 0.00

usD 1,715,558 BHMS 2018-ATLS' Series 2018-ATLS C' ‘ 144A" FRN 15/7/2035 1,718,820 0.01
Blue Racer Midstream LLC/Blue Racer Finance Corp‘ 144A’ 7.625%

usD 611,000 15/12/2025 664,346 0.00
BlueMountain CLO 2014-2 Ltd' Series 2014-2A BR2' ‘ 144A’ FRN

usD 279,432 20/10/2030 279,576 0.00

usb 825,000 Boyd Gaming Corp’ 144A’ 8.625% 1/6/2025 896,156 0.01

usD 2,742,000 Bristow Group Inc' 144A’ 6.875% 1/3/2028 2,883,076 0.02
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usb 785,000 Broadcom Inc' 144A’° 1.95% 15/2/2028 788,815 0.01

usD 3,544,000 Buckeye Partners LP' 144A 4.125% 1/3/2025 3,668,589 0.02

usb 718,000 Buckeye Partners LP 4.35% 15/10/2024 754,573 0.00
BWAY 2013-1515 Mortgage Trust' Series 2013-1515 D' ‘ 144A’

usb 2,281,200 3.633% 10/3/2033 2,400,293 0.01
BX Commercial Mortgage Trust 2018-BIOA" Series 2018-BIOA B

usD 419,000 1447 FRN 15/3/2037 419,669 0.00
BX Commercial Mortgage Trust 2018-BIOA’ Series 2018-BIOA D’

usD 1,734,067 1447 FRN 15/3/2037 1,738,656 0.01
BX Commercial Mortgage Trust 2018-BIOA" Series 2018-BIOA E

usD 5,509,499 1447 ERN 15/3/2037 5,526,124 0.03
BX Commercial Mortgage Trust 2018-BIOA' Series 2018-BIOA F

usD 4,720,128 |, 1447 FRN 15/3/2037 4,736,104 0.03
BX Commercial Mortgage Trust 2018-IND* Series 2018-IND G’ °

usD 2,277,227 1447 FRN 15/11/2035 2,286,911 0.01

usb 9,084,000 Caesars Entertainment Inc' 144A’ 6.25% 1/7/2025 9,621,137 0.05

usD 4,918,000 Caesars Entertainment Inc' 144A’ 8.125% 1/7/2027 5,415,947 0.03

USD 1,840,000 Caesars Resort Collection LLC/CRC Finco Inc' 144A" 5.75% 1,934,567 0.01
1/7/2025
CAMB Commercial Mortgage Trust 2019-LIFE‘ Series 2019-LIFE E

usb 1,424,687 ., 1447 FRN 15/12/2037 1,430,628 0.01

usD 250,000 Canyon CLO 2020-3 Ltd* Series 2020-3A B’ ‘ 144A’ FRN 15/1/2034 250,128 0.00

usb 2,626,000 Capital One Financial Corp FRN 1/9/2026 (Perpetual) 2,721,192 0.02
CARLYLE US CLO 2018-1 Ltd' Series 2018-1A A2" ‘ 144A’ FRN

usD 250,000 20/4/2031 249,621 0.00

usD 2,641,000 Carrier Global Corp 3.577% 5/4/2050 2,893,640 0.02

usb 1,055,000 Carrols Restaurant Group Inc* 144A’ 5.875% 1/7/2029 1,006,333 0.01
Catskill Park CLO Ltd* Series 2017-1A A1B' ‘ 144A" FRN

usb 541,794 20/4/2029 542,423 0.00

usD 527,428 CD 2017-CD6 Mortgage Trust' Series 2017-CD6 B’ FRN 13/11/2050 582,279 0.00

usD 166,000 Cedar Fair LP 5.25% 15/7/2029 169,921 0.00
Cedar Fair LP/Canada’ s Wonderland Co/Magnum Management

USD 169,000 Corp/Millennium Op 5.375% 15/4/2027 173,436 0.00

usb 5,995,000 Centene Corp 2.45% 15/7/2028 6,084,925 0.03

usb 4,091,000 Centene Corp 2.625% 1/8/2031 4,147,435 0.02

usD 825,000 Centene Corp 4.25% 15/12/2027 872,767 0.01

usb 350,000 Centennial Resource Production LLC' 144A’ 5.375% 15/1/2026 330,320 0.00
CFCRE Commercial Mortgage Trust 2018-TAN' Series 2018-TAN F’

usD 741,368 1447 FRN 15/2/2033 764,424 0.01

USD 666,649 FFCRE Commercial Mortgage Trust 2018-TAN' Series 2018-TAN C 690,696 0.00

144N 5.295% 15/2/2033
usb 2,581,000 Charles Schwab Corp/The FRN 1/6/2026 (Perpetual) 2,715,212 0.02
Charter Communications Operating LLC/Charter Communications

UsD 5,090,000 Operating Capital 2.8% 1/4/2031 5,229,605 0.03
Charter Communications Operating LLC/Charter Communications

USD 3,632,000 Operating Capital 3.9% 1/6/2052 3,800,131 0.02
Chenango Park CLO Ltd' Series 2018-1A A2" * 144N’ FRN

usD 692,352 15/4/2030 691,317 0.00

usb 1,534,000 Cheniere Energy Inc 4.625% 15/10/2028 1,620,287 0.01

usD 369,000 Cheniere Energy Partners LP 5.625% 1/10/2026 381,096 0.00

usb 3,080,000 Chesapeake Energy Corp' 144A" 5.5% 1/2/2026 3,219,177 0.02

usb 562,000 Chesapeake Energy Corp' 144A° 5.875% 1/2/2029 600,649 0.00
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usb 201,000 Churchill Downs Inc' 144A’ 5.5% 1/4/2027 209,296 0.00
CIFC Funding 2017-111 Ltd' Series 2017-3A A2" ‘ 144A’ FRN

usD 387,293 20/7/2030 387,587 0.00
CIFC Funding 2018-1 Ltd' Series 2018-1A A" * 144A° FRN

usD 250,000 18/4/2031 250,001 0.00
CIFC Funding 2018-11 Ltd' Series 2018-2A Al’ * 144A’ FRN

usD 250,000 20/4/2031. 250,001 0.00
Citigroup Commercial Mortgage Trust 2014-GC19° Series 2014-

USD 728,994 GC19 D' * 144A" FRN 10/3/2047 771,873 0.01
Citigroup Commercial Mortgage Trust 2014-GC23‘ Series 2014-

USD 3,402,740 GC23 AS' 3.863% 10/7/2047 3,655,216 0.02
Citigroup COmmercial Mortgage Trust 2018-C6° Series 2018-C6 A4

usD 1,223,900 , 4.412% 10/11/2051 1,440,984 0.01

usb 2,609,000 Citigroup Inc FRN 30/1/2025 (Perpetual) 2,714,991 0.02

usb 4,244,000 Citigroup Inc FRN 31/3/2031 4,979,732 0.03

usD 2,268,000 Citigroup Inc FRN 1/5/2032 2,340,267 0.01

usD 177,000 Clean Harbors Inc’ 144A" 4.875% 15/7/2027 185,573 0.00

usD 287,000 Clear Creek CLO* Series 2015-1A AR ‘ 144A' FRN 20/10/2030 287,456 0.00
COMM 2014-CCRE17 Mortgage Trust' Series 2014-CR17 C' FRN

usD 1,213,453 10/5/2047 1,286,100 0.01
COMM 2014-CCRE21 Mortgage Trust' Series 2014-CR21 A3’ 3.528%

usD 2,402,878 10/12/2047 2,565,827 0.01

usb 2,205,000 CommScope Technologies LLC' 144A’ 6% 15/6/2025 2,246,344 0.01

usD 832,000 Connect Finco SARL/Connect US Finco LLC* 144A’ 6.75% 1/10/2026 862,160 0.01

usD 692,561 Cook Park CLO Ltd' Series 2018-1A B * 144A’ FRN 17/4/2030 691,543 0.00

usb 381,000 CrownRock LP/CrownRock Finance Inc’ 144A' 5.625% 15/10/2025 392,986 0.00
CSAIL 2016-C5 Commercial Mortgage Trust' Series 2016-C5 C' FRN

usD 802,545 15/11/2048 867,029 0.01

usD 2,013,000 CSC Holdings LLC' 144A" 3.375% 15/2/2031 1,918,178 0.01

usD 5,785,000 CSC Holdings LLC' 144A" 4.125% 1/12/2030 5,801,748 0.03

USD 11,186,000 CSC Holdings LLC' 144A" 4.625% 1/12/2030 11,004,227 0.06

usD 1,610,000 DAE Funding LLC' 144A’ 3.375% 20/3/2028 1,672,388 0.01

usD 169,000 Darling Ingredients Inc' 144A’ 5.25% 15/4/2027 176,210 0.00

usD 9,623,000 DaVita Inc' 144A’ 3.75% 15/2/2031 9,505,984 0.05

usD 5,753,000 DaVita Inc' 144A’ 4.625% 1/6/2030 6,018,098 0.03
DBGS 2018-BIOD Mortgage Trust' Series 2018-BIOD B’ ‘ 144A" FRN

usD 301,645 15/5/2035 302,617 0.00
DBGS 2018-BIOD Mortgage Trust' Series 2018-BIOD D' ‘ 144A’ FRN

usD 1,219,859 15/5/2035 1,223,625 0.01
DBWF 2018-GLKS Mortgage Trust' Series 2018-GLKS B’ ‘ 144A’ FRN

usD 1,341,475 19/12/2030 1,343,538 0.01
DBWF 2018-GLKS Mortgage Trust' Series 2018-GLKS C' ‘ 144A’ FRN

usD 1,010,000 19/12/2030 1,010,896 0.01
DIRECTV Holdings LLC/DIRECTV Financing Co Inc' 144A’ 5.875%

usD 545,000 15/8/2027 569,525 0.00

usb 2,667,000 Edison International FRN 15/3/2026 (Perpetual) 2,717,006 0.02

usb 228,000 Emergent BioSolutions Inc' 144A’ 3.875% 15/8/2028 222,639 0.00
Endeavor Energy Resources LP/EER Finance Inc' 144A" 5.5%

usD 163,000 30/1/2026 168,972 0.00
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Endeavor Energy Resources LP/EER Finance Inc' 144A" 5.75%

usb 334,000 30/1/2028 351,206 0.00

usD 1,383,000 Equinix Inc 2.5% 15/5/2031 1,421,800 0.01

usb 1,335,000 Fannie Mae-Aces’ Series 2018-M13 A2' FRN 25/9/2030 1,581,513 0.01

usD 562,587 Flatiron CLO 18 Ltd' Series 2018-1A A’ * 144A’ FRN 17/4/2031 560,216 0.00

usb 1,189,000 Forestar Group Inc' 144N’ 3.85% 15/5/2026 1,199,404 0.01

usb 7,436,000 Forestar Group Inc' 144A’ 5% 1/3/2028 7,724,145 0.04
Freddie Mac Multifamily Structured Pass Through Certificates

usb 35,820,767 FRN 25/5/2029 1,900,471 0.01
Freddie Mac Multifamily Structured Pass Through Certificates

usb 9,692,506 FRN 25/4/2030 1,148,929 0.01
Freddie Mac Multifamily Structured Pass Through Certificates

usD 8,424,462 FRN 25/4/2030 1,062,293 0.01
Freddie Mac Multifamily Structured Pass Through Certificates

usD 4,896,813 ERN 25/7/2030 532,198 0.00
Freddie Mac Multifamily Structured Pass Through Certificates

Usb 31,694,783 ERN 25/10/2030 2,586,770 0.01
Freddie Mac Multifamily Structured Pass Through Certificates

uUsb 22,638,723 RN 25/3/2053 2,555,599 0.01
Freddie Mac Structured Agency Credit Risk Debt Notes FRN

usD 1,358,000 95/8/2033 1,506,374 0.01
Freddie Mac Structured Agency Credit Risk Debt Notes FRN

usD 1,502,000 25/8/2033 1,554,232 0.01

usD 1,993,000 Fresh Market Inc/The' 144A’ 9.75% 1/5/2023 2,052,790 0.01

usb 3,311,000 Frontier Communications Holdings LLC' 144A" 5% 1/5/2028 3,468,273 0.02

usD 1,365,000 Frontier Communications Holdings LLC' 144A’ 5.875% 15/10/2027 1,457,138 0.01

usb 725,541 Frontier Communications Holdings LLC 5.875% 1/11/2029 738,238 0.00

usb 5,306,000 Frontier Communications Holdings LLC' 144A" 6.75% 1/5/2029 5,671,636 0.03

usD 3,810,000 Frontier North Inc 6.73% 15/2/2028 4,143,261 0.02

usb 519,000 Full House Resorts Inc' 144A’ 8.25% 15/2/2028 558,574 0.00
Galaxy XXI1 CLO Ltd* Series 2016-22A ARR’ ‘ 144A’ FRN

usD 650,335 16/4/2034 652,968 0.00

usD 823,000 GCI LLC' 144A" 4.75% 15/10/2028 863,158 0.01

usb 2,365,000 General Motors Financial Co Inc FRN 30/9/2030 (Perpetual) 2,719,750 0.02

usb 5,238,000 General Motors Financial Co Inc 2.7% 20/8/2027 5,476,730 0.03

usb 709,000 Genesis Energy LP/Genesis Energy Finance Corp 8% 15/1/2027 704,347 0.00
Goldentree Loan Management US CLO 1 Ltd* Series 2017-1A A1R2

usD 250,000 1447 FRN 20/4/2034 248,412 0.00
Goldentree Loan Management US Clo 2 Ltd* Series 2017-2A B’ *

usb 250,000 1447 ERN 28/11/2030 248,513 0.00
Goldentree Loan Management US Clo 3 Ltd* Series 2018-3A AJ °

usD 400,000 1447 ERN 20/4/2030 400,028 0.00

usb 2,658,000 Goldman Sachs Group Inc/The FRN 10/5/2026 (Perpetual) 2,721,128 0.02

usb 6,472,000 Goldman Sachs Group Inc/The FRN 22/4/2032 6,677,732 0.04
GoodLeap Sustainable Home Solutions Trust 2021-3‘ Series 2021-

usb 10,129,007 30S A ¢ 144A 2.1% 20/5/2048 10,179,914 0.06

USD 700,000 Great Western Petroleum LLC/Great Western Finance Corp' 144A 687,459 0.00

12% 1/9/2025

93/194



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
OOoOooooooooooooooodd

usb 8,815,000 Hilton Domestic Operating Co Inc' 144A" 3.625% 15/2/2032 8,807,375 0.05
Hilton Worldwide Finance LLC/Hilton Worldwide Finance Corp
usD 201,000 4.875% 1/4/2027 208,569 0.00
usb 4,941,000 Hologic Inc' 144A' 3.25% 15/2/2029 5,078,409 0.03
usD 2,221,000 Howard Hughes Corp/The' 144A’ 4.125% 1/2/2029 2,235,325 0.01
usb 2,443,000 Howard Hughes Corp/The' 144A" 4.375% 1/2/2031 2,458,818 0.01
usD 4,423,000 Howard Hughes Corp/The' 144A' 5.375% 1/8/2028 4,709,610 0.03
Hudson Yards 2016-10HY Mortgage Trust' Series 2016-10HY E' °
usD 546,920 1447 ERN 10/8/2038 557,405 0.00
ICG US CLO 2014-3 Ltd* Series 2014-3A AIRR’ * 144A" FRN
usb 249,390 957472031 249,400 0.00
usb 232,000 1iHeartCommunications Inc' 144A' 5.25% 15/8/2027 241,570 0.00
usDb 284,933 iHeartCommunications Inc 6.375% 1/5/2026 301,718 0.00
usD 370,000 1QVIA Inc' 144A' 5% 15/5/2027 386,289 0.00
usD 5,968,000 lIron Mountain Inc' 144A’ 4.5% 15/2/2031 6,148,383 0.03
usD 3,844,000 Iron Mountain Inc' 144A’ 5.25Y% 15/7/2030 4,108,275 0.02
usb 488,000 Jaguar Holding Co 11/PPD Development LP* 144A’ 5% 15/6/2028 526,430 0.00
usD 341,000 JBS USA Food Co' 144A" 7% 15/1/2026 359,844 0.00
JBS USA LUX SA/JBS USA Finance Inc (Restricted)’ 144A" 6.75%
usD 321,000 15/2/2028 352,765 0.00
JBS USA LUX SA/JBS USA Food Co/JBS USA Finance Inc’ 144A’ 6.5%
usD 502,000 15/4/2029 569,303 0.00
usb 388,000 Joseph T Ryerson & Son Inc' 144A° 8.5% 1/8/2028 429,225 0.00
JP Morgan Chase Commercial Mortgage Securities Trust 2018-WPT
USD 772,280 " Serjes 2018-WPT DFL' * 144A' FRN 5/7/2033 774,548 0.01
JP Morgan Chase Commercial Mortgage Securities Trust 2018-WPT
US 1,333,108 . Series 2018-WPT DFX' * 144A’ 5.35% 5/7/2033 1,402,150 0.01
usD 2,616,000 JPMorgan Chase & Co FRN 1/2/2025 (Perpetual) 2,724,695 0.02
usb 278,000 Lamb Weston Holdings Inc' 144A’ 4.875% 1/11/2026 286,034 0.00
Legends Hospitality Holding Co LLC/Legends Hospitality Co-
UsD 212,000 yssuer Inc' 1447 5% 1/2/2026 219,830 0.00
usD 6,235,000 Level 3 Financing Inc’ 144A" 3.625% 15/1/2029 6,049,633 0.03
Usb 10,871,000 Level 3 Financing Inc' 144A’ 4.25% 1/7/2028 11,017,541 0.06
usD 2,048,000 Lightning eMotors Inc' 144A" 7.5% 15/5/2024 1,582,076 0.01
usb 463,000 Lions Gate Capital Holdings LLC' 144A’ 5.5% 15/4/2029 468,313 0.00
usD 595,000 LogMeln Inc' 144A' 5.5% 1/9/2027 619,603 0.00
usb 283,000 Lumen Technologies Inc' 144A" 4% 15/2/2027 290,873 0.00
usb 4,525,000 Lumen Technologies Inc' 144A" 5.125% 15/12/2026 4,679,981 0.03
usb 4,373,000 Lumen Technologies Inc' 144A° 5.375% 15/6/2029 4,476,859 0.02
Madison Park Funding X111 Ltd" Series 2014-13A BR2' * 144A
usb 450,000 FRN 19/4/2030 448,196 0.00
Madison Park Funding XXVI Ltd* Series 2017-26A AR' ‘ 144A’ FRN
usD 280,587 29/7/2030 281,138 0.00
usb 4,592,000 Marriott Ownership Resorts Inc' 144A° 6.125% 15/9/2025 4,839,440 0.03
usb 87,000 Marriott Ownership Resorts Inc/ILG LLC 6.5% 15/9/2026 90,049 0.00
usb 44,000 Meritor Inc' 144A’ 4.5% 15/12/2028 44,830 0.00
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MGM Growth Properties Operating Partnership LP/MGP Finance Co-

USD 1,955,000 Issuer Inc' 144A" 3.875% 15/2/2029 2,072,476 0.01
MGM Growth Properties Operating Partnership LP/MGP Finance Co-

USD 363,000 Issuer Inc 5.625% 1/5/2024 395,316 0.00
Midwest Gaming Borrower LLC/Midwest Gaming Finance Corp’ 144A

usD 3,033,000 , 4.875% 1/5/2029 3,074,871 0.02

usb 766,000 Molina Healthcare Inc' 144A' 3.875% 15/11/2030 815,043 0.01

usD 6,379,000 Morgan Stanley FRN 15/10/2021 (Perpetual) 6,405,060 0.04
Morgan Stanley Bank of America Merrill Lynch Trust 2015-C24

UsD 395,094 series 2015-C24 C' FRN 15/5/2048 418,212 0.00
Morgan Stanley Bank of America Merrill Lynch Trust 2016-C32

USD 2,057,000 oo fes 2016-C32 A4 3.72% 15/12/2049 2,292,757 0.01
Morgan Stanley Capital 1 Trust 2018-MP* Series 2018-MP A’

usD 1,299,000 14478 ERN 11/7/2040 1,478,006 0.01
Mosaic Solar Loan Trust 2021-2° Series 2021-2A A’ ‘ 144A

usD 6,302,108 1.64% 22/4/2047 6,326,806 0.03
Mosaic Solar Loan Trust 2021-2' Series 2021-2A B ‘ 144A

usD 2,518,851 2 0% 22/4/2047 2,527,253 0.01
Mosaic Solar Loans 2017-2 LLC' Series 2017-2A A’ * 144A° 3.82%

usD 899,242 99/6/2043 959,720 0.01

usb 470,000 MPT Operating Partnership LP/MPT Finance Corp 5% 15/10/2027 499,680 0.00

usb 693,000 Nationstar Mortgage Holdings Inc’ 144A’ 5.125% 15/12/2030 708,683 0.00

usb 1,204,000 Nationstar Mortgage Holdings Inc' 144A’ 5.5% 15/8/2028 1,250,655 0.01
Neuberger Berman Loan Advisers CLO 29 Ltd* Series 2018-29A A2

usD 250,000 , 14474 ERN 19/10/2031 250,359 0.00
Neuberger Berman Loan Advisers CLO 37 Ltd* Series 2020-37A BR

usD 292,000 , 14474 ERN 20/7/2031 290,787 0.00

usD 1,584,000 New Home Co Inc/The' 144A' 7.25% 15/10/2025 1,681,733 0.01

usD 1,862,000 Nexstar Media Inc' 144A° 4.75% 1/11/2028 1,934,152 0.01

usD 249,000 NRG Energy Inc' 144A’ 5.25% 15/6/2029 269,282 0.00

usD 278,000 NRG Energy Inc 5.75% 15/1/2028 298,106 0.00

usD 5,056,000 NuStar Logistics LP 5.75% 1/10/2025 5,447,410 0.03

usD 500,000 Ocean Trails CLO VI' Series 2016-6A CRR' ‘ 144A’ FRN 15/7/2028 500,403 0.00
OCP CLO 2015-10 Ltd' Series 2015-10A BR' ‘ 144A’ FRN

usD 250,000 26/10/2027 250,293 0.00
OCP CLO 2017-13 Ltd* Series 2017-13A A2A" * 144A° FRN

usD 689,061 15/7/2030 689,095 0.00

usD 250,000 OCP CLO 2020-18 Ltd‘ Series 2020-18A AR’ ‘ 144A’ FRN 20/7/2032 250,609 0.00

usD 275,000 OCP CLO 2020-19 Ltd* Series 2020-19A B’ ‘ 144A’ FRN 20/7/2031 275,014 0.00
OneMain Financial Issuance Trust 2021-1‘ Series 2021-1A C' °

usD 350,000 14470 2.92% 16/6/2036 354,585 0.00
OneMain Financial Issuance Trust 2021-1' Series 2021-1A D'

usD 750,000 1447 2.47% 16/6/2036 758,532 0.00

usD 5,974,000 ONEOK Partners LP 4.9% 15/3/2025 6,664,110 0.04

usD 3,267,000 Oracle Corp 3.95% 25/3/2051 3,641,805 0.02
Outfront Media Capital LLC/Outfront Media Capital Corp' 144A°

usD 289,000 5% 15/8/2027 296,947 0.00

usb 3,220,000 Pacific Gas and Electric Co 2.1% 1/8/2027 3,117,181 0.02

usD 2,302,500 Pacific Gas and Electric Co 4.5% 1/7/2040 2,332,789 0.01
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Palmer Square CLO 2018-1 Ltd' Series 2018-1A A1’ ‘ 144A’ FRN

usD 250,000 18/4/2031 250,001 0.00
s arse T e TSI sty €10 (0 2ot sees
e e e e sy Y U o
i ¢ ' 0
USD 236,000 ig;iéigoggergy LLC/Parsley Finance Corp' 144A’ 5.625% 254,340 0.00
usb 1,210,000 Party City Holdings Inc' 144A’ 8.75% 15/2/2026 1,259,912 0.01
usD 756,000 Periama Holdings LLC/DE 5.95% 19/4/2026 823,316 0.01
usD 6,429,000 PG&E Corp 5% 1/7/2028 6,389,430 0.03
usD 624,000 PG&E Corp 5.25% 1/7/2030 615,451 0.00
usD 653,058 Pikes Peak CLO 1° Series 2018-1A A’ ‘ 144A" FRN 24/7/2031 653,263 0.00
usD 400,000 Pikes Peak CLO 8 Series 2021-8A A" ‘ 144A’ FRN 20/7/2034 399,765 0.00
usb 289,000 Pilgrim’ s Pride Corp' 144A’ 5.875% 30/9/2027 308,955 0.00
usD 4,202,000 Pitney Bowes Inc' 144A’ 6.875% 15/3/2027 4,481,286 0.02
usD 3,585,000 Pitney Bowes Inc' 144A’ 7.25% 15/3/2029 3,841,238 0.02
usD 1,500,000 PPM CLO 4 Ltd" Series 2020-4A B * 144A’ FRN 18/10/2031 1,503,011 0.01
usb 4,860,000 Prudential Financial Inc FRN 15/9/2042 5,100,054 0.03
usD 3,415,000 Prudential Financial Inc FRN 15/6/2043 3,648,182 0.02
USD 7,189,000 ?3;55829L0ans LLC/Quicken Loans Co-lssuer Inc' 144A’ 3.625% 7,334,146 0.04
USD 5,893,000 ggégggglLoans LLC/Quicken Loans Co-lIssuer Inc' 144A" 3.875% 6,038,483 0.03
usb 1,698,000 Radiate Holdco LLC/Radiate Finance Inc' 144A° 4.5% 15/9/2026 1,746,851 0.01
usD 1,125,000 Rattler Midstream LP* 144A’ 5.625% 15/7/2025 1,177,324 0.01
usb 657,000 Renewable Energy Group Inc' 144A’ 5.875% 1/6/2028 680,915 0.00
usD 330,000 Rocket Mortgage LLC' 144A" 5.25% 15/1/2028 347,836 0.00
USD 250,000 zgsg;ggngower CLO 2018-1 Ltd' Series 2018-1A A’ * 144A° FRN 250,160 0.00
usD 825,000 RR 1 LLC' Series 2017-1A A1AB’ ‘ 144A’ FRN 15/7/2035 826,142 0.01
usD 603,498 RR 3 Ltd' Series 2018-3A A1R2' ‘ 144A’ FRN 15/1/2030 603,329 0.00
usD 2,250,000 Sabre GLBL Inc' 144A" 9.25% 15/4/2025 2,587,500 0.01
usD 735,000 Sasol Financing USA LLC 4.375% 18/9/2026 762,563 0.00
usD 782,000 Sasol Financing USA LLC 5.5% 18/3/2031 824,033 0.01
usb 731,000 Sasol Financing USA LLC 6.5% 27/9/2028 825,116 0.01
Usb 12,199,000 Select Medical Corp’ 144A’ 6.25% 15/8/2026 12,932,770 0.07
usb 5,285,000 Service Properties Trust 4.5% 15/6/2023 5,411,338 0.03
usb 7,251,000 Service Properties Trust 5% 15/8/2022 7,323,510 0.04
usb 783,000 Service Properties Trust 7.5% 15/9/2025 884,170 0.01
usD 4,593,000 Sirius XM Radio Inc' 144A" 4.125% 1/7/2030 4,702,176 0.03
usD 505,000 Sirius XM Radio Inc' 144A' 5% 1/8/2027 529,992 0.00
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usb 424,000 Sirius XM Radio Inc' 144A’ 5.5% 1/7/2029 464,280 0.00

usD 328,000 Six Flags Entertainment Corp' 144A’ 4.875% 31/7/2024 333,232 0.00

usb 2,060,000 SK Battery America Inc 2.125% 26/1/2026 2,053,264 0.01
SLM Private Credit Student Loan Trust 2005-B' Series 2005-B

usb 10,002,096 A4 FRN 15/6/2039 9,826,067 0.05
SLM Private Credit Student Loan Trust 2006-A' Series 2006-A A5

usb 4,089,354 ERN 15/6/2039 4,014,257 0.02
SLM Private Credit Student Loan Trust 2007-A" Series 2007-A

usb 3,603,237 MA FRN 16/12/2041 3,524,440 0.02

USD 9,742,000 SLM Private Education Loan Trust 2010-C* Series 2010-C A5 10,884,519 0.06

144N’ FRN 15/10/2041
usb 3,452,000 SM Energy Co' 144A" 10% 15/1/2025 3,841,195 0.02
SMB Private Education Loan Trust' Series 2020-B B' ‘ 144A

usb 2,320,000 2 76% 15/7/2053 2,366,474 0.01
SMB Private Education Loan Trust 2019-A' Series 2019-A A2A" *

usb 2,898,892 1447 3.44% 15/7/2036 3,040,000 0.02
SMB Private Education Loan Trust 2021-A° Series 2021-A B’

usb 3,620,000 1447 2.31% 15/1/2053 3,663,990 0.02
SMB Private Education Loan Trust 2021-A* Series 2021-A C

usb 8,880,000 1447 2.99% 15/1/2053 9,025,029 0.05
SMB Private Education Loan Trust 2021-A' Series 2021-A D1’ °

usb 4,770,000 1447 3.86% 15/1/2053 4,785,742 0.03
SMB Private Education Loan Trust 2021-A* Series 2021-A D2’ *

usb 2,600,000 1447 3.86% 15/1/2053 2,638,746 0.01
Sofi Professional Loan Program 2018-B Trust' Series 2018-B

UsD 597,486 poFx' * 144N 3.34% 25/8/2047 613,382 0.00

usD 706,000 SRS Distribution Inc' 144A’ 4.625% 1/7/2028 725,443 0.00

usD 156,000 Standard Industries Inc/NJ* 144A° 5% 15/2/2027 161,916 0.00
Summit Materials LLC/Summit Materials Finance Corp' 144A’

usb 382,000 5 250 15/1/2029 404,519 0.00

usD 716,000 Sunoco LP/Sunoco Finance Corp 4.5% 15/5/2029 726,729 0.00

usb 201,000 Sunoco LP/Sunoco Finance Corp 6% 15/4/2027 210,667 0.00

usb 4,815,000 Talen Energy Supply LLC* 144A’ 7.625% 1/6/2028 4,202,676 0.02
Targa Resources Partners LP/Targa Resources Partners Finance

usb 6,488,000 Corp' 144 4% 15/1/2032 6,782,750 0.04
Targa Resources Partners LP/Targa Resources Partners Finance

usb 169,000 Corp 5.375% 1/2/2027 174,943 0.00
Targa Resources Partners LP/Targa Resources Partners Finance

usb 337,000 Corp 5.875% 15/4/2026 353,008 0.00
Targa Resources Partners LP/Targa Resources Partners Finance

usb 272,000 Corp 6.5 15/7/2027 294,881 0.00
Targa Resources Partners LP/Targa Resources Partners Finance

usb 275,000 Corp 6.875% 15/1/2029 309,635 0.00

usb 1,195,000 TEGNA Inc* 144A° 4.75% 15/3/2026 1,268,391 0.01

usb 166,000 Teleflex Inc 4.625% 15/11/2027 173,911 0.00

USD 10,933,000 Tenet Healthcare Corp' 144A’ 4.25% 1/6/2029 11,175,822 0.06

usb 198,000 Tenet Healthcare Corp’ 144A’ 4.625% 1/9/2024 203,544 0.00

usb 532,000 Tenet Healthcare Corp' 144A’ 4.625% 15/6/2028 552,626 0.00

usb 683,000 Tenet Healthcare Corp' 144A° 4.875% 1/1/2026 708,705 0.00

usb 510,000 Tenet Healthcare Corp' 144A" 6.25% 1/2/2027 532,313 0.00

usb 1,365,000 Travel + Leisure Co' 144A’ 6.625% 31/7/2026 1,537,536 0.01

usb 219,000 Tri Pointe Homes Inc 5.7% 15/6/2028 242,499 0.00
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usD 1,075,805 Trinitas CLO XIV Ltd' Series 2020-14A B’ ‘ 144A" FRN 25/1/2034 1,079,421 0.01

usb 627,088 Trinitas CLO XIV Ltd" Series 2020-14A C' ‘ 144A’ FRN 25/1/2034 631,219 0.00
UBS-Barclays Commercial Mortgage Trust 2012-C3‘ Series 2012-C3

usD 1,075,152 D' * 1447 FRN 10/8/2049 1,099,073 0.01
UsD 11,915,271 gg;}ggzéggllnes 2020-1 Class A Pass Through Trust 5.875% 13,318,698 0.07
usb 547,000 United Rentals North America Inc 4.875% 15/1/2028 580,504 0.00
usb 343,000 United Rentals North America Inc 5.5% 15/5/2027 362,325 0.00
USD 125,000,000 United States Cash Management Bill 9/11/2021 (Zero Coupon) 124,987,847 0.67
USb 150,000,000 United States Cash Management Bill 7/12/2021 (Zero Coupon) 149,986,525 0.80
USD 210,000,000 United States Treasury Bill 2/9/2021 (Zero Coupon) 209,999,737 1.12
UsDh 186,000,000 United States Treasury Bill 7/9/2021 (Zero Coupon) 185,999,180 0.99
USD 224,000,000 United States Treasury Bill 9/9/2021 (Zero Coupon) 223,998,600 1.19
USD 190,000,000 United States Treasury Bill 21/9/2021 (Zero Coupon) 189,996,675 1.01
USD 100,000,000 United States Treasury Bill 28/9/2021 (Zero Coupon) 99,997,667 0.53
USD 325,000,000 United States Treasury Bill 30/9/2021 (Zero Coupon) 324,991,875 1.73
UsSD 100,000,000 United States Treasury Bill 12/10/2021 (Zero Coupon) 99,995,625 0.53
USD 225,000,000 United States Treasury Bill 4/11/2021 (Zero Coupon)t 224,980,704 1.20
Usb 75,000,000 United States Treasury Bill 2/12/2021 (Zero Coupon) 74,989,751 0.40
USD 250,000,000 United States Treasury Bill 9/12/2021 (Zero Coupon)T 249,970,485 1.33
USD 260,000,000 United States Treasury Bill 16/12/2021 (Zero Coupon) 259,967,157 1.39
usD 6,691,000 United Wholesale Mortgage LLC' 144A’ 5.5% 15/11/2025 6,867,776 0.04
usb 1,442,000 UnitedHealth Group Inc 3.25% 15/5/2051 1,587,818 0.01
USD 572,976 ggsgg;g/;g;i Through Trust Series' Series 2021-ST5 A 144A 573,130 0.00
USD 1,117,650 yp§ti£ZAFa§; ;B;ggggzgrust Series 2021-ST4' Series 2021-ST4 A 1,118,373 0.01
usD 489,000 US Concrete Inc' 144A’ 5.125% 1/3/2029 537,773 0.00
usD 2,381,000 USB Capital IX FRN 4/10/2021 (Perpetual) 2,374,053 0.01
usD 2,020,000 Verizon Communications Inc 3.55% 22/3/2051 2,213,948 0.01
usD 2,038,000 Verizon Communications Inc 3.7% 22/3/2061 2,254,938 0.01
usb 2,253,000 VICI Properties LP/VICI Note Co Inc' 144A’ 3.5% 15/2/2025 2,312,457 0.01
usD 2,170,000 VICI Properties LP/VICI Note Co Inc' 144A’ 3.75% 15/2/2027 2,262,529 0.01
usD 2,585,000 VICI Properties LP/VICI Note Co Inc' 144A’ 4.125% 15/8/2030 2,758,583 0.02
usD 436,000 Vistra Operations Co LLC' 144A’ 5% 31/7/2027 452,350 0.00
usD 7,437,000 Vistra Operations Co LLC' 144A’ 5.625% 15/2/2027 7,743,776 0.04
USD 1,350,000 ¥g?g/ggg§t 2016-350P* Series 2016-350P D' * 144A" FRN 1,397,612 0.01
USD 249,139 Xg;ioség3i013 3 Ltd" Series 2013-3A A1RR 144A" FRN 249,382 0.00
usD 1,845,000 Weekley Homes LLC/Weekley Finance Corp’ 144A" 4.875% 15/9/2028 1,912,352 0.01
USD 2,000,000 Wells Fargo Commercial Mortgage Trust 2015-C28' Series 2015- 2,167,660 0.0l

C28 AS’ FRN 15/5/2048
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Wells Fargo Commercial Mortgage Trust 2017-C38' Series 2017-

usb 796,545 C38 C FRN 15/7/2050 857,664 0.01
Wells Fargo Commercial Mortgage Trust 2018-1745" Series 2018-

USD 1,318,000 1745 A" * 144A° FRN 15/6/2036 1,476,107 0.01

usD 170,000 William Carter Co/The' 144A’ 5.625% 15/3/2027 177,891 0.00

usD 586,000 Wyndham Hotels & Resorts Inc' 144A' 4.375% 15/8/2028 607,333 0.00

usb 1,442,000 Xerox Holdings Corp' 144A’ 5% 15/8/2025 1,522,662 0.01

usD 659,000 XHR LP* 144A’ 4.875% 1/6/2029 679,729 0.00

usD 4,848,000 XHR LP* 144A" 6.375% 15/8/2025 5,151,000 0.03

usb 278,501 York CLO 1 Ltd* Series 2014-1A BRR' ‘ 144A' FRN 22/10/2029 278,998 0.00

usb 1,715,000 Zayo Group Holdings Inc' 144A" 4% 1/3/2027 1,695,706 0.01

3,113,436,108 16.59

usb 608,354 Uruguay Government International Bond 5.1% 18/6/2050 817,222 0.00

4,849,722,368 25.84

17,938,623,853 95.58

9,488,465 Quintis Pty Ltd** 9,991,281 0.05

160,000 Brilliance China Automotive Holdings Ltd** 61,769 0.00

609 Marco Polo Investment Holdings Ltd Npv** 0.00

3,482 Think & Learn Pvt Ltd,** 13,587,329 0.07

2,463 Think & Learn Pvt Ltd,** 9,611,025 0.05

23,198,354 0.12

413,408 10X Future Technologies Holdings Ltd** 14,808,571 0.08

107,909 Lookout, Inc** 1,208,581 0.01

1,919,121 Lookout, Inc Series F (Pref)** 21,494,155 0.11

18,078 Neon Payments Ltd (Pref)** 6,894,045 0.04

652,238 NMC Health Plc** 0.00

44,405,352 0.24

2,670,961 Arrival S.r.l.** 30,742,761 0.16

168,530 Berkshire Grey Inc PIPE** 1,451,347 0.01

21,376 Breeze Aviation Group Inc** 11,545,391 0.06

190,437 ByteDance Ltd** 32,015,485 0.17

26,463 Caresyntax Inc** 4,556,135 0.02
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162,919 Databricks Inc** 35,408,816 0.19

45,650 Databricks Inc** 9,921,571 0.05

1,209,710 Deep Instinct Ltd** 8,346,999 0.04

24,969 Epic Games, Inc.** 22,510,802 0.12

941,683 eXo Imaging** 5,518,262 0.03

919 Exscientia Ltd** 3,132,549 0.02

3,678 Exscientia Ltd** 12,537,015 0.07

157,436 Farmer’ s Business Network Inc** 10,227,043 0.06

235,953 GM Cruise Holdings LLC** 5,962,532 0.03
1,924,865 Grand Rounds, Inc (Pref)** 5,312,627 0.03
4,185,730 Grand Rounds, Inc (Pref)** 11,636,330 0.06
459,380 Joby Aviation Inc Pipe** 5,501,259 0.03
3,924,026 JumpCloud Inc** 15,068,260 0.08
760,471 Loadsmart Inc** 9,589,539 0.05

561,098 Mythic Inc** 4,096,015 0.02

4,980 NCB Warrant Holding** 0.00

6,025 Neon Payments Ltd (Wts 8/10/2021)** 152,553 0.00

750,669 Noodle Inc** 6,695,968 0.04

247,791 Pixel Group Holdings Inc** 8,702,420 0.05

129,448 Psiquantum Corp** 3,394,127 0.02

261,161 Relativity Space Inc** 6,004,091 0.03

352,227 Rocket Lab Inc Pipe** 3,345,945 0.02

46,362 SambaNova Systems Inc** 4,731,706 0.03

134,315 SambaNova Systems Inc** 13,708,189 0.07
1,284,736 Sema4 Holdings Corp Lockup** 10,791,782 0.06
167,805 Snorkel Al Inc** 2,520,431 0.01

46,853 Snorkel Al Inc** 703,732 0.00

607,300 Sun Country Airlines Lockup** 19,409,308 0.10

524,687 Volta Inc PIPE** 4,572,647 0.02

337,227 Zero Mass Water,Inc.** 5,668,786 0.03

337,227 Zero Mass Water,Inc.(Wts 8/11/2021)** 350,716 0.00
335,833,139 1.78

413,489,895 2.19

Usb 17,943,829 Quintis Australia Pty Ltd 1/10/2028 (Zero Coupon)** 17,943,829 0.09
USD 17,949,167 Quintis Australia Pty Ltd 7.5% 1/10/2026** 17,949,167 0.10
35,892,996 0.19

CNY 103,700,000 EgsiglgéggeiieEEIégﬁggnggiding Group Co Ltd (Defaulted) 0.00
USD 19,051,000 REI Agro Ltd (Restricted) (Defaulted) 5.5% 13/11/2014** 2 0.00
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EUR 250,000 Invesco Euro CLO Il DAC FRN 15/8/2034** 295,596 0.00
EUR 250,000 Voya Euro CLO Il DAC FRN 15/7/2035** 295,597 0.01
591,193 0.01
UsD 849,000 Avianca Holdings SA 9% 27/8/2026** 849,000 0.00
usb 2,090,000 Calpine Escrow Corp 31/12/2049 (Zero Coupon)** 0.00
849,000 0.00
37,333,191 0.20
450,823,086 2.39
18,389,446,939 97.97
379,014,257 2.03
18,768,461,196 100.00
- 11
*
t 14
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2021 31
AUD 37,406,747  USD 28,699,085 JP Morgan 2/9/2021 (1,345,599)
JPY 8,497,095,009  USD 77,676,496 JP Morgan 9/9/2021 (213,866)
usD 35,969,297  BRL 183,929,000 Citibank 9/9/2021 274,074
usb 32,889,012 CNH 211,206,000 HSBC Bank Plc 9/9/2021 193,666
usD 1,475,229 CNH 9,473,862 Citibank 9/9/2021 8,646
BRL 45,106,414  USD 8,804,000 Goldman Sachs 10/9/2021 (51,437)
usb 8,804,000 BRL 44,741,928 Citibank 10/9/2021 122,162
BRL 31,956,126 uUsD 6,089,781 Deutsche Bank 15/9/2021 106,575
BRL 120,562,242 usD 23,069,698 Citibank 15/9/2021 307,557
EUR 47,443,578 usD 55,524,026 Morgan Stanley 15/9/2021 587,199
EUR 30,037,014 uUsD 35,206,534 Deutsche Bank 15/9/2021 318,056
RUB 1,694,700,015 usD 23,069,698 Bank of America 15/9/2021 5,263
usD 27,906,472  EUR 23,763,092 Citibank 15/9/2021 (197,989)
usD 37,149,048  EUR 31,625,497 Bank of America 15/9/2021 (254,231)
EUR 1,140,000  USD 1,382,518 BNP Paribas 16/9/2021 (34,220)
usb 1,392,264 EUR 1,140,000 UBS 16/9/2021 43,966
usD 10,862,916  INR 800,108,109 BNP Paribas 17/9/2021 (85,005)
CAD 4,407,285  USD 3,581,632 Bank of America 23/9/2021 (90,556)
CAD 36,035,715 usb 29,286,600 Deutsche Bank 23/9/2021 (742,169)
usD 11,006,881 CNH 71,750,685 UBS 23/9/2021 (84,505)
usD 63,070,027 CNH 411,058,901 JP Morgan 23/9/2021 (472,403)
GBP 26,404,887 EUR 30,822,000 BNP Paribas 24/9/2021 (64,665)
GBP 715,379 EUR 835,000 Morgan Stanley 24/9/2021 (1,693)
JPY 160,027,741 EUR 1,207,000 JP Morgan 24/9/2021 31,308
JPY 2,787,814,436  EUR 21,028,000 Citibank 24/9/2021 544,143
usD 90,370,206  CNH 587,523,817 HSBC Bank Plc 24/9/2021 (441,310)
usb 1,835,485 EUR 1,544,641 UBS 24/9/2021 8,320
usb 45,123,648 CNH 293,437,726 Deutsche Bank 30/9/2021 (204,232)
EUR 60,487,000  USD 71,511,488 Citibank 7/10/2021 56,970
JPY 670,954,000  USD 6,067,327 JP Morgan 7/10/2021 50,868
JPY  14,281,679,000  USD 129,142,360 BNP Paribas 7/10/2021 1,087,283
usD 2,350,443 CNH 15,329,000 Deutsche Bank 8/10/2021 (16,075)
usD 67,716,410 CNH 441,576,000 HSBC Bank Plc 8/10/2021 (454,875)
BRL 28,643,464 usD 5,569,971 Citibank 14/10/2021 (39,775)
INR 1,310,566,000 uUsD 17,379,437 Citibank 14/10/2021 509,151
INR 72,910,000 usD 966,486 UBS 14/10/2021 28,700
JPY 380,354,548 EUR 2,915,411 Morgan Stanley 14/10/2021 18,524
JPY 4,688,886,333  EUR 35,932,000 State Street 14/10/2021 238,007
JPY 16,089,211,452 usb 146,204,142 JP Morgan 14/10/2021 515,233
usD 3,384,050 BRL 17,989,000 Citibank 14/10/2021 (89,088)
usD 37,086,885  EUR 31,181,260 JP Morgan 14/10/2021 188,310
JPY 427,956,997 usb 3,872,641 JP Morgan 15/10/2021 29,977
JPY 7,098,211,000 usb 64,240,227 Barclays 15/10/2021 489,648
usD 64,070,092 CNH 418,416,145 HSBC Bank Plc 15/10/2021 (497,143)
GBP 46,205,000 usD 63,647,420 Goldman Sachs 21/10/2021 41,629
JPY 4,866,408,000 usD 44,407,493 JP Morgan 21/10/2021 (27,897)
JPY 225,380,880 usD 2,056,632 Morgan Stanley 21/10/2021 (1,253)
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2021 31

MXN 51,908,277 usb 2,569,058 Morgan Stanley 21/10/2021 (4,948)
MXN 771,327,000  USD 38,167,230 UBS 21/10/2021 (66,046)
JPY 6,313,756,825 usb 57,609,551 JP Morgan 22/10/2021 (30,325)
usb 1,272,237 NOK 11,481,000 Bank of America 22/10/2021 (48,651)
usD 39,798,991  NOK 359,100,000 JP Morgan 22/10/2021 (1,515,425)
EUR 1,913,455 usb 2,261,651 Bank of America 28/10/2021 3,238
EUR 43,523,545 usD 51,444,560 Citibank 28/10/2021 72,706
JPY 380,898,705 EUR 2,927,000 Citibank 28/10/2021 9,228
JPY 7,919,848,524 EUR 60,856,000 Deutsche Bank 28/10/2021 196,295
JPY 393,153,000 usD 3,574,180 Citibank 28/10/2021 11,393
JPY 10,088,955,000 usD 91,714,271 Morgan Stanley 28/10/2021 297,446
usD 94,413,799  EUR 79,782,448 Citibank 28/10/2021 (21,837)
usD 27,927,462  EUR 23,545,693 JP Morgan 29/10/2021 56,749
IDR 262,316,379,000  USD 18,108,269 HSBC Bank Plc 3/11/2021 214,933
GBP 2,168,000 usb 3,015,019 Bank of America 4/11/2021 (26,598)
GBP 36,501,000  USD 50,756,374 JP Morgan 4/11/2021 (442,556)
JPY 5,778,711,000 usb 52,689,025 BNP Paribas 4/11/2021 15,859
JPY 319,277,000  USD 2,918,398 JP Morgan 4/11/2021 (6,424)
JPY 5,127,334,000 usD 46,867,127 UBS 4/11/2021 (103,144)
uUsD 30,593,447 CNH 198,888,000 HSBC Bank Plc 4/11/2021 (57,980)
usD 49,088,394 CNH 319,724,000 Deutsche Bank 471172021 (185,554)
usD 2,202,530 CNH 14,345,921 UBS 471172021 (8,378)
usD 27,791,559  EUR 23,385,499 JP Morgan 4/11/2021 140,837
usD 70,022,565  HKD 544,604,000 Citibank 4/11/2021 16,369
usD 2,674,236 HKD 20,799,128 BNP Paribas 4/11/2021 609
NOK 415,016,000 CHF 43,216,990 Morgan Stanley 10/11/2021 292,805
JPY 6,933,337,000 usb 62,745,773 JP Morgan 12/11/2021 493,878
JPY 244,291,000 usb 2,210,763 Morgan Stanley 12/11/2021 17,440
usD 72,561,280  HKD 564,521,000 Citibank 12/11/2021 (6,374)
NOK 248,864,000 CHF 25,895,011 Morgan Stanley 16/11/2021 192,015
AUD 1,851,018 usD 1,343,042 Bank of America 18/11/2021 11,037
AUD 56,756,532 usD 41,180,321 JP Morgan 18/11/2021 338,889
JPY 6,309,623,938 usD 57,496,131 JP Morgan 18/11/2021 57,283
AUD 1,022,516 usD 740,884 UBS 19/11/2021 7,121
AUD 47,610,569  USD 34,499,552 Deutsche Bank 19/11/2021 329,228
KRW 41,596,407,712 usb 35,534,263 Citibank 24/11/2021 353,077
KRW  40,153,450,000 USD 34,088,580 UBS 24/11/2021 553,846
KRW 1,504,460,000  USD 1,277,228 HSBC Bank Plc 24/11/2021 20,746
KRW 43,615,605,000 usb 37,435,074 Citibank 1/12/2021 190,450
AUD 10,333,133  USD 7,498,147 HSBC Bank Plc 2/12/2021 61,289
JPY 3,883,779,000 USD 35,430,638 UBS 2/12/2021 (497)
JPY 197,437,174 usD 1,801,150 Morgan Stanley 2/12/2021 (10)
usD 50,339,619 SEK 437,521,847 JP Morgan 2/12/2021 (488,256)
KRW 43,644,947,000 usD 37,335,284 UBS 8/12/2021 312,898

1,650,000

103/194




EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

2021 31
AUD 354,075,260  USD 261,441,803 BNY Mellon 15/9/2021 (2,503, 361)
usD 4,219,224  AUD 5,860,521 BNY Mellon 15/9/2021 (66,618)
(2,569,979)

CHF 34,092,403  USD 37,552,412 BNY Mellon 15/9/2021 (173,387)
usD 684,309  CHF 626,912 BNY Mellon 15/9/2021 (3,038)
(176,425)

CNY 165,027,336  USD 25,448,884 BNY Mellon 15/9/2021 82,353
usD 992,636  CNY 6,451,320 BNY Mellon 15/9/2021 (5,445)
76,908

EWR  2,347,479,640 USD  2,772,916,892 BNY Mellon 15/9/2021 3,431,821
usD 47,192,539  EUR 40,343,136 BNY Mellon 15/9/2021 (520,903)
2,910,918

GBP 130,394,553  USD 181,330,773 BNY Mellon 15/9/2021 (1,607, 640)
usD 4,105,384  GBP 3,000,634 BNY Mellon 15/9/2021 (30,393)
(1,638,033)

HKD 394,958,270  USD 50,788,384 BNY Mellon 15/9/2021 (24,347)
usD 10,781,510  HKD 83,898,519 BNY Mellon 15/9/2021 (1,977)
(26,324)

JPY  5,570,887,517  USD 50,738,527 BNY Mellon 15/9/2021 50,552
usD 678,655  JPY 74,510,848 BNY Mellon 15/9/2021 (651)
49,901

PLN 62,680,917  USD 16,231,255 BNY Mellon 15/9/2021 137,356
usD 365,799  PLN 1,428,308 BNY Mellon 15/9/2021 (7,191)
130,165

SGD 101,342,931  USD 74,990,517 BNY Mellon 15/9/2021 433,160
usD 1,389,092  SGD 1,891,971 BNY Mellon 15/9/2021 (18,993)
414,167

821,298
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2,585 AUD  Australian 10 Year Bond 2021 275,173,258 7,168,579
87 CAD  S& P/TSX 60 Index 2021 17,030,636 565,115
2,108 EUR  Euro Bund 2021 437,927,483 3,132,132
1,224  EUR  Euro-BTP 2021 222,296,419 3,336,319
203 EUR  FTSE MIB Market Index 2021 31,095,195 458,879
(426) EUR  EURO STOXX 50 Index 2021 21,039,427 (751,224)
(434) EUR  Euro BUXL 2021 109,476,739 1,881,368
95 GBP  FTSE 100 Index 2021 9,273,383 179,655
145  JPY  Japanese 10 Year Bond (OSE) 2021 201,070,225 542,480
(34) JPY  Nikkei 225 (Yen) 2021 4,342,207 129,398
1,583 USD  Russell 2000 E-Mini Index 2021 178,736,530 (5,735,756)
291 USD  MSCI Emerging Markets Index 2021 18,871,350 (1,080,870)
(1,481) USD  NASDAQ 100 E-Mini Index 2021 459,857,905 (45,144,880)
(9,817) USD  S& P 500 E-Mini Index 2021 2,215,942,325 (22,260,014)
(844) GBP  Long Gilt 2021 12 149,674,477 (215,200)
584 USD  US Long Bond (CBT) 2021 12 95,593,500 720,895
546  USD  US Ultra Bond (CBT) 2021 12 108,517,500 1,137,346
47 Usb US Treasury 10 Year Note (CBT) 2021 12 6,278,906 26,806
(2,656) USD  US Ultra 10 Year Note 2021 12 394,125,500 (2,367,876)
4,956,322,965 (58,276,848)
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CDS

CDS

CDS

CDS

CDS

CDS

CDS

IRS

IRS

IRS

IRS

IRS

IRS

IRS

IRS

IRS

IRS

IRS

USD (7,930,000)

usb 5,283,878

USD (2,269,083)

usb 38,909,000

USD (148,796,424)

EUR (43,271,641)

EUR (34,550,000)

MXN 396,900,000

MXN 547,970,000

MXN 545,000,000

MXN 444,300,000

MXN 269,500,000

MXN 400,305,000

usb 43,106,909

usb 61,797,854

usb 10,973,193

usb 190,950,605

usb 96,190,000

MXN

MXN

MXN

MXN

MXN

MXN

Bombardier Inc

Bombardier Inc

CDX.NA_1G.33.V1

CDX.NA_1G.34.V1

CDX.NA_HY.34.V9

ITRAXX.X0.34.V2

ITRAXX.X0.35.V1

6.4775

MXIBTIIE

6.4275
MXIBTIIE

6.465
MXIBTIIE

6.415
MXIBTIIE

6.44
MXIBTIIE

6.42
MXIBTIIE

usb LIBOR
0.93

usb LIBOR
1.5445

usb LIBOR
1.517

usb LIBOR
2.14

usb LIBOR
2.1205

Barclays

Barclays

106/194

Goldman
Sachs

Goldman
Sachs

Goldman
Sachs

Goldman
Sachs

Goldman
Sachs

Goldman
Sachs

Goldman
Sachs

Goldman
Sachs

Goldman
Sachs

Goldman
Sachs

Goldman
Sachs

Goldman
Sachs

Goldman
Sachs

Goldman
Sachs

Goldman
Sachs

Goldman
Sachs

20/12/2021

20/6/2023

20/12/2024

20/6/2025

20/6/2025

20/12/2025

20/6/2026

12/8/2026

13/8/2026

13/8/2026

14/8/2026

14/8/2026

17/8/2026

14/10/2026

27/5/2031

28/5/2031

17/6/2031

18/6/2031

499,939 99,034
(842,884)  (305,658)
10,303 44,051
(350,214)  (781,825)
9,383,525 13,872,851
2,476,659 6,418,748
(114,997) 5,010,464
53,505 53,505
14,697 14,697
58,482 58,482
(331) (331)
14,266 14,266
3,190 3,190
(109,515)  (109,515)

(1,627,196) (1,627,196)
(261,150)  (261,150)

(3,715,700) (3,715,700)

(1,783,227) (1,783,227)
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2021 31
IRS usD 39,718,000 usb LIBOR
1.95 Goldman
Sachs 2/7/2031 (414,666) (414,666)
IRS usbh 92,676,401 uUsD LIBOR
1.953 Goldman
Sachs 2/7/2031 (980,532) (980,532)
IRS EUR 69,409,269 EUR EURIBOR
0.02 Goldman
Sachs  26/8/2031 (524,488) (524,488)
IRS usDh 55,301,312 usb LIBOR
1.378 Goldman
Sachs 12/10/2031 (419,817) (419,817)
IRS UsD 82,542,211 uUsD LIBOR
1.36 Goldman
Sachs 14/10/2031 (478,404) (478,404)
IRS usb 29,795,372 uUsD LIBOR
1.421 Goldman
Sachs 26/11/2031 (285,377) (285,377)
IRS UsD 20,620,948 usb LIBOR
1.39 Goldman
Sachs 30/11/2031 (132,885) (132,885)
IRS UsD 15,987,761 uUsD LIBOR
1.675 Goldman
Sachs 26/11/2041 (237,053) (237,053)
IRS USD 34,474,128 usD LIBOR
1.613 Goldman
Sachs  25/1/2051 (29,968) (29,968)
IRS usD 60,413,537 usb LIBOR
1.467 Goldman
Sachs  28/1/2051 2,108,919 2,108,919
IRS usb 35,570,896 usb LIBOR
1.562 Goldman
Sachs 1/2/2051 414,918 414,918
IRS usD 19,869,022 usb LIBOR
1.646 Goldman
Sachs  4/2/2051 (177,487)  (177,487)
IRS UsD 8,105,586 usb LIBOR
1.885 Goldman
Sachs  22/2/2051 (547,978) (547,978)
IRS USD 31,964,407 usD LIBOR
1.98 Goldman
Sachs  27/5/2051 (2,935,474) (2,935,474)
IRS usb 5,267,133 usD LIBOR
1.945 Goldman
Sachs  28/5/2051 (439,116) (439,116)
IRS UsD 10,024,005 usb LIBOR
2.005 Goldman
Sachs 7/6/2051 (983,537) (983,537)
IRS usDh 20,648,401 1.795
usb LIBOR Goldman
Sachs  22/6/2051 954,906 954,906
IRS usb 7,982,710 uUsD LIBOR
1.602 Goldman
Sachs  23/8/2051 12,015 12,015
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IRS

IRS

IRS

IRS

TRS

TRS

TRS

TRS

CDS:
IRS:
TRS:

usb 7,551,333

BRL 198,073,301

BRL 216,083,102

BRL 215,286,626

usb 10,883,000

USD 354

uSb 10,840,000

USD 43,792,000

usD LIBOR
1.68

9.385
BRL BROIS

9.42
BRL BROIS
9.54
BRL BROIS
USD BBA LIBOR +
Obps 1BOXX US Dollar
Liquid Investment + Obps
12 21 S&P 500
bps

USD BBA LIBOR +
Obps Markit IBOXX US
Dollar Liquid High Yield + Obps

USD BBA LIBOR +
Obps IBOXX US Dollar
Liquid Investment + Obps

1,695,140,329
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Goldman
Sachs

JP
Morgan
JP
Morgan
JP
Morgan

BNP
Paribas

BNP
Paribas

Goldman

Sachs

Goldman
Sachs

30/11/2051

2/1/2025

2/1/2025

2/1/2025

20/9/2021

17/12/2021

20/9/2021

20/9/2021

(108,739)  (108,739)
131,264 131,264
182,065 182,065
337,103 337,103
(87,046) (86,612)
991,200 991,200

(183,560)  (183,182)

(182,377)  (180,795)

(306,762) 12,990,966
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2021 31
22,500,795 0TC USD/BRL Bank of America USD 5.2 9/9/2021 (96,791) 346,340
118,885,300 OTC EUR/USD BNP Paribas EUR 1.16 24/2/2022 (152,953) 902,918
184,727,638 0TC EUR/USD Deutsche Bank EUR 1.165 15/10/2021 (812,124) 476,863
22,836,678 0TC USD/BRL Deutsche Bank USD 5.2 3/11/2021 (146,771) 130,580
125,233,486 0TC AUD/JPY HSBC Bank Plc AUD 80.5 28/9/2021 249,510 678,974
43,864,660 0TC USD/CNH JP Morgan USD 6.6 27/10/2021 (183,662) 87,478
375,297,403 0TC EUR/USD Morgan Stanley EUR 1.17 23/9/2021 (1,823,907) 741,328
159,050,800 0TC EUR/USD Morgan Stanley EUR 1.1625 24/11/2021 (350,594) 682,715
27,688 é;;;g;gecgi‘;a Barclays EUR 330 17/9/2021  (325,281) 3,232
18,901 Moelis & Co Barclays EUR 710 15/10/2021 (409,421) 36,887
77,322 Paypal Holdings Inc BNP Paribas USD 292.5  15/10/2021 170,983 621,677
5,667,656 Vodafone Group PIc  BNP Paribas GBP 1.25 15/10/2021 31,560 188,548
177,375 D.R.Horton Inc Citibank USD 102.5 19/11/2021 (247,476) 559,580
6,696 Amazon.com Inc Citibank usDh 4,150 17/6/2022 (236,032) 688,016
6,279 EURO STOXX 50 Index Credit Suisse EUR 4,150 17/9/2021 129,594 532,448
29,800 United Rentals Inc  Credit Suisse USD 360 17/9/2021 (268,380) 207,779
90,004 Banco Santander SA  Credit Suisse EUR 90 15/10/2021 (65,012) 97,510
284,056 Unilever Plc Credit Suisse EUR 49.7717 15/10/2021 (169,408) 64,751
6,279 EURO STOXX 50 Index Credit Suisse EUR 4,200 19/11/2021 161,781 731,735
17,579 Generac Holdings Inc Credit Suisse USD 450 19/11/2021 62,723 466,161
13,329 ASML Holding NV Goldman Sachs EUR 620 15/10/2021 (116,171) 119,134
5,668,848 Vodafone Group PIc  Goldman Sachs GBP 1.25 19/11/2021 33,329 317,778
21,544 S&P 500 Index Morgan Stanley 2?339_ ;3 15/10/2021 260,382 886,757
355 ‘I\g‘éance Auto Parts b, hange Traded USD 210 17/9/2021  (241,280) 38,163
73 Alphabet Inc Exchange Traded USD 2,800 17/9/2021 533,832 861,765
428 ’G*TEE;"";‘ECA""““ Exchange Traded USD 18 17/9/2021 (7,804) 11,556
313 é’pg:gcfﬂf”"”es Exchange Traded USD 16 15/10/2021 (6,959) 8,764
261 ’G\TEEBC?ECA'”'“GS Exchange Traded USD 15 17/12/2021 (7,368) 14,225
2,640 Apple Inc Exchange Traded USD 150 17/9/2021 280,545 1,009,800
1,251 Apple Inc Exchange Traded USD 155 15/10/2021 15,359 434,723
4,317 Barclays Plc Exchange Traded GBP 1.9 15/10/2021 (30,792) 237,996
703 Best Buy Co Inc Exchange Traded USD 120 15/10/2021 (56,317) 253,080
858 Best Buy Co Inc Exchange Traded USD 125 19/11/2021 (132,254) 311,025
Caesars
535 Entertainment Corp  Exchange Traded USD 100 21/1/2022 (151,664) 696,837
Inc
2,214 Carrier Global Corp Exchange Traded USD 47 17/9/2021 1,854,710 2,368,980
374 ggarﬁ:cations inc  EXchange Traded USD 780 17/9/2021 898,634 1,559,580
254 Charter Exchange Traded USD 760 17/9/2021 1,236,412 1,544,320
Communications Inc
4,781 Comcast Corp Exchange Traded USD 60 17/9/2021 (242,563) 384,870
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Constellation Brands

791 Inc Exchange Traded USD 245 15/10/2021 (199,122) 21,753
472 fﬁg“e”""t'o” Brands ¢, change Traded USD 225  15/10/2021  (84,389) 102,660
389 f;ngs”"‘e HOldINGS £ change Traded USD 260  15/10/2021 801,055 1,245,773
120 Deere & Co Exchange Traded USD 380 17/9/2021 (129,868) 72,600
214 Deere & Co Exchange Traded USD 380 15/10/2021 109,009 239,145
3,302 Devon Energy Corp Exchange Traded USD 28 21/1/2022 (96,859) 1,304,290
2,677 Devon Energy Corp Exchange Traded USD 35 21/1/2022 (147,325) 394,857
1,545 [I’r']f:‘mo”dbac'( ENergy  eychange Traded USD 115 17/12/2021  (733,465) 119,737
925 ?;Z‘mondbac" ENergy  gychange Traded USD 90 17/12/2021  (917,580) 314,500
1,145 DR Horton Inc Exchange Traded USD 95 17/9/2021 89,593 327,470
1,748 EURO STOXX 50 Index Exchange Traded EUR 3,900 17/9/2021 (1,392,561) 191,180
1,043 Facebook Inc Exchange Traded USD 375 17/9/2021 46,054 1,048,215
972 Facebook Inc Exchange Traded USD 390 15/10/2021 (434,712) 806,760
400 FedEx Corp Exchange Traded USD 310 17/9/2021 (331,894) 3,000
1,503 Freeport-McMoRan Inc Exchange Traded USD 40 17/9/2021 (302,797) 24,048
705 Freeport-McMoRan Inc Exchange Traded USD 42 17/9/2021 (54,449) 4,935
813 Global Payments Inc Exchange Traded USD 200 19/11/2021 (798,557) 56,910
1,588 JPMorgan Chase & Co Exchange Traded USD 155 17/9/2021 230,681 932,950
Lions Gate
590 Entertainment Corp Exchange Traded USD 25 17/9/2021 (6,348) 44,250
937 Lowe’ s Cos Inc Exchange Traded USD 190 15/10/2021 (466,775) 142,893
1,236 Masco Corp Exchange Traded USD 60 15/10/2021 85,255 364,620
593 Mastercard Inc Exchange Traded USD 365 17/9/2021 (64,479) 117,710
458 Mastercard Inc Exchange Traded USD 365 15/10/2021 (155,570) 283,960
640 Mastercard Inc Exchange Traded USD 375 19/11/2021 (268,949) 508,800
1,203 | 1cron Technology gy change Traded USD 75 15/10/2021  (48,852) 355,486
725 Microsoft Corp Exchange Traded USD 305 15/10/2021 117,913 471,250
1,184 Microsoft Corp Exchange Traded USD 310 19/11/2021 (112,309) 1,000,480
777 Nucor Corp Exchange Traded USD 110 15/10/2021 358,150 815,850
533 Parker-Hannifin Corp Exchange Traded USD 340 19/11/2021 (238,779) 121,258
951 PG& E Corp Exchange Traded USD 8 17/9/2021 (22,138) 6,181
441 PG& E Corp Exchange Traded USD 7 17/12/2021 (8,261) 10,804
1,488 salesforce. com Inc Exchange Traded USD 260 15/10/2021 1,062,371 1,841,400
515 salesforce. com Inc Exchange Traded USD 280 19/11/2021 (56,475) 356,638
316 Sagate Technology gy change Traded USD 80 17/9/2021 (4,814) 13,904
4,441 Societe Generale SA Exchange Traded EUR 28 17/9/2021 (209,651) 94,518
7,542 ?':EZtS&P 500 ETF  Eychange Traded USD 452 10/9/2021 214,698 1,817,622
19,778 ?nFiSZtS&P 500 ETF Exchange Traded USD 450 17/9/2021 5,395,414 9,176,992
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SPDR S&P 500 ETF

5,288 Trust Exchange Traded USD 451 17/9/2021 566,092 2,115,200
24,718 SPOR SEP 500 ETF gxchange Traded USD 450 15/10/2021 5,807,420 20,256,401
3,062 ?ﬁEEtS&P 500 ETF Eychange Traded USD 453  15/10/2021 429,035 1,944,370
777 ?iBZtS&P 500 ETF Eychange Traded USD 360  17/12/2021 6,188,881 7,196,574
8,006 iigztS&P 500 ETF  Eychange Traded USD 465  31/12/2021 921,075 6,204,650
428 TE Connectivity Ltd Exchange Traded USD 145 15/10/2021 142,366 348,820
Thermo Fisher
159 Scientific Inc Exchange Traded USD 560 15/10/2021 43,202 225,780
Thermo Fisher
172 Scientific Inc Exchange Traded USD 580 17/12/2021 14,466 302,720
2,108 TJIX Cos Inc/The Exchange Traded USD 75 15/10/2021 (100,010) 261,392
261 Twilio Inc Exchange Traded USD 390 15/10/2021 (107,593) 211,410
502 Lljggr Technologies ¢, hange Traded USD 25 17/12/2021  (12,358) 12,299
United Parcel
343 Service Inc Exchange Traded USD 200 15/10/2021 (25,290) 88,323
1,238 Vinci SA Exchange Traded EUR 100 17/9/2021 (299,378) 2,927
4,133 Wells Fargo & Co Exchange Traded USD 45 17/9/2021 576,164 1,446,550
4,279 Wells Fargo & Co Exchange Traded USD 50 15/10/2021 (247,040) 554,131
696 Western Digital Corp Exchange Traded USD 65 17/9/2021 17,947 101,616
696 Western Digital Corp Exchange Traded USD 70 15/10/2021 50,454 108,228
695 Western Digital Corp Exchange Traded USD 75 15/10/2021 (22,857) 62,898
1,010 Williams-Sonoma Inc Exchange Traded USD 170 19/11/2021 1,224,893 2,206,850
2,243 Xilinx Inc Exchange Traded USD 160 17/9/2021 (671,295) 649,348
524 Xilinx Inc Exchange Traded USD 170 17/9/2021 (74,879) 63,404
505 Zscaler Inc Exchange Traded USD 250 19/11/2021 1,121,235 1,945,513

2,422,972,632 16,404,115 90,369,676
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(33,751,192) 0TC USD/BRL Bank of America USD 5 9/9/2021 198,067 (37,212)
(187,648,701) 0TC EUR/USD Bank of America EUR 1.145 23/9/2021 177,412 (14,644)
(138,545,728) OTC EUR/USD Deutsche Bank EUR 1.145  15/10/2021 215,999 (70,039)
,836, eutsche Ban ; , ,
22,836,678 OTC USD/BRL D he Bank usb 4.85 3/11/2021 16,334 114,520
(13,128,507) OTC USD/CNH JP Morgan USD 6.45 27/10/2021 (3,280) (51,608)
(65,796,989) OTC USD/CNH JP Morgan USD 6.75 27/10/2021 116,301 (31,881)
(93,824,351) 0TC EUR/USD Morgan Stanley  EUR 1.145 23/9/2021 131,095 (7,322)
(27,688) é;;;g;gecgi‘;a Barclays EUR 295 17/9/2021 36,059  (135,109)
(27,688) é;;;gggecgi;a Barclays EUR 360 17/9/2021 83,276 (180)
, oelis 0 arclays , ,
18,901 Moelis & C Barcl EUR 640 15/10/2021 435,669 660,306
, celis 0 arclays , s
18,901 Moelis & C Barcl EUR 750 15/10/2021 147,909 11,135
(77,322) Paypal Holdings Inc BNP Paribas USDh 315 15/10/2021 (59,429) (197,835)
(77,322) Paypal Holdings Inc BNP Paribas USD 255 15/10/2021 270,367 (169,595)
(162,705) D.R.Horton Inc Citibank USD 87.5 19/11/2021 16,562 (427,623)
(177,375) D.R.Horton Inc Citibank usb 110 19/11/2021 145,724 (244,501)
79,987 obal Payments Inc 1tiban 17/1 1 53,031 461,604
9,98 Global P I Citibank USD 150 /12/202 253,03 61,60
(3,348) Amazon.com Inc Citibank usb 2,800 17/6/2022 148,704 (338,062)
(6.,308) EURO STOXX 50 Index Credit Suisse EUR 4,300 17/9/2021 88,233 (49,632)
(29,800) United Rentals Inc  Credit Suisse UsD 280 17/9/2021 233,751 (4,649)
(25,687) g\:’;;:;gecg?;a Credit Suisse  EUR 280 15/10/2021  (18,363) (128,119)
(90,004) Banco Santander SA  Credit Suisse EUR 80 15/10/2021 45,985 (38,484)
(284,056) Unilever Plc Credit Suisse EUR 43.4899 15/10/2021 25,222 (87,831)
(6,308) EURO STOXX 50 Index Credit Suisse EUR 4,350 19/11/2021 81,274 (252,044)
(17,579) Generac Holdings Inc Credit Suisse USD 360 19/11/2021 84,702 (101,635)
(11,309) EURO STOXX 50 Index Credit Suisse EUR 3,500 17/12/2021 297,595 (425,750)
- - JPY
(7,886) Jupai Holdings Ltd  Goldman Sachs 27.807.04 10/9/2021 15,692 (72)
(21,023) Jupai Holdings Ltd  Goldman Sachs izY105 73 10/9/2021 18,754 (74)
(21,225) Jupai Holdings Ltd  Goldman Sachs i;YGSQ 75 10/9/2021 12,852 (537)
(13,329) ASML Holding NV Goldman Sachs EUR 700 15/10/2021  (175,251) (434,823)
(5,668,848) Vodafone Group Plc  Goldman Sachs GBP 1.4 19/11/2021 12,441 (69,962)
- - JPY
(30,639) Jupai Holdings Ltd  JP Morgan 17,001.1034 10/9/2021  (218,927) (239,865)
- - JPY
(39,995) Jupai Holdings Ltd  JP Morgan 6,437.0504 10/9/2021 (48,567) (65,539)
- - JPY
(46,940) Jupai Holdings Ltd  JP Morgan 20,471.642 10/9/2021 38,128 (498)
(3,363) Jupai Holdings Ltd  Morgan Stanley 3" 10/9/2021 8,083 (3.649)

70,019.5563
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- - JPY
(39,657) Jupai Holdings Ltd  Morgan Stanley 6.310.5266 10/9/2021 (78,680) (94,267)
- - JPY
(47,391) Jupai Holdings Ltd  Morgan Stanley 19,909.6314 10/9/2021 21,057 (2,836)
(13,372) Moelis & Co UBS EUR 600 17/12/2021 (70,452)  (381,274)
(355) ’:ﬂ‘é""”ce Auto Parts g, hange Traded USD 180 17/9/2021 63,994  (11,538)
(489) Albemarle Corp Exchange Traded USD 210 17/9/2021  (852,744) (1,151,595)
(73) Alphabet Inc Exchange Traded USD 3,000 17/9/2021 21,736 (74,095)
(1,751) Apple Inc Exchange Traded USD 125 17/9/2021 79,262 (23,638)
(1,780) Apple Inc Exchange Traded USD 160 17/9/2021 2,255 (105,910)
(1,251) Apple Inc Exchange Traded USD 130 15/10/2021 164,480 (80,690)
(864) ’I\ﬁg"ed Vaterials ) change Traded USD 150  15/10/2021 36,515  (95,040)
(864) ‘I\ﬁg"ed Vaterials ) change Traded USD 110 15/10/2021 98,168  (56,592)
(581) Aptiv Plc Exchange Traded USD 145 17/9/2021 36,467 (75,530)
(546) Autodesk Inc Exchange Traded USD 290 15/10/2021 (68,793)  (227,955)
(546) Autodesk Inc Exchange Traded USD 380 15/10/2021 166,342 (23,205)
(4,317) Barclays Plc Exchange Traded GBP 1.65 15/10/2021 45,315 (111,561)
(858) Best Buy Co Inc Exchange Traded USD 145 19/11/2021 25,111 (42,471)
(2,158) ggﬁ;"” Scientific b honge Traded USD 38 19/11/2021 83,626  (111,137)
Caesars
(535) Entertainment Corp  Exchange Traded USD 130 21/1/2022 97,109 (196,612)
Inc
(2,027) Carrier Global Corp Exchange Traded USD 43 17/9/2021 439,008 (18,243)
(4,781) Comcast Corp Exchange Traded USD 65 17/9/2021 111,231 (16,733)
(1,263) fggs"e“at"’” Brands ¢ change Traded USD 200 15/10/2021  (58,422)  (366,270)
(389) f;g‘”d“”ke HOldINGS £y change Traded USD 200  15/10/2021 159,009  (31,898)
(389) f:ngSt”ke HOldINGS b change Traded USD 200 15/10/2021  (432,465)  (617,538)
(120) Deere & Co Exchange Traded USD 320 17/9/2021 146,731 (6,600)
(214) Deere & Co Exchange Traded USD 330 15/10/2021 54,992 (41,516)
(2,316) Delta Air Lines Inc Exchange Traded USD 33 17/9/2021 85,290 (19,686)
(2,677) Devon Energy Corp Exchange Traded USD 40 21/1/2022 88,043 (186,051)
(3,302) Devon Energy Corp Exchange Traded USD 38 21/1/2022 107,960  (312,039)
(925) ?;imondbaCk ENereY  eychange Traded USD 130  17/12/2021 240,635  (37,000)
(1,545) ?r'limO”dbaC" ENerey  Eychange Traded USD 135  17/12/2021 332,583  (50,213)
(817) Eg"rvgrds Lifesciences ¢, hange Traded USD 100 19/11/2021 12,474 (161,357)
(5,629) EQT Corp Exchange Traded USD 17 17/9/2021 259,643 (225,160)
(1,748) EURO STOXX 50 Index Exchange Traded EUR 3,600 17/9/2021 584,454 (71,305)
(1,043) Facebook Inc Exchange Traded USD 405 17/9/2021 239,466 (112,122)
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(648)
972)
(400)
(705)
(1,503)
(813)
(813)

(730)

1)
(937)
(937)

(1,236)
(593)
(458)
(917)
(640)
(959)

(1,219)
(1,219)

(1,654)

(725)
(592)
(1,775)
(1,826)
777)
(386)
(421)
(421)
(533)
(1,488)
(515)

(14,272)
(1,784)

(8,006)

Facebook Inc
Facebook Inc
FedEx Corp

Freeport-McMoRan Inc
Freeport-McMoRan Inc
Global Payments Inc
Global Payments Inc

Hilton Worldwide
Holdings Inc

Intuitive Surgical

Inc
Lowe’ s Cos Inc

Lowe’ s Cos Inc
Masco Corp

Mastercard Inc
Mastercard Inc
Mastercard Inc
Mastercard Inc
Mastercard Inc

Micron Technology

Inc

Micron Technology

Inc

Micron Technology

Inc
Microsoft Corp

Microsoft Corp
Microsoft Corp
Morgan Stanley
Nucor Corp
NVIDIA Corp
NVIDIA Corp
NVIDIA Corp

Parker-Hannifin Corp
salesforce. com Inc
salesforce. com Inc

SPDR S&P 500 ETF
Trust
SPDR S&P 500 ETF
Trust
SPDR S&P 500 ETF
Trust

Exchange
Exchange
Exchange
Exchange
Exchange
Exchange
Exchange

Exchange

Exchange

Exchange
Exchange
Exchange
Exchange
Exchange
Exchange
Exchange
Exchange

Exchange
Exchange

Exchange

Exchange
Exchange
Exchange
Exchange
Exchange
Exchange
Exchange
Exchange
Exchange
Exchange
Exchange

Exchange
Exchange

Exchange

Traded
Traded
Traded
Traded
Traded
Traded
Traded

Traded

Traded

Traded
Traded
Traded
Traded
Traded
Traded
Traded
Traded

Traded

Traded

Traded

Traded
Traded
Traded
Traded
Traded
Traded
Traded
Traded
Traded
Traded
Traded

Traded

Traded

Traded
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usD
usD
usb
uSsD
usD
usb
usD

usb

usD

usb
usD
usb
uSsD
usD
usb
usD
usb

usD

usb

usD

usb
usD
usb
usD
usb
uSsD
usD
usb
usD
usb
uSsD

usb

usD

usb

330
415
270
50

32

175
220

110

925

220
175
55

375
325
395
330
405

70

67.5

80

255
280
335
110
92.5
230
250
262.
250
280
230

454

455

480

15/10/2021
15/10/2021
17/9/2021
17/9/2021
17/9/2021
19/11/2021
19/11/2021

17/9/2021

15/10/2021

15/10/2021
15/10/2021
15/10/2021

17/9/2021
15/10/2021
15/10/2021
19/11/2021
19/11/2021

17/9/2021

15/10/2021

15/10/2021

15/10/2021
19/11/2021
19/11/2021
15/10/2021
15/10/2021

17/9/2021
15/10/2021
19/11/2021
19/11/2021
15/10/2021
19/11/2021

17/9/2021

17/12/2021

31/712/2021

319,634  (113,076)
339,969  (243,972)
(121,895)  (325,000)

4,771 (2,115)
152,494  (33,066)
(871,729) (1,341,450)
380,291  (24,390)

65,894  (23,725)

85,137  (45,272)

79,396  (141,955)
209,724  (48,724)
75,006  (40,170)
31,883  (37,359)
29,323 (169,460)
102,113 (95,368)
(79,832)  (542,400)
171,915 (224,885)

53,270  (80,454)
10,555  (176,146)

28,550  (237,349)

163,042  (65,612)
4,596  (297,480)
65,364  (374,525)
49,321  (249,249)
375,903  (52,447)
18,856  (124,485)
3,909 (106,723)
(12,937)  (168,400)
132,291  (118,593)
(294,903)  (580,320)
128,632  (148,320)

(1,440,046) (3,339,648)
(1,302,826) (2,130,096)

(223,839) (2,305,728)
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(428) TE Connectivity Ltd Exchange Traded USD 125 15/10/2021 125,608 (18,190)
Thermo Fisher

(159) Scientific Inc Exchange Traded USD 490 15/10/2021 72,052 (38,160)
71) ng‘mli:ihfzc Exchange Traded USD 500  15/10/2021 54,307  (53,865)
(172) ;2?;2,2';:??;0 Exchange Traded USD 500  17/12/2021 19,117  (165,980)
(1,251) TJX Cos Inc/The Exchange Traded USD 80 15/10/2021 55,207 (36,905)
(3,359) TJIX Cos Inc/The Exchange Traded USD 65 15/10/2021 113,229 (161,232)
(261) Twilio Inc Exchange Traded USD 300 15/10/2021 78,891 (67,990)
(261) Twilio Inc Exchange Traded USD 430 15/10/2021 52,791 (65,381)
(343) antted Parcel Exchange Traded USD 180 15/10/2021 10,553  (47,677)
227) fﬂitedhea'th Oroup  gychange Traded USD 350  17/12/2021 26,732 (86,260)
(1,238) Vinci SA Exchange Traded EUR 85 17/9/2021 173,248 (64,407)
(524) Walt Disney Co/The  Exchange Traded USD 160 17/9/2021 70,093 (10,480)
(4,133) Wells Fargo & Co Exchange Traded USD 40 17/9/2021 424,151 (26,865)
(4,133) Wells Fargo & Co Exchange Traded USD 52.5 17/9/2021 112,394 (43,397)
(4,279) Wells Fargo & Co Exchange Traded USD 57.5 15/10/2021 56,769 (53,488)
(696) Western Digital Corp Exchange Traded USD 72.5 17/9/2021 (22,447) (38,280)
(695) Western Digital Corp Exchange Traded USD 90 15/10/2021 (4,438) (22,588)
(696) Western Digital Corp Exchange Traded USD 80 15/10/2021 (28,368) (40,368)
(589) Williams-Sonoma Inc Exchange Traded USD 140 17/9/2021 169,494 (11,780)
(1,010) Williams-Sonoma Inc Exchange Traded USD 140 19/11/2021 540,614 (194,425)
(524) Xilinx Inc Exchange Traded USD 185 17/9/2021 32,215 (26,724)
(661) Xilinx Inc Exchange Traded USD 175 17/9/2021 (20,841) (71,388)
(1,582) Xilinx Inc Exchange Traded USD 180 17/9/2021 262,046 (88,592)
(505) Zscaler Inc Exchange Traded USD 200 19/11/2021 230,161 (99,485)
(505) Zscaler Inc Exchange Traded USD 270 19/11/2021  (836,905) (1,328,150)

651,016,874 4,195,918 (26,886,035)
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(6,253) Afterpay Ltd

(8,147) Macquarie Group Ltd
(128,416) Sydney Airport
(34,108) Transurban Group

(2,448) UCB SA

(56,000) China Resources Gas Group Ltd
(260,000) Kunlun Energy Co Ltd

(94,415) Banco BTG Pactual SA

(23,217) Americanas SA

(319,536) Hapvida Participacoes e Investimentos SA
(194,369) Raia Drogasil SA

(6,123) Agnico Eagle Mines Ltd

(420) BeiGene Ltd ADR
(18,079) Bilibili Inc ADR
(286,000) China Conch Venture Holdings Ltd
(12,905) Kingsoft Cloud Holdings Ltd
(194,000) Longfor Group Holdings Ltd
(149,500) Microport Scientific Corp
(33,700) Sunny Optical Technology Group Co Ltd
(110,000) Xinyi Solar Holdings Ltd
(215,500) CK Asset Holdings Ltd
(1,254,000) Country Garden Holdings Co Ltd
(9,349) GDS Holdings Ltd
(298,000) Geely Automobile Holdings Ltd
(49,500) Innovent Biologics Inc
(200,950) iQIYI Inc ADR
(60,800) Ping An Healthcare and Technology Co Ltd
(13,900) Shenzhou International Group Holdings Ltd
(8,616) Tencent Music Entertainment Group ADR
(1,049) Weibo Corp ADR
(128,400) Xiaomi Corp
(11,206) ZTO Express Cayman Inc
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JP
JP
JP
JP

Morgan
Morgan
Morgan
Morgan

Citibank

Citibank

JP

Morgan

Citibank

JP
JP
JP

JP

Morgan
Morgan
Morgan

Morgan

Citibank
Citibank
Citibank
Citibank
Citibank
Citibank
Citibank
Citibank

JP
JP
JP
JP
JP
JP
JP
JP
JP
JP
JP
JP

Morgan
Morgan
Morgan
Morgan
Morgan
Morgan
Morgan
Morgan
Morgan
Morgan
Morgan
Morgan

(15,949)
(44,678)
(27,708)

(5,340)
(93,675)

3,938
3,938

8,198
(51,740)
(43,542)

(41,031)
7,200

(66,768)
5,798

(94,801)

8,307
8,307

(12,335)
(117,694)
(30,836)
(56,752)
53,721
(73,117)
(65,827)
(41,309)
36,781
(59,281)
23,185
(39,984)
73,892
255,880
111,850
10,429
16,801
1,981
27,246
(6,449)
108,182




EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
OOoOooooooooooooooodd

(414,000) China Longyuan Power Group Corp Ltd

(208,800) China Vanke Co Ltd

(375,000) China Molybdenum Co Ltd* H’

(150,500) Shanghai Fosun Pharmaceutical Group Co Ltd
(5,200) CanSino Biologics Inc

(834,000) China Southern Airlines Co Ltd

(65,200) Fuyao Glass Industry Group Co Ltd

(269,500) Great Wall Motor Co Ltd" H

(515,750) Shandong Gold Mining Co Ltd

(191,000) E. Sun Financial Holding Co Ltd
(71,000) Taiwan Cement Corp

(35,086) Vestas Wind Systems A/S

(41,144) Sampo Oyj

(2,315) Air Liquide SA

(3,943) Hannover Rueck SE

(76,000) Galaxy Entertainment Group Ltd
(13,216) Link REIT

iShares S&P 500 Consumer Discretionary Sector UCITS
ETF

238,932 iShares S&P 500 Financials Sector UCITS ETF
2,488,763 iShares S&P 500 Industrials Sector UCITS ETF

1,241,004

897,169 Leonardo SpA
(6,753) Atlantia SpA

(10,700) Central Japan Railway Co
(2,800) Eisai Co Ltd

(2,100) FUJIFILM Holdings Corp
(40,600) Japan Post Holdings Co Ltd
(54,400) Mitsui Fudosan Co Ltd
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Citibank
Citibank
Citigroup
Citigroup
JP Morgan
JP Morgan
JP Morgan
JP Morgan
JP Morgan

Citibank
JP Morgan

Citibank

Citibank

Citibank

JP Morgan

JP Morgan
JP Morgan

JP Morgan

JP Morgan
JP Morgan

Citibank
JP Morgan

JP Morgan
JP Morgan
JP Morgan
JP Morgan
JP Morgan

(65,886)
39,489
(37,937)
82,811
41,886
(53,494)
38,302
(59,476)
48,654
34,349

(10,292)
1,048
(9,244)

(5.232)
(5.232)

(5,786)
(5,786)

(3,087)
(3,087)

(36,329)
(36,329)

(16,989)
3,169
(13,820)

186,151

22,698
292,430
501,279

163,179
(2,547)
160,632

(25,057)
9
(3.736)
(2,208)
(11,683)
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(1,700) Secom Co Ltd JP Morgan 796
(4,700) Sekisui House Ltd JP Morgan (1,930)
(2,700) shimano Inc JP Morgan (42,273)
(12,500) Sumitomo Realty & Development Co Ltd JP Morgan 1,582
(4,100) Unicharm Corp JP Morgan (4,118)
(88,537)

(13,140) Celltrion Healthcare Co Ltd Citibank (62,979)
(1,632) Hyundai Motor Co Citibank (15,463)
(4,940) Hyundai Heavy Industries Co Ltd Citigroup (18,777)
(11,328) POSCO Chemical Co Ltd JP Morgan 35,254
(1,423) Samsung C&T Corp JP Morgan 13,975
(1,622) Samsung Life Insurance Co Ltd JP Morgan 4,782
(43,208)

(128,978) Wal-Mart de Mexico SAB de CV JP Morgan (20,480)
(20,480)

(8,122) Capitec Bank Holdings Ltd JP Morgan (107,534)
(107,534)

(23,293) Ferrovial SA Citibank 7,498
(5,054) Grifols SA Citibank (48)
(7,033) Aena SME SA JP Morgan (461)
6,989

(1,847) Evolution AB Citibank 1,380
(25,619) Investor AB Citibank (1,816)
(65,251) Skandinaviska Enskilda Banken AB Citibank (3,388)
(3,824)

(16,863) UBS Group AG Citibank 1,524
(121) Chocoladefabriken Lindt & Spruengli AG JP Morgan (98,035)
(369,942) Credit Suisse Group AG JP Morgan (18,386)
(2,851) Schindler Holding AG JP Morgan (2,241)
(117,138)

(158,288) BT Group Plc Citibank (2,018)
(110,057) HSBC Holdings Plc Citibank 15,971
(34,691) SSE Plc Citibank 2,375
(297,850) Tesco Plc Citibank (17,072)
(168,549) Aviva Plc JP Morgan (924)
(15,299) Prudential Plc JP Morgan (2,928)
(4,596)
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(6,319) Amphenol Corp' A’ Citibank (6,951)
(79,425) Appian Corp' A’ Citibank (525,794)
(3,303) Boeing Co/The Citibank 4,426
(67,560) DoorDash Inc Citibank (697,219)
(10,366) eBay Inc Citibank (17,590)
(3,441) General Electric Co Citibank (12,938)
(5,785) Aflac Inc JP Morgan (880)

(57) Chipotle Mexican Grill Inc JP Morgan 350
(1,352) Dollar General Corp JP Morgan 15,372
(32,726) Hershey Co/The JP Morgan 26,835
(31,343) J M Smucker Co/The JP Morgan 186,177
(7,713) Kimberly-Clark Corp JP Morgan (10,336)
(24,899) Kraft Heinz Co/The JP Morgan 39,264
(4,009) PACCAR Inc JP Morgan (648)
(13,750) Paychex Inc JP Morgan 14,596
(9,965) PPL Corp JP Morgan (684)
(3,968) Roper Technologies Inc JP Morgan 12,928
(36,018) Snowflake Inc JP Morgan (669,575)
(470,765) Walgreens Boots Alliance Inc JP Morgan (993,314)
(2,635,981)

176,261,164 (2,503,138)
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2021 31
( )
usb 167,400,000
CDX.NA_HY.36.V1 20/6/2021 Bank of
America 15/9/2021 (754,145) 82,855
usb 133,660,000
CDX.NA_HY.36.V1 20/6/2021
Barclays 15/9/2021 (745,184) 54,103
USD 144,971,000
CDX.NA_HY.36.V1 20/6/2021
Barclays 17/11/2021 742,976
usb 92,110,000
CDX.NA_HY.36.V1 20/6/2021 BNP
Paribas 15/9/2021 (603,325) 45,590
usb 177,552,511
USD BBA LIBOR
10/2/2022 1.15
10/5/2022 Citibank 8/11/2021 (613,937) 287,142
usb 8,935,000
CDX.NA_HY.36.V1 20/6/2021 Credit
Suisse 15/9/2021 (27,348) 6,605
usb 8,920,000
CDX.NA_HY.36.V1 20/6/2021 Goldman
Sachs 15/9/2021 (23,466) 6,594
usb 8,935,000
CDX.NA_HY.36.V1 20/6/2021 Goldman
Sachs 15/9/2021 (28,637) 4,422
USsD 130,965,898
1.1 1/4/2022
USD BBA LIBOR Goldman
1/1/2022 Sachs 29/9/2021 (270,362) 249,284
EUR 61,778,512
EUR EURIBOR
26/5/2022 0.49 Goldman
26/11/2022 Sachs 24/11/2021 (2,620,392) 636,817
usb 71,882,881
1.26 31/5/2022
USD BBA LIBOR Goldman
28/2/2022 Sachs 26/11/2021 176,263 759,319
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2021 31
( )
USD 65,404,476
1.3 31/5/2022
USD BBA LIBOR Goldman
28/2/2022 Sachs 26/11/2021 245,653 807,225
Usb 34,882,387
1.56 31/5/2022
USD BBA LIBOR Goldman
28/2/2022 Sachs 26/11/2021 200,297 762,490
USD 26,139,229
1.56 31/5/2022
USD BBA LIBOR Goldman
28/2/2022 Sachs 26/11/2021 144,815 706,455
EUR 57,660,054
EUR EURIBOR
13/6/2022 0.52 Goldman
13/12/2022 Sachs 9/12/2021 (2,282,075) 607,159
EUR 69,409,269
0.07 28/12/2022
EUR EURIBOR Goldman
28/6/2022 Sachs 24/12/2021 476,569 1,125,310
USD 86,761,586
USD BBA LIBOR
31/3/2022 1.79 Goldman
30/6/2022 Sachs 29/12/2021 (702,106) 330,357
uUsb 33,138,471
1.6 22/10/2022
USD BBA LIBOR Goldman
22/7/2022 Sachs 20/4/2022 629,984 1,653,403
Usb 33,138,000
1.6 22/10/2022
USD BBA LIBOR Goldman
22/7/2022 Sachs 20/4/2022 626,713 1,653,380
usb 7,690,000
CDX.NA_HY.36.V1 20/6/2021
JP Morgan 15/9/2021 (37,610) 5,685
EUR 62,351,980
EUR EURIBOR
18/5/2022 0.48
18/11/2022 JP Morgan 16/11/2021 (1,892,139) 609,284
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2021 31
( )
USD 55,153,268
1.34 23/5/2022
USD BBA LIBOR Morgan
23/2/2022 Stanley 19/11/2021 (72,747) 556,001
usb 70,259,767
1.3 25/10/2022
USD BBA LIBOR Morgan
25/7/2022 Stanley 21/4/2022 389,623 1,227,587

473,525,161
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2021 31
usb (167,400,000)
CDX_NA_HY.36.V1 Bank of
20/6/2021 America 15/9/2021 336,223 (52,145)
usb (133,660,000)
CDX_NA_HY.36.V1
20/6/2021 Barclays 15/9/2021 367,554 (33,426)
USD (144,971,000)
CDX_NA_HY.36.V1
20/6/2021 Barclays 17/11/2021 (391,422)
usb (143,570,000)
3.04 17/12/2026
USD BBA LIBOR
17/9/2026 Barclays 15/6/2026 772,890 (1,631,907)
usb (143,570,605)
3.04 17/12/2026
USD BBA LIBOR
17/9/2026 Barclays 15/6/2026 769,304 (1,631,914)
usb (92,110,000)
CDX_NA_HY.36.V1 BNP
20/6/2021 Paribas 15/9/2021 293,693 (28,692)
usb (350,700,273)
1.18 14/4/2022
USD BBA LIBOR
14/1/2022 Citibank 12/10/2021 464,022 (202,309)
UsD (254,257,698)
1.59 14/4/2022
USD BBA LIBOR
14/1/2022 Citibank 12/10/2021 1,009,732 (493,896)
Usb (8,935,000)
CDX.NA_HY.36.V1 Credit
20/6/2021 Suisse 15/9/2021 5,258 (2,783)
USD (248,855,903)
1.66 14/4/2022
USD BBA LIBOR Deutsche
14/1/2022 Bank 12/10/2021 548,304 (322,691)
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2021 31
( )
USD (8,935,000)
CDX.NA_HY.36.V1 Goldman
20/6/2021 Sachs 15/9/2021 4,661 (2,487)
UsD (8,920,000)
CDX.NA_HY.36.V1 Goldman
20/6/2021 Sachs 15/9/2021 3,019 2,779
UsD (130,965,898)
1.6 1/4/2022
USD BBA LIBOR Goldman
1/1/2022 Sachs 29/9/2021 430,521 (125,505)
USD (204,497,937)
1.63 14/4/2022
USD BBA LIBOR Goldman
14/1/2022 Sachs 12/10/2021 650,635 (315,618)
EUR (61,778,512)
0.792 26/11/2022
EUR EURIBOR Goldman
26/5/2022 Sachs 24/11/2021 1,329,937 (90,876)
USD (26,139,229)
2.01 31/5/2022
USD BBA LIBOR Goldman
28/2/2022 Sachs 26/11/2021 134,880 (188,597)
Usb (71,882,881)
1.71 31/5/2022
USD BBA LIBOR Goldman
28/2/2022 Sachs 26/11/2021 154,454 (227,481)
USD (65,404,476)
1.7 31/5/2022
USD BBA LIBOR Goldman
28/2/2022 Sachs 26/11/2021 189,872 (215,185)
usD (34,882,387)
1.96 31/5/2022
USD BBA LIBOR Goldman
28/2/2022 Sachs 26/11/2021 174,304 (199,215)
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2021 31
( )
usb (119,333,787)
1.85 31/5/2022
1.3 28/2/2022 Goldman
Sachs 26/11/2021 1,408,800 (218,759)
EUR (57,660,054)
0.82 13/12/2022
EUR EURIBOR Goldman
13/6/2022 Sachs 9/12/2021 1,133,398 (101,904)
usDh (80,775,852)
1.76 28/7/2022
USD BBA LIBOR Goldman
28/4/2022 Sachs 26/1/2022 201,205 (455,099)
UsD (161,551,706)
1.76 28/7/2022
USD BBA LIBOR Goldman
28/4/2022 Sachs 26/1/2022 434,720 (910,198)
usb (7,690,000)
CDX.NA.HY.36.V1
20/6/2021 JP Morgan 15/9/2021 10,985 (2,395)
EUR (62,351,980)
0.78 18/11/2022
EUR EURIBOR
18/5/2022 JP Morgan 16/11/2021 714,747 (81,653)
usD (68,766,050)
1.4 22/3/2022
USD BBA LIBOR Morgan
22/12/2021 Stanley 20/9/2021 268,691 (189,302)
USD (34,383,025)
USD BBA LIBOR
22/12/2021 0.55 Morgan
22/3/2022 Stanley 20/9/2021 443,150 (25)
USD (174,223,797)
1.62 19/5/2022
USD BBA LIBOR Morgan
19/2/2022 Stanley 17/11/2021 183,911 (683,724)
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2021 31
USD (55,153,268)
1.94 23/5/2022
USD BBA LIBOR Morgan
23/2/2022 Stanley 19/11/2021 (495,099)
USD (132,394,401)
3.04 2/1/2027
USD BBA LIBOR Morgan
2/10/2026 Stanley 30/6/2026 271,089 (1,516,235)
626,446,230 12,832,576 (10,813,321)
2021 31

USD 354,610,000 Fannie Mae or Freddie Mac' 2.5 10/21' 2.5% TBA 367,836,758
367,836,758 367,836,758
2021 31

)
304,400 Altus Power 3,044,000
1,755,970 Mirion 17,559,700
522,935 MoneyLion 5,229,350
470,584 Offerpad 4,705,840
179,871 Sonder 1,798,710
32,337,600
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2021 31

326,728 iShares USD High Yield Corp Bond UCITS ETF” 34,146,343 1.90

332,000 iShares USD Short Duration High Yield Corp Bond UCITS ETF” 30,580,520 1.70

64,726,863 3.60

usb 7,000,000 Natwest Markets Plc 28/1/2022 (Zero Coupon) 6,995,155 0.39
usD 8,000,000 Aviation Capital Group LLC 1/10/2021 (Zero Coupon) 7,999,182 0.45
usb 5,000,000 Cigna Corp 1/12/2021 (Zero Coupon) 4,997,468 0.28
usD 5,000,000 Enel Finance America LLC 22/2/2022 (Zero Coupon) 4,994,280 0.28
usb 5,000,000 Enel Finance America LLC 18/7/2022 (Zero Coupon) 4,987,746 0.28
usD 4,000,000 Enel Finance America LLC 9/8/2022 (Zero Coupon) 3,989,336 0.22
usb 8,000,000 Eni Finance International SA 13/4/2022 (Zero Coupon) 7,984,934 0.44
usD 8,000,000 General Motors Financial Co 23/9/2021 (Zero Coupon) 7,998,005 0.44
usbD 4,000,000 Viatris Inc 15/10/2021 (Zero Coupon) 3,998,053 0.22
usb 5,000,000 Viatris Inc 8/12/2021 (Zero Coupon) 4,993,972 0.28
usb 6,000,000 WW Credit Inc 16/2/2022 (Zero Coupon) 5,993,144 0.33
57,936,120 3.22

64,931,275 3.61

usD 1,003,000 APT Pipelines Ltd 4.25% 15/7/2027 1,146,118 0.06
usD 91,000 GAIF Bond Issuer Pty Ltd 3.4% 30/9/2026 99,669 0.00
usD 499,000 Macquarie Bank Ltd 4.875% 10/6/2025 557,946 0.03
usD 935,000 Mirvac Group Finance Ltd 3.625% 18/3/2027 1,022,376 0.06
AUD 103,896 National Rmbs Trust 2012-2° Series 2012-2A1' FRN 20/6/2044 76,145 0.00
usb 446,000 Newcastle Coal Infrastructure Group Pty Ltd 4.4% 29/9/2027 464,719 0.03
usb 464,000 Santos Finance Ltd 4.125% 14/9/2027 501,120 0.03
AUD 704,111 TORRENS Series 2013-1 Trust' Series 2013-1 A’ FRN 12/4/2044 516,710 0.03
usD 8,450,000 Westpac Banking Corp ‘ 144A’ 3.15% 16/1/2024 8,990,177 0.50
13,374,980 0.74
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usD 200,000 BRF GmbH 4.35% 29/9/2026 210,514 0.01
usD 235,000 Klabin Austria GmbH' 144A" 3.2% 12/1/2031 231,181 0.02
usD 200,000 Suzano Austria GmbH 3.125% 15/1/2032 198,750 0.01
640,445 0.04

usD 320,000 Bahrain Government International Bond 7% 26/1/2026 358,991 0.02
usD 516,000 Bahrain Government International Bond 7.375% 14/5/2030 576,217 0.03
usD 200,000 CBB International Sukuk Co 7 SPC 6.875% 5/10/2025 231,000 0.01
1,166,208 0.06

EUR 900,000 KBC Group NV 1.125% 25/1/2024 1,100,223 0.06
usD 200,000 Geopark Ltd* 144A’ 5.5% 17/1/2027 200,400 0.01
USD 680,000 Tg}éﬁggzézternatlonal Securities Group Ltd 3.125% 709,425 0.04
usD 447,000 Li & Fung Ltd 4.5% 18/8/2025 462,862 0.03
1,372,687 0.08

usb 5,000,000 Banco Bradesco SA/Cayman Islands' 144A" 2.85% 27/1/2023 5,096,875 0.28
usb 240,000 Banco do Brasil SA/Cayman 4.75% 20/3/2024 256,393 0.02
usD 937,000 Brazilian Government International Bond 3.875% 12/6/2030 943,297 0.05
usb 510,000 Brazilian Government International Bond 4.625% 13/1/2028 552,618 0.03
usb 209,000 Brazilian Government International Bond 6% 7/4/2026 243,835 0.01
USD 250,000 ;Ziilggéganco Holding SA/Cayman Island’ 144A’ 3.25% 257,342 0.02
7,350,360 0.41

usD 520,000 Central American Bottling Corp' 144A° 5.75% 31/1/2027 544,003 0.03
usD 200,000 Champion Path Holdings Ltd 4.5% 27/1/2026 208,500 0.01
usb 200,000 Champion Path Holdings Ltd 4.85% 27/1/2028 207,617 0.01
usD 600,000 CICC Hong Kong Finance 2016 MTN Ltd 2% 26/1/2026 601,428 0.03
usb 750,000 Contemporary Ruiding Development Ltd 1.875% 17/9/2025 758,655 0.04
usD 200,000 Easy Tactic Ltd 5.875% 13/2/2023 151,500 0.01
usD 200,000 Easy Tactic Ltd 8.125% 27/2/2023 153,173 0.01
usD 200,000 Easy Tactic Ltd 12.375% 18/11/2022 174,335 0.01
usD 285,000 Fortune Star BVI Ltd 5% 18/5/2026 289,631 0.02
usD 222,000 Fortune Star BVI Ltd 5.95% 19/10/2025 232,576 0.01
usD 330,000 Gold Fields Orogen Holdings BVI Ltd* 144A' 5.125% 15/5/2024 359,283 0.02
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usb 709,000 Huarong Finance 2017 Co Ltd 4.25% 7/11/2027 684,185 0.04
usD 901,000 Hysan MTN Ltd 2.875% 2/6/2027 956,837 0.05
usD 200,000 New Metro Global Ltd 4.5% 2/5/2026 195,250 0.01
usD 200,000 New Metro Global Ltd 6.8% 5/8/2023 208,500 0.01
usD 862,000 Ocean Laurel Co Ltd 2.375% 20/10/2025 859,162 0.05
usD 200,000 RKPF Overseas 2019 A Ltd 5.9% 5/3/2025 203,500 0.01
usD 200,000 RKPF Overseas 2019 A Ltd 6% 4/9/2025 204,250 0.01
usD 200,000 RKPF Overseas 2020 A Ltd 5.2% 12/1/2026 197,500 0.01
usb 200,000 Scenery Journey Ltd 11.5% 24/10/2022 69,925 0.01
usb 200,000 Scenery Journey Ltd 12% 24/10/2023 68,050 0.00
usD 200,000 Scenery Journey Ltd 13% 6/11/2022 73,000 0.01
usb 489,000 Sino-Ocean Land Treasure Finance Il Ltd 5.95% 4/2/2027 531,080 0.03
usb 300,000 Sino-Ocean Land Treasure IV Ltd 3.25% 5/5/2026 291,956 0.02
USD 550,000 i;;ﬂgggzgroup Overseas Development 2017 Ltd 3.625% 607,888 0.03
usb 672,000 Vigorous Champion International Ltd 2.75% 2/6/2025 688,320 0.04
usD 200,000 Wanda Properties Overseas Ltd 6.875% 23/7/2023 200,000 0.01

9,720,104 0.54
EUR 900,000 Alimentation Couche-Tard Inc 1.875% 6/5/2026 1,143,697 0.06
usD 5,030,000 CPPIB Capital Inc' 144A’ 0.5% 16/9/2024 5,026,496 0.28
usD 620,000 Enbridge Inc 2.5% 15/1/2025 650,421 0.04
usD 3,975,000 OMERS Finance Trust' 144A’ 1.1% 26/3/2026 4,016,721 0.22
EUR 730,000 Toronto-Dominion Bank/The 0.375% 25/4/2024 876,936 0.05

11,714,271 0.65
usD 230,000 AAC Technologies Holdings Inc 2.625% 2/6/2026 233,052 0.01
usD 870,000 ABQ Finance Ltd 1.875% 8/9/2025 874,894 0.05
usD 400,000 ABQ Finance Ltd 2% 6/7/2026 401,000 0.02
usb 200,000 Agile Group Holdings Ltd 5.75% 2/1/2025 201,008 0.01
usb 200,000 Agile Group Holdings Ltd 6.05% 13/10/2025 202,929 0.01
usb 385,000 Arabian Centres Sukuk Il Ltd" 144A’ 5.625% 7/10/2026 400,881 0.02
usD 966,000 Azure Nova International Finance Ltd 4.25% 21/3/2027 1,067,419 0.06
usD 2,780,000 Baidu Inc 2.875% 6/7/2022 2,830,693 0.16
usD 800,000 Baidu Inc 3.625% 6/7/2027 887,740 0.05
usb 200,000 Bright Scholar Education Holdings Ltd 7.45% 31/7/2022 200,873 0.01
usD 940,000 CDBL Funding 13.5% 24/10/2027 1,000,214 0.06
usD 200,000 Central China Real Estate Ltd 7.65% 27/8/2023 168,000 0.01
usD 200,000 China Aoyuan Group Ltd 5.98% 18/8/2025 173,500 0.01
usb 200,000 China Aoyuan Group Ltd 6.2% 24/3/2026 172,875 0.01
usD 200,000 China Aoyuan Group Ltd 6.35% 8/2/2024 187,500 0.01
usb 200,000 China Evergrande Group 8.25% 23/3/2022 90,500 0.01
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usb 200,000 China Evergrande Group 9.5% 11/4/2022 86,500 0.01
usbD 231,000 China Evergrande Group 11.5% 22/1/2023 92,400 0.01
usb 650,000 China Mengniu Dairy Co Ltd 1.875% 17/6/2025 657,040 0.04
usD 300,000 China Modern Dairy Holdings Ltd 2.125% 14/7/2026 295,573 0.02
USD 200,000 g?gﬂgoggerseas Grand Oceans Finance 1V Cayman Ltd 2.45% 200,783 0.01
usb 200,000 China SCE Group Holdings Ltd 5.95% 29/9/2024 199,250 0.01
usb 200,000 China SCE Group Holdings Ltd 7% 2/5/2025 203,000 0.01
usb 200,000 China SCE Group Holdings Ltd 7.375% 9/4/2024 206,283 0.01
usD 200,000 CIFI Holdings Group Co Ltd 5.95% 20/10/2025 209,972 0.01
usD 200,000 CIFI Holdings Group Co Ltd 6% 16/7/2025 209,610 0.01
usb 498,000 Country Garden Holdings Co Ltd 5.625% 15/12/2026 546,544 0.03
usb 200,000 Country Garden Holdings Co Ltd 7.25% 8/4/2026 220,585 0.01
usD 225,000 Doha Finance Ltd 2.375% 31/3/2026 229,078 0.01
usD 454,000 Esic Sukuk Ltd 3.939% 30/7/2024 473,507 0.03
usb 222,000 Fantasia Holdings Group Co Ltd 10.875% 9/1/2023 169,276 0.01
usD 200,000 Fantasia Holdings Group Co Ltd 11.875% 1/6/2023 136,597 0.01
usb 235,000 Haidilao International Holding Ltd 2.15% 14/1/2026 228,216 0.01
usD 200,000 Kaisa Group Holdings Ltd 9.75% 28/9/2023 190,440 0.01
usb 200,000 Kaisa Group Holdings Ltd 10.875% 23/7/2023 194,720 0.01
usD 200,000 Kaisa Group Holdings Ltd 11.5% 30/1/2023 198,250 0.01
usD 253,000 Kaisa Group Holdings Ltd 11.95% 12/11/2023 249,536 0.01
usD 200,000 KWG Group Holdings Ltd 5.875% 10/11/2024 200,433 0.01
usD 200,000 KWG Group Holdings Ltd 7.875% 1/9/2023 204,500 0.01
usD 222,000 Logan Group Co Ltd 4.5% 13/1/2028 213,120 0.01
usD 200,000 Logan Group Co Ltd 5.75% 14/1/2025 205,676 0.01
usD 452,000 Longfor Group Holdings Ltd 3.375% 13/4/2027 475,453 0.03
usb 650,000 Longfor Group Holdings Ltd 3.9% 16/4/2023 675,498 0.04
usD 200,000 MGM China Holdings Ltd 5.25% 18/6/2025 206,128 0.01
usD 200,000 Modern Land China Co Ltd 9.8% 11/4/2023 181,000 0.01
usD 200,000 Powerlong Real Estate Holdings Ltd 6.25% 10/8/2024 205,553 0.01
usb 200,000 Redsun Properties Group Ltd 9.7% 16/4/2023 201,000 0.01
usb 200,000 Redsun Properties Group Ltd 10.5% 3/10/2022 203,964 0.01
usbD 350,000 Ronshine China Holdings Ltd 7.35% 15/12/2023 315,766 0.02
usD 918,000 Samba Funding Ltd 2.9% 29/1/2027 964,616 0.05
usD 462,000 Sands China Ltd 3.8% 8/1/2026 492,467 0.03
usb 689,000 Sharjah Sukuk Program Ltd 2.942% 10/6/2027 703,641 0.04
usb 200,000 Shimao Group Holdings Ltd 3.45% 11/1/2031 188,000 0.01
usD 484,000 Shimao Group Holdings Ltd 5.6% 15/7/2026 505,514 0.03
usb 200,000 Sunac China Holdings Ltd 6.5% 10/1/2025 196,303 0.01
usD 200,000 Sunac China Holdings Ltd 6.65% 3/8/2024 197,820 0.01
usb 200,000 Sunac China Holdings Ltd 7% 9/7/2025 197,500 0.01
usb 200,000 Sunac China Holdings Ltd 7.5% 1/2/2024 203,057 0.01
usD 550,000 Tencent Holdings Ltd 3.595% 19/1/2028 597,443 0.03
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usb 269,000 Times China Holdings Ltd 6.2% 22/3/2026 263,466 0.02
usbD 269,000 Times China Holdings Ltd 6.75% 8/7/2025 267,567 0.02
usb 235,000 Vale Overseas Ltd 3.75% 8/7/2030 250,069 0.01
usD 600,000 Weibo Corp 3.5% 5/7/2024 629,306 0.04
usD 200,000 Wynn Macau Ltd 4.875% 1/10/2024 201,701 0.01
usD 482,000 XP Inc' 144A" 3.25% 1/7/2026 472,360 0.03
usD 300,000 Yuzhou Group Holdings Co Ltd 8.3% 27/5/2025 257,204 0.01
usb 200,000 Yuzhou Group Holdings Co Ltd 8.375% 30/10/2024 176,055 0.01
usb 200,000 Yuzhou Group Holdings Co Ltd 8.5% 26/2/2024 182,000 0.01
usb 200,000 Zhenro Properties Group Ltd 7.875% 14/4/2024 197,904 0.01
usD 200,000 Zhenro Properties Group Ltd 8.35% 10/3/2024 203,883 0.01
usD 200,000 Zhongsheng Group Holdings Ltd 3% 13/1/2026 204,456 0.01
25,130,661 1.40

usb 274,000 Chile Government International Bond 2.45% 31/1/2031 282,139 0.02
usb 415,000 Chile Government International Bond 2.55% 27/7/2033 424,026 0.02
usb 280,000 Chile Government International Bond 3.1% 7/5/2041 285,880 0.02
usD 371,774 GNL Quintero SA 4.634% 31/7/2029 404,690 0.02
usD 310,000 [Inversiones CMPC SA* 144A’ 3.85% 13/1/2030 334,819 0.02
usD 215,000 VTR Comunicaciones SpA* 144A’ 4.375% 15/4/2029 216,999 0.01
1,948,553 0.11

USD 896,000 gg}gizg;;e Insurance Overseas Co Ltd/ Hong Kong FRN 909,357 0.05
usb 210,000 Guoren Property & Casualty Insurance Co Ltd 3.35% 1/6/2026 214,866 0.01
usD 600,000 Wens Foodstuffs Group Co Ltd 2.349% 29/10/2025 548,025 0.03
usD 662,000 ZhongAn Online P&C Insurance Co Ltd 3.5% 8/3/2026 664,678 0.04
2,336,926 0.13

usD 200,000 Bancolombia SA 3% 29/1/2025 203,360 0.01
usb 200,000 Colombia Government International Bond 3.25% 22/4/2032 196,450 0.01
usb 660,000 Colombia Government International Bond 3.875% 25/4/2027 701,973 0.04
usb 250,000 Colombia Government International Bond 4.5% 15/3/2029 273,420 0.02
usbD 540,000 Colombia Government International Bond 8.125% 21/5/2024 632,078 0.04
usD 540,000 Ecopetrol SA 5.375% 26/6/2026 596,322 0.03
usb 340,000 SURA Asset Management SA' 144A’ 4.875% 17/4/2024 367,616 0.02
2,971,219 0.17

usD 2,560,000 Danske Bank A/ S' 144A' FRN 20/9/2022 2,563,352 0.14
usD 3,065,000 Danske Bank A/ S' 144A’ FRN 11/9/2026 3,080,981 0.17
5,644,333 0.31
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usb 200,000 Aeropuertos Dominicanos Siglo XXI SA* 144A' 6.75% 30/3/2029 207,218 0.01
usbD 298,000 Banco de Reservas de la Republica Dominicana 7% 1/2/2023 311,410 0.02
usD 615,000 Dominican Republic International Bond' 144A’ 4.5% 30/1/2030 638,441 0.04
USD 420,000 ggTéggggg Republic International Bond' 144A° 4.875% 440,581 0.02
usb 245,000 Dominican Republic International Bond 5.3% 21/1/2041 250,228 0.01
usD 300,000 Dominican Republic International Bond 6.4% 5/6/2049* 329,250 0.02

2,177,128 0.12
EUR 100,000 Egypt Government International Bond' 144A" 4.75% 11/4/2025 123,052 0.01
usD 395,000 Egypt Government International Bond 5.25% 6/10/2025 416,725 0.03
usb 310,000 Egypt Government International Bond' 144A’ 5.577% 21/2/2023 325,088 0.02
usb 200,000 Egypt Government International Bond 5.875% 11/6/2025 213,912 0.01
usb 200,000 Egypt Government International Bond 6.125% 31/1/2022 203,568 0.01
EUR 330,000 Egypt Government International Bond' 144A’ 6.375% 11/4/2031 405,943 0.02
usb 200,000 Egypt Government International Bond 7.6% 1/3/2029 219,769 0.01

1,908,057 0.11
EUR 905,000 CRH Finland Services Oyj 0.875% 5/11/2023 1,096,031 0.06
EUR 200,000 Arkema SA 0.125% 14/10/2026 240,023 0.01
EUR 700,000 Banque Federative du Credit Mutuel SA 0.125% 5/2/2024 836,287 0.05
usD 2,955,000 BNP Paribas SA' 144A" FRN 13/1/2027 2,922,741 0.16
EUR 1,300,000 BNP Paribas SA FRN 13/4/2027 1,540,032 0.09
EUR 500,000 BPCE SA 0.625% 28/4/2025 607,369 0.03
EUR 500,000 Capgemini SE 0.625% 23/6/2025 608,992 0.03
usD 4,210,000 Credit Agricole SA* 144A° FRN 26/1/2027 4,179,666 0.23
EUR 600,000 Credit Mutuel Arkea SA 0.01% 28/1/2026 712,260 0.04
EUR 900,000 Engie SA 0.375% 28/2/2023 1,074,281 0.06
EUR 302,653 FCT Autonoria 2019 FRN 25/9/2035 358,289 0.02
EUR 303,109 FCT Autonoria 2019 FRN 25/9/2035 358,413 0.02
EUR 500,000 FCT Noria 2021 FRN 25/10/2049 591,732 0.03
EUR 700,000 FCT Noria 2021 FRN 25/10/2049 828,744 0.05
EUR 800,000 FCT Noria 2021' Series 2021-1 B' FRN 25/10/2049 946,713 0.05
EUR 1,000,000 Harmony French Home Loans FCT 2020-2 FRN 27/8/2061 1,201,235 0.07
EUR 1,631,100 Harmony French Home Loans FCT 2020-2 FRN 27/8/2061 1,954,314 0.11

132/194



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
OOoOooooooooooooooodd

EUR 400,000 Harmony French Home Loans FCT 2021-1 FRN 27/5/2061 473,164 0.03
EUR 800,000 Pernod Ricard SA 24/10/2023 (Zero Coupon) 952,588 0.05
EUR 400,000 PSA Banque France SA 22/1/2025 (Zero Coupon) 473,778 0.03
EUR 2,120,000 RCI Banque SA 0.75% 10/4/2023 2,537,763 0.14
EUR 600,000 Schneider Electric SE 0.25% 9/9/2024 721,608 0.04
usD 2,250,000 Societe Generale SA" 144A’ FRN 9/6/2027 2,255,907 0.12
EUR 1,200,000 Veolia Environnement SA 0.672% 30/3/2022 1,424,086 0.08
27,799,985 1.54

EUR 535,000 Amphenol Technologies Holding GmbH 0.75% 4/5/2026 655,843 0.04
EUR 600,000 BASF SE 0.101% 5/6/2023 715,259 0.04
EUR 1,105,000 BASF SE 2% 5/12/2022 1,347,742 0.07
EUR 600,000 Bayer AG 0.05% 12/1/2025 711,465 0.04
EUR 200,000 Commerzbank AG FRN 24/3/2026 241,801 0.01
EUR 290,000 Covestro AG 0.875% 3/2/2026 355,843 0.02
EUR 600,000 Deutsche Bank AG FRN 19/11/2025 726,108 0.04
usb 1,310,000 Deutsche Bank AG/ New York NY FRN 1/4/2025 1,319,715 0.07
EUR 1,315,000 E.ON SE 24/10/2022 (Zero Coupon) 1,561,067 0.09
EUR 300,000 KION Group AG 1.625% 24/9/2025 374,743 0.02
EUR 1,600,000 Merck Financial Services GmbH 0.005% 15/12/2023 1,905,091 0.11
EUR 1,100,000 Volkswagen Bank GmbH 1.875% 31/1/2024 1,361,014 0.08
EUR 330,000 Volkswagen Leasing GmbH 0.375% 20/7/2026 393,553 0.02
EUR 2,455,000 Volkswagen Leasing GmbH 1% 16/2/2023 2,954,227 0.16
EUR 700,000 Vonovia SE 16/9/2024 (Zero Coupon) 831,785 0.05
EUR 700,000 ZF Finance GmbH 3% 21/9/2025 885,290 0.05
16,340,546 0.91

usb 281,000 Ghana Government International Bond 6.375% 11/2/2027 274,415 0.02
usb 565,000 Ghana Government International Bond' 144A’ 8.625% 7/4/2034 572,769 0.03
847,184 0.05

usD 444,000 Chong Hing Bank Ltd FRN 26/7/2027 447,276 0.02
usD 954,000 CITIC Ltd 3.875% 28/2/2027* 1,045,429 0.06
usb 647,000 CMB International Leasing Management Ltd 1.875% 12/8/2025 646,214 0.04
usD 889,000 CMB Wing Lung Bank Ltd FRN 22/11/2027 908,439 0.05
usD 443,000 Dah Sing Bank Ltd FRN 30/11/2026 445,520 0.02
usD 315,000 GLP China Holdings Ltd 2.95% 29/3/2026 318,728 0.02
usD 469,000 GLP China Holdings Ltd 4.974% 26/2/2024 502,805 0.03
usb 200,000 Guotai Junan International Holdings Ltd 2% 3/3/2026 200,231 0.01
usb 200,000 Yango Justice International Ltd 7.5% 15/4/2024 192,000 0.01
usb 200,000 Yango Justice International Ltd 8.25% 25/11/2023 183,149 0.01
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usD 200,000 Yanlord Land HK Co Ltd 6.8% 27/2/2024 209,572 0.01

5,099,363 0.28
usD 200,000 Adani Electricity Mumbai Ltd* 144A’ 3.949% 12/2/2030 203,441 0.01
usb 675,000 Adani Transmission Ltd 4% 3/8/2026 720,249 0.04
usD 481,000 Bharti Airtel Ltd 4.375% 10/6/2025 523,724 0.03
usD 274,000 Export-Import Bank of India 3.375% 5/8/2026 293,560 0.02
usb 200,000 Export-Import Bank of India 3.375% 5/8/2026 214,278 0.01
usb 200,000 GMR Hyderabad International Airport Ltd 5.375% 10/4/2024 206,222 0.01
usb 468,000 Hindustan Petroleum Corp Ltd 4% 12/7/2027 500,751 0.03
usD 650,000 ICICI Bank Ltd/ Dubai 3.8% 14/12/2027 707,473 0.04
usD 478,000 ICICI Bank Ltd/ Dubai 4% 18/3/2026 519,809 0.03
usD 478,000 Indian Oil Corp Ltd 4.75% 16/1/2024 514,837 0.03
usD 467,000 Indian Railway Finance Corp Ltd 3.73% 29/3/2024 494,659 0.03
usD 200,000 JSW Steel Ltd 5.375% 4/4/2025 214,174 0.01
usD 200,000 Manappuram Finance Ltd 5.9% 13/1/2023 206,981 0.01
usD 200,000 Muthoot Finance Ltd 4.4% 2/9/2023 205,308 0.01
usD 290,000 Muthoot Finance Ltd' 144A' 6.125% 31/10/2022 300,513 0.02
usD 480,000 NTPC Ltd 3.75% 3/4/2024 505,982 0.03
usD 250,000 Oil India Ltd 5.375% 17/4/2024 274,675 0.01
usb 465,000 Power Finance Corp Ltd 3.75% 18/6/2024 490,689 0.03
usD 718,000 REC Ltd 3.875% 7/7/2027 763,457 0.04
usD 200,000 ReNew Power Synthetic 6.67% 12/3/2024 210,339 0.01
usb 200,000 Shriram Transport Finance Co Ltd 5.1% 16/7/2023 204,500 0.01
usb 200,000 Shriram Transport Finance Co Ltd 5.95% 24/10/2022 205,373 0.01
usD 650,000 State Bank of India/ London 4.5% 28/9/2023 696,287 0.04

9,177,281 0.51
usb 487,000 Bank Mandiri Persero Tbk PT 4.75% 13/5/2025 543,072 0.03
usD 200,000 Bank Negara Indonesia Persero Tbk PT 3.75% 30/3/2026 206,500 0.01
usbD 420,000 Indonesia Government International Bond 3.5% 11/1/2028 464,173 0.03
usb 310,000 [Indonesia Government International Bond 4.1% 24/4/2028 352,408 0.02
usb 200,000 Indonesia Government International Bond 4.75% 11/2/2029 236,250 0.01
usb 650,000 Pelabuhan Indonesia Il PT 4.25% 5/5/2025 709,719 0.04
usD 700,000 Pertamina Persero PT 1.4% 9/2/2026 693,437 0.04
USD 730,000 Z?Igzih?g95;§5§$roan Persero PT Perusahaan Listrik Negara 799,960 0.04
usD 300,000 Tower Bersama Infrastructure Tbk PT 2.75% 20/1/2026 304,249 0.02

4,309,768 0.24
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EUR 820,000 Abbott Ireland Financing DAC 0.1% 19/11/2024 980,533 0.05
EUR 610,000 Abbott Ireland Financing DAC 0.875% 27/9/2023 739,378 0.04
USD 1,700,000 éég?g& ;Zigiggzgapltal DAC/AerCap Global Aviation Trust 1,777,165 0.10
USD 2,160,000 éfggagsjiiéggg Capital DAC/AerCap Global Aviation Trust 2,233,808 0.12
USD 4,300,000 éégiag6};$;ggg Capital DAC/AerCap Global Aviation Trust 4,389,208 0.24
USD 3,000,000 éégg;pljgigggg*Capltal DAC/AerCap Global Aviation Trust 3,034,431 0.17
USD 325,000 ﬁ?gggg ;;g}gggZCapltal DAC/AerCap Global Aviation Trust 336,362 0.02
GBP 900,000 Agora Securities UK 2021 DAC FRN 17/8/2031 1,240,735 0.07
EUR 525,000 ESB Finance DAC 3.494% 12/1/2024* 674,607 0.04
EUR 561,000 Fresenius Finance lIreland Plc 1/10/2025 (Zero Coupon) 664,898 0.04
EUR 692,000 Haus European Loan Conduit No 39 DAC FRN 30/7/2051 818,212 0.05
EUR 637,000 Haus European Loan Conduit No 39 DAC FRN 30/7/2051 753,181 0.04
EUR 1,051,000 Haus European Loan Conduit No 39 DAC FRN 30/7/2051 1,242,689 0.07
EUR 797,000 Haus European Loan Conduit No 39 DAC FRN 30/7/2051 942,363 0.05
EUR 923,000 Last Mile Logistics Pan Euro Finance DAC FRN 17/8/2033 1,092,389 0.06
EUR 326,000 Last Mile Logistics Pan Euro Finance DAC FRN 17/8/2033 385,863 0.02
EUR 1,006,000 Last Mile Logistics Pan Euro Finance DAC FRN 17/8/2033 1,205,743 0.07
EUR 1,316,723 Last Mile Securities PE 2021 DAC FRN 17/8/2031 1,555,787 0.09
EUR 1,000,810 Last Mile Securities PE 2021 DAC FRN 17/8/2031 1,185,712 0.07
EUR 678,857 Last Mile Securities PE 2021 DAC FRN 17/8/2031 801,790 0.04
EUR 918,807 Last Mile Securities PE 2021 DAC FRN 17/8/2031 1,089,102 0.06
EUR 709,939 LT Autorahoitus DAC FRN 18/4/2030 845,814 0.05
USD 1,563,908 Z;g?;gg5§lnance CM2021-1 DAC* Series 2021-1A A" * 144A° FRN 1,567,285 0.09
EUR 1,195,000 Pearl Finance 2020 DAC FRN 17/11/2032 1,417,051 0.08
EUR 2,120,000 Pearl Finance 2020 DAC FRN 17/11/2032 2,516,688 0.14
EUR 1,435,000 Pearl Finance 2020 DAC FRN 17/11/2032 1,739,993 0.10
EUR 930,825 River Green Finance 2020 DAC FRN 22/1/2032 1,103,942 0.06
EUR 462,950 River Green Finance 2020 DAC FRN 22/1/2032 548,391 0.03
EUR 241,325 River Green Finance 2020 DAC FRN 22/1/2032 284,162 0.02
EUR 700,000 SCF Rahoituspalvelut IX DAC FRN 25/10/2030 830,531 0.05
usD 605,000 SMBC Aviation Capital Finance DAC' 144A" 2.3% 15/6/2028 614,996 0.03
GBP 324,000 Taurus 2021-1 UK DAC FRN 17/5/2031 447,804 0.02
GBP 1,340,000 Taurus 2021-1 UK DAC FRN 17/5/2031 1,852,285 0.10
GBP 264,000 Taurus 2021-1 UK DAC FRN 17/5/2031 366,583 0.02
GBP 739,000 Taurus 2021-4 UK DAC FRN 17/8/2031 1,019,882 0.06
GBP 305,000 Taurus 2021-4 UK DAC FRN 17/8/2031 422,131 0.02

42,721,494 2.38
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usb 515,000 Bank Leumi Le-Israel BM‘ 144A’ FRN 29/1/2031 527,071 0.03
usbD 300,000 Energean Israel Finance Ltd 144A" 4.5% 30/3/2024 307,875 0.02
usb 265,000 Israel Government International Bond 2.75% 3/7/2030 285,910 0.01
usD 364,706 Leviathan Bond Ltd' 144A" 5.75% 30/6/2023 381,227 0.02

1,502,083 0.08
EUR 440,000 ACEA SpA 28/9/2025 (Zero Coupon) 522,428 0.03
EUR 100,000 Brignole Co 2021 SRL FRN 24/7/2036 118,327 0.01
EUR 143,000 Brignole Co 2021 SRL FRN 24/7/2036 169,166 0.01
EUR 270,000 FCA Bank SpA/lreland 16/4/2024 (Zero Coupon) 320,024 0.02
EUR 180,000 FCA Bank SpA/lreland 0.125% 16/11/2023 213,978 0.01
EUR 620,000 FCA Bank SpA/lreland 0.5% 18/9/2023 741,569 0.04
EUR 496,736 Progetto Quinto SRL FRN 27/10/2036 590,103 0.03
EUR 320,000 Snam SpA 15/8/2025 (Zero Coupon) 379,575 0.02
usD 1,165,000 UniCredit SpA" 144A° FRN 22/9/2026 1,187,402 0.07
EUR 1,180,000 UniCredit SpA 6.95% 31/10/2022 1,511,634 0.08

5,754,206 0.32
EUR 621,000 Asahi Group Holdings Ltd 0.01% 19/4/2024 738,624 0.04
EUR 290,000 Asahi Group Holdings Ltd 0.155% 23/10/2024 346,119 0.02
EUR 1,045,000 Mizuho Financial Group Inc 0.523% 10/6/2024 1,259,358 0.07
EUR 185,000 Nissan Motor Co Ltd 2.652% 17/3/2026 238,931 0.01
usD 2,671,000 Nissan Motor Co Ltd" 144A’ 3.043% 15/9/2023 2,783,620 0.16
usD 2,697,000 Nissan Motor Co Ltd" 144A’ 3.522% 17/9/2025 2,886,155 0.16
usD 1,320,000 Nissan Motor Co Ltd' 144A' 4.345% 17/9/2027 1,466,819 0.08
usD 476,000 Nissan Motor Co Ltd 4.345% 17/9/2027 528,944 0.03

10,248,570 0.57
EUR 1,230,000 Heathrow Funding Ltd 1.5% 12/10/2025 1,525,585 0.08
EUR 460,000 Becton Dickinson Euro Finance Sarl 1.208% 4/6/2026 570,566 0.03
EUR 681,000 BL Consumer Credit 2021 FRN 25/9/2038 810,001 0.05
EUR 528,000 BL Consumer Credit 2021 FRN 25/9/2038 624,948 0.04
EUR 355,000 BL Consumer Credit 2021 FRN 25/9/2038 422,411 0.02
EUR 2,919,000 BL Consumer Credit 2021 FRN 25/9/2038 3,500,702 0.20
EUR 700,000 FACT Master SA FRN 20/7/2028 828,085 0.05
usD 160,000 Gol Finance SA* 144A’ 7% 31/1/2025 152,152 0.01
EUR 405,000 Holcim Finance Luxembourg SA 0.125% 19/7/2027 479,152 0.03
EUR 665,000 Medtronic Global Holdings SCA 2/12/2022 (Zero Coupon) 790,160 0.04
EUR 483,000 Medtronic Global Holdings SCA 15/10/2025 (Zero Coupon) 574,728 0.03
EUR 635,000 Medtronic Global Holdings SCA 0.375% 7/3/2023 759,308 0.04
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usD 300,000 Millicom International Cellular SA" 144A' 4.5% 27/4/2031 314,089 0.02
usbD 387,000 Millicom International Cellular SA" 144A' 5.125% 15/1/2028 405,168 0.02
usD 446,000 Nexa Resources SA* 144A' 5.375% 4/5/2027 471,645 0.03
usb 200,000 Puma International Financing SA 5.125% 6/10/2024 201,500 0.01
usb 230,000 Rumo Luxembourg Sarl‘ 144A’ 5.875% 18/1/2025 239,890 0.01
EUR 600,000 SC Germany SA Compartment Consumer 2020-1 FRN 14/11/2034 719,199 0.04
EUR 1,500,000 SC Germany SA Compartment Consumer 2020-1 FRN 14/11/2034 1,793,420 0.10
EUR 800,000 SC Germany SA Compartment Consumer 2020-1 FRN 14/11/2034 955,745 0.05
EUR 1,515,000 SIG Combibloc PurchaseCo Sarl 1.875% 18/6/2023 1,849,087 0.10
EUR 270,000 SIG Combibloc PurchaseCo Sarl 2.125% 18/6/2025 338,618 0.02
EUR 605,000 Simon International Finance SCA 1.375% 18/11/2022 727,629 0.04
EUR 500,000 Traton Finance Luxembourg SA 14/6/2024 (Zero Coupon) 593,425 0.03
EUR 900,000 Traton Finance Luxembourg SA 0.125% 24/3/2025 1,070,784 0.06
usD 200,000 Usiminas International Sarl* 144A’ 5.875% 18/7/2026 214,549 0.01

19,406,961 1.08
usD 391,000 Petronas Capital Ltd* 144A’ 3.5% 21/4/2030* 431,645 0.02
usb 477,000 Greenko Mauritius Ltd 6.25% 21/2/2023 491,310 0.03
usb 250,000 India Cleantech Energy’ 144A° 4.7% 10/8/2026 253,035 0.01
usb 250,000 India Green Energy Holdings' 144A' 5.375% 29/4/2024 263,438 0.02

1,007,783 0.06
usb 200,000 BBVA Bancomer SA/Texas FRN 18/1/2033 208,310 0.01
usD 200,000 Cemex SAB de CV* 144A’ 3.875% 11/7/2031 206,250 0.01
usD 360,000 Cemex SAB de CV* 144A’ 5.2% 17/9/2030 395,572 0.02
usD 150,000 Coca-Cola Femsa SAB de CV 1.85% 1/9/2032 145,706 0.01
usD 200,000 Grupo KUO SAB De CV' 144A' 5.75% 7/7/2027 209,806 0.01
usD 200,000 Industrias Penoles SAB de CV' 144A' 4.75% 6/8/2050 230,274 0.01
usD 200,000 Kimberly-Clark de Mexico SAB de CV' 144A" 2.431% 1/7/2031 201,750 0.01
usb 550,000 Mexico City Airport Trust' 144A° 4.25% 31/10/2026 596,188 0.03
usb 648,000 Mexico Government International Bond 2.659% 24/5/2031 645,871 0.04
usb 437,000 Mexico Government International Bond 3.25% 16/4/2030 461,267 0.03
usD 380,000 Mexico Government International Bond 4.125% 21/1/2026 431,015 0.03
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usb 200,000 Mexico Government International Bond 4.75% 27/4/2032 233,058 0.01
usD 365,000 Nemak SAB de CV' 144A" 3.625% 28/6/2031 369,106 0.02
USD 260,000 gisgigggg de Servicios Mega SA de CV Sofom ER* 144A" 8.25% 263,620 0.02
usD 200,000 Orbia Advance Corp SAB de CV' 144A' 1.875% 11/5/2026 202,250 0.01
usb 1,400,000 Petroleos Mexicanos 5.95% 28/1/2031 1,376,900 0.08
usb 410,000 Petroleos Mexicanos 6.84% 23/1/2030 427,835 0.02
usb 450,000 Petroleos Mexicanos 6.875% 4/8/2026 492,975 0.03
usD 200,000 Trust Fibra Uno' 144A’ 5.25% 30/1/2026 224,800 0.01

7,322,553 0.41
usb 200,000 Mongolia Government International Bond 5.125% 7/4/2026 210,875 0.01
usD 697,000 Morocco Government International Bond® 144A’ 3% 15/12/2032 676,961 0.04
EUR 600,000 Bayer Capital Corp BV 1.5% 26/6/2026 754,233 0.04
EUR 890,000 BMW Finance NV 14/4/2023 (Zero Coupon) 1,058,771 0.06
EUR 490,000 Conti-Gummi Finance BV 1.125% 25/9/2024 599,423 0.03
EUR 450,000 Daimler International Finance BV 0.25% 6/11/2023 537,214 0.03
EUR 1,115,000 Digital Dutch Finco BV 0.625% 15/7/2025 1,350,359 0.07
EUR 717,000 Domi 2021-1 BV FRN 15/6/2053 852,527 0.05
EUR 1,324,986 Dutch Property Finance 2020-2 BV FRN 28/1/2058 1,578,311 0.09
EUR 290,000 Dutch Property Finance 2020-2 BV FRN 28/1/2058 347,737 0.02
EUR 740,000 Dutch Property Finance 2021-1 BV FRN 28/7/2058 880,799 0.05
EUR 2,649,793 Dutch Property Finance 2021-1 BV FRN 28/7/2058 3,149,067 0.17
EUR 275,000 E.ON International Finance BV 0.75% 30/11/2022 328,763 0.02
EUR 1,155,000 Enel Finance International NV 17/6/2024 (Zero Coupon) 1,375,497 0.08
usb 1,775,000 Enel Finance International NV 144A’ 1.375% 12/7/2026 1,779,059 0.10
usb 725,000 Equate Petrochemical BV 4.25% 3/11/2026 808,482 0.04
usD 200,000 Greenko Dutch BV 3.85% 29/3/2026 204,775 0.01
EUR 1,300,000 ING Bank NV FRN 8/4/2022* 1,542,783 0.09
EUR 500,000 ING Groep NV FRN 3/9/2025 593,854 0.03
usD 900,000 ING Groep NV FRN 1/4/2027 912,849 0.05
EUR 800,000 ING Groep NV 1% 20/9/2023 971,558 0.05
EUR 647,836 Jubilee Place 2020-1 BV FRN 17/10/2057 773,449 0.04
EUR 866,045 Jubilee Place 2021-1 BV FRN 17/7/2058 1,032,910 0.06
EUR 185,475 Magoi 2019 BV FRN 27/7/2039 219,967 0.01
usb 253,000 Mong Duong Finance Holdings BV 5.125% 7/5/2029 254,433 0.01
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usb 120,000 NXP BV/NXP Funding LLC/NXP USA Inc' 144A’ 2.7% 1/5/2025 126,289 0.01
usb 1,500,000 NXP BV/NXP Funding LLC/NXP USA Inc' 144A" 3.875% 18/6/2026 1,664,441 0.09
EUR 1,500,000 PACCAR Financial Europe BV 1/3/2026 (Zero Coupon) 1,787,593 0.10
usb 434,000 Petrobras Global Finance BV 5.299% 27/1/2025 488,562 0.03
EUR 200,000 Redexis Gas Finance BV 1.875% 28/5/2025 251,358 0.01
EUR 1,905,000 Siemens Financieringsmaatschappij NV 5/9/2021 (Zero Coupon) 2,252,471 0.13
EUR 935,000 Siemens Financieringsmaatschappij NV 0.375% 6/9/2023 1,123,276 0.06
EUR 665,000 Stellantis NV 3.375% 7/7/2023 831,491 0.05
Teva Pharmaceutical Finance Netherlands 111 BV 2.8%
usb 2,250,000 91/7/2023 2,226,375 0.12
EUR 1,130,000 Upjohn Finance BV 0.816% 23/6/2022 1,347,782 0.07
usb 268,000 VEON Holdings BV‘ 144A’ 3.375% 25/11/2027 272,823 0.02
usb 440,000 VEON Holdings BV' 144A" 4% 9/4/2025 464,552 0.03
EUR 1,000,000 Vonovia Finance BV 0.125% 6/4/2023 1,189,860 0.07
EUR 400,000 Vonovia Finance BV 1.625% 7/4/2024 493,183 0.03
36,426,876 2.02
usD 220,000 Nigeria Government International Bond 7.875% 16/2/2032 234,993 0.01
usb 467,000 0Q SAOC' 144A’ 5.125% 6/5/2028 475,173 0.03
usb 479,000 Aeropuerto Internacional de Tocumen SA' 144A 4% 11/8/2041* 492,031 0.03
Aeropuerto Internacional de Tocumen SA* 144A" 5.125%
usb 225,000 11/8/2061. 237,516 0.01
Banco Latinoamericano de Comercio Exterior SA* 144A" 2.375%
usb 250,000 14/9/2025 255,937 0.01
usb 295,000 Banco Nacional de Panama’ 144A’ 2.5% 11/8/2030 286,519 0.02
usb 231,000 Panama Government International Bond 2.252% 29/9/2032 226,293 0.01
usD 670,000 Panama Government International Bond 3.875% 17/3/2028 744,496 0.04
2,242,792 0.12
Paraguay Government International Bond' 144A’ 2.739%
usb 459,000 29/1/2033 451,440 0.02
Paraguay Government International Bond' 144A’ 4.95%
usb 959,000 28/4/2031 1,108,947 0.06
usb 566,000 Paraguay Government International Bond 5% 15/4/2026 641,731 0.04
2,202,118 0.12
usD 155,000 Banco de Credito del Peru' 144A’ FRN 1/7/2030 154,516 0.01
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Banco Internacional del Peru SAA Interbank’ 144A’ 3.25%

usb 270,000 4/10/2026 275,210 0.02
usb 200,000 Corp Financiera de Desarrollo SA* 144A" 2.4% 28/9/2027 197,750 0.01
usb 200,000 InRetail Consumer’ 144A' 3.25% 22/3/2028 198,250 0.01
usD 230,000 Peruvian Government International Bond 1.862% 1/12/2032 217,429 0.01
usb 540,000 Peruvian Government International Bond 2.392% 23/1/2026 560,145 0.03
usD 198,000 Peruvian Government International Bond 3.3% 11/3/2041 199,881 0.01
SAN Miguel Industrias Pet SA / NG PET R&P Latin America SA

usb 477,000 , 1447 3.5% 2/8/2028 467,460 0.03

2,270,641 0.13
usb 1,235,000 Philippine Government International Bond 3.75% 14/1/2029 1,413,303 0.08
usb 580,000 Qatar Government International Bond' 144A" 4% 14/3/2029 669,175 0.04
usb 785,000 Qatar Government International Bond 4.5% 23/4/2028 929,165 0.05
usb 352,000 Qatar Petroleum’ 144A' 3.3% 12/7/2051 364,320 0.02

1,962,660 0.11
usD 702,000 Romanian Government International Bond' 144A' 3% 14/2/2031 734,901 0.04
usb 400,000 Russian Foreign Bond - Eurobond 4.25% 23/6/2027 449,400 0.02
usb 265,000 Saudi Arabian Oil Co' 144A’ 2.25% 24/11/2030 263,563 0.02
usb 865,000 Saudi Arabian Oil Co' 144A’ 2.875% 16/4/2024 908,250 0.05
usb 215,000 Saudi Government International Bond 3.25% 26/10/2026 233,921 0.01
usD 200,000 Saudi Government International Bond 3.625% 4/3/2028 221,992 0.01
usb 200,000 Saudi Government International Bond 4% 17/4/2025 220,229 0.01
usb 570,000 Saudi Government International Bond' 144A’ 4.375% 16/4/2029 664,964 0.04

2,512,919 0.14
usb 929,000 BOC Aviation Ltd 3.5% 18/9/2027* 991,692 0.05
usb 674,000 BPRL International Singapore Pte Ltd 4.375% 18/1/2027 723,195 0.04
usb 200,000 Global Prime Capital Pte Ltd 5.95% 23/1/2025 207,872 0.01
usD 465,000 Oil India International Pte Ltd 4% 21/4/2027 493,359 0.03
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usD 473,000 ONGC Videsh Vankorneft Pte Ltd 3.75% 27/7/2026 504,133 0.03
2,920,251 0.16

Republic of South Africa Government International Bond

usD 230,000 4.875% 14/4/2026 250,773 0.01
usb 721,000 Hyundai Capital Services Inc 3.625% 29/8/2027 798,252 0.05
usb 450,000 Kia Corp 1.75% 16/10/2026 455,304 0.03
usD 400,000 Korea Investment & Securities Co Ltd 2.125% 19/7/2026 403,274 0.02
usD 400,000 KT Corp 1.375% 21/1/2027 399,624 0.02
usb 350,000 Mirae Asset Securities Co Ltd 1.375% 7/7/2024 351,666 0.02
usb 678,000 Mirae Asset Securities Co Ltd 2.625% 30/7/2025 702,444 0.04
usD 200,000 Shinhan Bank Co Ltd 3.75% 20/9/2027 220,748 0.01

3,331,312 0.19
EUR 2,900,000 Amadeus IT Group SA FRN 9/2/2023 3,433,330 0.19
EUR 1,100,000 Amadeus IT Group SA 2.5% 20/5/2024 1,385,199 0.08
EUR 800,000 Autonoria Spain 2021 FT FRN 31/1/2039 946,975 0.05
EUR 1,000,000 Autonoria Spain 2021 FT FRN 31/1/2039 1,196,912 0.07
EUR 200,000 Autonoria Spain 2021 FT FRN 31/1/2039 236,963 0.01
EUR 500,000 Autonoria Spain 2021 FT FRN 31/1/2039 600,486 0.03
EUR 200,000 Autonoria Spain 2021 FT FRN 31/1/2039 241,779 0.01
EUR 500,000 Banco de Sabadell SA FRN 7/11/2025 599,243 0.03
EUR 200,000 Banco de Sabadell SA FRN 11/3/2027 244,465 0.02
usD 3,600,000 Banco Santander SA 1.849% 25/3/2026 3,661,966 0.20
usD 1,600,000 Banco Santander SA 2.746% 28/5/2025 1,687,612 0.10
EUR 575,364 FT Santander Consumer Spain Auto 2020-1 FRN 20/3/2033 686,763 0.04
EUR 493,169 FT Santander Consumer Spain Auto 2020-1 FRN 20/3/2033 586,418 0.03
EUR 246,585 FT Santander Consumer Spain Auto 2020-1 FRN 20/3/2033 295,745 0.02
EUR 410,975 FT Santander Consumer Spain Auto 2020-13.5% 20/3/2033 492,330 0.03

16,296,186 0.91
usbD 1,600,000 Svenska Handelsbanken AB* 144A’ FRN 11/6/2027 1,605,203 0.09
EUR 1,000,000 Volvo Treasury AB FRN 13/9/2021 1,182,559 0.06
EUR 241,000 Volvo Treasury AB 11/2/2023 (Zero Coupon) 286,386 0.02

3,074,148 0.17
usD 2,830,000 Credit Suisse Group AG' 144A" FRN 2/2/2027 2,786,351 0.15
EUR 875,000 UBS AG/London 0.75% 21/4/2023 1,052,793 0.06
EUR 715,000 UBS Group AG FRN 29/1/2026 854,495 0.05
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usD 3,220,000 UBS Group AG' 144A’ FRN 10/8/2027 3,215,402 0.18
7,909,041 0.44

USD 200,000 E;g?geIBZ:)Bank PCL/Cayman Islands FRN 25/3/2026 202,252 0.01
usD 650,000 PTTEP Treasury Center Co Ltd 2.587% 10/6/2027 679,508 0.04
881,760 0.05

USD 243,000 gg?ggggzgfes Biracilik Ve Malt Sanayii AS' 144A" 3.375% 250,897 0.01
usbD 250,000 Ukraine Government International Bond 8.994% 1/2/2024 278,937 0.02
usb 339,000 Ukraine Government International Bond 9.75% 1/11/2028 410,680 0.02
689,617 0.04

usD 439,000 National Central Cooling Co PJSC 2.5% 21/10/2027 440,098 0.02
usD 200,000 Antofagasta Plc' 144A" 2.375% 14/10/2030 194,000 0.01
GBP 607,517 Atlas Funding 2021-1 Plc FRN 25/7/2058 842,563 0.05
GBP 100,000 Atlas Funding 2021-1 Plc FRN 25/7/2058 138,981 0.01
GBP 100,000 Atlas Funding 2021-1 Plc FRN 25/7/2058 139,334 0.01
GBP 100,000 Atlas Funding 2021-1 Plc FRN 25/7/2058 139,209 0.01
GBP 1,699,000 Azure Finance No 2 Plc FRN 20/7/2030 2,389,233 0.13
GBP 905,039 Azure Finance No 2 Plc FRN 20/7/2030 1,252,238 0.07
usD 2,125,000 Barclays Plc FRN 15/2/2023 2,165,221 0.12
EUR 500,000 Barclays Plc FRN 2/4/2025 642,435 0.04
usD 235,000 Barclays Plc FRN 7/5/2025 253,329 0.01
EUR 545,000 BAT International Finance Plc 0.875% 13/10/2023 655,668 0.04
usb 1,000,000 BAT International Finance Plc 1.668% 25/3/2026 1,006,909 0.06
GBP 2,096,074 Brass No 10 Plc FRN 16/4/2069 2,894,714 0.16
GBP 102,000 Canada Square Funding 2021-2 Plc FRN 17/6/2058 140,951 0.01
GBP 348,000 Canada Square Funding 2021-2 Plc FRN 17/6/2058 480,255 0.03
GBP 105,000 CMF 2020-1 PIc FRN 16/1/2057 144,325 0.01
GBP 220,000 CMF 2020-1 PIc FRN 16/1/2057 299,674 0.02
GBP 752,412 CMF 2020-1 PIc' Series 2020-1 A’ FRN 16/1/2057 1,039,653 0.06
GBP 255,000 Economic Master lIssuer 2020-1 Plc FRN 25/6/2072 352,835 0.02
GBP 577,000 Economic Master lIssuer Plc FRN 25/6/2073 796,880 0.04
GBP 1,395,962 Elvet Mortgages 2020-1 Plc FRN 22/3/2065 1,936,551 0.11
GBP 984,000 Finsbury Square FRN 16/12/2067 1,361,368 0.08
GBP 1,045,000 Finsbury Square FRN 16/12/2067 1,442,929 0.08
GBP 828,000 Finsbury Square FRN 16/12/2067 1,142,261 0.06
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GBP 224,959 Finsbury Square 2020-1 Plc FRN 16/3/2070 310,639 0.02
GBP 543,652 Finsbury Square 2020-1 Plc FRN 16/3/2070 752,186 0.04
GBP 283,505 Finsbury Square 2020-2 Plc FRN 16/6/2070 394,803 0.02
usD 280,000 Fresnillo Plc' 144A' 4.25% 2/10/2050 298,956 0.02
GBP 668,000 Gemgarto 2021-1 Plc FRN 16/12/2067 921,821 0.05
GBP 218,000 Gemgarto 2021-1 Plc FRN 16/12/2067 300,834 0.02
GBP 1,372,501 Gemgarto 2021-1 Plc FRN 16/12/2067 1,894,013 0.10
GBP 99,997 Hops Hill No 1 Plc FRN 27/5/2054 139,002 0.01
GBP 199,992 Hops Hill No 1 Plc FRN 27/5/2054 278,630 0.02
GBP 124,993 Hops Hill No 1 Plc FRN 27/5/2054 174,278 0.01
GBP 684,768 Hops Hill No 1 Plc FRN 27/5/2054 951,013 0.05
usD 1,193,000 HSBC Holdings Plc FRN 7/11/2025 1,249,353 0.07
EUR 1,200,000 Informa Plc 1.5% 5/7/2023 1,458,920 0.08
EUR 2,255,000 Informa Plc 2.125% 6/10/2025 2,836,833 0.16
GBP 2,852,414 Jupiter Mortgage NO 1 Plc FRN 20/7/2060 3,940,185 0.22
GBP 284,750 ;ggigizgggter Issuer Plc' Series 2020-1A 2A 144N’ FRN 395,318 0.02
GBP 370,000 Lanebrook Mortgage Transaction 2020-1 Plc FRN 12/6/2057 517,780 0.03
GBP 1,817,561 Lanebrook Mortgage Transaction 2020-1 Plc FRN 12/6/2057 2,527,223 0.14
GBP 630,000 Lanebrook Mortgage Transaction 2020-1 Plc FRN 12/6/2057 878,584 0.05
usD 1,095,000 Lloyds Banking Group Plc FRN 15/6/2023 1,102,939 0.06
GBP 486,205 London Wall Mortgage Capital Plc FRN 15/5/2051 673,346 0.04
GBP 108,000 Mortimer BTL 2021-1 Plc FRN 23/6/2053 148,907 0.01
GBP 305,000 Mortimer BTL 2021-1 Plc FRN 23/6/2053 420,583 0.02
EUR 600,000 National Grid Electricity Transmission Plc 0.19% 20/1/2025 715,917 0.04
usb 1,780,000 Natwest Group Plc FRN 22/5/2024 1,830,185 0.10
usD 3,025,000 Natwest Group Plc FRN 14/6/2027 3,037,585 0.17
usb 2,650,000 Natwest Group Plc 3.875% 12/9/2023 2,820,996 0.16
BP 775,000 Tgygigoggndlng Master Issuer Plc-Series 2021-1 FRN 1,075,855 0.06
BP 954,000 Tgygigog;ndlng Master Issuer Plc-Series 2021-1 FRN 1,321,109 0.07
GBP 1,900,790 Oat Hill NO 2 Plc FRN 27/5/2046 2,629,478 0.15
GBP 251,791 Orbita Funding 2020-1 Plc FRN 17/3/2027 347,606 0.02
GBP 1,095,000 PCL Funding IV Plc FRN 15/9/2024 1,518,233 0.08
GBP 605,000 PCL Funding IV Plc FRN 15/9/2024 838,886 0.05
GBP 230,000 PCL Funding IV Plc FRN 15/9/2024 319,312 0.02
GBP 580,000 PCL Funding V Plc FRN 15/10/2025 801,871 0.04
GBP 424,000 PCL Funding V Plc FRN 15/10/2025 585,392 0.03
GBP 115,000 PCL Funding V Plc FRN 15/10/2025 158,784 0.01
GBP 2,265,000 Precise Mortgage Funding 2019-1B Plc FRN 12/12/2055 3,162,450 0.18
GBP 100,000 Precise Mortgage Funding 2020-1B Plc FRN 16/10/2056 137,768 0.01
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GBP 115,000 Precise Mortgage Funding 2020-1B Plc FRN 16/10/2056 160,526 0.01
GBP 100,000 Precise Mortgage Funding 2020-1B Plc FRN 16/10/2056 138,903 0.01
GBP 1,088,322 Residential Mortgage Securities 29 Plc FRN 20/12/2046 1,503,583 0.08
GBP 2,285,000 Residential Mortgage Securities 29 Plc FRN 20/12/2046 3,151,751 0.17
GBP 929,932 Residential Mortgage Securities 32 Plc FRN 20/6/2070 1,295,545 0.07
GBP 525,000 Residential Mortgage Securities 32 Plc FRN 20/6/2070 735,882 0.04
BP 383,928 Egég/ggz;rltles No 1 PIc' Series 2007-NS1X A2A’ FRN 512,310 0.03
GBP 535,000 Sage AR Funding No 1 Plc FRN 17/11/2030 739,576 0.04
GBP 905,000 Sage AR Funding No 1 Plc FRN 17/11/2030 1,251,355 0.07
GBP 385,000 Sage AR Funding No 1 Plc FRN 17/11/2030 532,855 0.03
usb 2,235,000 Santander UK Group Holdings Plc FRN 5/1/2024 2,315,874 0.13
usb 475,000 Santander UK Group Holdings Plc 3.571% 10/1/2023 480,377 0.03
GBP 6,651,107 Silk Road Finance Number Six Plc FRN 21/9/2067 9,238,107 0.51
GBP 1,745,000 ﬁé&v§[§§2287gaster Issuer Plc' Series 2020-1A 1A 144A 2,414,007 0.13
EUR 515,000 Sky Ltd 1.5% 15/9/2021 609,334 0.03
usD 2,125,000 Standard Chartered Plc' 144A° FRN 12/1/2025 2,122,195 0.12
usb 1,559,000 Standard Chartered Plc' 144A' FRN 14/1/2027 1,542,768 0.09
GBP 840,957 Tower Bridge Funding 2020-1 Plc FRN 20/9/2063 1,170,327 0.06
GBP 1,060,000 Tower Bridge Funding 2020-1 Plc FRN 20/9/2063 1,485,875 0.08
GBP 115,000 Tower Bridge Funding 2020-1 Plc FRN 20/9/2063 162,656 0.01
GBP 145,000 Tower Bridge Funding 2020-1 Plc FRN 20/9/2063 203,391 0.01
GBP 253,000 Tower Bridge Funding 2021-1 Plc FRN 21/7/2064 349,289 0.02
GBP 381,999 Tower Bridge Funding 2021-1 Plc FRN 21/7/2064 530,939 0.03
GBP 364,999 Tower Bridge Funding 2021-1 Plc FRN 21/7/2064 506,770 0.03
GBP 2,164,559 Tower Bridge Funding 2021-1 Plc FRN 21/7/2064 2,994,698 0.17
GBP 170,000 Tower Bridge Funding 2021-2 Plc FRN 20/11/2063 234,420 0.01
GBP 253,000 Tower Bridge Funding 2021-2 Plc FRN 20/11/2063 348,784 0.02
GBP 140,000 Tower Bridge Funding 2021-2 Plc FRN 20/11/2063 193,003 0.01
GBP 1,590,000 Turbo Finance 9 Plc FRN 20/8/2028 2,217,059 0.12
GBP 1,568,645 Turbo Finance 9 Plc FRN 20/8/2028 2,174,136 0.12
GBP 2,884,561 Twin Bridges 2019-1 PIc' Series 2019-1 A° FRN 12/12/2052 3,990,739 0.22
GBP 1,213,468 Twin Bridges 2020-1 Plc FRN 12/12/2054 1,695,906 0.09
GBP 1,145,000 Twin Bridges 2020-1 Plc FRN 12/12/2054 1,614,276 0.09
GBP 390,000 Twin Bridges 2020-1 Plc FRN 12/12/2054 549,832 0.03
GBP 225,000 Twin Bridges 2020-1 Plc FRN 12/12/2054 318,427 0.02
GBP 436,000 Twin Bridges 2021-1 Plc FRN 12/3/2055 606,525 0.03
GBP 220,000 Twin Bridges 2021-1 Plc FRN 12/3/2055 305,616 0.02
GBP 3,047,000 Twin Bridges 2021-1 Plc FRN 12/3/2055 4,227,967 0.23
GBP 998,784 Unique Pub Finance Co Plc/The 7.395% 28/3/2024 1,475,768 0.08
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usb 200,000 Vedanta Resources Finance 1l Plc 8% 23/4/2023 199,965 0.01
usbD 200,000 Vedanta Resources Finance Il Plc 13.875% 21/1/2024 220,373 0.01
EUR 530,000 Virgin Money UK Plc FRN 27/5/2024 632,318 0.03
EUR 314,000 WPP Finance 20133% 20/11/2023 398,308 0.02
123,271,424 6.85
1211 Avenue of the Americas Trust 2015-1211' Series 2015-
UsD 2,723,000 1511 A1A2' ¢ 144A° 3.901% 10/8/2035 2,983,909 0.17
225 Liberty Street Trust 2016-225L° Series 2016-225L A’ *
usD 2,145,000 1447 3.597% 10/2/2036 2,337,166 0.13
280 Park Avenue 2017-280P Mortgage Trust' Series 2017-280P
usb 1,865,000 D' * 1447 FRN 15/9/2034 1,865,148 0.10
usb 1,165,000 7-Eleven Inc' 144A’ 0.95% 10/2/2026 1,150,056 0.06
EUR 320,000 AbbVie Inc 1.25% 1/6/2024 392,021 0.02
EUR 1,305,000 AbbVie Inc 1.5% 15/11/2023 1,601,735 0.09
usb 2,450,000 AbbVie Inc 2.95% 21/11/2026 2,640,504 0.15
Adams Mill CLO Ltd’ Series 2014-1A A2R’ ‘ 144A’ FRN
usb 373,064 15/7/2026 373,074 0.02
usb 1,185,000 Air Lease Corp 1.875% 15/8/2026 1,187,933 0.07
usb 855,000 Air Lease Corp 2.625% 1/7/2022 868,784 0.05
usb 1,905,000 Alexander Funding Trust' 144A" 1.841% 15/11/2023 1,941,871 0.11
Allegro CLO I1-S Ltd" Series 2014-1RA B’ * 144A’ FRN
usb 650,000 21/10/2028 651,301 0.04
Allegro CLO XI Ltd* Series 2019-2A A2A" * 144A" FRN
usb 550,000 19/1/2033 552,196 0.03
EUR 1,800,000 Altria Group Inc 1.7% 15/6/2025* 2,242,035 0.12
usb 900,000 Altria Group Inc 2.35% 6/5/2025 939,155 0.05
EUR 1,050,000 American Tower Corp 0.45% 15/1/2027 1,251,402 0.07
usb 925,000 American Tower Corp 1.3% 15/9/2025 929,346 0.05
usb 3,745,000 American Tower Corp 1.6% 15/4/2026 3,782,608 0.21
usb 450,000 American Tower Corp 2.4% 15/3/2025 470,181 0.03
AOA 2015-1177 Mortgage Trust' Series 2015-1177 D' ' 144N
usb 1,300,000 FRN 13/12/2029 1,294,620 0.07
usD 750,000 ASSURANT CLO Ltd’ Series 2018-2A A’ ‘ 144A" FRN 20/4/2031 750,285 0.04
usb 638,000 ASSURANT CLO Ltd* Series 2019-5A A2’ ‘ 144A’ FRN 15/1/2033 642,130 0.04
EUR 845,000 AT&T Inc 1.05% 5/9/2023 1,024,490 0.06
usD 4,185,000 AT&T Inc 1.7% 25/3/2026 4,242,313 0.24
usb 1,380,000 Aviation Capital Group LLC* 144A° 1.95% 30/1/2026 1,388,572 0.08
usb 3,054,000 Ball Corp 5.25% 1/7/2025 3,451,860 0.19
Banc of America Commercial Mortgage Trust 2016-UBS10
UsD 500,309 sorjes 2016-UBLO A2 2.723% 15/7/2049 502,863 0.03
Banc of America Mortgage 2003-J Trust’ Series 2003-J 2Al’
usb 14,202 FRN 25/11/2033 13,928 0.00
usb 1,575,000 Bank of America Corp FRN 13/2/2026 1,622,632 0.09
usD 3,055,000 Bank of America Corp FRN 19/6/2026 3,064,114 0.17
usD 4,950,000 Bank of America Corp FRN 24/10/2026 4,928,916 0.27
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usb 2,800,000 Bank of America Corp FRN 11/3/2027 2,831,520 0.16

usbD 5,245,000 Bank of America Corp FRN 22/7/2027 5,319,195 0.30
Barings CLO Ltd 2016-11° Series 2016-2A AR’ * 144A" FRN

usD 1,924,075 20/7/2028 1,924,843 0.11

usD 2,935,000 BAT Capital Corp 2.789% 6/9/2024 3,085,464 0.17

usD 4,420,000 BAT Capital Corp 3.222% 15/8/2024 4,690,196 0.26

USD 1,880,000 BBCMS Trust 2013-TYSN* Series 2013-TYSN E' * 144A" 3.708% 1,878,597 0.10
5/9/2032
Bean Creek CLO Ltd' Series 2015-1A AR’ ‘ 144A’ FRN

usD 3,500,000 20/4/2031. 3,502,543 0.19

EUR 510,000 Becton Dickinson and Co 0.034% 13/8/2025 603,385 0.03

EUR 310,000 Becton Dickinson and Co 1.401% 24/5/2023 376,539 0.02
Benefit Street Partners CLO V-B Ltd' Series 2018-5BA AlA’

usD 520,000 1447 ERN 20/4/2031 519,844 0.03
Benefit Street Partners Clo XXIl Ltd* Series 2020-22A B' *

usD 1,050,000 1447 ERN 20/1/2032 1,050,964 0.06

usD 1,500,000 Boeing Co/The 2.196% 4/2/2026 1,518,021 0.08

EUR 840,000 Booking Holdings Inc 0.1% 8/3/2025 999,910 0.06

usD 5,445,000 Broadcom Inc 4.7% 15/4/2025 6,094,768 0.34
BX Commercial Mortgage Trust 2018-IND' Series 2018-IND A’

usD 1,039,079 1447 FRN 15/11/2035 1,040,673 0.06
BX Trust 2018-BILT' Series 2018-BILT D' * 144A’ FRN

usD 1,130,000 15/5/2030 1,129,714 0.06
Canyon CLO 2018-1 Ltd* Series 2018-1A A’ * 144A" FRN

usD 500,000 15/7/2031 498,843 0.03

usD 1,750,000 Carbone Clo Ltd" Series 2017-1A Al' ‘ 144A’ FRN 20/1/2031 1,751,825 0.10
Carlyle Global Market Strategies CLO 2014-5 Ltd' Series

UsD 2,333,392 2014-5A A1RR’ * 144A’ FRN 15/7/2031 2,333,405 0.13

usD 420,000 Carrier Global Corp 2.242% 15/2/2025 437,284 0.02
CD 2016-CD1 Mortgage Trust' Series 2016-CD1 ASB’ 2.622%

usD 2,999,972 10/8/2049 3,130,782 0.17

usD 4,000,000 CDW LLC/CDW Finance Corp 4.125% 1/5/2025 4,165,840 0.23
Cedar Funding VIII Clo Ltd' Series 2017-8A Al’ ‘ 144A’ FRN

usD 1,250,000 17/10/2030 1,251,238 0.07
Charter Communications Operating LLC/Charter Communications

USD 1,500,000 550rating Capital 4.908% 23/7/2025 1,696,939 0.09

USD 147,306 CHL Mortgage Pass-Through Trust 2005-HYB8' Series 2005-HYB8 141,558 0.01

2A1" FRN 20/12/2035
EUR 340,000 Chubb INA Holdings Inc 0.3% 15/12/2024 406,967 0.02
Cifc Funding 2014-1V-R Ltd' Series 2014-4RA A1A’ ' 144A

usD 1,975,000 FRN 17/10/2030 1,975,001 0.11
USD 2,000,000 i;igoiggging 2014-V Ltd" Series 2014-5A A1R2' ‘ 144A° FRN 2,001,484 0.11
USD 1,000,000 iéigliggggng 2017-V Ltd' Series 2017-5A A1’ * 144A° FRN 1,000,578 0.06
USD 1,096,000 iéiglgggiing 2018-1 Ltd' Series 2018-1A A" * 144A° FRN 1,096,005 0.06
USD 250,000 iéig/;ggging 2018-V Ltd' Series 2018-5A A1’ * 144A" FRN 250,199 0.01
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CIFC Funding 2019-1 Ltd' Series 2019-1A AR’ * 144A’ FRN

usb 7,000,000 20/4/2032 7,002,807 0.39
usb 1,146,000 CIT Group Inc FRN 19/6/2024 1,204,922 0.07
0 200 SEOTNP Comercial oot Tust 0TS Serles D3 gy o
USD 4,105,233 géiig;gypz?ngiri;?l/ggzggage Trust 2013-GC11' Series 2013- 4,218,460 0.23
USD 1,510,318 géz;gzzgp g?ggg%cig}gyZSZgage Trust 2014-GC19' Series 2014- 1,567,608 0.09
USD 3,380,000 gég;g;gyps?ggg;riéiélggzggage Trust 2014-GC21‘ Series 2014- 3,633,024 0.20
USD 5,851,519 gég;g;gypz?ggg;ri;?l/ggzggage Trust 2015-GC29' Series 2015- 6,127,087 0.34
USD 2,899,000 EZFinggg%ngT$;§;2; Mortgage Trust 2016-P4‘ Series 2016-P4 3,113,505 0.17
USD 3,900,000 2;Figngg%CEQTigiggigMortgage Trust 2016-P5° Series 2016-P5 4,111,844 0.23
usb 1,340,000 Citigroup Inc FRN 1/5/2025 1,346,786 0.07
usb 4,370,000 Citigroup Inc FRN 8/4/2026 4,673,708 0.26
usD 3,380,000 Citigroup Inc FRN 9/6/2027 3,386,752 0.19
usb 1,000,000 Clear Creek CLO* Series 2015-1A AR’ ‘ 144A' FRN 20/10/2030 1,001,590 0.06
UsD 1,405,661 iggg/ggig—CCRE? Mortgage Trust' Series 2013-CR7 ASB’ 2.739% 1,426,162 0.08
USD 5,329,972 iggg/ggig—CCRE9 Mortgage Trust' Series 2013-CR9 A4’ FRN 5,643,005 0.31
USD 386,467 igwlggig—mﬁ Mortgage Trust' Series 2013-LC6 ASB’ 2.478% 390,737 0.02
USD 314,843 i?gg3é01g;§;§oggrtgage Trust’ Series 2013-SFS Al’ * 144N 316,346 0.02
USD 3,000,000 EgMMlSSéjégng Mortgage Trust' Series 2014-277P A" * 144A 3,207,558 0.18
USD 3,000,000 g?ggg;Oig;gg;gig Mortgage Trust' Series 2014-CR18 A%’ 3,240,725 0.18
USD 5,134,667 g?ggB;Oig;igsggi7Mortgage Trust' Series 2014-CR21 A3’ 5,482,870 0.30
USD 1,850,064 iggg/ggié—UBSS Mortgage Trust' Series 2014-UBS3 ASB’ 3.367% 1,910,645 0.11
USD 1,618,096 iggg/ggi?—UBSS Mortgage Trust' Series 2014-UBS5 ASB’ 3.548% 1,681,735 0.09
USD 3,450,000 g?%gSéOig;gszoggrtgage Trust' Series 2015-3BP A’ * 144A 3,607,417 0.21
USD 1,299,932 29226;012;252525 Mortgage Trust' Series 2015-CR22 A2’ 1,300,992 0.07
USD 8,968,869 iggg/ggig—CCRE23 Mortgage Trust' Series 2015-CR23 XA’ FRN 224,179 0.01
USD 2,053,900 g?ﬁﬂ5i01g;gsggig Mortgage Trust' Series 2015-CR24 ASB’ 2,155,941 0.12
USD 5,199,867 iggg/ggig—LCZl Mortgage Trust’ Series 2015-LC21 A3’ 3.445% 5,539,590 0.31
usb 1,820,000 Crown Castle International Corp 1.35% 15/7/2025 1,832,235 0.10
usb 305,000 Crown Castle International Corp 3.2% 1/9/2024 325,436 0.02
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CSAIL 2015-C1 Commercial Mortgage Trust' Series 2015-C1 A4

usD 1,645,000 , 3 505% 15/4/2050 1,772,679 0.10
EUR 230,000 CyrusOne LP/CyrusOne Finance Corp 1.45% 22/1/2027 279,462 0.02
usD 208,000 DAE Funding LLC' 144A" 1.55% 1/8/2024 207,584 0.01
usD 295,000 DAE Funding LLC' 144A’ 2.625% 20/3/2025 301,623 0.02
EUR 375,000 Danaher Corp 1.7% 30/3/2024 464,958 0.03
USD 1,500,000 Egjgyzégécg Mortgage Trust' Series 2016-C3 A4’ 2.632% 1,589,614 0.09
USD 2,076,000 EEKF1§91§/SE§S Mortgage Trust' Series 2018-GLKS A 144A 2,078,800 0.12
USD 6,255,000 ggsgosgggg Clo Ltd 2017-1° Series 2017-1A A’ * 144A° FRN 6,263,954 0.35
usb 1,345,000 Diamondback Energy Inc 0.9% 24/3/2023 1,345,019 0.07
usD 2,180,000 Diamondback Energy Inc 2.875% 1/12/2024 2,292,478 0.13
usb 2,100,000 Diamondback Energy Inc 4.75% 31/5/2025 2,350,438 0.13
usD 840,000 DR Horton Inc 1.3% 15/10/2026 839,265 0.05
usb 7,000,000 Enel Finance America LLC 25/4/2022 (Zero Coupon) 6,988,245 0.39
usb 1,215,000 Energy Transfer LP 2.9% 15/5/2025 1,276,136 0.07
usb 1,930,000 Energy Transfer LP 3.45% 15/1/2023 1,988,136 0.11
usb 1,250,000 Energy Transfer LP 3.6% 1/2/2023 1,291,872 0.07
usb 1,435,000 Energy Transfer LP 4.5% 15/4/2024 1,558,187 0.09
usb 4,400,000 Energy Transfer LP 5.875% 15/1/2024 4,846,538 0.27
usD 4,000,000 Equinix Inc 1.25% 15/7/2025 4,004,902 0.22
usD 32,243 Fannie Mae Pool’ AB4997' 3% 1/4/2027 34,176 0.00
usD 2 Fannie Mae Pool* AD0454" 5% 1/11/2021 2 0.00
usb 560 Fannie Mae Pool' AE0812" 5% 1/7/2025 568 0.00
usD 775,991 Fannie Mae Pool‘ AL4364" FRN 1/9/2042 823,031 0.05
usD 48,192 Fannie Mae Pool’ AL7139" 3% 1/7/2030 51,231 0.00
usD 29,821 Fannie Mae Pool' AL7227' 3% 1/8/2030 31,605 0.00
usD 1,120,713 Fannie Mae Pool’ AL7654" 3% 1/9/2035 1,194,303 0.07
usD 390,220 Fannie Mae Pool* AL9376" 3% 1/8/2031 412,331 0.02
usD 39,866 Fannie Mae Pool’ AL9378" 3% 1/9/2031 42,380 0.00
usb 243,093 Fannie Mae Pool‘ AL9899" 3% 1/3/2032 258,583 0.01
usD 17,505 Fannie Mae Pool' AS5622" 3% 1/8/2030 18,609 0.00
usD 61,351 Fannie Mae Pool* AS5728 3% 1/9/2030 65,269 0.00
usD 538,066 Fannie Mae Pool’ AS5794' 3% 1/9/2030 570,868 0.03
usb 54,670 Fannie Mae Pool‘ AS8604" 3% 1/1/2032 58,206 0.00
usD 989,263 Fannie Mae Pool‘ AS8980" 4.5% 1/3/2047 1,089,689 0.06
usD 3,058,283 Fannie Mae Pool* AS9610' 4.5% 1/5/2047 3,346,820 0.19
usD 41,732 Fannie Mae Pool* AU0967' 3% 1/8/2028 44,250 0.00
usD 892,112 Fannie Mae Pool‘ AX0000" FRN 1/9/2044 926,907 0.05
usD 531,122 Fannie Mae Pool‘ AX5552" 3% 1/10/2031 562,196 0.03
usD 190,686 Fannie Mae Pool* AY4218 3% 1/5/2030 202,037 0.01
usD 468,116 Fannie Mae Pool‘ AY6268 3% 1/3/2030 496,334 0.03
usD 102,437 Fannie Mae Pool' AZ4080" 3% 1/12/2031 108,943 0.01
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usb 376,814 Fannie Mae Pool‘ AZ5005' 3% 1/12/2030 399,617 0.02
usbD 57,248 Fannie Mae Pool* AZ5798" 3% 1/9/2030 60,724 0.00
usD 25,140 Fannie Mae Pool* BA0776" 3% 1/9/2030 26,554 0.00
usD 14,248 Fannie Mae Pool‘ BA2882' 3% 1/11/2030 15,050 0.00
usD 569,473 Fannie Mae Pool‘ BA5803" 3% 1/12/2030 602,399 0.03
usb 397,058 Fannie Mae Pool* BC0853' 3% 1/4/2031 421,973 0.02
usD 72,910 Fannie Mae Pool* BC1707" 3% 1/1/2031 77,203 0.00
usD 21,207 Fannie Mae Pool* BC1774" 3% 1/1/2031 22,483 0.00
usb 46,271 Fannie Mae Pool* BC4017' 3% 1/3/2031 48,981 0.00
usD 56,449 Fannie Mae Pool‘ BC4263' 3% 1/5/2031 59,818 0.00
usb 43,347 Fannie Mae Pool' BC7657' 3% 1/4/2031 45,974 0.00
usb 18,398 Fannie Mae Pool' BD1996’ 3% 1/8/2031 19,505 0.00
usb 77,720 Fannie Mae Pool* BD4404’ 3% 1/7/2031 82,170 0.00
usbh 329,786 Fannie Mae Pool* BD6154" 3% 1/11/2031 348,243 0.02
usD 342,800 Fannie Mae Pool‘ BE3155" 3% 1/1/2032 362,161 0.02
usb 227,410 Fannie Mae Pool‘ BE6942' 3% 1/2/2032 239,465 0.01
usD 32,617 Fannie Mae Pool* BH2512" 3% 1/7/2032 34,750 0.00
usb 496,394 Fannie Mae Pool‘ BH4308 3% 1/6/2032 529,326 0.03
usD 13,786 Fannie Mae Pool* BH5232" 3% 1/7/2032 14,583 0.00
usD 685,646 Fannie Mae Pool‘ BH5623" 3% 1/6/2032 730,093 0.04
usb 292,725 Fannie Mae Pool‘ BH6399" 3% 1/11/2032 309,558 0.02
usD 359,453 Fannie Mae Pool‘ BH6518 3% 1/9/2032 379,257 0.02
usb 1,389,464 Fannie Mae Pool’ BJ2716" 4% 1/4/2033 1,496,133 0.08
usb 14,472 Fannie Mae Pool' BJ2995' 3% 1/1/2033 15,356 0.00
usb 104,442 Fannie Mae Pool‘ BJ3883" 3% 1/1/2033 111,225 0.01
usD 80,053 Fannie Mae Pool‘ BJ4268" 3% 1/12/2032 85,054 0.00
usD 25,657 Fannie Mae Pool* BJ4734" 3% 1/12/2032 27,267 0.00
usD 49,478 Fannie Mae Pool* BJ5289" 3% 1/2/2033 52,658 0.00
usD 476,111 Fannie Mae Pool* BJ9249' 4.5% 1/6/2048 534,189 0.03
usb 30,477 Fannie Mae Pool* BK7893" 3% 1/10/2033 32,310 0.00
usbD 422,296 Fannie Mae Pool* BK9849' 4% 1/9/2033 462,945 0.03
usD 387,647 Fannie Mae Pool' BM1775 4.5% 1/7/2047 429,389 0.02
usb 3,437,067 Fannie Mae Pool‘ BM3280" 4.5% 1/11/2047 3,783,500 0.21
usD 198,063 Fannie Mae Pool* BM3947" 3% 1/1/2033 209,654 0.01
usb 1,542,293 Fannie Mae Pool* BM5082" 4.5% 1/11/2048 1,714,974 0.10
usb 4,578,102 Fannie Mae Pool* BM5568' 4.5% 1/2/2049 5,185,753 0.29
usb 552,371 Fannie Mae Pool‘ BN5294" 4% 1/2/2034 596,654 0.03
usD 43,207 Fannie Mae Pool* BN5357" 4% 1/3/2034 46,302 0.00
usD 337,138 Fannie Mae Pool‘ BN5360" 4% 1/3/2034 363,749 0.02
usb 1,250,352 Fannie Mae Pool‘ BN5404' 4.5% 1/4/2049 1,418,461 0.08
usD 115,911 Fannie Mae Pool* BN6416" 3.5% 1/4/2034 125,773 0.01
usb 743,494 Fannie Mae Pool‘ BN6570" 3.5% 1/4/2034 811,692 0.04
usD 513,773 Fannie Mae Pool‘ CA0780" 3% 1/11/2032 547,440 0.03
usD 285,200 Fannie Mae Pool‘ CA1095’ 3% 1/2/2033 305,278 0.02
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usb
uSsD
usb
uSsD
usb
usD
uSsD
usb
uSsD
usb
usD
usD
usb
EUR
usb
uSsD

usb

uSsD
usb
usD
uSsD
usb
uSsD
usb
uSsD
usD
usb

uSsD

usD

usb

uSsD
usD
usb
uSsD
usb
uSsD
usb

uSsD

1,062,750
273,731
8,005,832
702
358,770
75,653
365,606
17,615
437,036
337,961
6,088,867
14,000,000
16,000,000
1,530,000
1,330,000
2,900,000

3,027,000

615,000
5,839,000
656,556
905,395
1,423,180
1,667,200
1,573,819
74,413
325,717
9,312,683

102,786,450
573,080

1,227,051

2,649,484
7,910,126
1,798,645
1,725,875
1,645,348
91,588
107,281

873,802

Fannie Mae Pool* CA1937' 4% 1/6/2033

Fannie Mae Pool* CA3287' 4% 1/3/2034

Fannie Mae Pool* FM1245 4% 1/9/2033

Fannie Mae Pool* MA0909' 3% 1/11/2021

Fannie Mae Pool* MA2561' 3% 1/3/2031

Fannie Mae Pool* MA2684' 3% 1/7/2031

Fannie Mae Pool* MA3071' 4% 1/7/2037

Fannie Mae Pool* MA3090" 3% 1/8/2032

Fannie Mae Pool‘ MA3129" 4% 1/9/2037

Fannie Mae Pool* MA3310" 4% 1/3/2038

Fannie Mae Pool* MA4053' 2.5% 1/6/2035

Federal Farm Credit Banks Funding Corp 0.71% 1/4/2025
Federal National Mortgage Association 0.55% 19/8/2025
Fidelity National Information Services Inc 0.125% 3/12/2022
FirstEnergy Corp 3.35% 15/7/2022

FirstEnergy Corp 4.75% 15/3/2023

Ford Credit Auto Owner Trust 2018-B' Series 2018-B A4
3.38% 15/3/2024

Ford Motor Credit Co LLC 2.7% 10/8/2026

Ford Motor Credit Co LLC 3.37% 17/11/2023
Freddie Mac Gold Pool* C91864" 3% 1/2/2036
Freddie Mac Gold Pool* C91942" 4% 1/6/2037
Freddie Mac Gold Pool’ G16763" 4% 1/2/2034
Freddie Mac Gold Pool* G16789" 4% 1/2/2034
Freddie Mac Gold Pool* G16792' 4% 1/3/2034
Freddie Mac Gold Pool* G30963' 4% 1/11/2036
Freddie Mac Gold Pool* G61047" 4.5% 1/7/2047
Freddie Mac Gold Pool* G67720° 4.5% 1/3/2049

Freddie Mac Multifamily Structured Pass Through
Certificates FRN 25/9/2024

Freddie Mac Multifamily Structured Pass Through
Certificates 2.158% 25/10/2021

Freddie Mac Multifamily Structured Pass Through
Certificates 3.065% 25/8/2022

Freddie Mac Non Gold Pool‘ 849692' FRN 1/5/2045
Freddie Mac REMICS' Series 5105 LA' 1.5% 15/4/2044
Freddie Mac REMICS' Series 4459 BN' 3% 15/8/2043
Freddie Mac REMICS' Series 4748 HC' 3% 15/1/2044
Freddie Mac REMICS' Series 4286 MP' 4% 15/12/2043
Freddie Mac REMICS' Series 3986 M' 4.5% 15/9/2041
Freddie Mac REMICS* Series 3959 MA’ 4.5% 15/11/2041

Freddie Mac Structured Agency Credit Risk Debt Notes
Series 2017-DNA2 M1’ FRN 25/10/2029
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1,145,209 0.06
292,092 0.02
8,519,460 0.47
738 0.00
380,351 0.02
80,219 0.00
396,187 0.02
18,693 0.00
471,828 0.03
366,389 0.02
6,369,393 0.35
14,016,226 0.78
15,928,626 0.88
1,819,021 0.10
1,346,958 0.07
3,038,997 0.17
3,101,057 0.17
622,657 0.03
6,023,016 0.33
692,427 0.04
989,299 0.05
1,544,097 0.09
1,806,191 0.10
1,726,248 0.10
81,342 0.00
362,962 0.02
10,428,715 0.58
1,904,643 0.11
573,914 0.03
1,244,163 0.07
2,774,904 0.15
8,035,316 0.45
1,923,196 0.11
1,760,043 0.10
1,803,323 0.10
95,757 0.01
118,297 0.01
873,925 0.05
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FREMF 2012-K18 Mortgage Trust' Series 2012-K18 B’ ‘ 144A

usD 1,085,000 ERN 25/1/2045 1,098,185 0.06
FREMF 2012-K19 Mortgage Trust' Series 2012-K19 B’ * 144A

usD 645,000 ERN 25/5/2045 654,900 0.04
FREMF 2012-K20 Mortgage Trust' Series 2012-K20 B’ ‘ 144A

usD 620,000 FRN 25/5/2045 633,284 0.04
FREMF 2013-K27 Mortgage Trust' Series 2013-K27 B’ ‘ 144A’

usD 590,000 FRN 25/1/2046 611,924 0.03
FREMF 2013-K31 Mortgage Trust' Series 2013-K31 B * 144A°

usD 465,000 RN 25/7/2046 486,938 0.03
FREMF 2015-K720 Mortgage Trust' Series 2015-K720 B’ ‘ 144A

usD 2,225,000 , ERN 25/7/2022 2,272,975 0.13
Galaxy XXI1 CLO Ltd* Series 2016-22A ARR’ ‘ 144A" FRN

usD 2,150,000 16/4/2034 2,158,704 0.12

EUR 360,000 General Mills Inc 0.45% 15/1/2026 434,811 0.02

usbD 965,000 General Motors Co 5.4% 2/10/2023 1,055,452 0.06

usb 900,000 General Motors Financial Co Inc 4% 15/1/2025 978,676 0.05

usb 1,610,000 General Motors Financial Co Inc 4.2% 6/11/2021 1,621,493 0.09

usb 4,360,000 General Motors Financial Co Inc 5.2% 20/3/2023 4,658,120 0.26

usD 737,000 Glencore Funding LLC 3.875% 27/10/2027 814,362 0.05
Goldentree Loan Management US Clo 2 Ltd* Series 2017-2A B’

usD 1,750,000 1447 RN 28/11/2030 1,739,591 0.10
Goldentree Loan Management US Clo 3 Ltd* Series 2018-3A AJ

usD 2,500,000 -, 1447 ERN 20/4/2030 2,500,178 0.14
Goldentree Loan Opportunities Xl Ltd" Series 2015-11A AR2

usD 1,000,000 14474 FRN 18/1/2031 1,000,283 0.06

EUR 1,220,000 Goldman Sachs Group Inc/The FRN 21/4/2023 1,445,650 0.08

usb 1,500,000 Goldman Sachs Group Inc/The FRN 9/3/2027 1,504,165 0.08
GoodLeap Sustainable Home Solutions Trust 2021-4‘ Series

UsD 1,120,000 2021-4GS A * 144N 1.93% 20/7/2048 1,124,396 0.06
Gosforth Funding 2018-1 plc' Series 2018-1A A1’ ‘ 144A’ FRN

usD 975,674 25 /8/2060 977,683 0.05
Government National Mortgage Association’ Series 2012-120

usD 4,665,522 10' ERN 16/2/2053 105,470 0.01
Government National Mortgage Association’ Series 2018-36 AM

usD 2,922,011 3% 20/7/2045 3,030,339 0.17
Government National Mortgage Association’ Series 2017-136

usD 1,664,254 B 3% 20/3/2047 1,705,226 0.09
GS Mortgage Securities Trust 2011-GC5' Series 2011-GC5 AS

usD 1,965,993 | 1447 FRN 10/8/2044 1,976,231 0.11
GS Mortgage Securities Trust 2012-GCJ7' Series 2012-GCJ7 A4

usD 654,384 3.377% 10/5/2045 656,835 0.04
GS Mortgage Securities Trust 2013-GC16 Series 2013-GC16

usD 1,688,142 AR 3.813% 10/11/2046 1,748,773 0.10
GS Mortgage Securities Trust 2014-GC18' Series 2014-GC18 A4

usD 3,495,242 4.074% 10/1/2047 3,733,956 0.21
GS Mortgage Securities Trust 2015-GC32' Series 2015-GC32 A4

usD 2,330,000 , 3.764% 10/7/2048 2,558,890 0.14
GS Mortgage Securities Trust 2015-GC34‘ Series 2015-GC34 A4

usD 1,500,000 , 3. 506% 10/10/2048 1,637,590 0.09

USD 1,541,913 GS Mortgage Securities Trust 2016-GS2° Series 2016-GS2 A4 1,660,463 0.09

3.05% 10/5/2049
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GS Mortgage Securities Trust 2016-GS3‘ Series 2016-GS3 AAB

usb 2,878,573 2 777% 10/10/2049 3,014,471 0.17
Halcyon Loan Advisors Funding 2015-2 Ltd* Series 2015-2A AR

usD 388,088 , . 1447 ERN 25/7/2027 388,113 0.02

usD 92,000 Halliburton Co 3.8% 15/11/2025 101,295 0.01

usD 1,700,000 HCA Inc 5.25% 15/4/2025 1,939,848 0.11

usD 893,000 HCA Inc 5.375% 1/9/2026 1,028,924 0.06

usb 2,722,000 HCA Inc 5.875% 15/2/2026 3,165,087 0.18

usb 820,000 Healthpeak Properties Inc 1.35% 1/2/2027 819,366 0.05
ICG US CLO 2015-1 Ltd* Series 2015-1A AIR’ ‘ 144A’ FRN

usD 1,549,463 19/10/2028 1,550,707 0.09

EUR 1,045,000 Illinois Tool Works Inc 0.25% 5/12/2024 1,253,962 0.07
International Flavors & Fragrances Inc' 144A' 1.23%

usb 4,404,000 1/10/2025 4,393,553 0.24
J.P.Morgan Chase Commercial Mortgage Securities Trust 2018-

UsD 3,780,000 BCON‘ Series 2018-BCON A’ * 144A" 3.735% 5/1/2031 3,907,859 0.22
JP Morgan Chase Commercial Mortgage Securities Trust 2012-

USD 1,209,439 iy Series 2012-CBX A4’ 3.483% 15/6/2045 1,223,514 0.07
JP Morgan Chase Commercial Mortgage Securities Trust 2012-

USD 3,615,000 HSBC* Series 2012-HSBC D’ ‘ 144A’ FRN 5/7/2032 3,700,473 0.21
JP Morgan Chase Commercial Mortgage Securities Trust 2013-

USD - 4,720,000 o16 Series 2013-C16 A4' 4.166% 15/12/2046 5,037,239 0.28
JP Morgan Chase Commercial Mortgage Securities Trust 2013-

UsD 2,701,844 LC11* Series 2013-LC11 ASB’ 2.554% 15/4/2046 2,141,825 0.15
JP Morgan Chase Commercial Mortgage Securities Trust 2016-

Us 5,190,122 JP2' Series 2016-JP2 A3’ 2.559% 15/8/2049 5,429,876 0.30
JP Morgan Mortgage Trust 2014-2° Series 2014-21A1" ‘' 144N

usD 2,164,474 FRN 25/6/2029 2,212,510 0.12
JP Morgan Mortgage Trust 2016-2' Series 2016-2A1" * 144A’

usD 1,600,216 RN 25/6/2046 1,600,991 0.09
JPMBB Commercial Mortgage Securities Trust 2013-C17' Series

Usb 2,107,851 501317 ASB' 3.705% 15/1/2047 2,190,353 0.12
JPMBB Commercial Mortgage Securities Trust 2014-C23' Series

USD 2,362,916 2014-C23 ASB’ 3.657% 15/9/2047 2,478,141 0.14
JPMBB Commercial Mortgage Securities Trust 2014-C26' Series

UsD 678,585 2014-c26 ASB' 3.288% 15/1/2048 706,454 0.04
JPMBB Commercial Mortgage Securities Trust 2015-C33' Series

USD 1,516.312 5015-c33 A3 3.504% 15/12/2048 1,635,024 0.09

usD 2,405,000 JPMorgan Chase & Co FRN 15/10/2025 2,503,552 0.14

usD 4,155,000 JPMorgan Chase & Co FRN 22/4/2026 4,291,364 0.24

usD 5,000,000 JPMorgan Chase & Co FRN 22/4/2027 5,048,443 0.28

EUR 420,000 JPMorgan Chase & Co 1.5% 27/1/2025 524,003 0.03

usD 3,500,000 KB Home 7.625% 15/5/2023 3,767,400 0.21

usb 1,600,000 Kraft Heinz Foods Co 3% 1/6/2026 1,700,693 0.09
LCM Loan Income Fund 1 Income Note Issuer Ltd' 144A° FRN

usD 400,000 16/7/2031 400,001 0.02
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usb 950,000 LYB International Finance 111 LLC 1.25% 1/10/2025 950,079 0.05

EUR 730,000 Marsh & McLennan Cos Inc 1.349% 21/9/2026 919,062 0.05
Mill City Mortgage Loan Trust 2016-1‘ Series 2016-1A1" °

usb 715,460 1447 ERN 25/4/2057 718,520 0.04

usD 250,000 Milos CLO Ltd' Series 2017-1A AR ' 144A° FRN 20/10/2030 250,346 0.01

EUR 700,000 MMS USA Holdings Inc 0.625% 13/6/2025 847,581 0.05

usD 4,500,000 Morgan Stanley FRN 28/4/2026 4,682,381 0.26
Morgan Stanley Bank of America Merrill Lynch Trust 2013-C10

USD 5,249,123 gories 2013-C10 ASFL' ‘144 FRN 15/7/2046 9,266,081 0.29
Morgan Stanley Bank of America Merrill Lynch Trust 2013-C10

UsD 650,370 series 2013-C10 ASB' FRN 15/7/2046 665,720 0.04
Morgan Stanley Bank of America Merrill Lynch Trust 2013-C13

UsD 1,480,000 . Series 2013-C13 A4’ 4.039% 15/11/2046 1,579,351 0.09
Morgan Stanley Bank of America Merrill Lynch Trust 2014-C18

USD 2,073,975 geries 2014-C18 ASB' 3.621% 15/10/2047 2,163,209 0.12
Morgan Stanley Bank of America Merrill Lynch Trust 2015-C20

UsD 3,109,709 . Series 2015-C20 A4’ 3.249% 15/2/2048 3,323,074 0.18
Morgan Stanley Bank of America Merrill Lynch Trust 2015-C25

USD - 2,625,000 gerjes 2015-C25 A4 3.372% 15/10/2048 2,831,909 0.16
Morgan Stanley Bank of America Merrill Lynch Trust 2015-C25

USD 4,189,500 geries 2015-C25 AS' 3.635% 15/10/2048 4,596,397 0.26
Morgan Stanley Bank of America Merrill Lynch Trust 2015-C26

UsD 7,000,000 . Series 2015-C26 A4’ 3.252% 15/10/2048 7,450,708 0.41
Morgan Stanley Bank of America Merrill Lynch Trust 2016-C30

USD 3,382,490 qerjes 2016-C30 ASE' 2.729% 15/9/2049 3,531,732 0.20
Morgan Stanley Bank of America Merrill Lynch Trust 2016-C31

UsD 3,000,000 . Series 2016-C31 A5’ 3.102% 15/11/2049 3,241,976 0.18
Morgan Stanley Capital 1 Trust 2007-TOP27‘ Series 2007-T27

usb 1,326,384 AT ERN 11/6/2042 1,352,907 0.08

USD 3,465,000 Morgan Stanley Capital 1 Trust 2016-UB11' Series 2016-UB11 3,704,544 0.21

A4 2.782% 15/8/2049
usD 1,995,000 MPLX LP 3.5% 1/12/2022 2,064,020 0.11
Navient Private Education Loan Trust 2014-A° Series 2014-AA

Usb 852,150 A2B" ‘ 144A’ FRN 15/2/2029 353,758 0.02
Navient Private Education Refi Loan Trust 2020-A' Series

UsD 620,000 5020-A A2B'  144A" FRN 15/11/2068 621,468 0.03
Navient Private Education Refi Loan Trust 2020-A' Series

USb 2,000,000 5000 B ¢ 144n 3.16% 15/11/2068 2,111,525 0.12

USD 529,516 Navient Student Loan Trust 2018-EA‘ Series 2018-EA A2 545,734 0.03

144A° 4% 15/12/2059
usbh 3,150,000 Netflix Inc' 144A’ 3.625% 15/6/2025 3,378,863 0.19
Neuberger Berman Loan Advisers CLO 26 Ltd* Series 2017-26A

usb 4,870,000 A ¢ 144N FRN 18/10/2030 4,872,822 0.27
USD 500,000 Eiyb?r%ZZA?e;gﬁnlgsiglgggisers CLO 29 Ltd* Series 2018-29A 500,341 0.03
USD 300,000 giyb?rgiZA?e;gEnlggiglgggisers CLO 29 Ltd" Series 2018-29A 300,199 0.02
USD 482,121 Xig’R?S;ZZRF|ééNMg;;giggsgoan Trust 2016-3' Series 2016-3A 509,760 0.03
USD 2,391,023 New Residential Mortgage Loan Trust 2018-1‘ Series 2018-1A 2,564,397 0.14

A1A* * 144N FRN 25/12/2057
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usb 4,200,000 Nissan Motor Acceptance Corp‘ 144A' 2% 9/3/2026 4,236,126 0.24
Northwest Airlines 2002-1 Class G-2 Pass Through Trust

usb 31,691 6.264% 20/5/2023 31,614 0.00

usb 265,000 Nucor Corp 2% 1/6/2025 274,692 0.02
OCP CLO 2015-10 Ltd' Series 2015-10A A2AR’ ‘ 144A’ FRN

usb 250,000 26/10/2027 250,002 0.01

usb 1,415,000 ONE Gas Inc 1.1% 11/3/2024 1,415,199 0.08
OneMain Direct Auto Receivables Trust 2018-1‘ Series 2018-

USD 1,355,728 1p"p 1440 3.43% 16/12/2024 1,360,372 0.08
Onemain Financial Issuance Trust 2018-1' Series 2018-1A A’

usb 780,559 1447 3.3% 14/3/2029 782,937 0.04

usb 5,055,000 Oracle Corp 1.65% 25/3/2026 5,146,559 0.29

usb 4,135,000 Pacific Gas and Electric Co FRN 15/11/2021 4,138,067 0.23

usD 6,105,000 Pacific Gas and Electric Co 1.367% 10/3/2023 6,088,938 0.34

usb 2,753,000 Pacific Gas and Electric Co 3.45% 1/7/2025 2,851,062 0.16

usb 575,000 Parker-Hannifin Corp 2.7% 14/6/2024 604,426 0.03

usb 535,000 PeaceHealth Obligated Group 1.375% 15/11/2025 541,565 0.03
Penske Truck Leasing Co Lp/PTL Finance Corp' 144A" 1.7%

usb 1,285,000 15/6/2026 1,299,850 0.07

usb 200,000 Periama Holdings LLC/DE 5.95% 19/4/2026 217,809 0.01
PFS Financing Corp' Series 2018-F A" * 144A" 3.52%

usb 4,430,000 15/10/2023 4,435,448 0.25

usb 3,920,000 Pikes Peak CLO 1‘ Series 2018-1A A’ ‘ 144A’ FRN 24/7/2031 3,921,231 0.22

usb 145,000 Pioneer Natural Resources Co 0.55% 15/5/2023 144,923 0.01

usD 1,395,000 Pioneer Natural Resources Co 1.125% 15/1/2026 1,382,737 0.08

usb 350,000 PPM CLO 4 Ltd* Series 2020-4A A1’ ‘ 144A’ FRN 18/10/2031 351,100 0.02

usb 195,000 PulteGroup Inc 5% 15/1/2027 227,217 0.01
Regatta VIII Funding Ltd’ Series 2017-1A A’ * 144A° FRN

usb 4,690,000 17/10/2030 4,693,329 0.26
Rockford Tower CLO 2017-3 Ltd' Series 2017-3A A’ ‘' 144A

usb 275,000 FRN 20/10/2030 275,160 0.02

usb 2,500,000 RR 3 Ltd* Series 2018-3A A1R2' ‘ 144A’ FRN 15/1/2030 2,499,300 0.14

usb 1,702,000 Sabine Pass Liquefaction LLC 5.75% 15/5/2024 1,898,675 0.11

usb 700,000 Santander Holdings USA Inc 3.5% 7/6/2024 747,313 0.04

usb 1,315,000 Sealed Air Corp' 144A" 5.125% 1/12/2024 1,432,265 0.08
Seasoned Credit Risk Transfer Trust Series 2018-3‘ Series

usb 2,578,109 2018-3 MA' FRN 25/8/2057 2,712,996 0.15
Seasoned Credit Risk Transfer Trust Series 2019-4‘ Series

usb 3,947,278 2019-4 MA' 3% 25/2/2059 4,137,156 0.23
Sequoia Mortgage Trust 2017-CH1' Series 2017-CH1 A2 ‘ 144A

usb 676,798 ERN 25/8/2047 685,189 0.04
Sesac Finance LLC' Series 2019-1A2" ‘ 144A’ 5.216%

usb 754,600 25 /772049 811,832 0.04

usb 550,000 SK Battery America Inc 2.125% 26/1/2026 548,202 0.03

USD 6,851,776 SLM Private Credit Student Loan Trust 2005-A' Series 2005-A 6,751,221 0.37

A4 FRN 15/12/2038

154/194



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
OOoOooooooooooooooodd

SLM Private Credit Student Loan Trust 2005-B‘ Series 2005-B

usb 4,650,928 1 FRN 15/6/2039 4,569,076 0.25
USD 3,232,901 igM E;&vigs6§gggét Student Loan Trust 2006-A' Series 2006-A 3,173,531 0.18
USD 2,442,717 i;M E;&vigslg;gg;; Student Loan Trust 2006-B° Series 2006-B 2,399,252 0.13
USD 1,375,005 iz%lP;éxaig/igsgazlstudent Loan Trust 2007-A" Series 2007-A 1,345,025 0.07
USD 4,665,000 §L¥4ZZFV§;§ EggggjggzlLoan Trust 2010-C* Series 2010-C A5’ 5,212,100 0.29
USD 1,044,023 gggaizgggnt Loan Trust 2013-4‘ Series 2013-4 A" FRN 1,045,619 0.06
USD 437,966 ?M? izzxétg-sg%ci;;ggzgg?n Trust 2015-C' Series 2015-C A2A 441,459 0.02
USD 2,701,448 ?M? EZZX?tEREdTg?;;28320an Trust 2017-A" Series 2017-A A2B 2,718,658 0.15
USD 493,277 §M?4ZXFV2;§ Egggigégg Loan Trust 2020-A" Series 2020-A Al’ 493,287 0.03
USD 680,000 ?M? izixgthEdTg?;}ggggoan Trust 2020-A" Series 2020-A A2B 682,802 0.04
USD 6,758,341 igiyPrlez:’Ei?g;t12995ggg4Trust 2020-PTB* Series 2020-PTB 6,848,397 0.38
USD 2,408,160 ?M? izzxﬁtisggggggéozztggnCZEEEE)2021—A‘ Series 2021-A APL 2,416,265 0.13
USD 950,000 ?M?4ZZFvgfglidigii;285;oan Trust 2021-A° Series 2021-A B 961,544 0.05
USD 4,117,266 ?M? iz;xﬁti'gg%cig;ggzgggn Trust 2021-C' Series 2021-C APT1 4,127,332 0.23
USD 412,824 ?ofilZZXfezfgg%aée&gggzggggram 2016-A LLC* Series 2016-A A2 416,577 0.02
USD 151,811 iggf Frg:ii§|g?gé%Lgislz;ggggm 2016-C LLC* Series 2016-C 153,104 0.01
USD 228,311 iggf Frgzji§ig?gl%ng;4iggggam 2016-D LLC' Series 2016-D 232,027 0.0l
USD 751,407 ig;j ?rg:iz§iSTZ;%ngslsggggam 2016-E LLC' Series 2016-E 757,446 0.04
USD 2,035,087 igi;,ProIizzjogéésgogglg;ggzgm 2017-D LLC' Series 2017-D 2,078,976 0.12
USD 2,908,130 ig:;’ProIiZifogéégzogg/i;ggzgm 2018-C Trust' Series 2018-C 3,002,675 0.17
USD 2,725,001 ig:;,ProIZZzFog?é%ng;zsggg;am 2018-D Trust' Series 2018-D 2,801,001 0.16
USD 52,765 ggggiyéggSHome Loan Trust 2003-2° Series 2003-2A2" FRN 52,837 0.00
USD 323,320 g?zéggigiglgggglng Trust 2015-B° Series 2015-BA A 144A 323,538 0.02
USD 450,000 g?g%ngéigjzg;gdlng Trust 2015-B' Series 2015-BA D 144A 454,201 0.03
USD 496,252 g?gé%gigiglgggglng Trust 2017-A' Series 2017-AA A 144A 497,114 0.03
0 2mocs OSSPSR GO UG L Sorint Ssconn o 1 MO g o
usb 165,000 Steel Dynamics Inc 2.4% 15/6/2025 172,144 0.01
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usb 2,115,000 Synchrony Financial 4.5% 23/7/2025 2,356,334 0.13

EUR 565,000 Thermo Fisher Scientific Inc 2% 15/4/2025 716,372 0.04

usD 3,830,000 T-Mobile USA Inc 1.5% 15/2/2026 3,859,453 0.21
Towd Point Mortgage Trust 2016-3' Series 2016-3A1" ‘ 144A

usD 420,677 FRN 25/4/2056 422,265 0.02
Towd Point Mortgage Trust 2016-4' Series 2016-4A1' ‘' 144A°

usb 1,062,471 FRN 25/7/2056 1,070,513 0.06
Trinitas Clo VII Ltd' Series 2017-7A A’ * 144A’ FRN

usb 1,000,000 25/1/2031 1,001,003 0.06
UBS Commercial Mortgage Trust 2017-C1‘ Series 2017-Cl1 A4

usb 2,900,000 3.46% 15/6/2050 3,196,250 0.18
UBS Commercial Mortgage Trust 2017-C2‘° Series 2017-C2 A3

usb 5,548,000 3.2950% 15/8/2050 5,940,179 0.33
UBS Commercial Mortgage Trust 2017-C5° Series 2017-C5 A4

usD 4,151,000 3.212% 15/11/2050 4,494,591 0.25
United Airlines 2020-1 Class A Pass Through Trust 5.875%

usb 1,131,520 15/10/2027 1,264,794 0.07
United Airlines 2020-1 Class B Pass Through Trust 4.875%

usb 205,535 15/1/2026 218,280 0.01

usb 6,000,000 United States Treasury Note/Bond 0.125% 31/7/2022 6,003,047 0.33

usb 29,600,000 United States Treasury Note/Bond 0.125% 30/9/2022 29,612,719 1.65

usb 17,500,000 United States Treasury Note/Bond 0.125% 31/8/2023 17,473,340 0.97

usD 33,000,000 United States Treasury Note/Bond 0.125% 15/12/2023 32,896,875 1.83

usb 38,000,000 United States Treasury Note/Bond 0.125% 15/1/2024 37,867,891 2.10

usb 62,700,000 United States Treasury Note/Bond 0.125% 15/2/2024* 62,455,078 3.47

usD 64,655,000 United States Treasury Note/Bond 0.25% 15/3/2024 64,564,079 3.59

usb 101,000,000 United States Treasury Note/Bond 0.25% 15/5/2024* 100,747,500 5.60

usD 3,900,000 United States Treasury Note/Bond 0.375% 15/7/2024 3,899,695 0.22

usb 3,400,000 United States Treasury Note/Bond 0.875% 30/6/2026 3,420,719 0.19

usb 10,670,000 United States Treasury Note/Bond 1.875% 15/2/2041 10,809,210 0.60

usb 355,000 VeriSign Inc 5.25% 1/4/2025 401,709 0.02

usb 1,610,000 Verizon Communications Inc 1.45% 20/3/2026 1,631,764 0.09

usD 2,990,000 VMware Inc 1.4% 15/8/2026 2,986,598 0.17
Wells Fargo Commercial Mortgage Trust 2014-LC16° Series

USD 2,288,410 2014-LC16 ASB’ 3.477% 15/8/2050 2,310,119 0.13
Wells Fargo Commercial Mortgage Trust 2015-NXS1° Series

USD 1,579,000 5015 Nxs1 A5 3.148% 15/5/2048 1,691,962 0.09
Wells Fargo Commercial Mortgage Trust 2017-C39' Series

USD 4,996,000 2017-C39 A5’ 3.418% 15/9/2050 5,533,056 0.31
WFRBS Commercial Mortgage Trust 2012-C8° Series 2012-C8 AFL

usb 3,358,915 , ., 1447 ERN 15/8/2045 3,360,186 0.19
WFRBS Commercial Mortgage Trust 2014-C21° Series 2014-C21

usD 3,022,943 ASB’ 3.393% 15/8/2047 3,124,236 0.17

usD 719,000 ZF North America Capital Inc' 144A' 4.5% 29/4/2022 732,600 0.04

1,084,959,267 60.28
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usb 370,374 Uruguay Government International Bond 4.375% 27/10/2027 430,433 0.02
1,539,666,012 85.54
1,669,324,150 92.75
usb 405,532 LFRF* 2015-1' * 144A° 4% 30/10/2027** 405,532 0.02
Peace Park CLO Ltd' Series 2021-1A A’ * 144A’ FRN
usD 8,600,000 90/10/2034% 8,600,000 0.48
9,005,532 0.50
9,005,532 0.50
1,678,329,682 93.25
121,551,280 6.75
1,799,880,962 100.00
~ 11
*
*% (j)
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2021 31
)
(2 EWR Euro Bund 2021 415,491 285
(245) EUR Euro Schatz 2021 32,525,825 (37,393)
(251) EWR Euro BOBL 2021 40,074,104 (286,552)
3,412 USD US Treasury 2 Year Note (CBT) 2021 12 751,786,214 489,792
34 UsD US Ultra Bond (CBT) 2021 12 6,757,500 82,411
(18) USD US Long Bond (CBT) 2021 12 2,946,375 (23,453)
(22) USD US Treasury 2 Year Note (CBT) 2021 12 4,847,391 (3,591)
(67) USD US Treasury 10 Year Note (CBT) 2021 12 8,950,781 (44,135)
(256) USD US Treasury 5 Year Note (CBT) 2021 12 31,676,000 (108,183)
(269) USD US Ultra 10 Year Note 2021 12 39,917,078 (268,000)
(470) USD US Treasury 10 Year Note (CBT) 2021 12 62,789,063 (309,602)
(2,014) USD US Treasury 5 Year Note (CBT) 2021 12 249,201,031 (442,548)
167  USD 90 Day Euro $ 2023 12 41,345,025 33,400
(167) USD 90 Day Euro $ 2024 12 41,198,900 (27,093)
1,314,430,778 (944,662)
2021 31
> )
CDS USD 16,795,000 CDX. NA. HY. 36.V1

Bank of America 20/6/2026 (88,155) (1,647,354)

CDS USD (3,555,000) Broadcom Inc
Citigroup 20/6/2024 318,529 59,710

CDS USD 400,000 Broadcom Inc
JP Morgan 20/12/2024  (15,088) (6,971)

IRS USD 10,830,000 usD LIBOR
1.425 Bank of America 15/2/2047 (129,942) (128,281)
33,423,753 85,344 (1,722,896)

CDS:
IRS:
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2021 31
EUR 1,933,000 usD 2,294,193 UBS 15/9/2021 (8,046)
GBP 1,139,000 usD 1,562,925 Citibank 15/9/2021 6,961
usD 651,268 AUD 842,000 State Street 15/9/2021 35,506
usD 529,687 CAD 641,000 State Street 15/9/2021 21,935
usD 5,396,106 EUR 4,593,000 UBS 15/9/2021 (36,006)
usb 3,246,150 EUR 2,727,000 Morgan Stanley 15/9/2021 20,945
usD 151,087,454 EUR 124,692,000 BNP Paribas 15/9/2021 3,614,999
usD 2,730,993 GBP 1,977,000 State Street 15/9/2021 6,090
usD 1,973,279 GBP 1,424,000 RBS Plc 15/9/2021 10,576
usD 622,148 GBP 448,000 BNP Paribas 15/9/2021 4,669
usb 3,943,437 GBP 2,822,000 Morgan Stanley 15/9/2021 53,868
usb 282,352 GBP 200,000 Royal Bank of Canada 15/9/2021 6,692
usD 94,004,229 GBP 66,608,502 Barclays 15/9/2021 2,197,597
usD 510,470 EUR 417,978 UBS 16/9/2021 16,120
usD 706,885 EUR 599,154 State Street 16/9/2021 (1,744)
5,950,162
EUR 139,214,084 usD 164,462,952 BNY Mellon 15/9/2021 184,632
usD 2,924,761 EUR 2,487,008 BNY Mellon 15/9/2021 (16,603)
168,029
SGD 416,643 usD 308,319 BNY Mellon 15/9/2021 1,765
1,765
431,411,640 6,119,956
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(2022 )
2,441,030,176
1,327,544
) 2,439,702,632
1,322,827,209
( ) 1.8443

160/194



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

161/194



10

162/194

EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad



o
3,120
36,000
15,000
2017 12 2,435
@

3,120
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2022 4 ( )
182 10,415,572
69 468,164
251 10,883,736
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1963 59 2
2007 8 6 52

193 2 1 35 2021 1 1 2021 12 31
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@
( )
34 35
(2020 12 31 ) (2021 12 31 )
17,786 17,813
29 16
190 223
3 527
1,756 2,017
2,166 2,244
872 981
0 2
22,805 23,827
1,002 789
480 575
1,482 1,364
6 10
6 10
142 50
1,122 1,118
899 1,001
34 12
888 889
3,088 3,072
4,577 4,448
27,383 28,275
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( )
34 35

(2020 12 31 ) (2021 12 31 )
121 143
4 4
74 70
444 459
1,508 2,991
859 760
210 272
343 402
84 166
1,987 2,156
195 203
5,835 7,630
69 82
783 784
853 866
6,688 8,497
3,120 3,120
3,001 3,001
3,846 3,846
6,847 6,847
336 336
10,386 9,470
10,723 9,807
20,691 19,775
3 3
3 3
20,694 19,778
27,383 28,275
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@
( )
34 35
( 2020 1 1 ( 2021 1 1
2020 12 31 ) 2021 12 31 )
5,605 6,653
7,342 8,355
12,092 14,536
25,041 29,546
1,405 1,534
127 170
352 298
3,346 4,326
3,698 4,625
85 94
64 51
82 95
49 39
195 187
5,512 6,611
601 579
4,691 5,106
2,384 2,616
7,678 8,302
331 352
1,028 1,073
2,701 3,360
16 11
1 -
60 24
246 260
905 902
60 53
428 426
0 0
- 519
390 348
13,851 15,638
5,677 7,296
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( )
34 35
( 2020 1 1 ( 2021 1 1
2020 12 31 ) 2021 12 31 )
- 102
5 1
5 103
20 -
0 0
20 0
5,662 7,398
- 0
- 0
5,662 7,398
1,970 2,415
64 0
3,756 4,984
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©)
34 ( 2020 1 1 2020 12 31 )
( )
2020 1 1 3,120 3,001 3,846 6,847 336| 14,330 14,666| 24,634 1 1| 24,636
7,700 7,700 7,700 7,700
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