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2022 11
148,754,743.08 99.76
355,835.41 0.24
149,110,578.49
100.00
19,787
2022 12 30 132.70
89.57 7.10
2022 11
73,127,499.76 88.01
8,462,119.07 10.18
81,589,618.83 98.19
1,504,815.14 1.81
83,094,433.97
100.00
11,027
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2022 11
49,798,734.80 17.40
12,094,489.21 4.23

7,484,479.37 2.62
7,242,519.78 2.53
6,648,448.89 2.32
6,333,377.59 2.21
4,359,268.64 1.52
4,175,409.36 1.46
4,097,456.65 1.43
3,941,482.03 1.38
3,924,867.78 1.37
1,331,541.06 0.47
1,122,583.37 0.39
1,105,126.01 0.39
1,059,651.01 0.37
1,006,014.57 0.35
902,214.00 0.32
848,718.00 0.30
810,063.39 0.28
780,000.00 0.27
627,092.94 0.22
119,439.38 0.04
101,933,524.55 35.62
55,333,104.02 19.34
22,784,290.05 7.96
11,042,502.18 3.86
444,802.50 0.16
13,071,913.94 4.57
3,393,220.09 1.19
1,339,557.97 0.47
1,282,816.00 0.45
16,700,000.00 5.84
13,700,556.37 4.79
920,355.22 0.32
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4,195,148.50 1.47
1,380,540.10 0.48
1,100,562.40 0.38
1,051,843.62 0.37
851,654.25 0.30
221,279.71 0.08
1,009.15 0.00
1,408,842.39 0.49
371,970,500.84 129.99
85,826,149.60 29.99
286,144,351.24
37,971 100.00

2022 12
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2022 12
2022 190,631,834.42 25,296,844,428 92.44 12,267
186,496,901.32 24,748,138,805 91.07 12,085
178,119,327.76 23,636,434,794 87.83 11,655
168,744,698.33 22,392,421,468 84.56 11,221
164,320,585.98 21,805,341,760 84.16 11,168
157,639,339.90 20,918,740,405 81.83 10,859
160,469,626.93 21,294,319,494 83.18 11,038
156,684,343.78 20,792,012,420 80.72 10,712
148,347,016.76 19,685,649,124 76.75 10,185
10 142,424,852.83 18,899,777,971 74.91 9,941
11 147,241,207.55 19,538,908,242 77.71 10,312
12 150,467,592.60 19,967,049,538 77.44 10,276
2022
2022 324,137,734 8,499
302,928,236 8,383
281,592,343 8,078
270,831,842 7,769
269,911,966 7,743
267,383,351 7,523
271,627,960 7,643
263,307,397 7,405
249,878,877 7,027
10 253,383,267 6,850
11 260,852,017 7,089
12 264,387,185 7,042
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2022 56,445,090.38 5,055,786,745 76.78 6,877
55,262,377.20 4,949,851,126 75.76 6,786

52,342,153.82 4,688,286,718 73.34 6,569

47,739,699.76 4,276,044,908 70.75 6,337
46,898,510.77 4,200,699,610 70.40 6,306
44,128,863.35 3,952,622,290 68.43 6,129
44,456,675.77 3,981,984,449 69.39 6,215
43,495,627.91 3,895,903,392 67.54 6,050
40,962,134.27 3,668,978,367 64.41 5,769

10 39,875,475.61 3,571,646,350 62.96 5,639
11 40,855,931.59 3,659,465,793 64.96 5,818
12 40,605,314.23 3,637,017,996 64.65 5,791
2022 672,197,804.89 4,772,604,415 209.15 1,485
648,884,312.31 4,607,078,617 204.41 1,451

659,836,138.79 4,684,836,585 210.44 1,494

640,050,998.76 4,544,362,091 208.14 1,478

637,541,859.70 4,526,547,204 210.53 1,495

651,841,601.24 4,628,075,369 216.06 1,534

670,330,264.16 4,759,344,876 222.92 1,583

675,564,533.13 4,796,508,185 228.19 1,620

652,822,345.91 4,635,038,656 221.70 1,574

10 674,498,351.04 4,788,938,292 227.62 1,616
11 718,685,365.91 5,102,666,098 242 .17 1,719
12 713,169,366.17 5,063,502,500 243.96 1,732
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2022 15,981,132.91 2,120,696,337 20.87 2,769
16,344,784.13 2,168,952,854 21.36 2,834

17,003,631.11 2,256,381,848 22.62 3,002

15,404,414.61 2,044,165,819 20.78 2,758

16,363,109.55 2,171,384,637 22.15 2,939

14,307,602.45 1,898,618,845 19.66 2,609

14,570,642.91 1,933,524,314 20.22 2,683

14,318,396.45 1,900,051,209 19.92 2,643

12,757,819.52 1,692,962,650 18.34 2,434

10 12,694,753.66 1,684,593,811 18.63 2,472
11 12,677,897.87 1,682,357,047 19.33 2,565
12 12,223,102.85 1,622,005,748 19.30 2,561
2022 7,873,737.23 705,250,644 30.42 2,725
7,760,753.07 695,130,652 30.24 2,709

7,847,067.97 702,861,878 30.92 2,770

7,468,680.50 668,969,712 30.14 2,700

7,594,372.67 680,227,960 31.69 2,838

6,856,288.19 614,117,733 29.34 2,628

6,834,776.38 612,190,920 29.73 2,663

6,735,056.36 603,258,998 29.82 2,671

6,555,200.16 587,149,278 29.28 2,623

10 6,673,843.36 597,776,150 29.90 2,678
11 6,575,550.44 588,972,053 29.64 2,655
12 6,248,988.37 559,721,888 29.22 2,617
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2022 12
2022 0.30 40
0.30 40
0.30 40
0.30 40
0.30 40
0.30 40
0.30 40
0.30 40
0.30 40
10 0.30 40
11 0.30 40
12 0.30 40
2022 15
15
15
15
15
15
15
15
15
10 15
11 15
12 15
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2022 0.25 22
0.25 22

0.25 22

0.25 22

0.25 22

0.25 22

0.25 22

0.25 22

0.25 22

10 0.25 22
11 0.25 22
12 0.25 22
2022 0.55 4
0.55 4

0.55 4

0.55 4

0.55 4

0.55 4

0.55 4

0.55 4

0.55 4

10 0.55 4
11 0.55 4
12 0.55 4
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2022 0.08 11
0.08 11

0.08 11

0.08 11

0.08 11

0.08 11

0.08 11

0.08 11

0.08 11

10 0.08 11
11 0.08 11
12 0.08 11
2022 0.12 11
0.12 11

0.12 11

0.12 11

0.12 11

0.12 11

0.12 11

0.12 11

0.12 11

10 0.12 11
11 0.12 11
12 0.12 11
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2022 2022 12 14.25
100x

2022 12

2021 12

2022 2022 12 16.79
2022 2022 12 13.69
2022 2022 12 21.62
2022 2022 12 0.65
2022 2022 12 7.54
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2022 12 2022 12
222,083 409,191 1,943,002
(222,083) (409,191) (1,943,002)
3,650 4,761 37,546
(3,650) (4,761) (37,546)
32,591 152,413 628,072
32,591 152,413 628,072
133,195 521,788 2,923,314
133,195 521,788 2,923,314
305 145,757 633,259
305 145,757 633,259
100 49,048 213,837

100 49,048 213,837
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76

23 103

UFJ 2022 12 30 132.70
89.57 7.10
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2022 11 30
2(b) 0 0
2(b) 148,755 19,740
4(a) 119 16
2(e) 362 48

163 22
818 109
150,217 19,934
4(a) (23) ©)
(517) (69)
(468) (62)
6 (18) ©)
6 (49) Q)
6 (12) )
0 0
19) (©)
(1,106) 147
149,111 19,787
0 0
153,308 20,344
1,932
7,089.00
77.71 10,312
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2022 11 30
2(b) 8,463 1,123
2(b) 73,127 9,704
4(a) 3,469 460
2(e) 771 102

417 55
37 5
86,284 11,450
4(a) (858) (114)
(16) @
(486) (64)
6 (25) ®3)
6 (34) )
6 ) @
(1,753) (233)
(11) (€9)
(3,190) (423)
83,094 11,027
8,463 1,123
83,249 11,047
4,474

64.96 5,818

29.64 2,655

242 .17 1,719

19.33 2,565
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2022 11 30
2(c) 0 0
0 0
6 (318) (42)
7 0 0
6 (116) (15)
6 77 (10)
0 0
(19) 3)
(530) (70)
(530) (70)
2(c) 1,338 178
2(c) (286) (39)
1,052 140
2(c) (10,071) (1,336)
2(c) 92 12
(9.979) __ a3

(9,457) (1,255)
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2022 11 30
2(c) 106 14
106 14
6 (212) (28)
7 ) ©
6 (146) (19)
6 42) (6)
) @
(11) @
(420) (56)
(314) (42)
2(c) (1,768) (235)
2(c) (6,365) (845)
(8,133) (1,079)
2(c) (2,483) (329)
2(c) 5,817 772
3,334 442

(5,113) (678)
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2022 11 30
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166,419 22,084
9,640 1,279
(3,498) (464)

0 0
(13,993) (1,857)
(9,457) (1,255)
149,111 19,787
94,365 12,522
2,056 273
(1,668) (221)
0 0
(6,546) (869)
(5,113) (678)
83,094 11,027
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2022 11 30

666
240
35
3,028
1,952
739
17
0
3
105
120
0
0
0
0
0
0
0
(54)
(18)
@
(166)
(177)
(83)
629
222
37
2,967
1,895

656
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2022 11 30 2022 31 2021 31
149,111 19,787 166,419 22,084 221,136 29,345
260,852 269,912 402,977
147,241 19,539 164,321 21,805 217,472 28,859
7,089.00 7,743.00 8,751.00
77.71 10,312 84.16 11,168 95.99 12,738
2022 11 30 2022 31 2021 31
83,094 11,027 94,365 12,522 176,851 23,468
47,431 4,248 54,493 4,881 76,147 6,820
718,685 5,103 637,542 4,527 854,885 6,070
12,678 1,682 16,363 2,171 18,378 2,439
64.96 5,818 70.40 6,306 79.62 7,132
29.64 2,655 31.69 2,838 28.48 2,551
242.17 1,719 210.53 1,495 189.27 1,344
19.33 2,565 22.15 2,939 21.33 2,830
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2022 11 30
Fonds
Commun de Placement
AIFM
2010 12 17
2010 11 18 2013 2013
2013

2010 12 16

2013 10 25

2010 12 16

NYSE

27171



60

NYSE
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1.49321
5.25880
€ 0.97120
139.54000
18.59390

1.00000

GNMA

FNMA

FNMA
FHLMC FNMA
FNMA

FNMA
FNMA
FHLMC PCs
FHLMC
PCs

TBA
TBA
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NAV
NAV
0.41 0.10 0.15 2.00
0.41 0.10 0.15 2.00
0.41 0.10 0.15 2.00
0.55 0.10 0.45 3.50
0.55 0.10 0.45 3.50
0.55 0.10 0.45 3.50
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0.01 taxe d"abonnement
0.05
2022 11 30
2022 11 30 2022 11 30 2022 11 30
1,338 331 0
0 0 (1,768)
1,338 331 (1,768)
123 1,251 8,462

(409) (4,233) (14,827)
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(286) (2,982) (6,365)
1,052 (2,651) (8,133)
(5,518) (4,201) 0
(4,553) 0 (2,483)
(10,071) (4,201) (2,483)
102 985 2,349
(10) (60) 3,468

92 925 5,817
(9,979) (3,276) 3,334

2022 11 30

10
2022

11
2022 12 12
L-2763 33 L-1536
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2022 11 30
B O
B SR (F3 k) i
s b o
WA 5 — 2
Phae peSils UFivs T RFF P T ) 1, 264, 202 3 148, 755 g9, 77
BTy FEH § 148, 755 99 77
OTCE&MET ) 45 4 7 iidh (&8 Fhifrs, SoEpd)
# TAMOENENEEAL LRGS0 BRSNS LSS,
~ o P AETHEE
2erE LHI0REME, My T AR, DFEORESAEFHYEHEN L Tk,
k¥R R o FMal W FeEsEREE
RelTEs (A ME) el 3] = FlE (%) S ) HeaETS
THEY 12,2022 ¥ .02 3 48 3 0 3 3 1] 0. B0
BPS 12/2022 L1 GBlZ ¥ o0,277 3 0 RY o, (2
Tl 1242022 ¥ 32021 % 220 b (2 0 0. 00
01/2023 3 199 ¥ 27,431 ] () () 0, 00
WY T 1272022 ¥ 125,555 3% a0 11 0 11 0. 01
12,2022 3 K 5 358 2 0 2 0,00
01/2023 910 124,877 0 (10 {10 {0,001}
RRC 122022 BT W 5T 4 ] 4 0, 0D
sC% 12,2022 520 76, G408 3 i 32 0. o2
TOR 1242022 ¥ 85015 3 623 [ 0 6 i, 00
12/2022 % B0 ¥ RO, 444 a8 ] 2% 0. 02
01/2023 623 83, 560 0 {6 [{)] 0. 00
3 119 3 EH 3 g 0. 06
OTCEE T V) AAF + TR S8 ] 96 0. 0
i R E 3 148, 851 99, 83
Lo BN S L TR $ 260 0.17
T ] 149, 111 100, 00

BRATEIERIC AT SR (&8 : T
¢ THRMOBNENEBEEA-IONMS0 L EFERS I LEES,
fal =7l FOMBFREH
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2022 11 30

OTCRMT U 47« FHERicH LT (2 SHAZhHR
EUFiE, 2022611 AS0RBED, MEN L O0ICHRET Y 7 « 7iGOMES LU (ZH) A RASREEROBEETHS.

OTCF U #5547 g = A — Ty

mElHEFEY PR (=) A #ha Y

Ry $ 3 3 (1 - (3
Bis 2 0 34
11 {2) i {2
WY1 3 1] 3
R 4 (1] 4
S0X 32 (1] 3z
TOR 28 1] 8

W g At P, TR ORTEN S ORR G, (BEH~ORILE) ONEERT.
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2022 11 30
T S TEEN iR
SREE (FMAE) (F3# Fa) Hagst
P D& S TR AR
A R
346 TP 5 ST i e
3. T2% due 06/12/2022 (a) (b) § 2700 0§ 2,699 .25
4. D69% due 26/01/2023 {a) (b 5, 800 5, 764 6, 93
skl Bt TR 8, 463 10, 18
Bt o b ZHEERS H 8, 463 10. 18
BEFrF
SR B = e —
AT s b=l UHemle s K RTFF L= Tl | (2) 621,480 8 73,127 B8, 0]
a7y e H 73,127 &R. 01
OTCEBET U »55 ¢ FEf (480 : TUifirs, MMM EER])
# PREOBNANEEACLDWRSS0 FEFREARSD ESRS,
HETHER
B A SeIaleif) ik MR
mElHFs (A fiE) RGNS  ARERE  RESAE S (k) < (%) He#B%
B 12/2022  AlD 0 3 26 % (1 - 1 3 (1} 0. 00
BFs 1272022 § 15 TRY 286 0 0 0 0. 00
MY T 1272022 ALD % 8 17 ] 0 0 . 00
1202022 § 247 AUD 366 0 {2 {2) 000
1272022 5 TRY B 0 0 0 0. 00
01,/2023  ALD 6§ 24 0 0 0 000
§ 0§ 3§ {3) . 030
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2022 11 30
~u FRETEERN
erEITH0HEE, B FaAEs TR, U TFOREFAETREBSH LTk
BEA TR WS
RIlmEs (A /4E) RS SRSEE  RMEAE  kE S (%) Y
B 12/2022 AD RIS 26 % 03 0 3 1] 0, 00
12/ e g as6  AlUD 1,534 41 0 41 0. 05
Cits 12/2022  ALD Bos 8 827 )] (14) {14) {0, 02}
12/ 022 3 186 AUD 288 7 0 7 001
NI 12/2022  ALD 3,068 0§ 2 655 i (a) {3) 0. 00
12/ $ 9, 434 AUD 14,583 332 0 332 0. 40
01/2023 2,621 3,910 2 0 2 0. 00
MY 1 1272022 AD 2,205 § 8, 243 @ 0 ] 0. 01
12/ 2022 § 7,615 AlD 11,868 331 0 331 0. 40
01/3023 8, 257 1% 245 0 a) {8} {0..01)
BB 12/2022  AlD 2,001 0§ 1, 330 )] (1) {1) 0. 00
01/2023 5 1,342 AlD 2,001 1 0 1 (. 00
TOR 12/2022  AD 1,073 0§ 7. 461 46 0 46 0. 0
012023 § 7.474 AUD 11,073 0 (45) {43) {0, 05)
1Ais 12/ 2022 8, 632 13, 164 284 0 284 034
§ 1,053 3 (Y1) & 952 1. 18

QOCREILASOR BUE, BEFARYF I LTAL FABLURFARYT PA LT AT ad, BTFORRESETHRAL N
LT,

A SRPCHRHIE by
mEEFs (A /4E) WP MR ARER CRESAE R (k) < (%) HE%
BPS 12,2022 BRL B2 3% 153 § 0 3 9 3 {4} 000

1212022 3 5, 662 BRL 29, 540 0 (45) {45} (0. 050

01,2023  BEL 518§ 96 i} Lt 2) 0, 00

01,2023 § 152 BERL 825 4 0 4 001
BB 01/2023 BHL B0 § 126 0 {1 {1} 0. 00
CBK 12752022 31, 081 5,672 0 {238) {233) {0. 24}

12/2022 % 5,790 BRL 30,638 a6 0 36 0. 04

01/2023  BEL M1 3 63 0 {1 (1) 0. 00

01,2023 5 5,792 BRL. 31,919 241 0 241 0. 249
1LY 12/2022  BRL 416 % iz 5 0 3 0. (0
GlM 122022 31,312 5,734 a {220 220) {0. 27)

12,2082 5 420 BRL 2003 h ] 7 001

01/2023  BEL 541 % 101 0 {2 {2} 0. (0

01,2023 5 5,630 BRL 30, 9653 220 ] 220 0. 26
Jr 12,2022 BRL M3 5 5,349 0 {231) (231} 0. 28}

1272022 5 5, 745 BRL a0, 151 2 (14) {12} (0,01}

01/2023 5, 235 28,914 230 0 230 0. 28
i 1252022 BRL KT . 1 75 a 0 1] 0 00
MYI 1272022 3 31 BRL 166 L 0 1] 0, 00
S00G 122022 BEL 123 5 23 0 0 0 0, (0

12,8002 % 136 BRL a7 4 0 4 0, (0
TOR 1252022 BRL 51 B 11 L] 0 i] 0. 00

12,2022 i 160 BRL B56 3 ] 3 0. 00
UAG 1272022 BERL B23 35 160 4 0 4 0. )

] L (a8 3 4} (0,01}
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2022 11 30

2022MELLHIOAEME, FaAal i T A, BT ORESLETHRELIWTL T,

| AR g
E3lEFEs (A /4E) MESIE  AEEES  RESRE RS (R SR i
[ETREY 12,/ Mea TRY 5, 942 b 307 3% D 5 {14} 3 {14} {0, 02)
BFs 12/ M2e 335 17 4] {1} {1) [UREN]
12/ 2022 1 4,068 TRY B0, 216 246 0 246 0
GlLM 1272022 4, B3 GG, 074 147 0 147 018
01,/ 2023 5, 193 101, B 172 ] 172 021
J 12/ 2022 TRY 617 5 e L+] {1) (1) 0 (0
12,/ M2 5 4, 729 TRY £, 4] 1340 ] 130 0 16
01,/ H28 4,123 84, G 334 ] 330 0. 41
MEC 2/2022 TRY 5,325 § 279 i ey {8) (n.01)
12/2022 § 034 TRY 17,478 5 o 5 0.01
01/2023  TRY L1968 § 114 0 (1) (1) 0. 00
MY 1 12,2022 5 G2T TRY 11,987 17 0 7 0. 02
SCK 12/ 2022 5,261 104, BB2 378 i 378 . 45
02/ 2023 2, 608 51, 735 g1 0 81 0, 10
UAG 2/2022  TRY 5,051 8 318 [ {1 {1 0. D0
12/2022 §  4.853 TRY 92887 137 ] 137 0. 16
01/2023 752 14, 462 10 o 10 0. 01
5 1,662 § (26) 5 1, G35 1. 97
OTCEBMT U -3F ¢ RS § 2, 611 314
HEr R RS T H 84,201 101,33
£ TERNEE A s kUM H {1,107 {1.33)
M H 83, 094 100, 00
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2022 11 30

ESATEERC T SEE (808 Fulls)

o THREOEMINEEAICLVMENOERFESNSZ &S5RG,
{a) o« &= fiEd

(b =R d, EWE TORIE 9 T

{ed 77l FoliSst

OTCEMET U /57 4 FRificH LT (2 <BAShER
EUFiE. 2022510 AS0 HBED, HIEN L ooTcie U o2 o« ZRioiilis LU0 (280 A #EAShERROEETHD

OTEF U A F 4 sl =H A= p—
mEEEY o B IR A (SHR) /A o Y
B4 E 26 k1 L] H 26
His 153 0 198
RRC (1} 0 (1
CER al ] 31
LB 3 L] k]
GLM e | 12703 34
TP 455 (320} 135
M 327 (340} (13
WY T 34T (270} v
S0% 450 (2600 158
S0 4 0 4
TOR 1 i 4
UAG 44 (200} 144

W m gy A — L, B TRTSORTES o 0RRe, (EBFS~0RiLE) ONEisET,
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2022 11 30

b TR A IEART i A
w5 (FHE) FR M) 1%
BBt o0 & 5 IR AT
T AT
Ml M
Provineia de Buenes Aires

T2 874% due 127042025 Ca)d ARS 1L 3 1 0. 0

F=AFFUT

BT —4—3 - Ay SR

Firstilac Mortgage Funding Trust

£ 131% due 08/03/2049 AUD 2, 004 1. 10 0. 47

Tty Py

Hin

Steas Funding DAC

T.230% due 17/703/2026 ] 800 T80 [

AL a—d

i

Aircastle Ltd.

2 850% due 26/01,/2028 I, 300 1, 00 0. 37

b o

Hin

Open Text Corp

G, 900% due 01/12/2027 (b} Lt Q02 0.31

Pl

Province of Ontario

3. 500% due 01/12/3023 Cab 300 21 ), (8
A S 1, 123 39

e

i

T Net ASS

5.056% due 31./05,/2028 € B 810 0.28

Fz=4imE

STV R

Pominicen Republic Government International Bond

4. 500% due 30/01/2030 - 1, 000 252 0. 30

FALTE

£

Ko jmmo Oy i

1. 876% due 27/05,/2027 £ I, 500 1. k2 047
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2022 11 30

LT e IR
®H (F M) (T k1) %
FIFA
e
Alvarea S.C A,
1. 875% due 17/01/2028 € 900 ] T40 0, 26
BAP Paribas 8 A,
1. 904% due 30/09,/2028 3 I, 4040 1. 154 . 40
BPCE 5. A
5. T48% due 19/07,/2033 00 Fird | 0. 27
Credit Agricole 50 A
0. 500% due 1092029 € L, 000 245 0. 30
RCI Bangue 5. A,
2.000% due 11/07,/2024 1. 200 1, 207 0. 42
Rexel S, A
2.128% due 15/12,/2028 1, D00 543 031
Societe Generale 30A
1. 488% due 14/12,/2026 5 I, 200 1, (38 0, 36
7 A b, 518 .32
[
i
[eutsche Bank AG
1. 000% due 19/11,/2025 £ 1, GO0 1,055 037
1. 750% due 19/11,/2030 1, 100 £ | 032
3. 961% due 26711,/2025 3 1. 300 1,530 0. 43
Vonovia SE
1.376% due 28/01/2026 € B0 755 ), 26
[ sy 3,941 1.38
A F
-
Adani Electricity Mumbai Ltd.
3. 949% due 12/702/2050 5 ELE 301 0. 19
Wipro IT Services LLC
1.500% due 23/06,/2026 200 T05 0. 25
o 2 FERr 1. (DG 0, 35
TFALTFE
Ty b Aok
Agueduct Ewrepean CLOF DAC
2. 006% due 20/07,/2030 = 1, 436 1. 449 0. 51
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2022 11 30

S TR R
1 (FWdr) (Fk 1) HEAEY%
Ares Ewropean CLO DAC
2, 1568% due 15/10,/2031 € 1, 000 i Qa7 035
BlueMountain Fuii EURE CLO PAC
2, 02B% due 15/07,/2030 IL.m7 1. 025 0. 36
Bosphorus CLO DAC
1. 820% due 15/12,/2030 1,583 1. 588 0. 55
Bridgepoint CLO DAC
2. 588% due 15/01,/2034 1, 000 1, (3 0. 35
Cairn CLO PAC
2. GBE% due 20/10/2028 48 49 0. 02
CVC Cordatus Loan Fund DAC
2. 028% due 15/10./2031 1. 100 1. (a8 0. 38
GoldenTree Loan Mansgement EUR CLO DAC
2.356% due 20/01,/2032 I, OO a3 035
Harvest CLO DaC
2 riE% due 15,/01,/3032 1, 104 1, 088 0. 38
Invesco Eoro CLO DAC
2 028% due 15/07,/2031 1, 106 1. 059 0. 38
Madison Park Euro Funding DAC
2. 178% due 15/07/2052 800 T 0.28
Marlay Park CLO DAC
2 118% due 157002030 1, 400 I. 408 f), 44
P Eure CLO DAC
2.382% due 22/00/2034 1,200 1. 200 0. 42
Palmer Sguare Eurepean Loan Funding DAC
2.008% due 15/10,/2031 80 878 0. 31
2. 158% due 15/04./2031 #4514 A56 0. 30
Palmerstan Payk CLO DAC
2 0563% due 18/04,/2030 T T24 0. 25
Purple Finance CLO DAC
2. 343% due 25/01,/2031 1, 356 1,370 0. 48
Segovia European CLO DAC
D173 due 15012031 2,508 4, 620 0,91
2326% due 20/507,/2032 I, 000 G5 0. 35
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S R A TR HREAE
L4 (FHUE) (F% ) %
Tora Ewropean CLO DAC
2. 118% due 15/10,/2030 € 550 g 551 0. 19
2.239% due 12701520352 1. 000 G0 0. 35

22, TB4 1. 96

il
AR Group PLC
2. 875% due 30./05,/2031 I, 204 1. 185 {1, 34
HERFE— 2 - 4o 2 TEW
Primrose Residential DAC
2. 168% due 24/03,/20B] 1. 279 1. 283 0. 45
T T BEE 26, 172 £. 80
A AT
B 2
Israel Government International Bond
3. 800% due 13/05,/2060 b3 I, 400 1. 101 0. 38
AFVF
Eini
Atlantia SpA
1.&TE% due 12/702,/2028 E 1, 104 G934 0. 33
Tomobi liare Grande DMstribozione S11Q SpA
2. 125% due J8/11/2024 1, 300 1,323 0 43
Intess Sanpaclo SpA
4. 000% due 33,00,/2020 - 1, 404 1,215 0. 42
UniCredit SpA
7.830% due 041272023 2, 600 2,602 0.91
Unipol Gruppo SpA
3. 2000 due 23709,/2050 | = 1, 304 1, 264 0. 44
&0 Fah 7, 243 .53
B#&
e
Hitsubishi UF] Financial Greup, [ne.
1.412% due 17/07./2025 i 1. 700 1. 541 054
Hizuho Financial Group, Inc.
2. 200% due 10,07,/203] I, 160 4 . 30
3.752% due 19°07,/2023 AUD 17 1. 131 0, 40
5. A404% due 13/00,/2028 5 00 TOR 0. 24
Niszan Motor Co. Lid.
£ 810% due 17092030 1, 400 L.2LT 0,43
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2022 11 30
S R A TR HREAE
s (FHier) (F% F1) H%
BRIX Corp,
1 910% due 20,/04,/2026 € G0 ) 81 0. 31
6. X33 2. 22
YU AR
Japan Finance Organization for Municipslities
3.370% due 27/09/2023 5 1, 400 1. 351 0. 48
At 7. TH 2.7
Py—P—, FrFAHB
AKX
ReNew Wind Energy AP2
£.500% due 14072028 I, 000 44 0,30
N et ad
#Hix
CPI Property Group 3. A
2. 750% due 12/05,/2026 € 2, 60O 2. 161 0.75
Legicor Financing SARL
2, 000% due 17/01/2034 00 BE0 0.23
2. 750% due 15/01/2030 £ I, 200 1,114 0. 39
W e L S 1,025 1. 37
FTwH
TEw b Ay 2k
Grosvenor Place CLO BY
2.325% due 30/10,/2024 € 4348 45 0. 15
o
Cooperatieve Rabobank LA
4.375% due 0408,/2025 3 1, 000 LUl 0. 34
4.6566% due 22/08/2028 SO0 T3 027
CTP My
0. S00% due 21/06,/2025 & 1, 004G 64 0 30
0 628% due 27/00,/32025 i, 000 802 0. 28
Enel Finsnce International KY
0. 375% due 28/05/2020 00 588 0.21
1. 875% due 127072028 i 1. 200 G65 034
I Groep BV
4. T43% due 02/10,/2023 I, 400 1. 402 0. 49
VIA Dutlets BY
1. 750% due 15/11./2028 € I, 400 1,113 0. 39
7. 484 2. 62
b A 7.9 L
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2022 11 30

S R A TEAE AR
8K (FHAD) (FHFA) He%
AR—

YU iR

Peru Government Internstional Bend

6, 350% due 127082028 PEN 3. 100 3 779 027
8. 200% due 12/08/2026 1. 000 273 0. 10
=it 1, 052 0.37

bRl e

i

Banco Expirite Santo 5. A

4. T50% due 15/00/2018 & 800 119 0. 04

77U

P

South Africa Government International Bond

10, 500% due 21/12/2026 ZAR 67, 300

. 195 1. 47

’is

i

Kookmin Bank

4. 500% due 01,°02/2020: (f) ] 1, 200 1, 123 (), 34

Arid W

%

Banco Bilbao Vizcava Argentaria 5. A

1. 125% due 12/09,/2025 00 GET 022

[

fidi g

Europesn Investment Bank

0. 750% due 151152024 £ 1. 500 1. 681 0549

European Union
0, GO0% e O4/00,/2028 (o) € 1, 000 203 0.31

International Development Association

0 T50% due 21/09/2028 £ 00

1. 750% due 05/05,/2037 ] B0

(Eafoed i e i,

o
&
=

e

e

AGx—Tw

iR

Castellum AB

2.125% due 20/11/2023 (h) I, 200 1. 184 0. 41

EQT AB
2.375% due 06,/04,/2028
2.875% due 06,/04,/2032

T3l 0. 26
024

€&
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2022 11 30

S A TR AR
i (FHAr) (F% F1) %
Sagax AR
1. 125% due 30,/01,/2027 € I, 000 -] 25 0. 24
Samhal 1 sbyganadsbolaget 1 Norden AB
1. D00% due 12/08/2027 1, 300 a11 032
A w=F it 4, 359 1.52
AR
i
Credit Suisse Group AG
2,193% due 05/06/2026 5 1, 7040 1, 432 . 50
2.007% due 14/12/2023 1, 300 1, 287 0. 45
§.207% due 1270652024 1, 5040 1. 456 0.51
AL 2GR 4. 175 1. 46
ME
#Hiie
Babeock International Group PLC
1. 375% due 130072027 £ ] Tih 0.27
Barelavs PLC
3.125% due 17012024 E 500 581 0. 20
7. 325% due 02/11/2026 ] 500 514 018
7. 380% due 02/11/2028 400 414 015
Berkeley Group PLC
2. 500% due 11/08/2031 £ 800 640 0.2z
Chanel Ceres PLC
0. 500% due 31/07/2026 £ 00 B0 0.22
HSEC Holdings PLC
T 300% due 03/11/2028 5 6O B30 0.22
Imperial Brands Finance PLC
3.500% due 26/07,/2026 1, 1040 1.013 0. 36
Informs PLC
2. 125% due 06710/2025 € 1, 200 1, 193 0. 42
Lloyds Banking Group PLC
3. 000% due 12503,2024 5 1, 304 1, 276 0,45
3. 985% due 0O7/03,/2005 AL 1, 000 Bhl 0,23
Society of Llovd s
4. T50% due 30/10/2024 £ 2,100 2. 432 0. 85
Standard Chartered PLC
7. 776% due 16/11/2025 ] 500 316 018
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BE R e TEAEI iR
®H (Fe) (F k1) %
Yorkshire Building Society
3.511% due 11/10,/2030 E BOO ) 204 0. 28

12, 084 4. 23
RBRFE— = 7y 7
Alba- PLC
2. 750% due 17/03/2039 261 243 10
Eurosail PLC
2.682% due 15/12/2044 32 38 (VR
3 444% due 13/506,/2045 577 BE3 0. 24
Grest Hall Mortgsges PLC
3.6507T% due 18/06/2039 ] a64 39 019
Ludgare Funding PLC
3. 9300% due 01501,/206] £ TiM T4l 0, 28
Newgate Funding PLC
3.526% due 01/12,/2050 536 589 0. 21
Resloc UK PLC
1. 160% due 15/02/2043 € 1,032 1.012 035
2.682% due 15712/2043 E o7 =03 0. 28
Ripon Mortgages PLC
3. B30% due 28/08/2056 1, 206 1. 417 044
4080, due 28/08,/3056 1. 400 1,580 . 55
Towd Point Mortgage Funding PLC
3. 668% due 20/07/2045 672 741 0. 28
3. 838% due 20/05,/2045 I, 630 1,933 0. 68
3.912% due 20./10,/2051 B34 G045 0 35
Uropa Securities PLC
3.011% due 10/10,/2040 1,416 1, 580 (5
13, 072 4. 57
FELE St 25, 166 B. 80
*E
FTEw b sty 2 ER
Bear Stearns Asset-Backed Securities Trust
4. 204% due 25/04/2037 5 263 356 0. 12
5. 040% due 35/06/2035 414 17 0. 15
CIT Mortgage Losn Trust
3. 366% due I5/10/°2037 156 155 0. 05
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1 (FE) (F% ) Y
Citigroup Mortgsge Loan Trust Asset-Backed Pass—Through Certiflicates
4. 980% due 25/00,/2034 5 635 5 621 0,22
Citigroup Mortgage Loan Trust, Ime.
4. 824% due 25/01/2036 1,073 1. 057 0, 37
Countrywide Asset—Backed Certificates Trust, I,
4. 584% due 25/12,/3034 032 881 0. 31
4. 944% due 25/03,/2047 7 1. 495 1. 214 .42
GSAA Home Equity Trust
4 404% due 25/07,/2037 233 Z18 0. (s
Home Equity Assetr Trust
4. 824% due 25/10,/2034 453 445 0. 15
JPorgan Morigage Acquizition Corp,
4. 6 due 25,/05,/2035 rid BA2 0. 30
MF1 LLC
B 083% due 19062037 700 6491 0,24
Nomura Home Equity Loan, Inc. Home Equity Lean Trust
4. 4T due 25/03,/2036 K1) 367 0,13
Option One Mortpsge Losn Trust Asset-Backed Certificates
4. T34% due 25/11/2035 Ti0 736 0. 6
Residential Asset Mortgsge Products Trust
4. 614% due 25/01,/2006 a17 284 0,31
Residential Asset Securities Corp, Trust
4. B6T4% due 25/12/2035 775 TGS 0,27
4, 020% due 25/01/2034 339 33 0,12
Structured Asset Investment Loan Trust
4. T6E% due 25/10,/2035 S0 203 0,19
4. B00% due 25/08,/2035 M 753 . 26

11, D42 3. 5

Fini
American Adrlines Pass-Through Trust
2. 875% due 11/01,/2036 1] 404 0. 14
American Tower Corp,
3.37E% due 15/10/2026 800 746 0,29
Avangrid, Inc,
3. 800% due 01./06,/2020 1600 1. 465 0. 51
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British Airways Pass-Through Trust
4. 250% due 15/05/2034 -3 806 - T 0. 26
Brosdeom, Ing,
3. 137% due 15/11/2035 I, 355 1. (05 035
3 419% due 15/04,/2033 I, 200 976 0, 34
£ 300% due 15/11/2032 1, 700 I. 515 0. 53
CVs PassThrough Trust
B, 943% due 10/01,/2030 50 5l 0. g2
Dell International LLC
5. 450% due 15/06,/2023 480 480 (R
Migital Eure Fineo LLC
2.6Z25% due 15/04/3024 € 2,300 2. 304 -]
Mscovery Communications LLC
3.625% due 157052030 ] I, 600 1, 349 047
ke Energy Florida LLC
2. 000% due 01/12/2029 00 605 021
Edizon International
3.550% due 15/11/2024 a00 267 0,30
Emory University
20145% due 01,/09,/20350 I, 4040 1, 164 41
Empower Finonce LP
1.357% due 17/00,/2027 I, 400 1. 178 0. 41
Energy Transfer LP
4. 400% due 15/03/2027 BOD T4 0. 20
EFR Properties
4. 950% due 15/04,/2028 I, 600 1. 390 0. 49
Equinix, Inc.
2.625% due 18/11/2024 1, 304 1. 238 0. 43
Ford Motor Credit Co. LLC
3.370% due 17/11/2023 L, 200 1. 167 0.41
GLP Capital LP
5. 300% due 15/01,/2020 I, 100 1, 036 L 36
Goodman U 5. Finance Four LLC
4. 500% due 15/10/2037 1, 400 1, 164 0.41
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Hyundai Capital Americas
1. 000% due 17/09,/2024 - 550 -] 505 0. 18
1. 650% due 17/09,/2026 1, 100 Q46 033
JPMorgan Chase & Co,
3. 550% due 23/04,/2024 300 497 o7
Marriott International, Ine.
3.500% due 15/10,/2032 1, 400 1. 180 0. 41
Hid-America Apartments LP
3.950% due 15/03/2029 500 470 0. 16
National Retail Propervies, Inc.
4. 300% due 15/10,/2028 L, 200 1. 122 0. 39
National Securities Clearing Corp.
5. 100% due 21/11/2027 500 307 018
NextEra Energy Capital Holdings, Inc.
3. 550% due 001/05/2027 1, 504 1. 423 0. 50
Niagara Mohawk Power Corp.
4. 278% due 15/12/2028 1, 604 1. 494 0. 52
Nissan Motor Acceptance Co. LLC
2, 450% due 15092028 1, 360 I8 037
Omega Heal theare Investors, Inc.
4. 200% due 15/01/2025 I, 200 I. 168 041
ONEDR, Inc.
6. 350% due 15/01/3031 I, 400 1, 443 0. 51
Oracle Corp.
6. 150% due 0911/2029 (g} 300 33 011
Pacific Gas & Eleciric Co.
3. 150% due 01012026 200 T42 0, 26
3. 750% due 15/02/2024 1, 609 1. 571 0. 55
4. 550% due 01/07/2030 7 639 022
Penizske Truck Leasing Co. LFP
3. 450% due 01/07,/2024 1, 204 1, 157 0. 40
Public Service Co. of Colorado
1. 800% due 15/01,/2031 I, 104 262 0,31
Santander Holdings USA, Ime.
3.400% due 18/°01/2023 I, 200 1,194 042
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SBA Tower Trust
2,328% due 15/07,/2052 5 I, 100 -] o2 032
Southern California Gas Co.
3. 200% due 15062025 1, 300 1. 436 0. 20
Southern Power Co.
0. 900% due 15/01./2026 I, 000 284 0, 31
Upited Airlines Pass-Through Trust
2 878% due 07/04/2030 1. 030 286 0. 31
Vibware, Inc.
4. 650% due 15/06,/2027 I, 000 977 03
Volkssagen Group of America Finance LLC
4. 750% due 13/11/2028 1. 100 1. 6T 0. 37
Wells Fargo & Co.
4. 540% due 15/08,/2026 B0 T84 027
WRRECo, Inc.
4. B50% due 15/03,/2026 I, 60O 1,572 0. 55
Wynn Las Yegas LLC
5. 5008 due 01/03/2025 1, 60O 1, 338 (54
49, 799 7. 40
s
Chicage, Illinois General Obligation Bonds, Series 2015
7. 7T50% due 01/01,/2042 170 173 0. DG
New York State Urban Development Corp., Rovenve Notes, Series 2080
1. 496% due 15/03,/2027 1, 404 1, 236 0, 43
1. 44 .44
HEFFE—F—27 « A F i
Citigroup Mortgage Loan Trust, Inc.
3. 907% due 25,00,/2037 121 106 0. 04
& 200% due 25/08,20356 4 4 (UR
Countrywide lome Loan Reperforming REMIC Trust
4. 3848 due 25/01,/2036 b} 250 0. (4
Credit Suisse First Boston Mortgage Securities Corp.
5. 044% due 25/02/2033 82 52 (0, (3
G3R Mortgage Loan Trust
3. 028% due 25,/06,/2054 18 17 0,01
3.601% due 35/09,/2035 H 2 0,01
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HomeBane Mortgage Trusti
4. 404% due 25712,/2036 3 BT i 67 0. g2
JPorgan Mortgage Trust
3. 413% due 25/°04/2035 a2 49 002
3. 494% due 25/07,/2035 0 a 0, 20
3. TA8% due I5/08,/2034 I 1 LR
3. 984% due 25/08,/2035 12 116 0, 04
MortgagelT Trust
4. 564% due 25/12/2035 130 b 0.
NAAC Reperforming Loan REMIC Trust Certificates
6. 500% due 25/02,/2035 ° 361 318 011
PHH Alternative Mortgage Trust
4. 364% due 25/02/2037 442 F2 0. 12
Structured Adjustable Rate Mortgage Loan Trust
4. 123% due 25/04/2035 (i) 39 0. 02
WaMu Mortgage Pass-Through Certificates Trust
22N due 25/12,/2035 456 134 0 15
3. 834% due 25/00,/2035 55 48 0, o2
£ 624% due 25/10/2045 381 351 0. 12
¥ells Fargo Commercial Mortgage Trust
2. 652% due 15/08/20449 I, 104 996 (b 35

G, F3 1..19

HEECRF A
Fannie Mae
3. 366% due 01/05,/2038 b | 204 0, &7
4.616% due 25/10,/2041 384 358 013
Freddie Mac
2, 700% due 017082023 I, 5964 1. 535 0 54
4, 000% due 0102,/2030 - 01/04,/2042 46 45 0 a2
4. 193% due 15°07/2054 50 TE7 0, 26
Ginnie Mac
1. 966% due 20,/04/2067 1,414 1, 3463 {1, 44
3. 000% due 15/10,/2040 290 262 0,
3.803% due 2002/2067 459 484 017
3. 643% due 20042064 30 FHB 011
3. T43% due 20/10/2065 442 438 015
4. 000% due 15/02,/2050 a2 88 0. 03
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15 (FWeT) (F% FA) o)
Uniform Mortgage—Backed Security
3. 500% due 01./05,/2035 5 i -] T80 0.27
4. 000% due 01/08,/2030 - 01/09/2031 2 42 0.01
5. 500% due 01/01/2033 - 0170452034 9 an 001
Uni form MortgageBacked Security, THA
3.000% due 01/12/2052 - 01/01/2053 43, 700 8. T15 13.52
3.500% due 01,/01,/2053 26, 000 24. 645 8. 61
4. 000% due 01,/01,/2053 21, 300 20. 156 7.04
4. 500% due 01,/0]1/2053 3, 100 3.018 1. 05
5. 500% due 01./01,/2053 8, 60O 8, 696 3.04

101, %35 35.61
HEMBEES
L5 Treasury Bonds
1.375% due 15/11,/2040 6, 209 4115 1. 44
1. 375% due 15/08,/2050 3, 400 1, 962 0. 68
1. 625% dus 15/11,/2050 I, BOO L 0. 34
1. 875% due 15/02/2041 3, 000 2,170 0. 76
2.000% due 15/11./2041 1, 500 1, 063 0. 38
2.000% due 15/02,/2050 4, 100 2,803 0. 58
2. 750% due 15/08,/2042 2,000 1. 639 058
2.750% due 15/11,/2042 4, 200 3,452 1.21
2.875% due 15/05,/2043 I, 200 1. 004 LR 5]
2 OETEY due 15/08,/2045 1, G0 1, 366 0L 55
3. 125% due 15/08/2044 5, 600 4, 545 1. 64
3.375% due 15/05/2044 11, 800 10, B35 3.72
4. 250% due 153/05/2030 700 T35 0. 26
4. 375% due 15/11,/2039 2, 000 2,137 075
4 625% due 15/02,/2040 500 250 0o 1%
.5 Treasury Inflation Protected Securities f(e)
0 1258% due 15./07,/2031 1,881 1, 501 0.53
0. 1256% due 15/01/2032 B42 576 0. 20
0. 250% due 15/02,/2050 231 165 0, OB
0. 625% due 15/07,/2032 1,532 1, 442 . 50
0. 625% due 15/02/2043 316 124 0. 15
L5 Treasury Motes
2, 125% due 30/09,/2024 10, S0 10, 467 3. 66
2.250% due 15/08,/2027 I, 100 1, 025 0. 36

56, 333 19, 34
RS 222,911 7. 84
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SR e R
SR A
Federal Home Losn Bank 3 5, 700 $ 5.T0D 1.94
3. 830% due 06,/01/2023 2, 5900 2. 900 1.02
3. 830% due 10/01,/2023 2,900 2,900 1.01
3. B60% due 10,/02,/2023 2 00 | 0.77
3. 865% due 23/02,/2023 13, 701 4.9
A A F = A E R
1. 184% due 02/03/2023 (e} (d) ILS 3, 200 G20 0. 32
B b L e 14, 621 5. 11
mEte & S EESRS 3 355, 271 124, 15
LA
E] ®H  feEA wma i LR, R MR
HEN & (B/HME)  (BSH/E) Bk e (=) B it S
U.S Treasury
Inflation
Protected
Securities
0, G25% due
BPS 3.870% 30/11,/2022 011272022 0§ B6, 700 15/07/2032 § (17, 366) 3 16, 700 § 16, T02 5. 84
LR Eea I $(17.366) § 16,700 § 16, 702 5. B4

R,

MWESTH TR STV ST Y A7 ¢ T8 (S8 THs, RMRERS)
¢ TAMOBEEIEE AL LD RELN0 L RRERS I L1 E

Sk
WA EmA RIHHLE s
EiH Wi (A/SF) il 2 s (se) Ho#E%
Euro-Bobl December Futures Short 1272022 B0 3 216 0, 08
Euro-BIP Italy Government Bond December Futures Short 1272022 3l (i1} (0,02}
Euro-Bund 10-Year Bond December Futures Short 1272022 108 174 017
Euro-Buxl 30-Year Bond December Futures Short 1202002 B ) 0, B0
Euro-0OAT France Government 10-Year Bond
[hecenber Futures Short 1272002 16 v 0. 01
Jupan Government 10-Year Bond December Futures Short 12,2022 O {17) (0. 01)
L5, Treasury 5-Year Note March Futures Long 03,2023 252 186 0. (6
.S, Treasury 10-Year Note March Futures Long 032023 123 152 [ER
L5 Treasury Ultra Long-Term Bond March Futures Long /2023 13 154 0, 05
3 1,138 0, 39
HmMEATHRTERS ESh T S48V A7 TERSH H 1,128 0.39
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MERROHRL ROEMT Y 57 1 TS (&4 THfie)
o FHRBOBMIEEAI LRGS0 S REENST LAH5,

ik, 70 RELURERFRICIREE Y LYo b TN AT T - FOoF S a il

EER AR HIEE g
LA PR -2 FLF L= Gefh) &5 (R/AA4R) M S () Heagoh
Verizon Commmications, Ine. (1. 000M%  20/06/2027 5 L - {6} (1, ()

ik, V7Y RS LURERS KRSV Py b TN ATy TN FRT S a s

B R FEAAE i
| P R e  (A/H/AR) WiEmk Pt L] Heagos
ATET, Ime. 1.O00%  20/06,2023 1 B0 § 3 0.0
ATET. Imec. LOoD0  20/06/2024 1. 500 i 0. 00
General Electric Cao, o0 20/127°2023 GO 20 001
General Electiric Co. 1. (00 20/06/2024 2040 3 0. 00
General Electric Co. 1. 00 200120004 I, 300 36 0.0l
Verizon Communications, Ime. 1.000 201252027 T00 7 0. 00

g T4 0. 02

Flify MEEICRS Y VP b - FFAAb c AT o T —2AS « FOFFica st

BEm3 WA HMAF MR

MY FFri= (egh) &®  (R/RME) Mk (Y s %) o )
IR, HY-38 5-Year Index 15, 000K% 20062027 3 8019 § (B64) (0. 200
COX, 1G-38 5-Yeur Index (LOD0)  20/06/2027 o4, 400 (3800 LR b
COX, IG-39 5-Year Index (LOO0)y  20/12/2027 15, 504 L (0. 02)
iTraxx Europe Main 38 5-Year Index (L 000y 2001272027 € 1, 304 120 (0. 01}
3 {1.036) 100 36)
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HH AT
By | WA B s Ak iR
FEhid ISR EEe#  (A/HME) Mk A (%) o b
Receive I=Day GBP-S0M10 Compounded-015 0, 0004  15/03/2052 £ oo 5 263 0, (4
feceive 'Y 1-Day GEP-50010 Compounded-015 2,000 15/03/2053 1, GOG (144) {0, 05)
Pay I=Day JPY-MUTECALM

Compounded 015 0123 227082009 ] 104, G10 (113} (0. 04}
Receive Y 1-Day JPY-MUTHCALM

Conpounded 013 0, 250 17705/ 2031 10, 840, 000 T4 0, 28
Receive 1-Day JPY-MUTRCALM

Conpounded-(15 0, 500 1503/ 2042 203, 000 Th 0, 03
Receive I=Day JPY-MUTHCALM

Campounded-015 0, 662 1904/ 2042 18, 000 B 0. 00
Risgeive I-Day JPY-MUTRCALM

Compounded-015 0,800 15/06/ 2052 32, 000 a4 0ol
Receive =Dy USB-Secured Overndght

Financing Rate Compounded-015 L7580 15/06/2032 § 3, 800 {63 0,02}
Beceive "Y' 1-Day USD-Secured Overnight

Financing Rate Compounded-015 1. 750 21/ 13,2052 5, 700 265 0, (9
Pay I-Pay USD-Secured Overnight

Financing Rate Compounded-015 1.788  03/05/2027 3,000 (217} (0,07}
Pay I-Pay USB-Secured Overnight

Financing Rate Compounded-013 2,850 29,08/ 2027 T, 400 {1942 (0.7}
Receive I-Vear BRL-CDI 11. 470 04/01/2027  BRL 15, 90g 52 0,03
Receive I-Year BRL-CDI 11. 690 02/01/2025 18, 500 7l 003
Pay I-Year BREL-CDI 11. 980 04./01/2027 B, Gng {23 0. 01)
Pay I-Year BRL-CDI 12,070 020072025 18, 700 (BB} {0.02)
Pay I-Year REL-CDI 12,200 02/01/ 2005 17, 200 {49} (0, 02)
Pay G-Month EUR-EURIBOR 1. D0 18/05/2027 € 4, 400 (2032 {0.07)
Pay '+ G-Manth EVR-EVRIBOR 1. 750 1503,/ 2033 13, 100 (993) (0. 35)

(467) 40, 16}

MR e b A 5 AT ) AT TSN ] (1, 438) (0. 50)

W Tr e FA AR 2R 77 - PO, BT P P s rOREVETHN, HEQAT » 7RBOEHTERILE L5120
HAFEhNE S, Y F M7 r - FOZE ) 7T oia WOEVECHL, (1) A7« 7FOELE
2% Lt HHL, BIMER G L < 8RR R et S IER S-S0, Ehr (6) sl 8 mm
B o e e e 25 D e o e o B S L b R i A B, B L 12 ol | METRE R
mEmTER S,

g PR 77 POy, ) B70F s v OHWFETRED, HEDAT « TRBIOEMTEREINA L I 20F
MEHRAE-TBE, 7y F (7 FDzl, Y P oF o a o0 Fht, (i) A7 > FOWELE|Z
FLvRiie WL, SR G L < EERESaRS e R O RS 9 & 80, Bt (8 ) Al & SR
F P i RR R T 5 SRR 25 TR o0 [T e B 1 P LR B R e B BE AR L < 1R e B RTHE I R o e
WCEET S,

M WEOAT » TRBORAATERENLEL ) CEAWLSE TS, Py (E Ty Fol L ) MRS 07
Paw@BOFLLTERIZE, EREREAT 0TI »ORVFEL LTENTS 2 L08R AN B KA LA,

W A A EREIE, A b RO E S LTS,
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OTCE T 1) 247 ¢ il (&8« Fhifirs, SioREpkd)
¢ TREOBERMEEAID LR L RIS b,

i b e
GBHAT » Frm
3| E2 V| WA e e
HEF & EREFIEN  TReR  fTHE (B/ASE) WETE'Y FLITA SIEEH %
BFS Call - OTC 30-Year
[nterest Rate 3-¥onth
SwEp USD-LIB0R Receive 3.080% 127122022 ang 8 (G} % (1) (0, 013
Pug = OTC 30-Yerr
Interest Rate 3-¥onth
Swap LSI-LIB0R Pay 3500 121272022 900 {5} 0 000
GIM Call - OTC 10-Year
Interest Rate 3-Wonth
SwEp US0-1IBR Recediwe 3 150 91242022 400 {2) [EH] 0,00
Put = OTC 10-Year
[nterest Rate 3-Manth
Swap Ush-LIB0oR Pay 5650  20/12-2022 400 {2) (4] . 00

3 (15} § (1% (0.01)

HoE Ay, WS REL TS,

Hiff, ¥ 7Y rEBLKREFRICRE I L Py - FIH A AT T - k- FRTF A Y

B3l LvPrLrR- FEm3l WA FLITA AR R
HBEF =rF454— S@eR (BSAME) Mk WS () S O%) ST HW%
BA South Africa Governmant
International Bond 1.000% 20/12/2026 % 1,000 3 (4745 113 (36 (0,010
GET Colombia Govermment
International Bond 1000 2006,/ 2027 GO0 (36} (2 (58) (0. 02Zh
Colombia Govermment
Intermational Bond 1000 20/12/2027 500 (EE] ] (3w (0,010
MYE Colombin Government
International Bond L. 00 20/06,/2027 100 (5} 93] (G 0.00
Colombia Govermment
Intermational Bond 00D 2051252027 100 (9} 1 (5 0.00
South Africa Govermment
International Bond Lo00  20/12/2026 Z, 00 [0 14 (T1 {0, 03)
H (231 s I3 5 {218} (0. 071

W e F(E BTy EOZE, ) WFRTFrayORIFTHD, WEOAT » FHHBODAMTERSLAE L1200
BHEffiE-30s, 7P (R 7y rFoZ L, ) 7o F 7 a SORVECHL, (1) A7 7T OiETK
2% L@ 2400, SR G L < iR R Sos Mal SRUES £ WS4, 2 G BT Ham
FE LB E R A W S R e e o L e e 6 L S R T S

EMREO AT » CRPORATEESRE LA IERFhRiEa e, Pr ek (T Ko k) BER T
Fiwg BN FLLTER D, ERRERTeF 2 ira b0 VEELELTERTS 2 LAEER XN SEK LA,
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HETHREN
A F IO R
malmEs (R /) i 4 3 | e MEERE FEWAE  FE (e A (%) H¥%
BOA 122022 € S54,15% § BA4m 0§ 0 3 (1,3381 % {1, 228) (0, 47}
0372023 ZAR 26,624 I, 508 1} {45) {45) (0, 02
05/2023  PEN 438 112 0 {1} (1 0,00
BFs 122022 CLP L 272,977 1, 3% 0 {181} {81 (0.03)
12/2022 € 276 275 0 {ay (@) 0. 00
12/2022 3 151 € 151 3 (1] 5 .00
032023 ILS 954§ 281 3 0 3 0,00
03/2023 3 318 CLP 1,272,977 5 1] 8 .03
CBK 1272022 CAD 00§ e 0 ] i} .00
1273022 MEN 189 ] [} (1 (41 0, 00
1272022 PEN 8. 227 2,072 [/ {6 {66 (0, 02)
12/2022 § 1.979 PEN 7.778 42 (1] 42 0.0z
0172023 CLP L270.837 5 1. 3% [/ {751 (75) (0, 03)
0172023 PEN 2,901 122 [/ {2a) {23 (0,013
01/2023 3 1.303 HRL G, 838 [} {10k {109 0. 00
0L/2023 g AR I, T 2 ] 2 0,00
022023 BEL ugE & 167 0 {2} (2 i, 00
0272023 PEN 7,977 2,007 [V {56} {56 (0, 02
032023 ILS 2219 054 ] 0 g 0,00
032023 PEN 2,034 S0 0 {149} {19 (0, 013
033023 H 54 PEN 212 | [i] 1 1, 00
042023 PEN L2305 § 2 0 {1 (an 0,00
(/2023 5 |.225 PEM 4, GO0 36 ] 36 1]
B f2ie022  ZAR 28,730 % 1, 8% 146 [ 140 .05
GIM /o022 PEN 5,210 1,323 1} {31} {31 00,01}
[2ranea 3 1.421 PEN 5, G54 50 i 50 0.02
05,2023 1,300 5. 210 T 0 25 001
IND 122022 1. 378 CLP 1,272,977 41 1] 11 001
TP 12/o022  CNH M 0§ 5 1} ] i 0,00
(272022 § 20,288 £ IG, 527 [+ (248 {248) (0, 09}
012025 £ 16,837 0§ 20,319 250 1] 250) .09
MEC 122022 3 508 524 1 ] 1 .00
1272022 H o6 AUD 144 0 0 ] 0,00
1272022 57,213 € 54 TEG 0 (803 {803) (0, 28)
01/2023  AUD 144 5 6 0 ] 1} .00
o1/2023 € 54,478 57, 067 516 0 B16 029
022023 ¥ 34,700 250 [/ (1) i1 0,00
05/2023  ChH 4,717 Tk o 0 a4 001
WY1 1202 3 1.063 AUD 4, 554 [+ {3 (3 .00
0L/ alp 4,554 § 3,058 3 0 q 0, 00
REC l2rng2 H 35 AR 52 L] 0 4] 0, 00
012023 AlD 52 % 35 o ] 0 1. 00
SO 0472025 ZAR 22,398 1. 218 [ {86} {86 0, 03
LaG 1203022 AUD 5. 056 3,217 ] {109} {10 (0. 040
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