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BLACKROCK GLOBAL FUNDS

Geoff Radcliffe
2453

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

03 6775 1000

2023 31
133.53 165.56 146.16
145.72 19.56 12.84 19.42
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2022 12 15
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60 60 61 61 62
(2021 (2021 (2022 (2022 (2023
a 1) 17,332,454 35,658,653 17,887,070 36,759,641 18,449,535
(2,314,403 (4,761,500 (2,388,460 (4,908,515 (2,463,566
® 12,432,020 26,530,592 14,249,592 28,166,571 15,112,851
(1,660,048 (3,542,630 (1,902,748 (3,761,082 (2,018,019
(c 8,163,957 19,330,232 -2,220,389 -79,592,247 -68,309,802
(1,090,133 (2,581,166 (296,489 (10,627,953 (9,121,408
( 2) 1,408,044,234 1,365,246,053 1,300,128,123 1,128,318,997 1,078,391,072
(188,016,147 (182,301,305 (173,606,108 (150,664,436 (143,997,560
(e
129,926 120,012 120,930 100,985 58,110
424,175 357,873 228,735 200,673 237,466
350 5,585 5,699 5,826 8,289
680 19,715 20,757 21,233 22,215
1,464,056 1,433,219 1,272,926 1,088,332 885,697
108,144 105,591 98,151 235,080 103,050
409,561 472,646 393,087 380,127 378,944
18,002 14,814 14,295 14,197 13,011
126,603 127,436 68,689 69,194 69,819
1,607,685 1,341,941 1,608,138 1,743,877 1,899,925
476,900 520,942 526,909 526,909 525,409
174,271 85,613 177,570 79,158 84,527
2,846,050 2,779,397 2,503,135 2,267,755 2,482,942
450,243 418,274 436,449 465,044 512,467
1,601,506 2,171,307 2,171,315 2,598,665 4,203,020
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500 11,000 421,277 392,265 917,977
4,672,863 4,698,240 4,581,189 4,350,456 3,883,753
8 8 8 8 8
5 5 5 5 5
317,297 242,391 242,391 242,391 236,950
16,572,480 16,862,335 17,904,636 17,080,519 17,028,280
31,741,827 31,741,827 33,142,500 40,693,062 46,101,771
795 795 795 795 795

(f

1,408,044,234
(188,016,147

1,365,246,053
(182,301,305

1,300,128,123
(173,606,108

1,128,318,997
(150,664,436

1,078,391,072
(143,997,560

¢

1,583,244,700
(211,410,665

1,605,111,413
(214,330,527

1,491,949,760
(199,220,051

1,198,602,243
(160,049,358

1,235,963,458
(165,038,201

(h

61.26
(8,180

61.11
(8,160

107.29
(2,084
10.54

(1,060
85.47
(11,413

198.78
(28,966

12.44
(2,060

61.89
(8,264

61.73
(8,243

108.18
(2,101
10.60

(1,066
86.91
(11,605

201.30
(29,333

12.63
(2,001

57.88
(7,729

57.73
(7,709

100.89
(1,959

(992
81.85
(10,929

188.78
(27,509

11.90
(1,970

53.53
(7,148

53.40
(7,131

92.36
(1,794
9.05

(910
76.31
(10,190

174.06
(25,364

11.05
(1,829

51.47
(6,873

51.34
(6,855

87.05
(1,691

(867
74.12
(9,897

166.31
(24,235

10.65
(1,763
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61.57 62.21 58.18 53.81 51.74
(8,221 (8,307 (7,769 (7,185 (6,909
61.18 61.80 57.80 53.45 51.39
(8,169 (8,252 (7,718 (7,137 (6,862
90.32 92.02 86.84 81.12 78.95
(12,060 (12,287 (11,596 (10,832 (10,542
10.80 10.95 10.27 9.49 9.04
(1,579 (1,600 (1,501 (1,387 1,321
205.32 208.35 195.77 180.88 173.17
(29,919 (30,361 (28,528 (26,358 (25,234
12.54 12.76 12.04 11.21 10.82
(2,076 (2,113 (1,993 (1,856 (1,791
78.62 79.74 74.91 69.66 67.50
(10,498 (10,648 (10,003 (9,302 (9,013
10.54 10.51 9.89 8.94 8.57
(1,536 (1,532 1,441 (1,303 (1,249
11.73 11.97 11.30 10.57 10.29
(1,566 (1,598 (1,509 @,411 (1,374
97.43 99.59 94.26 88.33 86.23
(13,010 (13,298 (12,587 (11,795 (11,514
15.31 15.57 14.67 13.59 12.99
(2,238 (2,276 (2,144 (1,986 (1,899
123.10 125.88 119.19 111.26 107.48
(2,408 (2,462 (2,331 (2,176 (2,102
217.77 221.67 208.92 193.62 185.93
(31,733 (32,302 (30,444 (28,214 (27,094
13.59 13.88 13.13 12.26 11.87
(2,250 (2,298 (2,174 (2,030 (1,965
14.64 14.96 14.18 13.25 12.81
(188 192 @182 @ (164
12.83 13.12 12.43 11.65 11.31
(1,074 (1,098 (1,041 (975 (947
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C 3)

G 289,780 1,050,555 204,307 965,028 209,901
(38,694 (140,281 (27,281 (128,860 (28,028

(k (GRS}

a 88.93 85.06 87.14 94.14 87.25

(m 0.58 1.42 -0.17 -7.05 -6.33

(D)

2

C 3 M (9]
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2023
2023

56,657
229,855
8,308
22,216
868,497
104,086
378,903
13,018
69,927
1,892,467
525,409
82,667
2,473,886
508,361
4,203,020
1,169,061
3,871,714
8

5

236,950
17,028,280
46,101,771

795

7/104



EDINETOOOO
OO000oO00ooo0oo0onoOo(E3L398)

OoOooOoOddooOoomdmr
2038 300545 537 2,589,979
2018 179,021,400 1,757,513
2015 l(%ggcl)ééé% 1,984,448
2030 2. 300,680 1,552,663
2091 a2 301 305 1,433,210
2022 (150,664,436 1,088,392
2023 47 525 08 868, 497
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2023

Paul Freeman

Bettina Mazzocchi

iShares

Geoff Radcliffe

Denise Voss

Keith Saldanha

Davina Saint

Vasiliki Pachatouridi

iShares
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Commission de Surveillance du
Sector Financier

2010 12 17 2010
1915 10
2010
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2023

98,600,991 7.62
95,764,382 7.40
53,481,251 4.13
24,230,731 1.87
18,437,953 1.43
17,511,329 1.35
15,962,005 1.23
15,025,397 1.16
13,541,883 1.05
12,669,537 0.98
11,433,414 0.88
10,250,784 0.79
9,534,498 0.74
7,517,479 0.58
6,920,839 0.54
6,372,182 0.49
5,818,798 0.45
4,641,905 0.36
4,623,117 0.36
4,587,313 0.35
3,586,654 0.28
2,899,126 0.22
2,832,692 0.22
2,700,553 0.21
2,636,003 0.20
2,494,449 0.19
1,942,186 0.15
1,846,868 0.14
1,727,147 0.13
1,614,008 0.12
1,581,019 0.12
1,497,322 0.12
1,420,578 0.11
1,313,593 0.10
1,157,342 0.09
918,308 0.07
871,213 0.07
865,033 0.07
540,120 0.04
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529,286 0.04
415,625 0.03
401,496 0.03
384,698 0.03
341,368 0.03
90,867 0.01
473,533,342 36.61
221,284,575 17.11
21,412,914 1.66
18,883,981 1.46
15,623,904 1.21
14,889,886 1.15
6,569,558 0.51
5,197,638 0.40
4,452,777 0.34
3,457,353 0.27
3,443,791 0.27
3,256,021 0.25
2,686,580 0.21
2,056,103 0.16
1,877,766 0.15
1,847,041 0.14
1,821,516 0.14
1,671,630 0.13
1,050,148 0.08
635,437 0.05
619,650 0.05
487,075 0.04
460,336 0.04
315,861 0.02
261,703 0.02
242,919 0.02
231,203 0.02
199,206 0.02
186,518 0.01
184,500 0.01
167,630 0.01
163,974 0.01
97,000 0.01
91,578 0.01
5,846 0.00
335,833,618 25.96
259,971,742 20.10
52,823,733 4.08
8,042,412 0.62
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6,941,514 0.54
2,078,050 0.16
1,063,495 0.08
462,149 0.04
338,554 0.03
261,753 0.02
216,288 0.02
43,403 0.00
37,953 0.00
332,281,046 25.69
11,491,693 0.89
11,491,693 0.89
2,177,631 0.17
2,177,631 0.17
1,155,317,330 89.32
138,173,344 10.68
1,293,490,674 100.00
188,678,959 14.59
s | e
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2023
2022 1,339,287 | 178,835 1,198,205 | 159,996 78.55 10,489
1,308,520 | 174,727 |1,195,571 | 159,645 78.12 10,431
1,256,735 | 167,812 |1,147,265 | 153,194 76.31 10,190
1,263,755 | 168,749 1,153,682 | 154,051 78.16 10,437
1,198,602 | 160,049 |1,128,319 | 150,664 76.31 10,190
1,201,635 | 160,454 (1,078,107 | 143,960 73.60 9,828
10 1,173,318 | 156,673 |1,069,625 | 142,827 73.28 9,785
11 1,454,906 | 194,274 |1,115,318 | 148,928 74.35 9,928
12 1,277,625 | 170,601 1,085,421 | 144,936 73.85 9,861
2023 1,308,420 | 174,713 [1,110,032 | 148,223 75.90 10,135
1,235,963 | 165,038 (1,078,391 | 143,998 74.12 9,897
1,293,491 | 172,720 (1,104,812 | 147,526 75.47 10,078
2023
387,941.14 51,802

2022
2.28
( 2023 31 )
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BlackRock (Luxembourg) S.A.

2023 30 6,309,670 1,945

2023

Jonathan Griffin

Geoff Radcliffe

Joanne Fitzgerald

Leon Schwab

Svetlana Butvina

Richard Gardner

Tarek Mahmoud

Michael Renner

16/104



EDINETOOOO
OO000oO00ooo0oo0onoOo(E3L398)
oOoooooooooood

2010 15
2023
133,671,497,904.69 792,952,771.95 663,872,896.39
39,571,893,604.39 30,231,154,373.33 43,099,177,511.68

120,995,874,551.53
238,247,661.39
663,872,896.39
29,973,087,570.96
30,231,154,373.33
43,099,177,511.68

1962 14

7,907,185,736.30
2007 9,102,500,901.02
554,705,110.56

4,768,437,616.86
2012 30
496,305,132.41
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146.16
12.84
83.71

76

19.42

145.72
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2023 31
133.53 165.56
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1,125,229,933 150,251,953
(109,885, 616) (14,673,026)
(a) 1,015,344,317 135,578,927
©) 53,041,517 7,082,634
14 17,419,467 2,326,021
©) 8,190,004 1,093,611
(a) 9,232,107+ 1,232,763+
©) 297,306 39,699
©) 11,328,575 1,512,705
©) 114,858,851 15,337,102
©) 4,468,092 596,624
(a ©) 1,783,222 238,114
1,235,963,458 165,038,201
14 590,489 78,848
©) 34,875 4,657
©) 137,227,740+ 18,324,020+
©) 314,873 42,045
© 39,988 5,340
©) 11,852,013 1,582,599
©) 6,565,814 876,733
946,594 126,399
157,572,386 21,040,641
1,078,391,072 143,997,560
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2023 28

1,078,391,072 143,997,560

51.47 6,873
51.34 6,855
87.05 1,691

8.62 867
74.12 9,897
166.31 24,235
10.65 1,763
51.74 6,909
51.39 6,862
78.95 10,542

9.04 1,321
173.17 25,234
10.82 1,791
67.50 9,013

8.57 1,249
10.29 1,374
86.23 11,514

12.99 1,899
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2023 28
®
2023 28
107.48 2,102
185.93 27,094
11.87 1,965
12.81 164

11.31 947
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1,128,318,997 150,664,436

53.53 7,148
53.40 7,131
92.36 1,794

9.05 910
76.31 10,190
174.06 25,364
11.05 1,829
53.81 7,185
53.45 7,137
81.12 10,832

9.49 1,387
180.88 26,358
11.21 1,856
69.66 9,302

8.94 1,303
10.57 1,411
88.33 11,795

13.59 1,986
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2023 28
®
2022 31
111.26 2,176
193.62 28,214
12.26 2,030
13.25 170

11.65 975
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1,365,246,053

61.

61.

108.

10.

86.

201.

12.

62.
61.
92.

10.

208.

12.

79.
10.
11.

99.

15.

89

73

18

60

91
30

63

21
80
02

95

35

76

74
51
97

59

57

182,301,305

8,264

8,243

2,101

1,066

11,605

29,333

2,091

8,307
8,252

12,287

1,600

30,361

2,113

10,648
1,532
1,598

13,298

2,276
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2023 28
®
2021 31
125.88 2,462
221.67 32,302
13.88 2,298
1496 192

13.12 1,098
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1,365,243,468

61.

61.

107.

10.

85.

198.

12.

61.
61.
89.

10.

205.

12.

78.
10.
11.

96.

15.

34

19

70

63

13
89

41

70
26
78

80

03

48

50
51
65

57

26

182,300,960

8,191

8,171

2,092

1,069

11,367

28,982

2,055

8,239
8,180

11,988

1,579

29,877

2,066

10,482
1,532
1,556

12,895

2,230
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2023 28
®
2020 31
121.99 2,386
216.82 31,595
13.49 2,233
14.53 187
12.73 1,066

®
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2022 2023 28
@
1,128,318,997 150,664,436
(b) 494,266 65,999
(b) 16,207,709 2,164,215
©) 1,593,093 212,726
(b) 42,077 5,619
(b) 108,808 14,529
636 85
10 2,946 393
(b) 18,449,535 2,463,566
©) 1,364,687 182,227
383,473 51,205
16 3,489 466
", 149,329 19,940
87,572 11,693
124,096 16,571
1,224,038 163,446
3,336,684 445,547
15,112,851 2,018,019
@) (61,362,253) (8,193,702)
©) 1,096,844 146,462
©) 3,038,464 405,726
©) 688,133 91,886
©) 401,865 53,661
©) (13,991,601) (1,868,310)
() 1,818,836 242,869

(68,309,802) (9,121,408)
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2023 28
@
@) 38,343,081 5,119,952
©) (2,762,141) (368,829)
©) (1,744,624) (232,960)
©) 154,429 20,621
©) (5,013,275) (669,423)
©) 9,165,460 1,223,864
() (85,274) (11,387)
38,057,656 5,081,839
(15,139,295) (2,021,550)
110,989,365 14,820,410
(145,568,094) (19,437,708)
(34,578,729) (4,617,298)
15 (209,901) (28,028)
1,078,391,072 143,997,560
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2022 2023 28
&)
100,985 2,356 45,231 58,110
200,673 51,406 14,613 237,466
5,826 2,463 8,289
21,233 1,198 216 22,215
1,088,332 52,143 254,778 885,697
235,080 35,367 167,397 103,050
380,127 13,257 14,440 378,944
14,197 29 1,215 13,011
69,194 627 2 69,819
1,743,877 594,711 438,663 1,899,925
526,909 1,500 525,409
79,158 8,885 3,516 84,527
2,267,755 552,298 337,111 2,482,942
465,044 103,392 55,969 512,467
2,598,665 1,604,355 4,203,020
392,265 682,165 156,453 917,977
4,350,456 68,643 535,346 3,883,753
8 8
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&)

242,391 5,441 236,950
17,080,519 52,239 17,028,280
40,693,062 5,408,709 46,101,771

795 795
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2023 28
Anheuser-Busch InBev
GBP 100,000 4% 24/9/2025 119,505 0.01
Elia Transmission
21,140 iShares USD Corp Bond 2,118,651  0.19 EUR 100,000 Belgium 0.875% 86,934 0.01
UCITS ETF -~ 28/4/2030
2,118,651 0.19 EUR 900,000 KBC 0.625% 7/12/2031 809,386  0.07
EUR 100,000 KBC 1.125% 25/1/2024 104,113 0.01
GBP 100,000 KBC 1.25% 21/9/2027 104,955 0.01
Kingdom of Belgium
AusNet Services Pty EUR 2,690,000 Government Bond 0.1% 2,308,407 0.21
EUR 200,000 1.5% 26/2/2027 191,477 0.02 22/6/2030
Australia Government Kingdom of Belgium
AUD 3,270,000 Bond 2.75% 21/4/2024 2,179,180 0.20 EUR 2,660,000 Government Bond 0.8% 2,683,140 0.25
Australia Government 22/6/2025
AD 1,220,000 Bond 3% 21/3/2047 674,507 0.06 Kingdom of Belgium
3,045,164 0.28 EUR 640,000 Government Bond 1.4% 411,560 0.04
22/6/2053
BAWAG PSK Bank fuer Kingdom of Belgium
Arbeit und Wirtschaft EUR 326,000 Government Bond 2.15% 247,506  0.02
*
EUR 400,000 und Oesterreichische 359,185  0.03 22/6/2066 )
Postsparkasse 0.375% Kingdom of Belgium
3/9/2027* EUR 1,581,000 Government Bond 2.75% 1,519,684 0.14
Erste Bank 0.25% 22/4/2039
EUR 600,000 ¢ e o004 609,975  0.06 EUR 200,000 Solvay 2.5% 2/3/2171 191,863  0.02
Erste Bank 1% 8,587,053 0.79
EUR 600,000 10/6/2030 572,478  0.05
0 D 145,4 Digicel 8% 1/4/202 .
EUR 100,000 Erste Bank 1.625% 93,665 0.01 usS 5,430 Digice ?0 / /-0 5 36,631 0.00
8/9/2031 UsD 00,000 COMA Credit Punding 12 898,923  0.08
Republic of Austria ’ 8.089% 20/7/2033 ’ )
EUR 300,000 Government Bond 0% 177,362 0.02 Shelter Growth CRE
20/10/2040 USD 1,186,000 2022-FL4 Issuer 6.86% 1,186,732 0.11
Republic of Austria 17/6/2037
EUR 1,460,000 Government Bond 0.5% 1,328,910 0.12 Star Energy Geothermal
20/2/2029 Darajat Il / Star
Republic of Austria USD 300,000 Energy Geothermal 259,179  0.02
EUR 1,460,000 Government Bond 0.75% 1,427,722 0.13 Salak 4.85%
20/10/2026 14/10/2038™
Republic of Austria 2,381,465 0.21
EUR 690,000 Government Bond 1.5% 408,855 0.04
2/11/2986 ) Brazil Notas do
Republic of Austria BRL 112,590 Tesouro Nacional Serie 2,073,578  0.19
EUR 350,000 Government Bond 1.85% 279,911  0.02 E 10% 1/1/2025
23/5/2049
Republic of Austria Canadian Government
EUR 990,000 cz;gz;;grﬁ;t Bond 2.1% 714,665  0.07 CAD 872,000 o "1 750 1/12/2053 455,018 0.04
Canadian Government
i 0 CAD 2,390,000 1,341,424 0.12
USD 280,000 SUZaN0 Austria 2.5% 235,250 0.02 Bond 2% 1/12/2051
S e CAD 420,000 Canadian Government 279,579 0.03
USD 900,000 SuZano Austria 5% 830,088  0.08 "7 Bond 2.75% 1/12/2048 ’ |
15/1/2030 CAD 850.000 Canadian Government 553510 0.05
7,038,075 0.65 ’ Bond 2.75% 1/12/2064 ’ :
Canadian Government
CAD 2,130,000 Bond 3.5% 1/3/2028 1,566,139 0.14

®

10

32/104



EDINETOOOO
OO000oO00ooo0oo0onoOo(E3L398)

OJooooooooooodg
(©)]
2023 28
Canadian Government Apidos CLO XXXVII
CAD 833,000 Bond 3.5% 1/12/2045 627,729  0.06 usb 2,750,000 5 Q450 22/10/2034 2,707,269 0.25
Canadian Government Baidu 1.625%
CAD 510,000 Bond 4% 1/6/2041 407,146 0.04 usb 3,670,000 93/2/2027* 3,175,009 0.29
CPPIB Capital 1.125% Bain Capital Credit
e8P 3,500,000 14/12/2029* 3,413,018 0.32 UsD 1,000,000 CLO 2018-1 5.775% 991,365 0.09
Open Text 6.9% 23/4/2031
USD 190,000 1/12/2027 192,546 0.02 Bain Capital Credit
Province of New UsD 1,166,000 CLO 2021-5 6.465% 1,129,605 0.10
CAD 4,000 Brunswick Canada 3.05% 2,337 0.00 23/10/2034
14/8{2050 ) USD 500,000 Ballyrock CLO 2020-2 495,562 0.05
Province of Ontario 5.818% 20/10/2031
CAD 3,345,000 2,340,344 0.22 -
Canada 2.4% 2/6/2026 CIFC Funding 2012-11-R
- uUsb 500,000 491,375 0.05
Province of Quebec 6.058% 20/1/2028
CAD 900,000 653,431 0.06 -
Canada 3.9% 22/11/2032 USD 710.000 CIFC Funding 2014-111 704.471  0.07
Province of ’ 6.015% 22/10/2031 ’ :
CAD 308,000 Saskatchewan Canada 173,218 0.02 CIFC Funding 2015-111
2.95% 2/6/2058 USD 1,134,334 5.668% 19/4/2029 1,123,821 0.10
Rogers Communications CIFC Funding 2017-11
usb 1,590,000 3.8% 15/3/2032 1,381,851 0.13 USb 589,070 5_758% 20/4/2030 584,210 0.05
Toronto-Dominion CIFC Funding 2017-1V
EUR 1,170,000 Bank/The 0.375% 1,197,311 0.11 USD 950,000 6.366% 24/10/2030 918,904 0.08
25/4/2024 CIFC Funding 2018-11
Toronto-Dominion USD 2,335,000 5 gagy 207472031 2,316,508 0.21
GBP 100,000 Bank/The 2.875% 110,896 0.01 Country Garden 3.3%
5/4/2027 USb 340,000 12/1/2031* 181,416 0.02
Toronto-Dominion Deer Creek Clo 2017-1
USD 510,000 Bank/The 4.456% 478,702  0.04 USD 500,000 6.458% 20/10/2030 494,675 0.05
8/6/2032 Eaton Vance Clo 2015-1
15,175,099 1.41 USD 1,000,000 6.058% 20/1/2030 972,375 0.09
UsD 250,000 Caton vance Clo 2015-1 0 ogs g.02
ACAS CLO 2015-1 6.395% 6.258% 20/1/2030
UsD 350,000 342,103 0.03 -
18/10/2028 Fantasia 0%
USD 200,000 ek 28,500 0.00
AGL CLO 3 6.092% 9/1/2023
usb 2,500,000 2,471,534 0.23 _
15/1/2033 USD 200,000 Fntasia 11.875% 28.500  0.00
AGL CLO 3 6.492% ’ 1/6/2023 ’ :
uUsb 500,000 492,372  0.05
15/1/2033 USD 1,250,000 Cat@xy XXITCLO 5.992% ) o) ey o121
USD 1.413.000 AGL CLO 3 8.092% 1.347.717  0.12 ’ ’ 16/4/2034 ’ ’ :
T 15/1/2033 U : Goldentree Loan
AGL Core CLO 2 6.198% USD 600,000 Management US Clo 10 589,288 0.05
USD 500,000 20/4/2032 496,436 0.05 5.908% 20/7/2034
AGL Core CLO 2 6.708% Goldentree Loan
USD 585,000 .
’ 20/4/2032 574,197 0.05 USD 320,000 Management US CLO 5 313,315 0.03
AGL Core CLO 4 5.878% 6.358% 20/10/2032
usb 500,000 494,089 0.05
20/4/2033 GoldentTree Loan
ANCHORAGE CAPITAL CLO USD 700,000 Management US CLO 1 687,876  0.06
UsD 650,000 1-R 5.805% 13/4/2031 643,198 0.06 5 938% 20/10/2034
Apidos CLO XX 6.342% KKR Clo 17 5.872%
USD 400,000 16/7/2031 392,940 0.04 usb 1,000,000 15/4/2034 981,346  0.09
Apidos CLO XXX 5.935% KSA Sukuk 3.628%
Usb 600,000 18/10/2031 596,170  0.05 USD 400,000 20/4/2027 383,000 0.04
Apidos CLO XXXII Madison Park Funding
usb 2,267,000 2,247,597 0.21 .
6.128% 20/1/2033 USD 1,000,000 6 984 19/4/2030 994,524 0.09
Apidos CLO XXXII Madison Park Funding
USD 250,000 247,178  0.02 .
7.208% 20/1/2033 USD 1,237,385 | 5.6a5% 20/4s0027 ~ 1:226.582 0.1
Apidos CLO XXXIX Madison Park Funding
uUsb 750,000 739,657 0.07 .
5.953% 21/4/2035 USD 747,087 yuv1 6.002% 20/7/2030 742,593 0.07
*
*kk (b)
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Madison Park Funding Trafford Centre
USD 1,000,000 XXVI1 6.158% 20/4/2030 981,162 0.09 GBP 200,000 Finance 4.832% 186,941 0.02
{
USD 400,000 AP Sukuk 4.5 393,482 0.03 28/7/2035
3/11/2025 Trinitas CLO X1V
. usb 1,750,000 1,720,062 0.16
Modern Land China 9% 6.818% 25/1/2034
USD 225,454 19,104 0.00 o
30/12/2026 USD 2.000.000 Trinitas CLO XIV 1.939.902  0.18
Neuberger Berman Loan T 7.818% 25/1/2034 T :
USD 830,000 Advisers CLO 29 6.498% 819,194  0.08 Voya CLO 2013-1 6.002%
19/10/2031 USD 956,341 15/10/2030 950,706 0.09
Neuberger Berman Loan Voya CLO 2014-4 6.392%
USD 1,050,000 Advisers CLO 33 6.392% 1,029,482 0.10 USD 835,000 14/7/2031 822,065  0.08
16/10/2033 Voya CLO 2018-1 5.748%
Neuberger Berman Loan USD 300,000 19/4/2031 297,291 0.03
USD 3,000,000 Advisers CLO 35 6.138% 2,993,347 0.28 Voya CLO 2018-2 6.042%
D1 .
19/1/2033 USD 1,000,000 15/7/2031 968,09  0.09
OCP CLO 2020-18 5.898% York CLO 1 7.825%
. USD 500,000 , .
Usb 500,000 20/7/2032 494,394  0.05 99/10/2029 488,649 0.04
Octagon Investment 60,925,204 5.64
USD 750,000 Partners 18-R 5.752% 743,412  0.07
16/4/2031 Chile Government
Octagon Investment USD 200,000 International Bond 166,931  0.02
USD 1,000,000 Partners XVII 5.818% 992,661  0.09 2.45% 31/1/2031
25/1/2031 Chile Government
USD 600,000 OZLM VI 6.542% 580,727  0.05 USD 200,000 International Bond 190,917  0.02
17/4/2031 3.125% 21/1/2026
Palmer Square CLO Chile Government
USD 750,000 2018-2 5.892% 744,190 0.07 USD 676,000 International Bond 488,489  0.04
16/7/2031 3.5% 25/1/2050
Palmer Square CLO Nacional del Cobre de
USD 320,000 2020-3 6.464% 315,530  0.03 USD 200,000 =1 4 253 17/7/2042 165,133 0.02
;5/11/§°3i oLo 50361 1,011,470 0.10
USD 800,000 | cace "ar ~ISOh 788,225  0.07
g?ﬁiglsgii Clo 4 ONY 88,200,000 CMina Covernment Bond -, oon 07p g gy
USD 250,000 246,378  0.02 ’ ’ 1.99% 9/4/2025 ’ ’ )
5.992% 15/7/2034 China Government Bond
i 0,
USD 200,000 Redsun Properties 9.7% 33,987 0.0l CNY 25,000,000 2 62% 25/9/2029 3,551,168 0.33
16/4/2023 China Government Bond
USD 2,278,000 Regata X1l Funding 2,249,559 0.21 CNY 78,000,000 2 68% 21/5/2030 11,100,903 1.03
5-892% 15/10/2032 China Government Bond
USD 300,000 Regatta IX Funding 203,480  0.03 CNY 10,000,000 2 70 3/11/2026 1,442,826 0.13
7.242% 17/4/2030 China Government Bond
USD 250,000 Regatta XVI Funding 241,494 0.02 CNY 27,700,000 5. 8% 24/3/2029 3,985,707 0.37
8.692% 15/1/2033 China Government Bond
USD 585,000 Regatta XXI Funding 580,679 0.05 CNY 26,000,000 2 850 4/6/2027 3,766,199 0.35
6-508% 20/10/2034 China Government Bond
Rockford Tower CLO CNY 53,500,000 2 0a% 17/10/2024 7,790,154 0.72
USD 500,000 2018-1 6.015% 496,436  0.05 Chin; Government Bond
20/5/2031 CNY 106,000,000 3.01% 13/5/2028 15,485,285 1.44
USD 309,000 RR 3 5.882% 15/1/2030 307,047 0.03 Cﬁ'no Government Bond
Usb 1,500,000 RR 3 6.192% 15/1/2030 1,469,445 0.14 CNY 27,000,000 3 523 23;:/20:1 ° 3,940,429 0.37
USD 685,000 RR 5 6.442% 15/10/2031 670,676  0.06 CHin; Government Bond
USD 250,000 Symphony CLO XXIV 247,604 0.02 CNY 40,000,000 3.03% 11/3/2026 5,843,515 0.54
6.015% 23/1/2082 China Government Bond
(i
USD 500,000 ;éﬁﬁ/gggz'v 6038k 494,961  0.05 CNY 56,300,000 5 45 21/11/2029 8,291,395  0.77
China Government Bond
{
USD 500,000 | 1CP CLO 1X'5.948% 497,724 0.05 CNY 6,700,000 . o0 11/4/2024 976,314  0.09
20/1/2031 China G ¢ Bond
ina Governmen
CNY 9,400,000 3.200 6/12/2025 1,382,806 0.13
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China Government Bond Denmark Government
CNY 16,400,000 3,250 6/6/2026 2,415,055 0.22 DKK 4,300,000 Bond 4.5% 15/11/2039 741,949  0.07
China Government Bond 2,469,544  0.23
CNY 4,500,000 3,20 23/5/2029 671,512 0.06
China Government Bond Ahlstrom-Munksjo 3 Oy
CNY 28,350,000 3.39% 16/3/2050 4,134,576  0.38 EUR 100,000 3.625% 4/2/2028 90,625 0.01
China Government Bond Finland Government
CNY 1,900,000 277,755  0.03 .
3.4 15/7/2072 EUR 630,000 5014 0.125% 15/0/2031 519,263 0.05
China Government Bond Finland Government
432 .04
CNY 2,800,000 3.72% 12/4/2051 32,600 0.0 EUR 1,670,000 Bond 0.5% 15/4/2026" 1,642,787 0.15
China Government Bond Finland Government
CNY 2,950,000 463,893 0.04 .
3.73% 25/5/2070 EUR 80,000 51 1.375% 15/4/2047 59,431 0.01
China Government Bond Finland Government
CNY 2,000,000 311,794  0.03 .
3.74% 22/9/2035 EUR 170,000 50nq 2_625% 4/7/2042 163,442 0.01
China Government Bond OP Corporate Bank 0.6%
CNY 1,500,000 3.81% 14/9/2050 235,061 0.02 EUR 610,000 18/1/2027 565,170  0.05
China Government Bond 3,040,718 0.28
CNY 6,200,000 3.86% 22/7/2049 979,145  0.09
China Government Bond Air France-KLM 7.25%
CNY 8,800,000 3.97% 23/7/2048 1,410,053 0.13 EUR 200,000 31/5/2026 215,633 0.02
China Government Bond Banque Federative du
CNY 3,000,000 499,068 0.05
4% 24/6/2069 GBP 400,000 Credit Mutuel 1.25% 438,526  0.04
China Government Bond 5/12/2025
CNY 4,800,000 778,703  0.07 ;
4.03% 21/6/2040 Banque Federative du
China Government Bond EUR 900,000 Credit Mutuel 3.75% 920,999 0.08
CNY 2,300,000 4.05% 24/7/2047 373,153  0.03 1/2/2033
China Government Bond BNP Paribas 0.5%
CNY 6,000,000 4.08% 22/10/2048 977,777  0.09 EUR 400,000 19/2/2028 362,553  0.03
China Government Bond BNP Paribas 1.125%
CNY 3,000,000 4.5% 23/6/2041 514,824  0.05 EUR 200,000 15/1/2032 179,928 0.02
94,612,042 8.77 BNP Paribas 1.875%
GBP 100,000 14/12/2027 103,184 0.01
- 1 0
Colorbia Government EUR 1,100,000 C\© Paribas 2.375% 1,085,911  0.10
USD 800,000 International Bond 710,938  0.07 20/11/2030
1 0,
3.875% 25/4/2027 UsD 482,000 C\P Paribas 3.132% 388,356  0.03
Colombia Government 20/1/20?3
USD 200,000 International Bond 5% 131,002  0.01 GBP 100.000 CNP Paribas 3.375% 114.981  0.01
15/6/2045 T 23/172026 » ’
Ecopetrol 5.375k EUR 300,000 BPCE 0.625% 28/4/2025 296,946  0.03
USD 100,000 /o006 9,200 0.01 EUR 600,000 BPCE 2.25% 2/3/2032 563,650  0.05
Ecopetrol 5.875% EUR 400,000 o cE SFH 0.75% 395,483  0.04
USD 100,000 o oo 66,625  0.00 2/9/2025
1,003,765  0.09 Caisse de
EUR 650,000 T?:'E?"cemgng%de 691,324  0.06
Czech Republic abitat 3.
CZK 20,500,000 Government Bond 2.75% 814,667  0.08 8/3/2024
23/7/2029 C?ISS& Francaise de
Czech Republic EUR 300,000 Financement Local 1% 281,144  0.03
CZK 50,950,000 Government Bond 5% 2,303,783 0.21 25/4/2028
30/9/2030 C?ISSE Francaise de
3,118,450 0.29 EUR 400,000 Financement Local 338,484 0.03
1.125% 19/1/2033
Cie de Financement
0
EUR 500,000 Danske Bank 1.375% 483,743 0.04 EUR 500,000 Foncier 0.325% 523,622 0.05
17/2/2027 *
Danske Bank 4.125% 12/9/2023
EUR 600,000 10/1/2031 631,203 0.06 Cie de Financement
Denmark Government EUR 400,000 Foncier 0.875% 369,169  0.03
DKK 4,800,000 612,649  0.06 11/9/2028

Bond 0.5% 15/11/2027
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Cie de Financement EUR 100,000 iliad 5.625% 15/2/2030 102,898 0.01
EUR 200,000 Foncier 1.25% 173,673 0.02 EUR 300,000 Loxam 3.75% 15/7/2026 294,164  0.03
0)
{ i 0
EUR 300,000 ggii;ggzgs 2.625% 281,008 0.03 EUR 200,000 i;;iggzgroupe 3.875% 191,973 0.02
Credit Agricole Home PSA Banque France 0%
EUR 200,000 197,222 .02
EUR 400,000 Loan SFH 0.375% 404,133 0.04 v 22/1/2025 9 0.0
0
g?éi?ioigricole Home EUR 200,000 TS}ZE:ggge 2 6eh 196,254 0.02
) © .
EUR 500,000 iiig/§2282.875h 462,494 0.04 EUR 1,500,000 ngéezelgg%Ggggg/;g;;i 1,227,454 0.11
Credit Mutuel Home Societe Generale 1%
EUR 1 94,446  0.01
EUR 600,000 Loan SFH 4.125% 641,334 0.06 UR 100,000 24/11/2030 ’
197172024 o8P 100,000 Societe Generale 115,080 0.01
Electricite de France 1.875% 3/10/2024
EUR 400,000 4.25% 25/1/2032 413,938 0.04 Societe Generale
Eiecéricite de France EUR 1,400,000 2.125% 27/9/2028 1,315,462 0.12
EUR 300,000 299,122  0.03 T
4.625% 25/1/2043 Societe Generale 4.25%
Eiectricite de France EUR 700,000 6/12/2030 719,091 0.07
GBP 200,000 6% 29/7/2171 224,147 0.02 EUR 200,000 Suez 1.625% 12/9/2171 186,255 0.01
- i 0
EUR 100,000 Engle ?.155?22;/3/2032 90,539 0.01 EUR 181,000 Zg:igigirgles 1.75% 184,842 0.02
EUR 200,000 12;;?;526 . 197,264 0.02 TotalEnergies 2%
F ia 3.75% EUR 895,000 17742171 823,799  0.07
EUR 100,000 & curecta s. 93,380 0.01 -
15/6/2028 TotalEnergies 2%
FCT E-Carat 10 3.906% EUR 111,000 4/9/2171 90,848 0.01
EUR 13,789 20/12/2028 14,644 0.00 TotalEnergies Capital
i - GBP 100,000 International 1.66% 109,972 0.01
EUR 12,304 gcg1zzr;g/§9;gsé 12,986 0.00 22/7/2026 D
FCT Noria 2018-1 Veolia Environnement
EUR 100,000 82,011 0.01
EUR 12,304 66a% 25/6/2038 12,843 0.00 0.8% 15/1/2032
French Republic 31,384,877 2.91
EUR 2,025,000 Government Bond OAT 0% 2,016,546 0.19
25/3/2025 EUR 100,000 Bayer 4.5% 25/3/2082 99,286 0.01
French Republic Bundesobligation 0%
EUR 2,449,000 Government Bond OAT 1,617,453  0.15 EUR 25,252,000 10/10/2025 24,914,007 2.31
0.5% 25/5/2040 Bundesobligation 1.3%
French Republic EUR 70,280,000 15/10/2027* 70,180,085 6.51
EUR 2,720,000 Government Bond OAT 1,627,374 0.15 Bundesrepublik
0.5% 25/6/2044 Deutschland
EUR 34,4 ~ 29,400,875 2.73
French Republic UR 34,456,000 Bundesanleihe 0%
EUR 630,000 Government Bond OAT 236,725 0.02 15/8/2031*
0.5% 25/5/2072* Bundesrepublik
French Republic EUR 1,150,000 Deutschlanq 579372 0.05
EUR 7,410,000 Government Bond OAT 7,036,092 0.65 Bundesanleihe 0%
0.75% 25/2/2028™ 15/8/2052
H 0
French Republic EUR 200,000 COTMerzbank 0.75% 196,307  0.02
EUR 2,000,000 Government Bond OAT 1,410,260 0.13 24/3/2026
0
é-5% ﬁ5g5/23f9 EUR 500,000 ig?ﬂigéggnk 0.875% 468,280 0.04
rench Republic
0
EUR 240,000 ggzg;ggj;t Bond OAT 2% 193,981 0.02 EUR 1,300,000 gg?Tg;;g:;k 1.375% 1,154,306 0.1l
French Republic EUR 200,000 Commerzbank 6.125% 201,200  0.02
EUR 10,000 Government Bond OAT 10,275 0.00 9/4/2171
0
3.25% 25/5/2045 EUR 210,000 COVestro 0.875% 205,216  0.02
French Republic 3/2/2026
EUR 519,000 Government Bond OAT 4% 612,413 0.06 EUR 510,000 Deutsche Bank 0.25% 539’799 0.05
25/4/2060 15/5/2023
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Deutsche Bank 0.75%
EUR 4,300,000 17> /2007 4,041,628 0.37 Hellenic Republic
Deutsche Bank 1.125% EUR 354,000 Government Bond 0% 337,319 0.03
EUR 400,000 = 402,167  0.04 127212026
Deutsche Bank 1.875% Hellenic Republic
EUR 900,000 23/2/2028 845,326 0.07 EUR 60,000 Government Bond 1.75% 51,150 0.00
Deutsche Bank 2.625% 18/6/2032
GBP 100,000 16/12/2024 114,292 0.01 Hellenic Republic
Deutsche Bank 3.25% EUR 161,000 Government Bond 4.25% 169,373  0.02
EUR 500,000 000 493,759  0.04 18/6/20%3
Deutsche Bank 4% 557,842  0.05
GBP 100,000 115,401  0.01
0 -
EUR 100,000 Deutsche Bank 4 95,888  0.01 Yango Justice
24/6/2032 USD 200,000 International 10.25% 6,145 0.00
Deutsche Bank 5.375% 15/9/2022***
EUR 1,100,000 0 o 1,167,688  0.11
Deutsche Pfandbriefbank
Hungary Government
EUR 300,000 eoey 307872027 281,151 0.03 HUF 168,640,000 o ® 0 00 335,006  0.03
EUR 400,000 DZ HYP 0.25% 30/6/2023 421,814  0.04
EUR 250,000 DZ HYP 0.875% 22/3/2028 234,548  0.02 USD 200 000 REC 3.875% 7/7/2027 183.652 0.0
EUR 170,000 E.ON 0.875% 18/10/2034™ 127,945  0.01 - -
EUR 200,000 gﬁTzéﬂfﬁggiéa DE 2023 213,007 0.02 Indonesia Government
F" ok USD 800,000 International Bond 781,500 0.07
AfapOrt Sra”_ urt 4.35% 8/1/2027*
EUR 770,000 werZer eivé;e; 716,340  0.07 Indonesia Government
32;3/2523 -875% USD 400,000 International Bond 390,500  0.04
- 5.125% 15/1/2045
EUR 700,000 Fresenius 5% 28/11/2029 743,350  0.07 Indonesia Treasury
0
EUR 200,000 Gruenenthal 3.625% 194,600  0.01 IDR 7,535,000,000 Bond 6.125% 15/5/2028 485,689 0.05
15/11/2026 Indonesia Treasur
Kreditanstalt fuer IDR 17,001,000,000 "0 15/4/2032 1,083,276  0.10
EUR 2,500,000 Wiederaufbau 0% 2,227,340 0.21 Indone;ia ;reasur
15/9/2028 IDR 15,522,000,000 y 1,026,722 0.10
! Bond 7% 15/2/2033
Kreditanstalt fuer Indonesia Treasur
EUR 2,514,000 Wiederaufbau 0.875% 1,845,710 0.17 I0R 13,716,000,000 ! ry 900,206  0.08
4/7/20% Bond 7.125% 15/6/2038
Landesbank Baden- IDR 19,728,000,000 é”dgnssgs Igigj;ggs 1,347,952 0.12
EUR 400,000 Wuerttemberg 0.25% 399,574  0.04 |02 -1 :
10/1/2025 IDR 17,000,000,000 B” 3”25135Wr§§§§;Z024 1,139,513 0.11
EUR 300,000 Merck 1.625% 25/6/2079 302,775  0.03 |02 - ;
EUR 100,000 ProGroup 3% 31/3/2026 97,210 0.0L | 10R 25,876,000,000 ) TESIR TRV 1.838,197  0.17
EUR 100,000 Renk 5.75% 15/7/2025 104,849  0.01 ?Ozd 8'_5AT15/5/ 029
Techenm IDR 12,598,000,000 B” g”gségw 22?232536 911,883  0.08
EUR 124,000 Verwaltungsgesellschaft 121,963 0.01 Pont : OP
674 2% 15/7/2025 USD 350,000 46[7§$'Ei,1i£§§5° 270,693  0.02
EUR 800,000 'antage Towers 0.75% 784,088  0.07 bortaning, P
Y 31/3/2030 ’ : USD 200,000 _°'camina Tersero 186,355  0.02
Vonovia 0.375% 5.625% 20/5/2043
SO se/6/2007 R USD 500,000 Zg;:s?hzan P?nez?:t 496,875  0.05
ZF Finance 5.75% ’ ndonesta * ; -
EUR 100,000 3/8/2026 107,134 0.01 4.55% 29/3/2026 )
144,316,929 13.38 Perusahaan P?nerblt
USD 880,000 SBSN Indonesia I11 866,800  0.08
4.7% 6/6/2032*
11,726,161  1.09
EUR 660,000 Asian Development Bank 623,930  0.06

1.95% 22/7/2032

FokKk
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European Investment RRE 5 Loan Management
. EUR s ,004,632 .09
EUR 550,000 Bank 0.25% 15/6/2040 343,207 0.03 UR 999,000 4.038% 15/1/2037 1,004 0
European Investment Sound Point Euro CLO
EUR 2,622,000 Bank 2.75% 28/7/2028 2,725,082 0.25 EUR 250,000 111 Funding 4.588% 248,585 0.02
i 0
EUR 2,500,000 European Union 0.4% 1,763,383 0.17 15/4/2033
4/2/2037 Taurus 2019-2 UK
. GBP 556,250 665,159  0.06
European Union 1% 5.865% 17/11/2029
EUR 1,370,000 1,188,006 0.11
6/7/2032 Taurus 2019-2 UK
- GBP 408,868 485,324  0.05
European Union 3% 6.165% 17/11/2029
EUR 780,800 745,880  0.07
4/3/2053 Taurus 2021-1 UK
- GBP 110,191 127,276  0.01
European Union 3.375% 5.245% 17/5/2031
EUR 975,000 1,005,560 0.09
4/11/2042 GBP 99.271 Taurus 2021-1 UK 112.644  0.01
International Bank for ’ 5.595% 17/5/2031 ’ :
Reconstruction & Taurus 2021-1 UK
D 2,92 267,063 0.21
USD 2,920,000 Development 0.75% 2,267, GBP 145,928 6.545% 17/5/2031 165,013 0.02
26/8/2030 Voya Euro CLO 111
10,662,201  0.99 EUR 158,000 3.938% 15/4/2033 160,968 0.02
Voya Euro CLO 1V
EUR 200,000 AIB 5.25% 9/4/2171 197,690 0.02 EUR 1,186,000 4.038% 15/10/2034 1,202,723 0.11
Ares European CLO VII 10,491,211 0.98
EUR 500,000 3.788% 15/10/2030 513,656 0.05
0,
EUR 255,000 Avoca CLO XXI1 3.588% 255,044 0.02 EUR 600,000 ASTM 1.5% 25/1/2930 503,501 0.05
15/4/2035 EUR 149,000 AZ2Urra Aeroporti 153,638  0.01
CVC Cordatus Loan Fund ’ 2.125% 30/5/2024 53, -
EUR 318,000 319,113  0.03
1V 3.967% 22/2/2034 Azzurra Aeroporti
CVC Cordatus Loan Fund EUR 100,000 2.625% 30/5/2027 93,066 0.01
EUR 250,000 258,305 0.02
V 3.893% 21/7/2030 Castor 7.296%
Fresenius Finance EUR 100,000 15/2/2029 104,011  0.01
EUR 530,000 Ireland 0.875% 405,509 0.04 dovalue 3.375%
1/10/2031 EUR 100,000 31/7/2026 97,283 0.01
) _
EUR 150,000 Henley CLO IV 3.799% 151,051  0.02 EUR 560,000 Eni 2.75% 11/5/2171 468,051 0.04
25/4/2034 Intesa Sanpaolo 0.75%
EUR 360,000 362,284 0.03
Invesco Euro Clo 111 4/12/2024
EUR 172,000 173,818 0.02
4.038% 15/7/2032 Intesa Sanpaolo 1.35%
EUR 390,000 307,776 0.03
Invesco Euro CLO IV 24/2/2031
EUR 250,000 253,441  0.02 _ _ B
3.988% 15/4/2033 EUR 7,510,000 Bl Buoni Poliennali o)) oo0 ) oo
EUR 500,000 |MVesco Euro CLOV 491.816  0.05 10 el Tesoro 0% 17872026 U7 :
’ 6.088% 15/1/2034 ’ ’ Italy Buoni Poliennali
Ireland Government EUR 850,000 Del Tesoro 1.1% 810,814 0.08
EUR 990,000 Bond 1.7% 15/5/2037 854,354 0.08 1/4/2027
Ireland Government Italy Buoni Poliennali
R 551 .05
EUR 551,000 Bond 3% 18/10/2043 551,697 0 EUR 2,256,000 Del Tesoro 1.45% 1,681,218 0.16
Last Mile PE 2021 1/3/2036
EUR 151,968 3.882% 17/8/2031 152,728 0.01 Italy Buoni Poliennali
Last Mile PE 2021 EUR 1,886,000 Del Tesoro 1.5% 1,158,851 0.11
EUR 136,971 4.282% 17/8/2031 135,435 0.01 30/4/2045
LT Autorahoitus I11 Italy Buoni Poliennali
EUR 200,000 5.156% 17/12/2032 217,973 0.02 EUR 1,206,000 Del Tesoro 2.45% 865,558  0.08
Northwoods Capital 19 1/9/2050°
EUR 250,000 Euro 4.398% 25/11/2033 254,545 0.02 Italy Buoni Poliennali
Pearl Finance 2020 EUR 3,000,000 Del Tesoro 2.5% 2,711,205 0.25
EUR 269,055 4.582% 17/11/2032 275,631 0.03 1/12/2032*
Pearl Finance 2020 Italy Buoni Poliennali
BUR 212,412 o 1000 17/11/2032 218,262 0.02 EUR 2,300,000 Del Tesoro 2.65% 2,317,546  0.21
River Green Finance 1/12/2027
EUR 97,000 5050 3.443% 22/1/2032 9,108 0.01 Italy Buoni Poliennali
Rockford Tower Europe EUR 5,000 Del Tesoro 2.7% 3,888 0.00
EUR 527,000 CLO 2019-1 3.942% 540,711  0.05 1/3/2047

20/1/2033
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Italy Buoni Poliennali Japan Government
EUR 1,970,000 Del Tesoro 2.95% 1,719,672 0.16 JPY 99,050,000 Thirty Year Bond 0.8% 644,789 .06
1/9/2038 20/3/2048
Italy Buoni Poliennali Japan Government
EUR 5,000 Del Tesoro 3.45% 4,422  0.00 JPY 230,200,000 Thirty Year Bond 1.3% 1,654,047 .15
1/3/2048 20/6/2052
Italy Buoni Poliennali Japan Government
EUR 270,000 Del Tesoro 3.85% 251,946  0.02 JPY 151,850,000 Twenty Year Bond 0.3% 983,562 .09
1/9/2049 20/9/2039
Koromo Italy 0% Japan Government
EUR 24 .
v 0,000 26/2/2035 255,608 0.02 JPY 603,650,000 Twenty Year Bond 0.4% 3,932,321 .37
Telecom Italia 1.625% 20/6/2040
EUR 100,000 .
’ 18/1/2029 80,807 0.01 Japan Government
Telecom Italia 2.75% JPY 278,000,000 Twenty Year Bond 0.5% 1,907,849 .18
EUR 200,000 15/4/2025 202,602 0.02 20/3/2038
UniCredit 4.45% Japan Government
EUR 150,000 153,408 0.01
16/2/2029 JPY 366,200,000 Twenty Year Bond 0.5% 2,482,353 .23
UniCredit 7.296% 20/12/2038
UsD 200,000 189,746  0.02
2/4/2034 Japan Government
21,521,606 1.99 JPY 122,000,000 Twenty Year Bond 0.6% 858,551 .08
20/6/2037
EUR 350,000 Asahi 0.01% 19/4/2024 355,895 0.03 Japan Government
Asahi 0.155% JPY 3,500,000 Twenty Year Bond 0.6% 24,475 .00
EUR 330,000 23/10/2024 329,379  0.03 20/12/2037
East Japan Railway Japan Government
EUR 400,000 o1 4% 8/9/2025 412,502 0.04 JPY 33,200,000 Twenty Year Bond 0.7% 237,552 0.02
Japan Expressway and 20/3/2037
JPY 100,000,000 Debt Repayment Agency 549,456  0.05 Japanese Government
0.306% 31/3/2050 JPY 14,100,000 CPI Linked Bond 0.1% 114,775 .01
Japan Government Five 10/9/2023
JPY 1,180,500,000 Year Bond 0.005% 8,635,264  0.80 EUR 818,000 \issan Motor 3.201% 775 295 07
20/6/2026 ’ 17/9/2028 ’ )
Japan Government Forty EUR 200 000 SoftBank 2.125% 200,535 02
JPY 607,200,000 Year Bond 0.5% 3,324,863  0.31 6/7/2024 ’
0
20/3/2059 EUR 100,000 SCTtBank 3.125% 97,634  0.01
Japan Government Forty 19/9/2025 )
JPY 57,900,000 Year Bond 0.7% 338,941  0.03 USD 1,207,000 |aKeda Pharmaceutical ) o0 o0 4y
20/3/2061 5% 26/11/2028
Japan Government Forty 45,409,324 .21
JPY 560,000,000 Year Bond 0.8% 3,426,233 0.32
20/3/2058 AGL CLO 20 7.589%
Japan Government Forty USD 500,000 20/7/2035 497,532 -0
JPY 121,200,000 Year Bond 0.9% 768,532  0.07 Avis Budget Finance
20/3/2057 EUR 100,000 4.5% 15/5/2025 104,112 -0
Japan Government Forty Galaxy Bidco 6.5%
JPY 382,100,000 Year Bond 1% 20/3/2062 2,441,381 0.23 GBP 110,000 31/7/2026 122,513 .01
Japan Government Ten Heathrow Funding
BP 134 .
JPY 430,400,000 Year Bond 0.2% 3,159,307 0.29 ¢ 34,000 2.625% 16/3/2028 135,281 o1
20/9/2032 HSBC Bank Capital
Japan Government GBP 10,000 Funding Sterling 1 12,412 .00
JPY 125,600,000 Thirty Year Bond 0.6% 755,338 0.07 5.844% 10/5/2031
20/9/2050 872,450 .08
Japan Government
JPY 73,800,000 Thirty Year Bond 0.7% 467,765 0.04 Kazakhstan Government
20/6/2048 USD 200,000 International Bond 181,141 .02
Japan Government 4.875% 14/10/2044
JPY 110,150,000 Thirty Year Bond 0.7% 694,141  0.07 Kazakhstan Government
20/12/2048 USD 200,000 International Bond 207,119 0.02
Japan Government 5.125% 21/7/2025
JPY 753,500,000 Thirty Year Bond 0.7% 4,646,942  0.43

20/9/2051
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KazMunayGas National
USD 200,000 4.75% 19/4/2027 183,550 0.02 MYR 44200 Malaysia Government 1.067.207  0.10
571,810 0.06 ’ Bond 4.893% 8/6/2038 e :
Malaysia Government
Allied Universal MYR 56,000 Investment Issue 4.07% 1,270,380 0.12
Holdco /Allied 30/9/2026
EUR 100,000 Universal Finance 86,642 0.01 Malaysia Government
/Atlas Luxco 4 3.625% MYR 52,000 Investment Issue 1,188,329 0.11
1/6/2028 4.245% 30/9/2030
Altice Financing 2.25% Malaysia Sukuk Global 77 4 "
EUR 300,000 15/1/2025 298,283 0.03 USD 500,000 3.179% 27/4/2026 477,435 0.0
Becton Dickinson Euro 4,003,351 0.37
EUR 740,000 Finance 0.632% 781,974  0.07
4/6/2023 America Movil 4.375%
Becton Dickinson Euro USD 200,000 16/7/2042 173,548 0.02
EUR 170,000 Finance 1.213% 124,937 0.01 America Movil 4.7%
12/2/2036 USD 730,000 21/7/2032 698,062 0.06
i . y 4/2032 .
EUR 147,000 BL Consumer Credit 151,632 0.01 USD 950,000 GCC 3.614% ?O/ /203 799,273  0.07
2021 4.053% 25/9/2038 Grupo Televisa SAB
i USD 200,000 180,719  0.02
BL Consumer Credit 5.25% 24/5/2049
EUR 191,000 193,955 0.02 N
2021 5.253% 25/9/2038 Mexican Bonos 7.75%
. MXN 1,030,064 5,126,589 0.48
Cullinan Holdco 7.078% 29/5/2031
EUR 100,000 102,497 0.01 N
15/10/2026 MXN 180,000 lExican Bonos 7.75% 878,514  0.08
European Financial ’ 23/11/2034 ’ :
EUR 2,390,000 Stability Facility 1,715,844  0.16 Mexican Bonos 8%
PUYE i MXN 340,000 1,802,804 0.17
1.75% 17/7/2053* 7/12/2023
H H i 0
European Financial MXN 289,420 exican Bonos 8.5% 1,510,256  0.14
EUR 640,000 Stability Facility 628,411 0.06 31/5/2029
2.375% 21/6/2032 Mexico Government
Germany Compartment USD 280,000 International Bond 223,376 0.02
EUR 51,145 Consumer 2020-1 4.125% 53,640 0.01 4.28% 14/8/2041
14/11/2034 Mexico Government
Germany Compartment USD 600,000 International Bond 480,945 0.04
EUR 51,145 Consumer 2020-1 4.875% 53,410 0.00 4.6% 23/1/2046
14/11/2034 11,874,086 1.10
Highland 0.318%
EUR 513,576 0.05
UR 560,000 15/12/2026 ’ Abertis
Holcim Finance Infraestructuras
EUR 800,000 Luxembourg 0.125% 726,719 0.07 EUR 200,000 o ce 3.248% 191,520 0.02
19/7/2027* 24212172
Medtronic Global 0.25% ABN AMRO Bank 0.5%
EUR 110,000 107,945 0.01 EUR 235,000 6 0.02
2/7/2025 ’ 17/7/2023 241,62
Medtronic Global ABN AMRO Bank 0.875%
EUR 1,100,000 0.375% 7/3/2023 1,169,625 0.11 EUR 300,000 14/1/2026 295,596  0.03
Medtronic Global ABN AMRO Bank 1.45%
EUR 460,000 1.125% 7/3/2027 440,241  0.04 EUR 200,000 12/4/2038 162,964 0.02
Prologis International ABN AMRO Bank 2.5%
EUR 125,000 Funding 11 1.625% 101,145 0.01 EUR 450,000 5/9/2023 476,927 0.04
17/6/2032 Allianz Finance 11
EUR 630,000 SES 2% 2/7/2028 581,821 0.05 EUR 400,000 0.25% 6/6/2023 422,578 0.04
Stena International Braskem Netherlands
EUR 100,000 7 25% 15/2/2028 107,405 0.01 USD 200,000 Finance 4.5% 10/1/2028 180,380 0.02
Traton Finance Cooperatieve Rabobank
EUR 800,000 Luxembourg 0% 806,348  0.07 EUR 200,000 ) oy 96/4/2038* 162,475 0.01
14/6/2024* Cooperatieve Rabobank
Traton Finance GBP 100,000 UA 1.875% 12/7/2028 104,819 0.01
EUR 600,000 Luxembourg 0.125% 596,039 0.06 Digital Dutch Finco
10/11/2024 EUR 400,000 0.625% 15/7/2025 384,642 0.04
9,342,089 0.87
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- _ 0 i 0
EUR 144,000 Eg% ,§8§§ 1 0% 152,952 0.01 EUR 120,000 F;(E)% /g(')ggﬂce 0.5% 108,816 0.0l
Dutch Property Finance Shell International
EUR 125,000 2020-2 3.818% 130,798 0.01 USD 446,000 Finance 2.75% 6/4/2030 390,260 -03
28/1/2058 Siemens
Dutch Property Finance EUR 100,000 Financieringsmaatschappij 95,679 .01
EUR 178,000 2021-1 3.568% 185,476 0.02 0% 20/2/2026
28/7/2058 Siemens
EnBW International EUR 100,000 Financieringsmaatschappij 103,059 .01
EUR 2,191,000 Finance 4.049% 2,336,777 0.21 0.3% 28/2/2024
22/11/2029 Siemens
Enel Finance EUR 30,000 Financieringsmaatschappij 22,699 .00
EUR 300,000 International 0% 303,521 0.03 0.5% 5/9/2034
17/6/2024 Summer BidCo 9%
Heimstaden Bostad EWR 112,087 [0 O 93,617 0.01
EUR 810,000 Treasury 0.25% 780,731 0.07 i _375Y
13/10 /zgz . EUR 1,500,000 IZ;:Z;;;& Europe 4.375% | 555,030  0.14
ING Bank 0.875% i 0
ELR 500,000 ./ =2 ' 468,309 0.04 EUR 200,000 ;%ggg(')ca Europe 6.135% 204,564 0.02
. .
EUR 100,000 ING Groep 0.1% 99,603  0.01 T(_ava Pharmaceutical
3/9/2025 EUR 200,000 Finance Netherlands 11 177,809 .02
0
EUR 400,000 ;232%832 1.25% 387,189  0.04 3-‘_375% 31/ 3/ 2‘_’2730/
niversal Music 3%
GBP 100,000 ING Groep 3% 18/2/2026 113,780  0.01 EUR 800,000 /e 0027 815,422 0.07
EUR 100,000 IPD 3 5.5% 1/12/2025 103,628 0.01 EUR 570.000 Viterra Finance 0.375% 540870 05
EUR 400,000 JOE Peet’s 0% 376,426  0.04 24/9/2025 '
16/1/2026 Viterra Finance 1%
IDE Peet"s 0.625% EUR 800,000 24/9/2028% 685,562 .06
EUR 540,000 479,699 0.04 K R
9/2/2028 EUR 400000 Wintershall Dea Finance 391082 04
H i 0 ’ s -
EUR 100,000 g?g;;';;;’ke KPN 2% 100,313  0.01 ;’/;8;‘% Zf:/ 9:{ 2825 .
intershall Dea Finance
= = EUR 3,200,000 2,830,814 .26
EUR 400,000 -OUIS Drevfus Finance 402,234 0.04 1.332 25/9/2028
2.375% 27/11/2025
- 0 Wolters Kluwer 3%
Mondelez International EUR 380,000 23/9/2026 393,897 -04
EUR 160,000 Netherlands 1.25% 107,251 0.01 i 0
0/9/2041 EUR 200,000 g; /ggggg Finance 2% 194,153  0.02
i 0
EUR 100,000 gj}f‘;g{{'”ance 83756 103,086 0.01 28,247,699 2.61
EUR 1,110,000 ggﬁzeg;ﬁ;‘gjsgggg“me”t 955,019  0.09 EUR 599,000 Chorus 3.625% 7/9/2029 615,340  0.06
New Zealand Government
EUR 1.620.000 Netherlands Government NZD 1,000,000 o "4 25y 15/5/2034 599,519 0.06
e Bond 0.25% 15/7/2029% 1496989 0.13
Netherlands Government NZD 555,000 nen Zealoand Governnent 341,427 0.03
EUR 693,000 o " o e /1 2047 715,903  0.07 Bond 4.5% 15/4/2027
N 1,556,286 .15
EUR 1,040,000 gg;zez;azgjlf%g;"me”t 1,222,662 0.11
° N EUR 290,000 Aker BP 1.125% 12/5/2029 252,059 .02
NXP / NXP Funding / Norway Government Bond
USD 210,000 NXP USA 3.25% 132,287 0.01 NOK 6,650,000 1 75%)/17/2/2027 602,213 .06
30/11/2051 -
. 854,272 .08
NXP / NXP Funding / 2
USD 1,993,000 NXP USA 3.4% 1/5/2030 1,719,396 0.16 ) u
45D 1. 738,000 NXP / NXP Funding / L 602 160 015 EUR 100,000 Carnival 7.625% 1/3/2026 94,705 .01
, , NXP USA 4.3% 18/6/2029 , , - USD 400,000 I:a:ama i?verr:mgntd 3.875% 375,129 04
NXP / NXP Funding / g nternatronal bond S.675% ’ .
usb 2,178,000 NXP USA 5% 15/1/2033 2,040,116  0.19 17/3/2028
Prosus 4.987%
USD 460,000 19/1/2052* 332,350 0.03
Q-Park I 4.716%
EUR 200,000 1/3/2026" 206,114 0.02
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Panama Government TAGUS -Sociedade de
USD 200,000 International Bond 154,345 0.01 Titularizacao de
4.5% 15/5/2047 EUR 44,194 Creditos SA/Volta VII 46,111 0.01
624,179  0.06 0.7% 12/2/2024
2,803,973 0.27
Peruvian Government
USD 460,000 International Bond 379,240 0.03 Qatar Government
2.783% 23/1/2031 USD 500,000 International Bond 477,836 0.04
Peruvian Government 3.25% 2/6/2026
USD 600,000 International Bond 507,170  0.05 Qatar Government
2.844% 20/6/2030™ USD 280,000 International Bond 266,576  0.02
886,410 0.08 3.75% 16/4/2030
Qatar Government
Philippine Government USD 200,000 International Bond 187,049  0.02
USD 500,000 International Bond 404,375 0.04 4.625% 2/6/2046
3.7% 1/3/2041 Qatar Government
USD 200,000 International Bond 197,750 0.02
Republic of Poland 5.103% 23/4/2048
PLN 5,930,000 Government Bond 2.5% 1,188,433 0.11 1,129,211  0.10
25/7/2026
Republic of Poland Romania Government
PLN 3,300,000 Government Bond 2.5% 638,344 0.06 RON 1,870,000 Bond 4.15% 26/1/2028 351,482 0.03
25/7/2027 Romanian Government
Republic of Poland EUR 2,530,000 International Bond 2,393,153 0.22
PLN 460,000 Government Bond 2.75% 83,527 0.01 2.375% 19/4/2027°
25/10/2029 2,744,635 0.25
Republic of Poland
PLN 4,945,000 Government Bond 4% 1,104,444 0.10 Saudi Government
25/10/2023 USD 270,000 International Bond 243,331 0.02
Republic of Poland 3.25% 22/10/2030
ER 500,000 SOVernment 472,629 0.04 Saudi Government
International Bond USD 770,000 International Bond 533,154  0.05
1.375% 22/10/2027 3.45% 2/2/2061
Republic of Poland Saudi Government
EUR 500,000 Governme?t 503,436  0.05 USD 400,000 International Bond 378,500 0.03
International Bond 3.625% 4/3/2028
1.5% 9{9/2025 Saudi Government
Republic of Poland USD 400,000 International Bond 391,852  0.04
Usp 500,000 Covernment ! Bond 474,668  0.04 4.5% 17/4/2030
International Bon 1,546,837 0.14
3.25% 6/4/2026
4,465,481 0.41 :
SGD 1,920,000 Sc',ﬂﬂa‘z’;ri /gs‘z’ggzme”t 1,401,249  0.13
EDP -Energias de Singapore Government
EUR 200,000 Portugal 1.7% 192,424  0.02 SGD 530,000 o o 75w 1/4/2042 374,792 0.04
20/7/2080 Singapore Government
Portugal Obrigacoes do SGD 1,050,000 Bond 3.5% 1/3/2027 778,973  0.07
EUR 610,000 Tesouro OT 1.95% 599,386  0.05 Temasek Financial 1
15/6/2029 UsSb 250,000 3.625% 1/8/2028 237,517 0.02
Portugal Obrigacoes do 2,792,531 0.26
EUR 1,570,000 Tesouro OT 2.125% 1,573,740 0.15
17/10/2028 -
Slovakia G t
Portugal Obrigacoes do EUR 580,000 Bos;’ao'%%";z;gggo 505,009  0.05
EUR 357,000 Tesouro OT 4.1% 392,312 0.04 -
15/4/2037 Slovenia Government
EUR 110,000 82,619 0.01

Bond 1.75% 3/11/2040
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Cellnex Finance 2.25%
Republic of South EUR 800,000 12/4/2026 786,699 0.07
ZAR 145,163,050 Africa Government Bond 7,101,127 .66 Cellnex Telecom 1%
’ ’ ’ ’ EUR 1 .
8% 31/1/2030 UR 100,000 20/4/2027 91,260 0.01
Republic of South Food Service Project
EUR 100,000 , .
ZAR 14,679,692 Africa Government Bond 651,384 .06 5.5% 21/1/2027 99,444 0.01
9% 31/1/2040 FT Santander Consumer
7.752.511 _ 0.72 EUR 47,788 Spain Auto 2020-1 49,180  0.00
3.997% 21/3/2033
Korea Gas 2.25% International
USD 200,000 ¢ /2 106* 180,672 0.02 EUR 100,000 Consolidated Airlines 100,515  0.01
H 2.75% 25/3/2025
USD 600,000 Korea International . 560,823 05 0
Bond 2.75% 19/1/2027 EUR 100.000 Lorca Telecom Bondco 96.296  0.01
KRW 743,530,000 KOrea Treasury Bond 526,074  0.05 o 1s/esa0n ’ -
T 1.125% 10/9/2025 ' EUR 3,788,000 JPain Government Bond . 00 o o g
Korea Treasury Bond 0.1% 30/4/2031
KRW 2,190,680,000 Y 1,168,949 11 -
1.125% 10/9/2039 EUR 1,030,000 SPAin Government Bond 850,729  0.08
KRW 2,686,940,000 Ored Treasury Bond 1,887,335  0.17 0-5% 31/10/2031
1.25% 10/3/2026 T EUR 730,000 Pain Government Bond 607,044  0.06
KRW 3,290,120,000 Orea Treasury Bond 2,373,809  0.22 074 307472032
1.5% 10/3/2025 T EUR 2,750,000 oPAin Government Bond -, o0 heg g 1g
KRW 4,904,750,000 Ore@ Treasury Bond 3,317,957 0.31 0-85% 30/7/2031
1.875% 10/6/2029 Y EUR 1,013,000 SPain Government Bond 548,712 0.05
Korea Treasury Bond 2% 1% 31/10/2050
KRW 1,200,000,000 10/3/2046 685,982 .06 Spain Government Bond
EUR 212,000 199,942 0.02
Korea Treasury Bond 2% 2.35% 30/7/2033
KRW 2,822,720,000 10/3/2049 1,578,231 .15 Spain Government Bond
EUR 18,500,000 17,987,858 1.67
Korea Treasury Bond 2.55% 31/10/2032
KR 420,000,000 2.125% 10/3/2047 246,187 02 Spain Government Bond
) EUR 2,100,000 1,937,449 0.18
Korea Treasury Bond 3.45% 30/7/2066
y
KRW 2,169,270,000 1,574,031 .15 i
2.25% 10/12/2025 EUR 28.000 Spain Government Bond 34.789  0.00
Korea Treasury Bond ’ 5.15% 31/10/2044 ’ )
y
KRW 530,000,000 , ooc s o oiag 345,850  0.03 Telefonica Emisiones
=07 GBP 200,000 243,034 0.02
14,445,990 34 5.375% 2/2/2026
33,831,902 3.14
Autonoria Spain 2021
EUR 80,426 80,929 .01 .
FT 6.30?% 31/%/2039 SEK 7,400,000 Nordea Hypotek 1.25% 700,633 0.06
EUR 100.000 Autonoria Spain 2022 106.317 o1 20/9/2023
" FT 5.203% 27/1/2040 ' ) EUR 350,000 Stadshypotek 0.5% 345,482 0.03
Autonoria Spain 2022 ’ 11/7/2025 ’ )
EUR 100,000 P 107,313 0.01 .
FT 9.403% 29/1/2040 SEK 11,000,000 St2dshypotek 1.5k 1,031,109  0.10
EUR 700,000 DANCO de Sabadell 701,768  0.07 L3/2024
’ ) - 0
0.625% 7/11/2025 o8P 100,000 Stedbank 1.375% 104,930  0.01
EUR 400,000 Danco de Sabadell 385,274 0.04 81272027
’ * ) - 0
1.125% 11/3/2027 SEK 11,000,000 Swedbank Hypotek 1% 1,031,016  0.10
Banco de Sabadell 2% 20/12/2023
EUR 100,000 97,034 -01 Sweden Government Bond
17/1/2030 SEK 4,110,000 * 355,413 0.03
Banco de Sabadell 0.75% 12/5/2028
EUR 100,000 5.25% 7/2/2029 103,758 -01 Sweden Government Bond
SEK 2,300,000 242,693 0.02
EUR 1,000,000 5anco Santander 0.2% 1,657,703  0.15 3.5h 30787203
’ ’ 11/2/2028 ’ ’ ) 3,812,176 0.35
Banco Santander 3.125%
GBP 300,000 6/10/2026 339,39 -03 Swiss Confederation
CaixaBank 1.125% CHF 1,420,000 Government Bond 0% 1,282,063 0.12
EUR 2 . -420, ,282,
UR 200,000 17/5/2024 205,740 02 26/6/2034
CaixaBank 4.125% Swiss Confederation
EUR 1,200,000 24/3/2036™ 1,306,062 12 CHF 460,000 Government Bond 0.25% 422,791  0.04
Cellnex Finance 1% 23/6/2035
EUR 100,000 , .
15/9/2027 88,918 oL
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Swiss Confederation Chanel Ceres 0.5%
CHF 200,000 Government Bond 2% 253,471  0.02 EUR 1,162,000 31/7/2026 1,089,742 0.10
25/6/2064 Channel Link
EUR 1,000,000 UBS 1.25% 17/4/2025" 1,029,411 0.10 EUR 350,000 Enterprises Finance 331,417 0.03
2,987,736 0.28 2.706% 30/6/2050
- 0)
GBP 110,000 ClP 2020-1 4.933% 132,548  0.01
USD 200,000 Cangkok Bank Hong Kong 169,756  0.02 16/1/2057 .
3.733% 25/9/2034 GBP 100,000 DOWSON 2022-29.183% 120,024 0.01
GC Treasury Center 20/8/2029
USD 200,000 . 161,961  0.02 EC Finance 3%
2.98% 18/3/2031 EUR 200,000 194,519  0.02
THB 12,800,000 |Mailand Government 313,628 0.03 15/10/2025
’ ’ Bond 1.585% 17/12/2035 ’ : GBP 99,982 Finsbury Square 2020-1 120,828 0.01
Thailand Government 4.954% 16/3/2070
THB 25,320,000 671,665 0.06 Funding V 5.633%
Bond 2.875% 17/6/2046 GBP 100,000 ' -n¢tng -695% 118,962 0.01
THB 10,510,000 nailand Covernment 308,631  0.03 1o/10/2028
E] ’ ’ - i 0)
Bond 3.3% 17/6/2038 6BP 100,000 unding VI 7.033% 123,023 0.01
THg 17,060,000 |nailand Government 532,503  0.05 L1202 y
»U T Bond 3.775% 25/6/2032 ’ | GBP 100,000 EZT?;;2863021_1 4.904% 117,677 0.01
Thaioil Treasury - -
USD 200,000 ¢oeer 3.75% 18/6/2050  126-550 001 GBP 193,003 _reene King Finance 199,008  0.02
> 28 691 022 4.064% 15/3/2035
,284, - . ,
GBP 181,000 gg;gigoggnance 4.855% 207,434 0.02
Abu Dhab! Governnent Harben Finance 5.205%
USD 670,000 International Bond 616,400 0.06 GBP 179,000 00 moce 194,560  0.02
0/
3.125% l?/4/2030 Heathrow Finance
Abu Dhabi Government GBP 200,000 3.875% 1/3/2027 215,810 0.02
USD 760,000 International Bond 665,000 0.06 - -
’ ’ Hops Hill No 1 5.783%
4.125% 11/10/2047 GBP 99,996 2725/2054 ’ 119,558  0.01
1,281,400 0.12 .
2o Hops Hill No 1 6.283%
BP 7 ;
| | GBP 99,997 ' noes 118,492  0.01
Anglo American Capita Hops Hill No2 6.183%
EUR 141,000 1.625% 11/3/2026 139,540 0.01 GBP 100,000 2771172054 121,541 0.01
Anglo American Capital Hops Hill No2 6.783%
USD 771,000 /" c0 " e a ro028 728,355  0.07 GBP 100,000 27/11/2054 120,025  0.01
EUR 1.799.000 Anglo American Capital 1.889 647 0.17 GBP 100,000 HSBC 1.75% 24/7/2027 106,441  0.01
4.75% 21/9/2032 T USD 405,000 HSBC 7.39% 3/11/2028 428,009 0.04
Atlas Funding 2021-1 Informa 2.125%
GBP 100,000 . oo e /7/2058 120,454  0.01 EUR 453,000 . 0 noos 457,438  0.04
Azure Finance NO 2 Informa 3.125%
GBP 165,000 "o on’ 507772030 201,365 0.02 GBP 100,000 - noo 111,741  0.01
0
USD 259,000 Barclays 2.894% 200,286 0.02 EUR 524,000 1TV 1.375% 26/9/2026 505,667 0.05
24/11/2032 o8P 100,000 Jerrold Finco 4.875% 107,149 0.01
GBP 100,000 Barclays 3% 8/5/2026 112,070  0.01 ’ 15/1/2026 ’ ;
GBP 100,000 Barclays 3.25% 110.523  0.01 Lanebrook Mortgage
’ 12/2/2027 ’ ) GBP 140,000 Transaction 2020-1 168,001  0.02
0)
EUR 1,024,000 Carclays 5.262 1,092,665 0.10 5.814% 12/6/2057
29/1/2034 GBP 200.000 Lloyds Banking 2.25% 231,034 0.02
Barclays 5.746% ’ 16/10/2024 ’ ’
USD 253,000 0 o 242,319 0.02 L Vovds Baking 4.5
Barclays 7.437% EUR 1,492,000 1832/;033" 1ng 4.9% 1,560,488 0.15
USD 252,000 : 270,339  0.03
2/11/2033 Marks & Spencer 6%
. s GBP 100,000 119,726 0.01
o8P 200,000 CelliS Acquisition 208,210  0.02 12/6/2025
’ 4.5% 16/2/2026 ’ ; Mitchells & Butlers
BG Energy Capital GBP 50,000 Finance 5.956% 49,070  0.01
GBP 200,000 " o 1o m00s 245,064 0.02 15/6/2036
Canada Square Funding Mortimer BTL 2021-1
GBP 115,000 (", 089 132,270  0.01 GBP 100,000 ) 'oo e es 116,461  0.01
Canada Square Funding
GBP 130,000 " o m0se 145,325  0.01
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National Grid Tower Bridge Funding
Electricity GBP 124,000 2021-1 5.698% 149,370 0.02
EUR 889,000 Transmission 0.19% 881,941 0.08 21/7/2064
20/1/2025 Tower Bridge Funding
Nationwide Building GBP 106,000 2021-1 5.998% 126,663 0.01
EUR 500,000 Society 1.125% 469,307 0.04 21/7/2064
i 0,
31/5/2028 6BP 305,000 |urDO Finance 9 5.583% .70 355 .0
NatWest 2.875% 20/8/2028
GBP 100,000 113,208 0.01 R R
19/9/2026 Twin Bridges 2018-1
GBP 100,000 121,610 0.01
NatWest 3.125% 5.733% 12/9/2050
GBP 100,000 112,172 0.01 R R
28/3/2027 Twin Bridges 2020-1
GBP 115,000 138,921 0.01
NatWest 4.067% 5.814% 12/12/2054
EUR 2,527,000 2,630,137 0.24 _ R
6/9/2028 GBP 125.000 Twin Bridges 2020-1 150.888  0.02
Newday Funding Master ’ 6.564% 12/12/2054 ? .
GBP 128,000 Issuer -Series 2021-1 153,432 0.01 Twin Bridges 2021-1
5.483% 15/3/2029 GBP 138,000 5.164% 12/3/2055 161,578 0.02
Newday Funding Master Twin Bridges 2021-1
GBP 136,000 Issuer -Series 2021-3 161,684 0.02 GBP 100,000 5.664% 12/3/2055 115,367 0.01
5.283% 15/11/2029 Twin Bridges 2022-2
Newday Funding Master GBP 100,000 5.564% 12/6/2055 119,272 0.01
GBP 100,000 Issuer -Series 2022-2 122,466 0.01 Unique Pub Finance
8.933% 15/7/2030 GBP 527,869 5.659% 30/6/2027 638,186 0.06
Paragon Mortgages No United Kingdom Gilt
EUR 47,545 12 3.134% 15/11/2038 45,975  0.01 GBP 1,210,000 0.125% 31/1/2024* 1,416,617 0.13
Paragon Mortgages No United Kingdom Gilt
GBP 120,000 25 5 015% 15/5/2050 145,726  0.01 GBP 5,860,000 0.375% 22/10/2026" 6,282,887 0.59
Paragon Mortgages No United Kingdom Gilt
121,004 .01
GBP 100,000 25 5.365% 15/5/2050 ,00 0.0 GBP 2,250,000 1.5% 31/7/2053 1,492,888 0.14
Parkmore Point RMBS United Kingdom Gilt
GBP 445,770 2022-1 5.362% 533,605 0.05 GBP 718,000 1.75% 22/1/2049 537,482 0.05
25/7/2045 Virgin Media Secured
GBP 100.000 Pinewood Finance 3.25% 112.106  0.01 GBP 100,000 Finance 5% 15/4/2027 113,280  0.01
’ 30/9/2025 ’ ’ 34,331,794  3.20
Premier Foods Finance
GBP 100,000 108,949  0.01
3-5% 15/%0/2026 1211 Avenue of the
BP 100,000 Residential Mortgage 120.425  0.01 USD 881,000 Americas Trust 2015- 828,760  0.08
’ 32 5.849% 20/6/2070 ’ 1211 3.901% 10/8/2035
GBP 150,000 >°9° AR Funding No 1 169,888  0.02 1211 Avenue of the
6.095% 17/11/2030 USD 750,000 Americas Trust 2015- 668,477  0.06
EUR 380,000 Santander UK0.8% 379,859  0.04 1211 4.142% 10/8/2035
107172025 1211 Avenue of the
GBP 100,000 Sanmtander UK 3.625% 114,725  0.01 USD 840,000 Americas Trust 2015- 760,980  0.07
14/132055 ; . 1211 4.142% 10/8/2035
EUR 1,500,000 U2 iy C/artere 1,301,671  0.12 245 Park Avenue Trust
0.8% 17/11/2029 USD 613,000 2017-245P 3.657% 456,643  0.04
Thames Water Utilities 5/6/2037
EUR 200,000 Finance 0.875% 180,103  0.02 245 Park Avenue Trust
31/1/2028 o USD 870,000 2017-245P 3.657% 735,921 0.07
Thames Water Utilities 5/6/2037
EUR 700,000 Finance 4.375% 729,255  0.07 280 Park Avenue 2017-
18/1/2031 . USD 820,000 280P Mortgage Trust 770,790 0.07
Tower Bridge Funding 6.117% 15/9/2034
GBP 100,000 5853}2025099% 121,359 0.01 USD 2,597,000 AbbVie 3.2% 21/11/2029 2,293,026  0.21
. ; Amazon.com 4.1%
GBP 100,000 zgggrlB;IgggWFundlng 122,613 0.01 . 137472062 L 02
’ mL FLU99h ’ : Amazon.com 4.7%
20/9/2063 USD 239,000 o 1mas 235,174 0.02
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American Airlines Ardagh Packaging
2015-2 Class AA Pass EUR 200,000 Finance / Ardagh USA 184,085 0.01
UsD 6,921 Through Trust 3.6% 6,286 0.00 2.125% 15/8/2026
22/3/2029 AREIT 2022-CRE7 6.806%
American Airlines USD 1,104,000 17/6/2039 1,001,823 0.10
2016-3 Class AA Pass Astrazeneca Finance
USD 181,260 Through Trust 3% 160,779  0.01 USsb 297,000 2 954 28/5/2031 246,128 0.02
15/4/2030 USD 1,164,000 AT&T 1.7% 25/3/2026 1,045,674 0.10
American Airlines USD 2,481,000 AT&T 2.55% 1/12/2033 1,892,775 0.18
2017-1 Class AA Pass GBP 200,000 AT&T 2.9% 4/12/2026 224,420 0.02
USD 46,150 , 0.00 ’ ’
Through Trust 3.65% 41,787 USD 365,000 AT&T 3.5% 15/9/2053 247,674  0.02
15/8/2030 USD 1,944,000 AT&T 4.3% 15/2/2030 1,819,606 0.17
American Airlines GBP 300,000 AT&T 4.375% 14/9/2029™ 341,919 0.03
USD 419,248 2019-1 Class AA Pass 365,723 0.03 GBP 100,000 AT&T 5.5% 15/§/2027 121,988 0.01
Through Trust 3.15% BAMLL Commercial
15/8/2033 USD 730,000 Mortgage Trust 2015- 607,726  0.06
i 0,
USD 372,000 American Express 4.42% 546 016 0.03 200P 3.596% 14/4/2033
3/8/2033 BAMLL Commercial
American Homes 4 Rent USD 922,024 Mortgage Trust 2018- 895,436  0.08
USD 1,223,767 2015-SFR2 Trust 3.732% 1,176,053 0.11 DSNY 6.288% 15/9/2034
17/10/2052 Bank of America 0.654%
American International EUR 100,000 26/10/2031 80,712 0.01
EUR 400,000 385,806 0.04 )
1.875% 21/6/2027 Bank of America 0.694%
. EUR 375,000 309,915 0.03
American Tower 0.4% 22/3/2031
EUR 640,000 581,137 0.05 )
15/2/2027 USD 99.000 Bank of America 0.981% 91.896  0.01
i 0 ’ M -
EUR 400,000 American Iower 1.95% 394,048  0.04 25/9/2025 -
22/5/2026 Bank of America 1.776%
. EUR 400,000 393,339 0.04
American Tower 2.1% 4/5/2027
USD 317,000 250,032 0.02 )
15/6/2030 Bank of America 1.898%
American Tower 2.3% usb 1,382,000 23/7/2031 1,073,154  0.10
usb 1,210,000 * : 934,637  0.09 )
15/9/2031 USD 143.000 Bank of America 1.922% 110.353  0.01
American Tower 4.05% ’ 24/10/2031 ’ )
USD 125,000 110,848 0.01 )
15/3/2032 USD 886.000 Bank of America 2.299% 690.514  0.06
USD 2,092,000 Amgen 2.45% 21/2/2030 1,750,347 0.16 ’ 21/7/2032 ’ ’
USD 220,000 Amgen 4.05% 18/8/2029 204,721 0.02 Bank of America 2.572%
GBP 100,000 Amgen 5.5% 7/12/2026 123,039 0.01 USD 2,604,000 /1072032 2,064,228 0.19
Anheuser-Busch InBev Bank of America 2.651%
USD 2,123,000 Worldwide 3.5% 1,930,212 0.18 USD 338,000 11/3/2032 213,5%  0.03
1/6/2030" Bank of America 2.687%
Anheuser-Busch InBev USD 822,000 22/4/2032 665,199  0.06
USD 726,000 Worldwide 4.75% 712,624  0.07 Bank of America 2.824%
93/1/2029 EUR 842,000 297/4/2033 784,044  0.07
Aon / Aon Global 2.6% Bank of America 2.972%
USD 784,000 2/12/2031 637,318 0.06 usb 1,080,000 4/2/2033 879,319 0.08
Aon / Aon Global 5% Bank of America 3.081%
USD 258,000 12/9/2032 251,333 0.02 EUR 400,000 22/9/2026 425,958  0.04
USD 1,520,000 Apple 1.65% 8/2/2031 1,211,405 0.11 Bank of America 3.194%
USD 1,296,000 Apple 1.7% 5/8/2031* 1,026,789  0.09 USD 3,524,000 23/7/2030 3,050,380  0.28
USD 272,000 Apple 3.35% 8/8/2032 243,547  0.02 Bank of America 4.571%
_ usb 3,018,000 2,795,667 .2
Ardagh Metal Packaging 27/4/2033 95,66 0-26
Finance USA / Ardagh Bank of America 5.015%
D 2,534, ,427,084  0.22
EUR 200,000 Metal Packaging 173,928  0.02 USD 2,534,000 22/7/2033 2,42
Finance 2% 1/9/2028 Bayview Commercial
Ardagh Metal Packaging USD 1,457,146 Asset Trust 2006-1 1,323,365 0.12
Finance USA / Ardagh 5.022% 25/4/2036
USD 333,000 | o Packaging 280,054 0.03 Bayview Commercial
Finance 3.25% 1/9/2028 USD 480,989 Asset Trust 2007-4 443,014 0.04

5.067% 25/9/2037
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BBCMS 2017-DELC Capital One Financial
USD 730,000 Mortgage Trust 5.743% 724,486  0.07 USD 300,000 5.268% 10/5/2033 282,51 0.08
15/8/2036 Capital One Financial
BBCMS 2018-TALL USD 15,000 5.817% 1/2/2034 14,4% 0.00
USD 2,035,000 Mortgage Trust 5.31% 1,899,284 0.18 CCUBS Commercial
15/3/2037 USD 505,000 Mortgage Trust 2017-C1 455,075 0.04
BBCMS Mortgage Trust 4.159% 15/11/2050
USD 424,000 2018-C2 4.744% 390,696 0.04 CenterPoint Energy
15/12/2051 USD 37,000 Houston Electric 3.95% 30,218 0.00
BDS 2022-FL12 6.7% 1/3/2048
Usb 550,000 546,297 0.05 R _
19/8/2038 Charter Communications
Bear Stearns ALT-A Operating / Charter
USD 1,348,476 Trust 2007-1 4.937% 1,067,662 0.10 USD 33,000 Communications 26,414  0.00
25/1/2047 Operating Capital
Becton Dickinson 2.25% 15/1/2029
EUR 400,000 423,835 0.04 ’
1.401% 24/5/2023 Charter Communications
) .
EUR 200,000 Celden 3.875% 199,379 0.02 Operating / Charter
15/3/2028 USD 944,000 Communications 550,712  0.05
Benchmark 2018-B2 Operating Capital
USD 704,000 Mortgage Trust 4.271% 608,826  0.06 3.85% 1/4/2061
15/2/2051 Charter Communications
Benchmark 2018-B3 Operating / Charter
USD 416,000 Mortgage Trust 4.295% 376,971 0.03 USD 198,000 Communications 118,198  0.01
10/4/2051 Operating Capital
Benchmark 2018-B5 3.95% 30/6/2062
USD 655,682 Mortgage Trust 4.57% 598,840 0.06 Charter Communications
15/7/2051 : Operating / Charter
USD 200,000 Cimbo Bakeries USA 4% 153,200 0.01 USD 23,000 Communications 19,555  0.00
17/5{2051 Operating Capital 4.4%
EUR 200,000 Booking 4% 15/11/2026 213,797  0.02 1/4/2033
EUR 200,000 COXer Parent 6.5% 212.635  0.02 Charter Communications
2/10/2025 . Operating / Charter
USD 3,170,000 >Croadcom 3.419% 2,549,994 0.24 USD 164,000 Communications 119,240  0.01
é5/4320333 269% Operating Capital 4.8%
USD 2,954,000 rﬁalcom . 2,327,928 0.22 1/3/2050
15 4d2034 4 15/4/ Charter Communications
USD 217,000 Broadcom 4% 1? 4/2029 196,050 0.02 Operating / Charter
USD 540,000 Croadcom 4.11% 502,740  0.05 USD 374,000 Communications 296,005  0.03
é5/9320284 15y Operating Capital
USD 3,283,000 123?132230- ’ 2,949,063 0.27 5.375% 1/5/2047
Broadcom 4. 15k EUR 200,000 Chemours 4% 15/5/2026 195,113  0.02
USD 125,000 15/4/2032 -0 109,661 0.01 CHL Mortgage Pass-
i USD 5,237 Through Trust 2004-29 4,627 0.00
Burlington Northern 4.887% 25/2/2035
USD 127,000 Santa Fe 4.45% 111,981 0.01 ChubbolNA 1.55%
15/1/2053 EUR 820,000 -0 775,899  0.07
BXP Trust 2017-GM 15/3/2028
USD 440,000 398,234 0.04 USD 307,000 Cigna 2.4% 15/3/2030 255,757  0.02
3.379% 13/6/2039 Citigroup 0.776%
- Usb 708,000 ) , .
USD 1,220,000 PP Trust 2017-Gi L025.660  0.09 e 684.455  0.06
3.425% 13/6/2039 Citigroup 1.75%
- GBP 200,000 ) 215,254  0.02
UsD 730,000 OX° Trust 2017-Gil 595,084  0.06 23/10/2026
3.425% 13/6/2039 Citigroup 2.52%
usb 2,930,000 ) 2,299,703 0.22
USD 1,436,000 Cameron LNG 2.902% 1,243,705  0.12 3/11/2032
é5/7/203iNG 3.302% USD 1,055,000 Cltigroup 2.572% 863,018 0.08
USD 1,968,000 omeron -Seh 1,630,531  0.15 37672031 :
éS/l/ZOBENG 3.402% UsD 210,000 ClIgrouP 2.666% 174,206  0.02
USD 280,000  2meron ~en 233,503 0.02 " 29/1/2031 ’ :
197172038 USD 2,008,000 ChEigroup 2.976% 1,777,393 0.17
’ ’ 5/11/2030 ’ ’ .
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Citigroup 3.057% Crown Castle 4.3%
USD 386,000 25/1/2033 315,319 0.03 UsD 802,000 15/2/2029 752,337 0.07
iti { -
USD 995,000 Citigroup 3.785% 860,822  0.08 CSAIL 2915 C4
17/3/2033 Commercial Mortgage
S USb 351,000 292,355 0.03
USD 2.594.000 Citigroup 3.98% 2 361.103 0.2 Trust 3.558%
U 20/3/2030 T . 15/11/2048
it 0) -
USD 169,000 Citigroup 4.412% 156,760  0.01 CSAIL 2017-CX10
31/3/2031 Commercial Mortgage
oo USb 220,000 199,655 0.02
USD 514.000 Citigroup 4.91% 485.247  0.05 Trust 3.458%
’ 24/5/2033 i . 15/11/2050
it 0 -
USD 429,000 Citigroup 6.27% 447,777 0.04 CSAIL 2918 Cl4
17/11/2033 USD 885.000 Commercial Mortgage 822.706  0.08
Citigroup Commercial ’ Trust 4.916% ’ .
USD 387,000 Mortgage Trust 2014- 379,933 0.04 15/11/2051
GC19 4.023% 11/3/2047 USD 727,000 CSX 4.1% 15/11/2032 667,978 0.06
Citigroup Commercial CVS Health 5.125%
USD 204,000 Mortgage Trust 2016-C2 181,512  0.02 USD 146,000 20/7/2045 131,076 0.01
3.176% 10/8/2049 CWABS Asset-Backed
Citigroup Commercial Certificates Trust
USD 807,000 Mortgage Trust 2018-B2 728,733  0.07 USD 319,706 2006-25 4.757% 204,848 0.03
4.28% 10/3/2051 25/6/2037
Citigroup Commercial DBUBS 2017-BRBK
USD 915,000 Mortgage Trust 2018-C5 860,584  0.08 USD 700,000 Mortgage Trust 3.53% 632,630 0.06
4.408% 10/6/2051 10/10/2034
Citigroup Mortgage Discovery
USD 231,530 Loan Trust 2006-FX1 152,879  0.01 EUR 247,000 Communications 1.9% 237,835  0.02
5.775% 25/10/2036 19/3/2027
C|t|Mortgage USD 84,000 Duke Energy Progress 76,464  0.01
Alternative Loan Trust 3.45% 15/3/2029
USD 498,127 N 452,000 0.04
Series 2007-A5 6% USD 491000 DuPont de Nemours 481.254  0.04
25/5/2037 ’ 4.725% 15/11/2028 ’ .
y Ecolab 2.7% 15/12/2051 .
USD 712,000 Cloud Software 6.5% 619,513  0.06 USD 161,000 c9 al b 1 101,228 0.01
31/3/2029 USD 453.000 Edison International 474.852  0.04
Usb 1,335,000 Comcast 1.5% 15/2/2031 1,027,601 0.10 ’ 6.95% 15/11/2029 ’ )
Comcast 1.95% Elevance Health 3.6%
Usb 1,256,000 15/1/2031 1,003,465 0.09 USb 252,000 15/3/2051 186,383  0.02
Usb 1,277,000 Comcast 2.65% 1/2/2030 1,096,833 0.10 Eli Lilly 1.375%
v Do EUR 310,000 .
USD 276,000 Comcast 3.4% 15/7/2046 202,013 0.02 ’ 14/9/2061 162,357 0.02
Comcast 3.969% Encore Capital 4.875%
USD 189,000 1/11/2047 151,187 0.01 EUR 200,000 15/10/2025 198,822  0.02
Comcast 4.15% Entergy Louisiana
usb 2,072,000 15/10/2028 1,977,384  0.19 USD 864,000 2 35% 15/6/2032 682,216 0.06
Comcast 4.25% Entergy Louisiana 4%
. usb 1,150,000 ,031, .
USD 606,000 15/10/2030 573,569  0.05 15/3/2033 1,031,940 0.10
Comcast 4.25% Equinix 3.2%
usb 1,536,000 15/1/2033 1,430,096 0.13 Usb 817,000 18/11/2029 710,962  0.07
Comcast 5.5% USD 2,024,000 Equinix 3.9% 15/4/2032 1,780,458 0.17
261 .
UsD 261,000 15/11/2032 267,588 0.02 USD 1,100,000 Exelon 4.7% 15/4/2050 949,971  0.09
COMM 2015-CCRE27 Fannie Mae Pool 1.5%
USD 1,837,717 Mortgage Trust 4.338% 1,685,889 0.16 USD 659,439 1/11/2041 531,299 0.05
10/10/2048 Fannie Mae Pool 1.5%
COMM 2015-LC19 USD 1,496,115 1/12/2041 1,205,3%0 0.1
USD 635,000 Mortgage Trust 3.829% 596,201 0.06 Fannie Mae Pool 1.5%
10/2/2048 USD 207,394 1/11/2050 160,241  0.01
0) i {
EUR 200,000 Coty 3.875% 15/4/2026 202,071  0.02 USD 277,247 Fannie Mae Pool 1.5% 214,063 0.02
Covanta 4.875% 1/3/2051
USsD 170,000 143,793  0.01 -
1/12/2029 Fannie Mae Pool 2%
USD 262,465 238,174  0.02
Crown Castle 3.1% 1/11/2031
USD 148,000 128,180 0.01 -
15/11/2029 USD 144,222 Fannie Mae Pool 2% 128.327  0.01
0, ’ ’ -
USD 1,311,000 Crown Castle 3.3% 1,139,949  0.11 1/3/2037

1/7/2030
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USD 923,454 Eig;;g4gae Pool 2% 780,484  0.07 USD 69,862 E?Z;ggSgae Pool 2% 56,875  0.01
USD 118,046 E?Z?;§4gae Pool 2% 99,261  0.01 USD 136,644 zigcggsgae Pool 2% 112,377 0.01
USD 177,966 §§33;§5gae Pool 2% 145,325  0.01 USD 312,984 Eig;ggsgae Pool 2% 257,149 0.02
USD 320,424 5?23530236 Pool 2% 262,148 0.02 USD 698,487 Eig;ggsgae Pool 2% 572,752 0.05
USD 96,447 Ei;gjgogge Pool 2% 79,459 0.01 USD 163,541 Eig;;gsgae Pool 2% 134,365  0.01
USD 307,644 E?Z;;gogge Pool 2% 252,125  0.02 USD 296,676 Eig;;gsgae Pool 2% 243,271 0.02
USD 256,101 Eig;;gsfae Pool 2% 208,716 0.02 USD 543,102 Eig;ggsgae Pool 2% 443,881  0.04
USD 200,569 Eig;;gsTae Pool 2% 164,351  0.02 USD 206,575 Eig;ggsgae Pool 2% 160,722 0.02
USD 113,132 Eig;;gsﬁae Pool 2% 93,104  0.01 USD 593,980 iig;gggfae Pool 2..5% 549,465 0.05
USD 102,909 E?Z;;gsfae Pool 2% 85,027  0.01 USD 246,303 §§29285gae Pool 2.5% 212,306 0.02
USD 151,964 E?Z;;gsfae Pool 2% 124,523 0.01 USD 376,261 Eig;zgsgae Pool 2..5% 322,620  0.03
USD 179,479 E?Z;;gsfae Pool 2% 147,850  0.01 USD 370,687 Eig;;gsgae Pool 2.5% 317,841  0.03
USD 59,710 Ei;;;gsﬁae Pool 2% 49,197  0.00 USD 378,144 iig;ggsgae Pool 2.5 324,234 0.03
USD 766,777 i?g;;§5¥ae Pool 2% 624,183  0.06 USD 495,131 iig;ggSgae Pool 2.5% 424,542 0.04
USD 361,122 E?;;;gogie Pool 2% 206,265 0.03 USD 404,116 Eig;ggsgae Pool 2.5% 346,503 0.03
USD 115,934 Ei;?;gogie Pool 2% 95,414  0.01 USD 126,051 Eig;ggsgae Pool 2.5% 108,080  0.01
USD 93,776 Ei;;};ogie Pool 2% 77,129 0.01 USD 284,195 5322j§0!ge Pool 2.5% 245,014 0.02
USD 208,391 5?22;20!26 Pool 2% 171,255  0.02 USD 69,984 5329285Tae Pool 2..5% 60,005  0.01
USD 326,074 E?:Ejzogie Pool 2% 265,627 0.02 USD 716,934 Eizgjgogie Pool 2.5% 617,750  0.06
USD 69,607 5722530236 Pool 2% 56,650  0.01 USD 187,815 E?ZZ;?OZTQ Pool 2.5% 161,551  0.01
USD 129,879 Ei;gjgogie Pool 2% 106,516  0.01 USD 677,030 Ei;gjgogie Pool 2.5% 582,910  0.05
USD 57,832 E??gjgo!?e Pool 2% 48,079  0.00 USD 621,205 E?:;;gSEae Pool 2.5% 534,120  0.05
USD 416,213 E??Ejiog?e Pool 2% 338,781 0.03 USD 2,953,386 Eiz;ggsgae Pool 2.5% 5 510,134 0.23
USD 192,674 E?Zgjgogie Pool 2% 158,274  0.01 USD 157,183 E?Z;ggsgae Pool 2.5% 134,619  0.01
USD 290,779 E?Zgjgogie Pool 2% 237,332 0.02 USD 111,031 Eig;ggSQae Pool 2.5% 94,990  0.01
USD 290,086 E??gjgo!?e Pool 2% 237,006 0.02 USD 398,141 5322285239 Pool 2.5% 339,939 0.03
USD 265,467 E?Z;;gsgae Pool 2% 218,159 0.02 USD 471,265 Eig;ggsgae Pool 2.5% 402,084  0.04
USD 270,287 Ei;;;gsgae Pool 2% 222,026  0.02 USD 77,899 E?;;;gsgae Pool 2.5 66,971  0.01
USD 230,023 E?Z;;gsgae Pool 2% 188,991  0.02 USD 38,227 Eig;;gzgae Pool 3 35,906  0.00
USD 363,316 E?E;QSSgae Pool 2% 209,530  0.03 USD 222,344 E?;;;gzgae Pool 3k 200,932 0.02
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i 0) i - 0)
USD 208,286 Ei;g;gogge Pool 3% 196,683  0.02 USD 255,931 ;233}30226 Aces 3.547% 244,146  0.02
Fannie Mae Pool 3% FBR Securitization
USD 100,784 1 /1 /2030 95,032 0.01 USD 847,893 Trust 5.322% 825,745 0.08
USD 50,090 Eig;;g3gae Poot 3 47,294 0.00 izgii;foﬁgme Loan
- 0 0)
USD 2,285,210 §§§3§S4Sae Pool 3% 2,086,663 0.1 USD 2,423,000 ?g;;ggggzs.z5a 2,787,249  0.26
Fannie Mae Pool 3% EUR 520,000 FedEx 0.45% 4/5/2029 438,311 0.04
USD 418,947 372,732 0.03 ’ g
1/8/2050 USD 8,000 FedEx 4.1% 15/4/2043 6,283  0.00
‘ . S -
USD 409,609 Fannie Mae Pool 3% 361,860 0.03 Fldellty_Nat|ona!
1/11/2051 EUR 510,000 Information Services 539,728 0.05
Fannie Mae Pool 3% 0.75% 21/5/2023
USD 182,967 162,180 0.01 1o -
1/12/2051 Fidelity National
! . . .
USD 699,291 Fannie Mae Pool 3% 619,741  0.06 EUR 360,000 Information Services 304,830 0.03
1/3/2052 2.95% 21/5/2039
‘ . :
USD 61,209 annie Wae Pool 3% 54,393  0.00 FirstEnergy
1/4/2052 USD 492,000 Transmission 4.55% 406,473  0.04
i 0)
UsD 95,965 ' amnie Mae Pool 3 84,963 0.01 1/4/2049
1/5/2052 FirstEnergy
USD 266,430 annie lae Pool 3.5% 255,655  0.02 USD 2,000 Transmission 5.45% 1,871 0.00
1/10/2030 15/7/2044
USD 6,489 "annie Nae Pool 3.5% 6,227 0.00 EUR 500,000 Fiserv 1.625% 1/7/2030 443,703 0.04
1/11/2032 USD 955,000 | 1Orida Pover & Light 669,168 0.06
USD 298,689 |annie Mae Pool 3.5k 275,852 0.03 T 3.15% 1/10/2049 ’ ’
/L2087 USD 155,000 | 10Fida Pover & Light 127,539 0.01
SD 300,354 Fannie Mae Pool 3.5% » 3.99% 1/3/2049 , .
U ,35 277,795  0.03
/122047 | 3.5 usD 456,000 OFd Yotor 6.1% 427,939 0.04
USD 180,496 E?;;;g4gae Pool 3.5% 166,763 0.02 , 19/8/2032 , .
Ford Motor Credit
; ) GBP 100,000 116,850  0.01
USD 138,022 Eig;;g4gae Pool 3.5% 127,410  0.01 4.535% 6/3/2025
Famnie lae Pool 4% USD 532.310 Freddie Mac Gold Pool 506.537  0.05
USD 14,082 ligjggssae 00 13,792 0.00 T 2.5 1/12/2027 ’ :
Fannie Mae Pool 4% USD 569,209 | reddie Mac Cold Pool 531,340 0.05
USD 41,676 1?28;;0336 ool &% 40,847 0.00 % 3 5y 1/12/2044 : :
Freddie Mac Gold Pool
H 0
USD 126,878 E?Z;;g4gae Pool 4% 121,766 0.01 USD 406,322 5 5y 1/1/2045 379,878 0.04
Fannie Mae Pool 4% USD 365,461 | "cddie Mac Cold Pool 341,176 0.03
USD 150,904 "o 144,572 0.01 ’ 3.5% 1/6/2045 ’ :
Fannie Mae Pool 4% USD 1,048,603 ' reddie Wac Gold ool )0 00y g 0
USD 38,262 oo 36,273 0.00 U 4% 1/8/2044 oS :
- Freddie Mac Gold Pool
Fannie Mae Pool 4.5%
USD 94,840 1/8/2042 ? 93,864 0.01 USD 524,707 0" 15 19045 509,685 0.05
. Freddie Mac Gold Pool
Fannie Mae Pool 4.5%
o 33,700 Fanme 33,353 0.00 USD 307,534 .%o 297,555  0.03
- Freddie Mac Gold Pool
Fannie Mae Pool 4.5%
USD 83,487 /o /0045 82,117  0.01 USD 204,602, 5 1/0/2039 202,411 0.02
- Freddie Mac Gold Pool
Fannie Mae Pool 4.5%
usp 74,775 Fannte ! 71851 0.01 USD 77,286, o000 76,149  0.01
Fannie Mae Pool 5% Freddie Mac Gold Pool
USD 1,176,224 00 o 1,182,492  0.11 USD 44,552 o1 /1072036 44,470 0.00
i ) Freddie Mac Gold Pool
USD 5,749 Eig;;g3gae Pool 5.5% 5,89  0.00 USD 556 "1 /872032 575 0.00
i ) Freddie Mac Pool 1.5%
USD 414,988 E?Q;QSSgae Pool 5.5% 423,235 0.04 USD 91,464 o 0e0 70,670 0.01
Fannie Mae Pool 5.5% Freddie Mac Pool 1.5%
D 22 }
USD 287,959 oo 294,029  0.03 USD 228,596, /1172050 176,622  0.02
i Freddie Mac Pool 2%
USD 381,951 Eig;gg4?a€ Pool 6% 395,586 0.04 USD 100,185 0o 97,156 0.01
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USD 130,743 E;:gg;szac Pool 2% 109,939  0.01 USD 93,781 i;ggg;glmc Pool 3% 83,775  0.01
USD 61,358 E;g%‘;:o”'ac Pool 2% 50,285  0.00 USD 120,053 ';;ig%g;fac Pool 3% 106,442 0.01
USD 94,922 E;ii%gsgac Pool 2% 78,202 0.01 USD 69,232 E;ZC/’SSEZM“ Pool 3% 61,799  0.01
USD 568,910 E;g%’;gl”’ac Pool 2% 463,502 0.04 USD 677,423 E;Z%ZZM&C Pool 3t 600,416  0.06
USD 291,827 E;jig;glw'ac Pool 2% 241,122 0.02 USD 82,910 Uigg:}g 4Ma° Pool 3.5% 79,114  0.01
USD 170,103 E;g%‘('): lMaC Pool 2% 140,126  0.01 USD 2,257,889 ';;g%j;zGMac Pool 3.5% 5 109,528 0.20
USD 785,392 E;gig;gl“"ac Pool 2% 650,870  0.06 USD 180,914 i;iig;ish"ac Pool 3. 5% 166,544  0.02
USD 48,903 E;gig;glMaC Pool 2% 40,009 0.00 USD 577,552 i;igg;ism Pool 4% 553,997  0.05
USD 227,751 E;Sig;glw'ac Pool 2% 186,057  0.02 USD 10,314 i;;gg;isMac Pool 4% 9,824  0.00
USD 46,605 E;igg;g;fac Pool 2% 37,934 0.00 USD 70,364 ';;gig;';ZMac Pool 4.5% 67,623 0.01
USD 617,862 E;‘ig%gsfac Pool 2% 502,769  0.05 USD 444,489 iﬁ;’g;gz”’“ Pool 4.5k 427,664  0.04
USD 76,194 E;‘ig%g;{m Pool 2% 62,467  0.01 USD 136,842 i;ggg;:zMac Pool 4.5% 131,482 0.01
USD 164,372 E;‘ig%gshfac Pool 2% 134,805  0.01 USD 40,000 E;ﬁjﬂggzgortgage 8.25% 38,058 0.00
USD 202,642 Sigg;gshlﬂac oot 2 166,531 0.02 USD 1,265,000 mgazglirﬁ 3.004% 1,176,143 0.11
USD 481,503 Eﬁfiiégzm Pool 2% 295,850 0.04 USD 875,000 Sjgzog%lM% 875,466  0.08
USD 354,891 E;igg;gzwlac Pool 2% 292,585  0.03 USD 288,000 gg;g?;g;a' 6.75% 282,573  0.03
USD 1,493,135 E;E?SSEZM“ Pool 2% 1,231,510 0.1 EUR 2,707,000 ieg‘;;;' 2325;;5; 2,634,811  0.25
USD 263,851 E;iig;gzw'ac Pool 2% 216,780  0.02 EUR 130,000 i:;i;g(')zgi"s 0.45% 125,522 0.01
USD 87,507 E;Zgg;gzMaC Pool 2% 71,183 0.01 USD 839,000 ii;g;;ézgitors S 811,385 0.08
USD 69,720 E;s%j(i,gowlac Pool 2.5k 50,666  0.01 USD 431,000 i:;igi;oggtors 5.4 413,466  0.04
USD 585,033 E;giggglMac ool 258 504,349 0.05 EUR 131,000 ﬁ?::\r:i:a,:logog;o 117,880  0.01
1 0
USD 338,737 E;gigsglw'ac Pool 2.5k 204,434 0.03 ézg Z ifz;otors
- . enera’
USD 502,600 E;:ggsglMac Pool 2.5% 431,626 0.04 EUR 100,000 EQEEQZQ 0.85% 95,896  0.01
USD 328,506 z;ﬁ%gshfac Pool 2.5k 281,321  0.03 USD 375,000 i;;igg 4Z°iences 4.75% 337,026  0.03
USD 242,574 E;ig%gshl"ac Pool 2.5% 207,359 0.02 USD 908 i;;z;:ogie I Pool 6.5% 930  0.00
USD 701,466 E;gig;gomc Pool 3% 624,913 0.06 USD 3,487 i;;g;zogie I Pool 6.5% 3,580 0.0
USD 143,707 E;ngf,gom Pool 3% 127,348 0.01 USD 1,073,050 S(i);gjgogge 11 Pool 2% 904,439  0.08
USD 372,431 E;ggg;gowlac Pool 3 335,638  0.03 USD 135,841 g(');;;jzggg 1 Pool 2% 114,246 0.01
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Ginnie Mae 11 Pool 2% Goldman Sachs 7.25%
USb 616,170 20/1/2051 517,966  0.05 GBP 100,000 10/4/2028* 130,646 0.01
USD 283,131 Ginnie Mae Il Pool 2% 237230 0.02 GoodLeap Sgstalnable
20/2/2051 Home Solutions Trust
I USb 437,093 346,406  0.03
USD 404.375 Ginnie Mae Il Pool 350.879  0.03 2021-5 2.31%
’ 2.5% 20/4/2051 ’ ) 20/10/2048
Ginnie Mae 11 Pool GoodLeap Sustainable
USD 1,092,658 2.5% 20/10/2051 944,695 0.09 USD 1,631,957 Home Solutions Trust 1,535,316 0.14
Ginnie Mae 11 Pool 2022-3 4.95% 20/7/2049
USD 2,071,699 2.5% 20/12/2051 1,790,550 0.17 GS Mortgage Il Series
Ginnie Mae Il Pool USD 1,260,000 2005-ROCK 5.515% 1,221,176 0.11
USD 310,640 2.5% 20/7/2052 268,414 0.02 3/5/2032
Ginnie Mae 11 Pool 3% GS Mortgage Trust
USD 699,187 20/12/2044 640,051 0.06 USD 1,564,363 2015-GC34 4.466% 1,430,509 0.13
Ginnie Mae Il Pool 3% 10/10/2048
USD 99,695 20/4/2050 89,611 0.01 GS Mortgage Trust
Ginnie Mae 11 Pool 3% UsD 1,162,000 2016-GS2 3.759% 1,032,411 0.10
USD 125,103 20/5/2050 112,471  0.01 10/5/2049
Ginnie Mae 11 Pool 3% GSMPS Mortgage Loan
USD 577,604 20/6/2051 515,053 0.05 USD 788,429 Trust 2005-RP1 3.672% 687,344  0.06
Ginnie Mae 11 Pool 3% 25/1/2035
USD 182,373 20/12/2051 163,180 0.02 GSMPS Mortgage Loan
Ginnie Mae Il Pool 3% USD 562,005 Trust 2005-RP3 3.704% 513,657 0.05
Usb 112,665 20/1/2052 100,667 0.01 25/9/2035
Ginnie Mae 11 Pool USD 327,000 Hasbro 3.9% 19/11/2029 287,066  0.03
USD 1,044,777 3.5% 20/11/2046 972,502 0.09 USD 123,000 HCA 2.375% 15/7/2031 95,517  0.01
Ginnie Mae Il Pool 4% USD 405,000 HCA 3.5% 1/9/2030 346,682  0.03
USD 755,785 20/6/2047 724,112 0.07 USD 1,616,000 HCA 3.625% 15/3/2032 1,361,536 0.13
Ginnie Mae 11 Pool Hewlett Packard
USD 635,456 2,674 . R
4.5% 20/5/2041 632,6 0-06 USD 173,000 Enterprise 6.35% 169,209 0.02
USD 47,574 Ginnie Mae Il Pool 46,501 0.00 15/10/2045
4.5% 20/9/2048 Home Depot 2.7%
o Usb 206,000 177,799  0.02
USD 18.692 Ginnie Mae 11 Pool 18.292  0.00 15/4/2030
’ 4.5% 20/4/2050 ’ ) Houston Galleria Mall
Ginnie Mae 11 Pool 5% USD 700,000 Trust 2015-HGLR 3.982% 618,136  0.06
USD 259,258 20/7/2040 259,822  0.02 5/3/2037
Global Payments 2.15% USD 254,000 HP 4% 15/4/2029 230,448  0.02
USD 140,000 15/1/2027 122,739 0.01 USD 281,000 HP 4.2% 15/4/2032 240,915  0.02
USD 392,000 Global Payments 4.95% 379,056 0.04 HSI A§s?t )
15/8/2027 Securitization Trust
Goldman Sachs 1.992% USD 2,044,582 2007-NC1 4.757% 1,430,181 0.13
USb 528,000 27/1/2032 404,537 0.04 25/4/2037
Goldman Sachs 2.383% Independence Plaza
usb 1,396,000 1,091,516 0.10
21/7/2032 USD 1,534,500 Trust 2018-INDP 3.763% 1,440,998 0.13
Goldman Sachs 2.6% 10/7/2035
usb 3,233,000 2,715,527 0.25
7/2/2030 IndyMac INDX Mortgage
0
UsD 1,721,000 oCtdman Sachs 2.615% 1,376,828 0.13 USD 610,526 Loan Trust 2006-AR15 556,004  0.05
22/4/2032 4.857% 25/7/2036
{
USD 160,000 Goldman Sachs 2.65% 126,884  0.01 USD 945,000 Intel 4.875% 10/2/2028 930,831  0.09
21/10/2032 USD 900,000 Intel 5.2% 10/2/2033 879,336 0.08
" - .
USD 1,936,000 Goldman Sachs 3.102% 1,588,865 0.15 International Business
24/2/2033 USD 172,000 Machines 2.95% 110,728  0.01
Goldman Sachs 3.8% 15/5/2050
USb 2,443,000 2,214,553 0.21
15/3/2030 IXIS Real Estate
0) -
EUR 4,620,000 cotdman Sachs 4% 4,766,952 0.4 USD 4,975,079 Capital Trust 2006-HE2 ~ 1,411,510 0.13
21/9/2029 5.137% 25/8/2036
Goldman Sachs 4.223%
usb 1,689,000 1/5/2029 1,577,654 0.15
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JP Morgan Chase Mastr Asset Backed
Commercial Mortgage USD 1,016,619 Trust 2004-0PT2 5.317% 864,046  0.08
USD 690,000 Trust 2015-JP1 4.725% 632,091 0.08 25/9/2034
15/1/2049 Mastr Asset Backed
JP Morgan Mortgage USD 312,324 Trust 2005-WF1 6.342% 307,552  0.03
USD 552,486 Trust 2017-2 3.655% 461,035 0.04 25/6/2035
25/5/2047 Mastr Asset Backed
JP Morgan Mortgage USD 883,235 Trust 2005-WF1 6.477% 864,414  0.08
USD 982,787 Trust 2018-4 3.713% 804,699 0.07 25/6/2035
25/10/2048 Mauser Packaging
JPMBB Commercial USD 398,000 Solutions 7.875% 400,360 0.04
USD 845,000 Mortgage Trust 2016-C1l 707,573  0.07 15/8/2026
4.236% 17/3/2049 Medline Borrower
JPMDB Commercial USD 85,000 3.875% 1/4/2029 70,419 0.01
USD 1,000,000 Mortgage Trust 2016-C2 929,477  0.09 Metropolitan Life
3.144% 15/6/2049 EUR 100,000 Global Funding I 102,364 0.01
{
EUR 1,980,000 JPMorgan Chase 0.625% 2,052,682 0.19 0.375% 9/4/2024
25/1/2024 MF1 2022-FL10 7.199%
USD 853,000 853,000 0.08
JPMorgan Chase 0.991% 17/9/2037
GBP 200,000 221,126 0.02 .
28/4/2026 Moody*s 3.1%
USD 332,000 204,718 0.02
JPMorgan Chase 1.638% 29/11/2061
EUR 400,000 381,032 0.04 .
18/5/2028 Moody*s 3.75%
USD 491,000 372,869 0.04
JPMorgan Chase 1.764% 25/2/2052
USD 480,000 368,400 0.03
19/11/2031 Morgan Stanley 2.239%
usb 2,356,000 1,826,797 0.17
JPMorgan Chase 1.953% 21/7/2032
USD 1,420,000 1,097,889 0.10
4/2/2032 Morgan Stanley 2.511%
USD 946,000 746,338  0.06
JPMorgan Chase 2.522% 20/10/2032
USD 435,000 358,320 0.03
22/4/2031 Morgan Stanley 2.943%
USD 833,000 678,130 0.06
JPMorgan Chase 2.545% 21/1/2033
USD 139,000 110,633 0.01
8/11/2032 Morgan Stanley 3.622%
USD 167,000 147,404  0.01
JPMorgan Chase 2.963% 1/4/2031
Usb 2,641,000 2,172,578 0.20
25/1/2033 Morgan Stanley 4.431%
usb 1,100,000 1,032,327 0.10
JPMorgan Chase 3.702% 23/1/2030
USD 580,000 521,732 0.05
6/5/2030 Morgan Stanley 4.889%%
usb 3,307,000 3,125,556  0.29
JPMorgan Chase 4.565% 20/7/2033
usb 2,559,000 * 2,421,532 0.22
14/6/2030 Morgan Stanley 6.342%
Usb 915,000 962,415 0.09
USD 2.774.000 JPMorgan Chase 4.586% 2 577.680 0.24 18/10/2033
T 26/4/2033 T : Morgan Stanley Bank of
JPMorgan Chase 4.912% America Merrill Lynch
USD 897,000 95/7/2033 854,072 0.08 USD 555,000 Trust 2016-C32 3.994% 514,624 0.05
Kinetik 5.875% 15/12/2049
D . R
USD 96,000 15/6/2030 88,317 0.01 Morgan Stanley Capital
USD 651,000 KLA 5.25% 15/7/2062° 617,245 0.06 USb 1,000,000 1 2017-HR2 3.89% 915,344  0.08
Kraft Heinz Foods 15/12/2050
GBP 100,000 4.125% 1/7/2027 116,23  0.01 Morgan Stanley Capital
Level 3 Financing USD 852,000 I Trust 2014-150E 751,513  0.07
USD 97,000 4.25% 1/7/2028 66,892 0.01 3.912% 9/9/2032
Level 3 Financing Morgan Stanley Capital
USD 147,000 4.625% 15/9/2027 109,754 0.01 USD 1,449,748 1 Trust 2018-H3 4.62% 1,324,541 0.12
Liberty Mutual 3.625% 15/7/2051
EUR 100,000 23/5/2059 99,573 0.01 Morgan Stanley Capital
Lowe"s 5.125% USD 289,971 I Trust 2018-L1 4.719% 264,412  0.02
USD 124,000 s . ’ ’
15/4/2050 112,185 0.01 15/10/2051
Marsh & McLennan Morgan Stanley Capital
EUR 100,000 1.979% 21/3/2030 91,184 0.01 USD 634,000 1 Trust 2018-MP 4.276% 557,144  0.05
0
USD 216,000 Marsh & McLennan 6.25% 237,833 0.02 11/7/2040

1/11/2052
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Mosaic Solar Loan Oncor Electric
USD 129,755 Trust 2020-1 3.1% 110,603  0.01 USD 551,000 Delivery 4.55% 531,674 0.05
20/4/2046 15/9/2032
Mosaic Solar Loan OneMain Financial
USD 344,684 Trust 2020-2 1.44% 286,310 0.03 USD 1,162,000 Issuance Trust 2019-2 1,061,325 0.10
20/8/2046 3.14% 14/10/2036
Mosaic Solar Loan OneMain Financial
USD 209,071 Trust 2020-2 2.21% 170,054  0.02 USD 721,755 Issuance Trust 2020-A 717,538 0.07
20/8/2046 3.84% 14/5/2032
Mosaic Solar Loan OneMain Financial
USD 231,883 Trust 2022-2 4.38% 216,087 0.02 USD 150,000 Issuance Trust 2021-1 122,994 0.01
21/1/2053 2.22% 16/6/2036
USD 1,039,000 MPLX 4% 15/3/2028 971,168 0.09 OneMain Financial
Navient Private USD 170,000 Issuance Trust 2021-1 132,363 0.01
Education Refi Loan 2.47% 16/6/2036
USD 714,562 716,638 0.07
Trust 2020-C 6.188% USD 132,000 Oracle 1.65% 25/3/2026 117,850 0.01
15/11/2068 Oracle 2.875%
New Century Horme usb 2,149,000 25/3/2031 1,775,376  0.16
USD 626,909 Equ!ty Loan Trust 609,079  0.06 USD 4,429,000 Oracle 2.95% 1/4/2030 3,772,328 0.35
series 2005-8 5.337% EUR 400,000 COracle 3.125% 419,641 0.04
25/10/2035 ’ 10/7/2025* ’ )
New Jersey Health Care USD 2,042,000 Oracle 4.3% 8/7/2034 1,789,726  0.17
USD 140,000 Facilities Financing 101,065  0.01 USD 169,000 Oracle 6.15% 9/11/2029 174,579  0.02
Authority 3% 1/7/2051 UsD 2,538,000 Oracle 6.25% 9/11/2032 2,629,623 0.24
New York Life Global Organon / Organon
GBP 150,000 Funding 4.35% 179,403  0.02 EUR 100,000 Foreign Debt Co-lssuer 91,332 0.01
16/9/2025 2.875% 30/4/2028
Newcastle Mortgage Otis Worldwide 2.565%
USD 936,112 Trust 2007-1 4.847% 918,368  0.08 USD 500,000 /) /5030 420,541 0.04
25/4/2037 Paramount Global 4.2%
NextEra Energy Capital USD 412,000 10/5/2032 339,029 0.03
usb 2,611,000 2,206,370 0.21
1.9% 15/6/2028 USD 204,000 ©ccO Eneray 2.85% 133,497  0.01
NextEra Energy Capital ’ 15/9/2051 ’ ’
usb 3,678,000 2,966,674 0.28
2.25% 1/6/2030 PECO Energy 4.375%
_ USD 490,000 427,619 0.04
NextEra Energy Capital 15/8/2052
USD 352,000 299,583  0.03
2.75% 1/11/2029 USD 132.000 PECO Energy 4.6% 119.165  0.01
USD 700000 NextEra Energy Capital 673.407  0.06 ’ 15/5/2052 ’ .
’ 5.05% 28/2/2033 ’ . Penske Truck Leasing /
Norfolk Southern 3% USD 31,000 PTL Finance 4% 29,659 0.00
USD 656,000 15/3/2032 551,168 0.05 15/7/2025
USD 542,000 NVIDIA 2% 15/6/2031* 435,536 0.04 Periama 5.95%
’ ’ USD 200,000 188,698  0.02
Olympic Tower 2017-0T 19/4/2026
USD 1,010,000 Mortgage Trust 3.566% 911,640 0.08 PPG Industries 1.4%
10/5/2039 EUR 915,000 13/3/2027 880,212 0.08
Olympic Tower 2017-0T Prologis Euro Finance
EUR 400,000 356,232 0.03
USD 690,000 Mortgage Trust 3.945% 530,654 0.05 0.25% 10/9/2027
10/5/2039 EUR 280,000 Prologis Euro Finance 218,747 0.02
Olympus Water US 0.625% 10/9/2031
EUR 100,000 91,443 0.01 . .
3.875% 1/10/2028 EUR 300.000 Prologis Euro Finance 938 558 0.02
Oncor Electric ’ 1.5% 8/2/2034 ’ :
USD 684,000 Delivery 3.1% 476,026 0.04 Public Service
15/9/2049 USD 9,000 Electric and Gas 3.6% 6,931 0.00
Oncor Electric 1/12/2047
USD 37,000 Delivery 3.8% 29,939 0.00 Public Service
30/9/2047 USD 490,000 Electric and Gas 4.9% 486,066 0.05
Oncor Electric 15/12/2032
- ) 0
USD 949,000 Delivery 4.15% 889,727 0.08 USD 1,373,000 QUALCOMM 2.15% 1,148,015 0.11

1/6/2032

20/5/2030
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QUALCOMM 4.5% SMB Private Education
USD 640,000 20/5/2052 563,102 0.05 USD 2,005,804 Loan Trust 2021-A 1,963,462 .18
USD 148,000 QUALCOMM 6% 20/5/2053 158,309 0.01 5.318% 15/1/2053
Ready Capital Mortgage SMB Private Education
USD 554,815 Financing 2022-FL9 556,563  0.05 USD 2,065,425 Loan Trust 2022-B 2,062,146 .19
7.072% 25/6/2037 5.851% 16/2/2055
Renaissance Home SMB Private Education
Equity Loan Trust USD 1,627,766 Loan Trust 2022-C 1,567,092 .15
USD 232,413 2005-3 5.14% 228,019 0.02 4.48% 16/5/2050
25/11/2035 SOF1 PROFESSIONAL LOAN
Republic Services USD 525,321 PROGRAM 2017-F 2.84% 505,425 .05
USD 313,000 2.375% 15/3/2033 246,547 0.02 25/1/2041
RPM International Southern California
UsD 19,000 5 25% 1/6/2045 16,395 0.00 UsD 314,000 Edison 2.5% 1/6/2031 256,952 .02
. _ N
USD 1,250,000 RR 1 6.392% 15/7/2035 1,230,974 0.11 USD 1,188,000 So?thern California 979,417 09
S&P Global 3.9% Edison 2.75% 1/2/2032
UsD 173,000 134,619 0.01 . _
1/3/2062 Southern California
usb 2,150,000 . 2,228,656 .21
Salesforce 1.95% Edison 5.95% 1/11/2032
USD 617,000 492,519  0.05
15/7/2031 State Street 2.623%
_ UsD 355,000 289,030 .03
San Diego County Water 7/2/2033
USD 2,425,000 N 2,651,061 0.24
Authority 5% 1/5/2052 Tenet Healthcare
. USD 235,000 222,996 .02
USD 501.800 Sesac Finance 5.216% 467.333  0.04 6.125% 15/6/2030
’ 25/7/2049 ’ . Thermo Fisher
USD 168,000 Sherwin-Williams 2.9% 102,564  0.01 USD 475,000 Scientific 2.6% 410,309 .04
15/3/2052 1/10/2029
EUR 100,000 Silgan 2.25% 1/6/2028 90,553 0.01 Time Warner Cable
SLM Private Credit USD 136,000 6.55% 1/5/2037 129,458 .01
Student Loan Trust T-Mobile USA 3.3%
USD 491,680 2004-A 5. 169% 478,504 0.04 UsD 185,000 15/2/2051 122,845 .01
15/6/2033 T-Mobile USA 3.875%
SLM Private Credit Usb 973,000 15/4/2030 880,071 .08
Student Loan Trust T-Mobile USA 5.05%
USD 1,684,694 2005-B 5.099% 1,611,005 0.15 USD 675,000 15/7/2033 646,773 .06
15/6/2039 Transcontinental Gas
SLM Private Credit USD 83,000 Pipe Line 4% 15/3/2028 77,918 -0
Student Loan Trust Tricon American Homes
1,944,292 .1
USD 2,062,559 2006-A 5.059% 944,29 0.18 USD 1,390,100 2019-SFR1 Trust 2.75% 1,280,297 .12
15/6/2039 17/3/2038
i i i ifi 0,
SLM Private Credit USD 276,000 Union Pacific 2.973% 171,521 02
Student Loan Trust 16/9/2062
USD 424,977 397,786  0.04 . -
2006-B 4.969% USD 186.000 Union Pacific 3.799% 134 333 o1
15/12/2039 ’ 6/4/2071 ’ .
SLM Private Education Union Pacific 3.839%
USD 1,128,226 Loan Trust 2010-C 1,211,084 0.11 USD 305,000 20/3/2060 230,671 -02
9.338% 15/10/2041 Union Pacific 5.15%
UsD 260,000 247,241 .02
SMB Private Education 20/1/2063
USD 680,000 Loan Trust 2015-C 3.5% 641,415 0.06 United Airlines 2016-1
15/9/2043 USD 99,370 Class AA Pass Through 88,407 .01
SMB Private Education Trust 3.1% 7/1/2030
USD 885,000 Loan Trust 2020-A 3% 745,307 0.07 United Airlines 2018-1
15/8/2045 USD 606,835 Class AA Pass Through 544,104 .05
SMB Private Education Trust 3.5% 1/9/2031
USD 1,595,000 Loan Trust 2020-PT-A 1,258,893 0.12 United Airlines 2019-2
2.5% 15/9/2054 USD 914,039 Class A Pass Through 777,751 .07
SMB Private Education Trust 2.9% 1/11/2029
USD 1,090,000 Loan Trust 2020-PTB 861,556 0.08 United States Treasury
2.5% 15/9/2054 USD 4,800 Inflation Indexed 5,130 .00

Bonds 0.125% 15/4/2026
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United States Treasury WaMu Mortgage Pass-
Inflation Indexed Through Certificates
usb 2,600,000 Bonds 0.125% 2,659,855 0.24 uUsb 2,467,222 Series 2006-AR13 Trust 2,083,273 0.19
15/10/2026 T 3.673% 25/10/2046
United States Treasury WaMu Mortgage Pass-
Inflation Indexed Through Certificates
usb 3,900,000 Bonds 0.125% 3,962,130 0.37 USD 1,547,844 Series 2007-0A5 Trust 1,189,785 0.11
1571720311 3.591% 25/6/2047
United States Treasury Washington Mutual
USD 111,000 Note/Bond 1.125% 89,908 0.01 Mortgage Pass-Through
15/2/2031 UsD 2,287,455 Certificates WMALT 1,881,350 0.17
United States Treasury Series 2006-AR8 Trust
USD 640,000 Note/Bond 1.375% 416,587 0.04 3.643% 25/10/2046
15711720401 Wells Fargo 2.125%
United States Treasury EUR 530,000 4/6/2024 552,245  0.05
USD 3,220,000 Note/Bond 3.5% 3,115,727  0.29 Wells Fargo 3.35%
31/1/2028* usb 1,207,000 2/3/2033 1,019,973  0.09
United States Treasury Wells Fargo Commercial
USD 2,020,000 Note/Bond 4% 2,029,469 0.19 USD 255,000 Mortgage Trust 2016- 225,871  0.02
*
15/11/2052%, 1 LC24 3.621% 15/10/2049
United States Treasury Wells Fargo Commercial
USD 6,500,000 Note/Bond 4.125% 6,412,402  0.59 USD 257,000 Mortgage Trust 2017- 215,026  0.02
3171720251 C38 3.903% 15/7/2050
A , _
USD 765,000 UnitedHeal th 2.875% 672,092 0.06 Wells Fargo Commercial
15/8/2029 USD 1,390,000 Mortgage Trust 2018- 1,206,160  0.11
i 0)
USD 963,000 Unitedrealth 3.875% 908,041  0.08 1745 3.749% 15/6/2036
15/12/2028 Wells Fargo Commercial
Usp 1,674,000 Unitedrealth 5.3% 1,601,224 0.15 USD 413,000 Mortgage Trust 2018- 361,809  0.03
15/2/2030 o C45 4.556% 16/6/2051
GBP 100,000 Verlz?n Communications 97,822 0.01 WFRBS Commercial
1.125% 3/11/2028 USD 440,000 Hortgage Trust 2014- 423,234 0.04
USD 2,664,000 Verizon Communications 2,382,587  0.22 €21 3.891% 15/8/2047
1.45% 20/3/2026 Willians 2.6%
i i H usb 2,282,000 ) 1,843,939 0.17
USD 1,951,000 'Er1ZON Commumications - o, 475 g g4 15/3/2031
1.5% 18/9/2030 Willians 4.65%
Verizon Communications UsD 1,790,000 15/8/2032 1,659,260 0.15
usb 1,000,000 . 770,429  0.07
1.68% 30/10/2030 WinWater Mortgage Loan
Verizon Communications USD 319,209 Trust 2014-1 3.918% 297,994  0.03
usb 2,467,000 1.75% 20/1/2031 1,900,257 0.18 20/6/2044
Verizon Communications 355.718.139 32.98
Usb 982,000 2 1% 22/3/2028 847,164 0.08
USD 108,000 Verlz?n Communications 84,563  0.01 Uruguay Government
2.355% 15/3/2032 USD 200,000 International Bond 199,200  0.02
Verizon Communications
USD 473,000 328,534  0.03 4.375% 27/10/2027
3-7% 22/3/2061_ ) Uruguay Government
USD 1,047,000 Verizon Communications 947,043  0.09 USD 199,847 International Bond 196,150 0.02
USD 426,000 Visa 2.05% 15/4/2030 359,429  0.03 395.350  0.04
0 > .
USb 492,000 xMY:rgiiéih ;5/8/2031 371,905 0.03 1,013,225,666 93.96
USD 1,045,000 1?9/2029 y et 870,309  0.08
- 1,015,344,317 94.15
Walt Disney 3.8%
USD 533,000 29/3/2030% 494,572  0.05
Wallu Mortgage Pass- 1,015,344,317 94.15
USD 1,352,202 roudh Certificates 1,103,673  0.10 63,046,755 5.85

Series 2006-AR11 Trust
3.753% 25/9/2046

1,078,391,072 100.00
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AUD 1,660,000 usb 1,120,415 Royal Bank of Canada 15/3/2023 (332)
BRL 8,720,000  USD 1,633,298 Barclays 15/3/2023 35,228
BRL 48,066,893  USD 8,871,550 BNP Paribas 15/3/2023 325,801
BRL 21,159,922 USD 4,041,015 BNY Mellon 15/3/2023 7,826
BRL 14,320,000  USD 2,776,867 Goldman Sachs 15/3/2023 (36,810)
CAD 5,965,000  EUR 4,097,285 State Street 2/3/2023 30,130
CAD 5,965,000  EUR 4,142,128 Nomura 47412023 (25,287)
CHF 615,254  USD 670,000 State Street 15/3/2023 (11,255)
CNH 27,865,887  USD 4,015,605 Barclays 15/3/2023 (2,565)
CNH 1,125,000  USD 162,092 UBS 15/3/2023 an
CNH 1,125,000  USD 162,030 JP Morgan 15/3/2023 16)
CNH 1,125,000  USD 162,264 Morgan Stanley 15/3/2023 (250)
CNH 1,125,000  USD 162,586 Bank of America 15/3/2023 (572)
CNH 7,500,000  USD 1,093,709 Deutsche Bank 15/3/2023 (13,614)
CNH 3,760,000  USD 555,966 Nomura 15/3/2023 (14,479)
CZK 64,485,000  USD 2,917,640 Barclays 15/3/2023 (1,463)
CzK 9,205,643  USD 416,287 Goldman Sachs 2/3/2023 4,434
EUR 10,695,000  USD 11,493,756 Bank of America 15/3/2023 (107,995)
EUR 5,440,000  USD 5,826,319 Goldman Sachs 15/3/2023 (34,966)
EUR 2,070,000  USD 2,222,678 Citigroup 15/3/2023 (18,982)
EUR 5,260,000  USD 5,674,909 Deutsche Bank 15/3/2023 (75,181)
EUR 3,959,689  USD 4,295,120 HSBC Bank 15/3/2023 (79.687)
EUR 19,150,000  JPY 2,788,125,100 State Street 15/3/2023 (65,215)
EUR 9,527,000  USD 10,247,407 State Street 15/3/2023 (105, 085)
EUR 3,150,000  USD 3,383,049 JP Morgan 15/3/2023 (29,600)
EUR 861,501  NOK 9,145,000 Bank of America 15/3/2023 30,586
EUR 785,665  NOK 8,340,000 Barclays 15/3/2023 27,805
EUR 886,265  NOK 9,415,000 BNP Paribas 15/3/2023 30,675
EUR 1,300,000  GBP 1,147,736 State Street 15/3/2023 (9,621)
EUR 2,080,311  USD 2,253,724 Barclays 15/3/2023 (39,052)
EUR 12,130,000  USD 13,198,802 BNP Paribas 15/3/2023 (285,358)
EUR 1,020,000  USD 1,107,224 Toronto-Dominion 15/3/2023 (21,346)
EUR 2,530,000  USD 2,769,391 Morgan Stanley 15/3/2023 (75,985)
EUR 720,309  AUD 1,110,000 Standard Chartg;ﬁﬂ 2/3/2023 17,603
EUR 1,730,000  USD 1,881,997 Morgan Stanley 2/3/2023 (41,788)
EUR 128,808  HUF 50,000,000 JP Morgan 16/3/2023 (3,052)
EUR 1,520,000  USD 1,613,696 Standard Chartg;ﬁﬁ 2/3/2023 3,135
EUR 704,200  AUD 1,110,000 Goldman Sachs 47412023 1,079
GBP 13,080,133 EUR 14,970,000 Morgan Stanley 15/3/2023 (54,940)
GBP 1,154,430  EWR 1,300,000 State Street 15/3/2023 17,748
GBP 4,100,000  EUR 4,653,713 Royal Bank of Canada 2/3/2023 26,813
GBP 1,000,572  USD 1,207,242 Barclays 15/3/2023 7,655
GBP 1,619,428  USD 1,955,149 JP Morgan 15/3/2023 11,164
GBP 1,680,000  USD 2,033,994 Morgan Stanley 15/3/2023 5,866
GBP 1,860,000  USD 2,253,148 Goldman Sachs 15/3/2023 5,268
GBP 4,100,000  EWR 4,649,467 Standard Chartg;ﬁﬂ 47412023 24,179
HUF 50,000,000  EUR 126,369 JP Morgan 16/3/2023 5,744
I0R 12,920,000,000  USD 829,009 JP Morgan 15/3/2023 17,959
I0R 22,180,000,000  USD 1,420,432 BNP Paribas 15/3/2023 33,573
I0R 8,415,000,000  USD 539,838 UBS 15/3/2023 11,805
I0R 8,415,000,000  USD 539,838 Citibank 15/3/2023 11,805
I0R 10,085,000,000  USD 665,457 Citibank 17/4/2023 4,776)
I0R 33,988,225,000  USD 2,259,915 BNY Mellon 15/3/2023 (31,825)
I0R 4,987,462,737  USD 327,821 Citigroup 15/3/2023 (869)
INR 291,050,000  USD 3,505,696 Barclays 15/3/2023 12,115
INR 53,140,000  USD 651,146 Citibank 17/4/2023 (10,232)
JPY 548,820,000  USD 4,188,250 JP Morgan 15/3/2023 (162,425)
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JPY 6,309,030,000 usb 46,564,168 UBS 15/3/2023 (284,804)
JPY 601,077,592 usb 4,674,880 Deutsche Bank 15/3/2023 (265,725)
JPY 194,130,000 usb 1,484,741 HSBC Bank 15/3/2023 (60,717)
JPY 57,345,444  USD 441,158 Standard Chartg;ﬁﬂ 15/3/2023 (20,505)
JPY 112,000,000 usb 855,406 BNP Paribas 15/3/2023 (33,839)
JPY 639,323,561 usb 4,920,652 Morgan Stanley 15/3/2023 (230,947)
JPY 22,780,000 usb 174,535 State Street 15/3/2023 (7,434)
JPY 68,750,000 usb 525,835 Bank of America 15/3/2023 (21,526)
JPY 498,000,000 usb 3,853,784 Goldman Sachs 15/3/2023 (200,747)
JPY 96,120,000 usb 737,593 Citibank 15/3/2023 (32,513)
JPY 193,860,000 usb 1,494,022 Citigroup 15/3/2023 (71,978)
JPY 36,093,684 NzD 430,000 Deutsche Bank 15/3/2023 (984)
KRW 1,425,000,000 usb 1,120,089 BNP Paribas 15/3/2023 (41,170)
KRW 715,000,000 usb 576,195 Barclays 15/3/2023 (34,842)
MXN 275,016,000 usb 13,881,021 JP Morgan 15/3/2023 1,087,572
MXN 157,835,000 usb 7,848,154 Barclays 15/3/2023 742,503
MXN 52,200,000 usb 2,750,459 Morgan Stanley 15/3/2023 90,687
MXN 11,544,785 usb 625,290 BNY Mellon 15/3/2023 3,071
MXN 11,971,830 usb 647,249 UBS 2/3/2023 6,057
MYR 2,400,000 usb 557,491 Goldman Sachs 15/3/2023 (22,221)
NOK 5,800,000 EUR 557,541 RBS 15/3/2023 (31,212)
NOK 19,788,346 usb 2,040,106 Bank of America 15/3/2023 (121,527)
NOK 12,195,000 EUR 1,154,149 Bank of America 15/3/2023 (46,326)
NOK 9,495,000 EUR 905,076 Barclays 15/3/2023 (42,945)
NOK 2,110,000 EUR 200,981 Morgan Stanley 15/3/2023 (9,387)
NOK 25,130,000 usb 2,531,188 JP Morgan 15/3/2023 (94,708)
NOK 31,470,000 usb 3,177,250 Deutsche Bank 15/3/2023 (126,076)
NOK 2,430,000 usb 245,172 Goldman Sachs 15/3/2023 (9,572)
NZD 430,000 JPY 35,897,389 Deutsche Bank 15/3/2023 2,424
SEK 44,971,346 usb 4,340,905 JP Morgan 15/3/2023 (21,431)
SEK 7,010,000 usb 672,678 Deutsche Bank 15/3/2023 630
SEK 5,200,000 usb 500,424 Bank of America 15/3/2023 (967)
SGD 1,870,000 usb 1,380,542 BNP Paribas 15/3/2023 7,950
SGD 1,870,000 usb 1,378,141 Bank of America 15/3/2023 10,351
SGD 4,450,000 usb 3,281,607 HSBC Bank 15/3/2023 22,559
SGD 730,000 usb 550,903 Goldman Sachs 15/3/2023 (8,871)
THB 19,200,000 usb 549,490 Barclays 15/3/2023 (5,480)
THB 18,500,000 usD 553,793 Goldman Sachs 15/3/2023 (29,617)
TRY 164,000 usb 8,594 Barclays 2/3/2023 91
TRY 164,000 usb 8,523 HSBC Bank 4/4/2023 7
TWD 47,700,000 usb 1,571,784 Barclays 15/3/2023 (9,839)
TWD 3,300,000 usb 108,935 JP Morgan 15/3/2023 (875)
TWD 16,900,000 usb 565,937 BNP Paribas 15/3/2023 (12,543)
usb 500,202 TWD 15,100,000 Barclays 15/3/2023 5,750
usb 1,991,570 JPY 262,398,655 UBS 15/3/2023 66,767
usb 624,021 EUR 590,000 UBS 15/3/2023 (4,085)
usb 649,810 CNH 4,500,000 Morgan Stanley 15/3/2023 1,754
usb 15,921,834 EUR 14,776,490 Deutsche Bank 15/3/2023 190,972
usb 2,028,003 SEK 20,581,346 BNP Paribas 15/3/2023 51,175
usb 32,698,236 EUR 30,353,510 Bank of America 15/3/2023 384,280
usb 837,272 EUR 780,000 Citigroup 15/3/2023 6,894
usb 551,357 KRW 715,000,000 Bank of America 15/3/2023 10,005
usb 25,953,395 JPY 3,517,063,095 Morgan Stanley 15/3/2023 154,272
usb 15,683,719 GBP 12,750,000 State Street 15/3/2023 202,637
usb 2,300,000 CNY 15,956,535 BNY Mellon 15/3/2023 (1,120)
usb 687,968 BRL 3,728,593 Goldman Sachs 15/3/2023 (25,479)
usb 1,930,700 ZAR 33,910,000 Deutsche Bank 15/3/2023 85,922
Usb 1,765,388 MXN 34,493,563 Goldman Sachs 15/3/2023 (112,031)
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usb 9,910,200 IDR 155,285,000,000 Toronto-Dominion 15/3/2023 (269,469)
usb 342,065 KRW 450,000,000 Citigroup 15/3/2023 1,353
usb 1,279,200 INR 106,630,000 Citigroup 15/3/2023 (9,597)
usb 13,826,898 KRW 18,183,456,000 BNP Paribas 15/3/2023 59,540
usb 3,663,267 MYR 16,150,000 Barclays 15/3/2023 61,345
usb 276,725 TWD 8,400,000 BNP Paribas 15/3/2023 1,666
usb 10,588,646 EUR 9,815,000 BNP Paribas 15/3/2023 139,723
usb 4,701,958 NOK 47,118,346 JP Morgan 15/3/2023 133,597
usb 1,933,615 SGD 2,600,000 UBS 15/3/2023 3,091
uUsD 1,384,417 SGD 1,870,000 Barclays 15/3/2023 (4,075)
usb 681,575 NOK 6,770,000 Deutsche Bank 15/3/2023 25,191
usb 3,711,225 JPY 484,524,756 JP Morgan 15/3/2023 157,032
usb 50,840 JPY 6,585,244 Barclays 15/3/2023 2,534
usb 846,663 EUR 790,000 HSBC Bank 15/3/2023 5,639
usb 2,545,672 SEK 26,330,000 JP Morgan 15/3/2023 16,690
usb 3,194,541 SEK 32,810,000 Deutsche Bank 15/3/2023 43,158
usb 1,124,048 AUD 1,660,000 Morgan Stanley 15/3/2023 3,965
usb 2,173,831 GBP 1,820,000 Barclays 15/3/2023 (36,018)
usb 2,850,064 INR 236,400,000 BNP Paribas 15/3/2023 (7,213)
usb 1,067,230 CNH 7,310,000 State Street 15/3/2023 14,498
usb 3,139,854 JPY 404,330,000 HSBC Bank 15/3/2023 173,926
usb 2,009,518 IDR 30,789,976,246 Bank of America 15/3/2023 (8,913)
usb 1,664,029 EUR 1,530,000 Barclays 15/3/2023 35,211
usb 182,427 EUR 170,000 State Street 15/3/2023 1,447
usb 1,596,446 IDR 24,692 ,566,000 HSBC Bank 15/3/2023 (22,271)
usb 1,879,811 JPY 239,310,000 Bank of America 15/3/2023 124,373
usb 426,072 JPY 54,290,000 Société Générale 15/3/2023 27,832
usb 6,928,983 JPY 894,000,000 Deutsche Bank 15/3/2023 371,121
usb 10,190,602 EUR 9,460,000 JP Morgan 15/3/2023 119,606
usb 935,279 ZAR 16,345,000 Morgan Stanley 17/4/2023 48,602
usb 672,930 INR 54,650,000 Barclays 15/3/2023 12,396
usb 250,683 SEK 2,560,000 Goldman Sachs 15/3/2023 4,796
usb 4,961,579 MXN 93,100,000 UBS 15/3/2023 (105,676)
usb 4,200,345 BRL 21,685,000 BNP Paribas 15/3/2023 51,033
usb 2,272,906 IDR 33,988,225,000 UBS 15/3/2023 44,816
usb 31,968,561 GBP 25,815,495 Citigroup 2/3/2023 631,132
usb 5,215,000 GBP 4,210,426 BNY Mellon 2/3/2023 103,964
usb 2,334,390 CHF 2,146,000 RBS 2/3/2023 40,221
usb 103,736,766 CNH 699,332,072 Barclays 2/3/2023 3,112,194
usb 3,547,905 SEK 36,675,000 Deutsche Bank 2/3/2023 27,831
usb 425,000 ZAR 7,395,807 HSBC Bank 2/3/2023 22,166
usb 5,044,703 CZK 110,705,000 Barclays 2/3/2023 34,196
usb 4,276,597 JPY 554,588,243 UBS 2/3/2023 216,357
usb 13,698,480 CAD 18,274,233 Morgan Stanley 2/3/2023 254,183
usb 20,987,750 MXN 396,308,299 HSBC Bank 2/3/2023 (638,914)
usb 1,114,534 NZD 1,718,000 RBS 2/3/2023 52,815
usb 3,244,661 AUD 4,580,756 State Street 2/3/2023 155,364
usb 292,135,555 EUR 267,895,315 Morgan Stanley 2/3/2023 7,174,003
usb 1,462,876 MXN 27,357,143 Morgan Stanley 2/3/2023 (30,012)
usb 8,937,389 ZAR 155,495,292 State Street 2/3/2023 467,879
usb 400,139 EUR 370,000 Deutsche Bank 2/3/2023 6,568
usb 3,632,970 PLN 15,740,000 HSBC Bank 2/3/2023 77,690
usb 1,929,313 DKK 13,151,000 Morgan Stanley 2/3/2023 49,869
usb 1,881,103 THB 61,371,000 JP Morgan 2/3/2023 144,578
usb 41,335,396 JPY 5,360,095,973 Citigroup 2/3/2023 2,093,167
usb 382,956 RON 1,730,000 JP Morgan 2/3/2023 9,102
usb 479,382 HUF 173,790,000 Goldman Sachs 2/3/2023 (10,736)
usb 678,684 NOK 6,730,000 HSBC Bank 2/3/2023 26,648
Usb 1,663,907 EUR 1,530,000 Morgan Stanley 15/3/2023 35,089
(6))
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usb 2,858,447 SGD 3,750,000 HSBC Bank 2/3/2023 74,954
usb 98,464 GBP 80,000 Royal Bank of Canada 2/3/2023 1,352
usb 951,176 KRW 1,171,820,000 JP Morgan 15/3/2023 63,948
usb 1,547,472 MXN 29,240,000 Deutsche Bank 2/3/2023 (48,164)
usb 2,044,859 GBP 1,660,000 Toronto-Dominion 2/3/2023 29,785
usb 4,961,316 EUR 4,560,000 Toronto-Dominion 2/3/2023 110,822
usb 606,903 THB 20,375,000 Goldman Sachs 15/3/2023 29,601
usb 2,501,934 JPY 333,298,764 Citigroup 15/3/2023 57,049
usb 501,051 JPY 64,560,000 Bank of America 2/3/2023 28,395
usb 139,195 JPY 17,900,000 BNP Paribas 15/3/2023 7,891
usb 5,559,749 MXN 104,700,000 State Street 15/3/2023 (138,871)
usb 9,325,384 EUR 8,480,000 HSBC Bank 2/3/2023 305,167
usb 61,565 GBP 50,000 Morgan Stanley 2/3/2023 870
usb 5,530,668 MXN 103,300,000 Deutsche Bank 15/3/2023 (91,753)
usb 3,360,960 BRL 16,996,912 JP Morgan 15/3/2023 108,690
usb 514,684 THB 17,325,000 Citigroup 15/3/2023 23,801
usb 405,022 EUR 370,000 Royal Bank of Canada 2/3/2023 11,451
usb 465,665 GBP 380,000 Barclays 2/3/2023 4,383
usb 640,750 ZAR 11,010,000 Morgan Stanley 2/3/2023 41,058
usb 1,661,478 CNH 11,260,000 Citigroup 15/3/2023 39,896
usb 348,901 GBP 290,000 UBS 2/3/2023 (3,130)
usb 72,933 GBP 60,000 State Street 2/3/2023 99
usb 38,357,387 EUR 35,900,000 State Street 2/3/2023 170,382
usb 2,740,000 JPY 366,576,654 RBS 15/3/2023 51,008
usb 3,843,719 GBP 3,210,000 JP Morgan 15/3/2023 (53,871)
usb 1,370,274 GBP 1,140,000 Morgan Stanley 15/3/2023 (13,916)
usb 542,664 IDR 8,255,000,000 BNP Paribas 15/3/2023 1,509
usb 2,699,749 GBP 2,260,000 Goldman Sachs 15/3/2023 (44,349)
usb 774,861 ZAR 14,017,904 Barclays 15/3/2023 12,257
usb 159,923 EUR 150,000 UBS 2/3/2023 367
usb 130,441 ZAR 2,400,000 Citigroup 15/3/2023 (124)
usb 2,594,293 BRL 13,468,010 Citigroup 15/3/2023 17,258
usb 415,495 CZK 9,295,643 Deutsche Bank 15/3/2023 (4,878)
usb 589,678 GBP 490,000 Bank of America 15/3/2023 (5,281)
usb 116,784 EUR 110,000 RBS 2/3/2023 (224)
usb 255,134 ZAR 4,663,669 JP Morgan 15/3/2023 1,420
usb 1,120,680 JPY 152,000,000 Toronto-Dominion 15/3/2023 5,696
usb 12,649,251 CAD 17,133,402 Toronto-Dominion 4/4/2023 40,116
usb 1,758,557 THB 61,371,000 UBS 4/4/2023 16,120
usb 651,417 NOK 6,730,000 HSBC Bank 4/4/2023 (1,803)
usb 40,085,603 JPY 5,424,655,973 JP Morgan 4/4/2023 175,860
usb 3,526,826 SEK 36,675,000 UBS 4/4/2023 311
usb 4,535,886 CZK 101,409,357 HSBC Bank 4/4/2023 (44,431)
usb 4,276,597 JPY 578,847,411 Morgan Stanley 4/4/2023 17,958
usb 855,000 CAD 1,159,390 Royal Bank of Canada 4/4/2023 1,760
usb 1,057,525 NZD 1,718,000 UBS 4/4/2023 (4,255)
usb 9,206,167 ZAR 169,673,968 UBS 4/4/2023 (7,680)
usb 5,215,000 GBP 4,333,835 State Street 4/4/2023 (49,153)
usb 334,126,967 EUR 314,687,167 JP Morgan 4/4/2023 (1,303,199)
usb 2,297,835 CHF 2,146,000 Morgan Stanley 4/4/2023 (5,162)
usb 34,147,643 GBP 28,335,495 HSBC Bank 4/4/2023 (270,454)
usb 481,568 HUF 173,790,000 BNP Paribas 4/4/2023 (2,729)
usb 23,148,073 MXN 428,677,381 UBS 4/4/2023 (91,343)
usb 649,129 MXN 11,971,830 Morgan Stanley 15/3/2023 (2,475)
usb 100,693,733 CNH 699,332,072 Bank of America 4/4/2023 (155,029)
usb 3,097,111 AUD 4,601,392 Goldman Sachs 4/4/2023 (10,029)
usb 2,214,333 MXN 40,700,000 Barclays 15/3/2023 (890)
usb 1,875,088 DKK 13,151,000 Bank of America 4/4/2023 (8,869)
usb 371,987 RON 1,730,000 Goldman Sachs 4/4/2023 (1,331)
(6))
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usb 3,528,808 PLN 15,740,000 UBS 4/4/2023 (17,742)
usb 2,784,460 SGD 3,750,000 BNP Paribas 4/4/2023 (1,373)
usb 9,612,596 EUR 9,040,000 Deutsche Bank 4/4/2023 (23,287)
ZAR 37,800,000 usD 2,160,102 Morgan Stanley 15/3/2023 (103,700)
ZAR 48,510,000 usb 2,819,459 JP Morgan 15/3/2023 (180,410)
ZAR 2,400,000 usb 140,065 Bank of America 15/3/2023 (9,500)
ZAR 14,017,904 usb 774,586 Goldman Sachs 15/3/2023 (11,981)
ZAR 4,663,669 USD 255,067 Société Générale 2/3/2023 (1,046)
14,446,688
CHF 4,873,949 usb 5,317,866 BNY Mellon 15/3/2023 (99,233)
USb 111,721 CHF 103,126 BNY Mellon 15/3/2023 1,303
(97,930)
CNY 742,208 usb 109,612 BNY Mellon 15/3/2023 (2,722)
Usb 2,192 CNY 15,018 BNY Mellon 15/3/2023 29
(2,693)
DKK 544 usb 79 BNY Mellon 15/3/2023 (€))
Usb 1 DKK 10 BNY Mellon 15/3/2023
@
EUR 114,678,558 usb 123,663,490 BNY Mellon 15/3/2023 (1,576,860)
Usb 2,449,505 EUR 2,293,057 BNY Mellon 15/3/2023 8,339
(1,568,521)
GBP 239,475,704 usb 291,120,048 BNY Mellon 15/3/2023 (347,996)
Usb 6,331,474 GBP 5,245,114 BNY Mellon 15/3/2023 (37,145)
(385,141)
NOK 605,138,325 usb 59,742,807 BNY Mellon 15/3/2023 (1,070,854)
Usb 1,137,265 NOK 11,626,846 BNY Mellon 15/3/2023 9,977
(1,060,877)
NzD 9,205 usb 5,861 BNY Mellon 15/3/2023 (172)
USb 104 NZD 166 BNY Mellon 15/3/2023 2
(170)
SGD 198,868 usb 150,485 BNY Mellon 15/3/2023 (2,823)
Usb 4,300 SGD 5,734 BNY Mellon 15/3/2023 43
(2,780)
11,328,575

©)
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(606) EUR Euro BOBL 2023 1,394,461
(104) EUR Euro Bund 2023 245,791
4 EUR Euro BUXL 2023 (19,679)
47 EUR Euro Schatz 2023 (47,553)
(56) EUR Euro-BTP 2023 128,910
124 EUR Euro-0AT 2023 (908,053)
50 EUR Short-Term Euro-BTP 2023 (70,577)
(49) JPY Japanese 10 Year Bond (OSE) 2023 (372,745)
80 AUD Australian 10 Year Bond 2023 (274,593)
60 AUD Australian 3 Year Bond 2023 (52,070)
7 KRW Korean 10 Year Bond 2023 (4,338)
48 KRW Korean 3 Year Bond 2023 (33,002)
®) AUD 90 Day Bank Bill 2023 6,914
34) EUR Euro BOBL 2023 26,891
@) EUR Euro Bund 2023 3,159
(117) EUR Euro Schatz 2023 25,933
14 JPY Japanese 10 Year Bond (OSE) 2023 (12,739)
(85) EUR 3 Month EURIBOR 2023 20,583
(49) CAD Banker"s Acceptance 2023 17,574
165 CAD Canadian 10 Year Bond 2023 (55,839)
48 usb US Long Bond (CBT) 2023 (76,743)
(666) usb US Treasury 10 Year Note (CBT) 2023 437,499
(997) usb US Ultra 10 Year Note 2023 526,950
204 usb US Ultra Bond (CBT) 2023 (273,457)
71 GBP Long Gil't 2023 (199,208)
(254) usb US Treasury 2 Year Note (CBT) 2023 71,901
586 usb US Treasury 5 Year Note (CBT) 2023 (292,691)
an AUD 90 Day Bank Bill 2023 14,073
(85) EUR 3 Month EURIBOR 2023 43,428
79 GBP 3 Month SONIA 2023 (46,128)
17 AUD 90 Day Bank Bill 2024 (16,459)
8 GBP 3 Month SONIA 2024 7,875
8 AUD 90 Day Bank Bill 2024 (9,821)
12 GBP 3 Month SONIA 2024 (32,224)
23 GBP 3 Month SONIA 2024 (66,676)
85 EUR 3 Month EURIBOR 2024 12 (87,676)
21 GBP 3 Month SONIA 2024 12 (62,330)
8 GBP 3 Month SONIA 2025 2,671
(39,988)
2023 28
cDS EUR (816,276) ITRAXX.X0.34.V2 Bank of America 20/12/2025  (59,888) 45,544
S EUR1,530,000 ITRAXX.EUR.38.V1 Bank of America 20/12/2027 (157)  (14,668)
coS USD 110,000 CDX.NA.HY.39.V1 Goldnan Sachs 20/12/2027 2,502 (1,664)
coS EUR 660,000 ITRAXX.X0.38.V1 Goldnan Sachs 20/12/2027 (267)  (23,823)
cos USD (7,000) CIIBX-NA. 9. BBB- Goldman Sachs  17/9/2058 (G09)  (1,271)
Mexico Government International Bond
cDS  USD (9,000,000) JP Morgan 20/12/2024 (9,004) 86,479
CDS USD (329,000) CMBX.NA. 9. BBB- Morgan Stanley  17/9/2058 4,619 (59,734)
(©))
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IFS  EUR1,065,000 gf’;gEMU + Obps Bank of America 16/10/2027 24,772 24,772
IFS  EUR1,110,000 Z_EEEFEMU + Obps Bank of America 16/10/2027 35,142 35,142
IFS EUR 970,000 CPTFEMU + Obps Bank of America 16/11/2027 3,264 3,264
IFS EUR 710,000 C?gigg + 0Obps Bank of America 16/11/2027 679 679
IFS  EUR1,900,000 , TR 0bps Bank of America 16/12/2027 19,508 19,508
IFS  EUR1,120,000 , ol 0bps Bank of Anerica  16/1/2028 22,910 23,880
IFS  EUR1,520,000 2_§E§EMU + Obps Bank of America 16/1/2028 29,446 29,472
IFS  EUR1,020,000 z_ggFEMU + Obps Bank of America  16/1/2028 8,196 8,196
IFS  EUR1,530,000 Z_ESEFEMU + Obps Bank of America  17/1/2028 31,001 31,001
IFS  EURL,155,000 gF_’ZEEMU + Obps Bank of America 16/10/2032  (47,820)  (47,820)
IFS EUR 260,000 2.EZ;FEMU + Obps Bank of Anerica 16/10/2032 (7,420)  (7,420)
IFS  EUR 1,080,000 2.§Z;EEMU + Obps Bank of America 16/10/2032  (30,551)  (30,551)
IFS EUR 940,000 2.$ZEEMU + Obps Bank of America 16/11/2032 (9,342) (9,342)
IFs EUR 710,000 z_ggggg“"“ + Obps Bank of America 16/11/2032 (4,930)  (4,930)
IFS  EURL,790,000 gpggigf + Obps Bank of America 16/12/2032  (33,445)  (33,445)
IFS  EURL,120,000 gggEMU + Obps Bank of America 16/1/2033  (30,440)  (32,955)
IFS  EUR1,020,000 gPZZ%U + Obps Bank of Anerica 16/1/2033  (14,392)  (14,392)
IFS  EUR 3,050,000 e 0bps Bank of America 17/1/2033  (86,772)  (86,798)
IRS  GBP 31,230,000 4.255 GBP SONIA Bank of America  6/9/2024  (189,595)  (188,418)
IRS  CNY 19,835,000 CNRR 2.455 Bank of America 21/12/2024 6,252 6,252
IRS  CNY 22,190,000 CNRR 2.4625 Bank of America 21/12/2024 6,524 6,524
IRS  CNY 19,835,000 CNRR 2.53 Bank of America 21/12/2024 1,934 1,934
IRS  BRL1,560,088 13.125 BRL  BROIS Bank of Anerica  2/1/2025 2,211 2,211
IRS  BRL 32,488,194 13.15 BRL  BROIS Bank of America  2/1/2025 48,691 48,691
IRS  JPY 530,410,000 JPY TONAR 0.2724 Bank of America  6/1/2025 (7,523)  (7,523)
IRS  JPY 396,100,000 JPY - TONAR 0.265 Bank of America 12/1/2025 (.185)  (5,185)
IRS  MXN 56,811,800 9.8 VAN MXIBTHE  ponk of America  4/2/2025  (52,661)  (52,661)
IRS  MXN 213,445,735 9.9 VXN MXIBTHE  gank of America  5/2/2025  (177,211)  (177,211)
IRS XN 102,845,265 9.92 MXN WXIBTHE  ponkof America  5/2/2025  (83,414)  (83,414)
IRS  MXN 315,940,000 9.95 MXN WXIBTHIE  ponk of America  7/2/2025  (246,648)  (246,648)
IRS  AUD4,180,000 AUD BBSW 3.8025 Bank of America  9/2/2025 21,443 21,443
(€©)

63/104



EDINETOOOO
OO000oO00ooo0oo0onoOo(E3L398)

0000000000000
(©))
2023 28

RS NzD 4,650,000 4.94 NzD BBR FRA  BankofAmerica 10/2/2025  (22,304)  (22,304)
IRS  GBP8,650,000 3.9825 GBP SONIA Bank of America 16/2/2025  (55,477)  (55,477)
IRS  USD 28,412,000 2.601 USD  SOFR Bank of America 17/2/2025 (1,235,628) (1,235,628)
IRS  USD 28,410,000 2.701 USD  SOFR Bank of America 17/2/2025 (1,182,740) (1,182,740)
IRS  GBP 7,220,000 4.03 GBP  SONIA Bank of America 10/2/2025  (42,047)  (42,047)
IRS  THB 92,550,000 THB BKIBOR 1.735 Bank of America  15/3/2025 19,772 19,772
IRS  MYR 12,790,000 3.5 WYR KLIB3M Bank of Anierica  21/6/2025 (6.383)  (6,383)
IRS  CNY8,390,000 CNRR 2.69 Bank of America  21/6/2025 263 263
IRS  KRW 695,631,583 3.2825 KRW KORIBOR  ponk of America  15/3/2026 (7,056)  (7,056)
IRS KRW1,375,180,000 8.308 KRW KORIBOR  pank of America 15/3/2026  (13,348)  (13,348)
IRS KRW 7,671,377,700 8.023 KRW KORIBOR  pank of America 21/6/2026  (115,753)  (115,752)
IRS KRW 4,505,412,300 3.05 KRW KORIBOR  ponk of America 21/6/2026  (65,414)  (65,414)
IRS JPY 3,044,390, 542 0.035 JPY TONAR Bank of America 18/1/2027  (216,558)  (252,352)
IRS  CNY8,170,000 CNRR 2.7975 Bank of America  15/3/2028 8,648 8,648
IRS  CNY8,130,000 CNRR 2.956 Bank of America  15/3/2028 (32) (32)
IRS  CNY8,100,000 CNRR 2.93750 Bank of America 21/6/2028 3,782 3,782
IRS  USD6,760,000 3.04 USD  SOFR Bank of America 28/10/2032  (364,300)  (364,300)
IRS  USD6,770,000 2.868 USD  SOFR Bank of America 2/11/2032  (458,271)  (458,271)
IRS  USD6,820,000 2.908 USD  SOFR Bank of America 4/11/2032  (439,925)  (439,925)
IRS  USD 16,474,500 2.8905 USD  SOFR Bank of America 15/11/2032 (1,087,307) (L,087,307)
IRS  USD6,770,000 8.191 USD  SOFR Bank of America 28/11/2032  (283,648)  (283,648)
IRS AUD 970,000 4.15 AUD BBSW Bank of America  9/2/2033  (17,799)  (17,799)
IRS  NzD 1,080,000 NZD BBR FRA 4-2525  Bank of America  10/2/2033 23,042 23,042
IRS KRW2,543,732,100 KRW - KORIBOR 2-97 pankof America 21/6/2033 88,854 88,854
IRS KRW1,493,937,900 KR KORIBOR 2-973 " pankof America 21/6/2033 51,904 51,904
IRS  USD 3,537,000 USD SOFR 3.23 Bank of America  9/8/2033 110,275 110,275
IRS EUR 190,000 EURIBOR 2.739% Bank of America  4/11/2042 10,619 10,619
IRS  GBP9,370,000 0.70116116 GBP SONIA gank of America 13/9/2051 (4,660,847) (5,751,388)
IRS EUR 130,000 EURTBOR 2.2105 Bank of Anerica  4/3/2053 13,240 13,240
IRS  NzD5,165,000 4.697 NzD BBR FRA BNP Paribas 20/12/2024  (17,518)  (17,518)
IRS  AUD 4,475,000 AUD BBSW 4.0425 BNP Paribas 20/12/2024 7,949 7,949
(€©)
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IRS  BRL6,839,826 13.78 BRL  BROIS BNP Paribas  2/1/2025 25,064 25,064
IRS  JPY 535,900,000 JPY TONAR 0.23 BNP Paribas  11/1/2025 (4,440)  (4,440)
IRS  JPY 872,000,000 JPY TONAR 0.235 BNP Paribas  19/1/2025 7,738 (7.738)
IRS  EURS,890,000 3.27 EURTBOR BNP Paribas  20/2/2025  (32,689)  (32,429)
IRS  CHF 8,570,000 CHF ~ SARON 1.708 BNP Paribas  20/2/2025 19,717 20,536
IRS  USD 19,530,000 USD - SOFR 4.42 BNP Paribas  28/2/2025 13,688 13,577
RS NzD 2,325,000 4.97 NzD BBR FRA BNP Paribas 15/3/2025  (10,563)  (10,563)
IRS  USD2,750,000 3.6 USD  SOFR BNP Paribas 1/12/2025  (48,367)  (33,501)
IRS  USD 2,750,000 USD SOFR 3.47 BNP Paribas  1/12/2025 40,917 40,917
IRS  GBP 3,410,000 3.09 GBP  SONIA BNP Paribas  2/2/2027  (22,833)  (22,541)
IRS  GBP 10,530,000 3.514 GBP SONIA BNPParibas 17/2/2027  (78,237)  (78,237)
IRS  USD5,110,000 USD - SOFR 3.1055 BNP Paribas  19/2/2027 31,058 31,058
IRS  USD 7,830,000 USD SOFR 3.193 BNP Paribas  19/2/2027 35,614 35,614
IRS  GBP2,360,000 3.165 GBP SONIA BNP Paribas  26/1/2028 6,717)  (8,634)
IRS  GBPS5,250,000 8.175 GBP SONIA BNP Paribas 26/1/2028  (18,835)  (18,683)
IRS  GBP 1,880,000 8.2 GBP  SONIA BNP Paribas  26/1/2028 (6.860)  (6,222)
IRS  GBP 21,420,000 2.92 GBP  SONIA BNPParibas  2/2/2028  (129,769)  (129,769)
IRS  GBP 12,390,000 2.81702 GBP  SONIA BNP Paribas  3/2/2028  (79,256)  (87,694)
IRS  USD 37,850,000 USD  SOFR 3.231 BNP Paribas  26/2/2028 (,984)  (5,984)
IRS  USD5,120,000 USD  SOFR 3.24 BNP Paribas  26/2/2028 (1,128)  (1,195)
IRS  EURL,080,000 2.41 EURIBOR BNP Paribas 27/1/2033  (22,721)  (22,721)
IRS  EUR2,510,000 2.618 EURIBOR BNP Paribas  9/2/2033  (31,533)  (30,836)
IRS  USD 2,840,000 USD SOFR 3.01946 BNP Paribas  9/2/2033 29,505 31,828
IRS  USD 1,190,000 USD - SOFR 3.2565 BNP Paribas  28/2/2033 2,739 2,739
IRS NZD 548,000 NZD BBR FRA 4.23 BNP Paribas  15/3/2033 12,326 12,326
IRS EUR 749,800 EURIBOR 2.72691 BNP Paribas  4/11/2042 40,939 43,370
IRS EUR 279,300 EURIBOR 2.263 BNP Paribas  4/3/2053 28,886 28,886
IRS  BRLS,917,509 13.22 BRL  BROIS Citibank  2/1/2025 15,385 15,385
IRS  BRL 32,492,143 13.225 BRL  BROIS Citibank  2/1/2025 56,655 56,655
IRS  BRL 33,920,361 13.15 BRL  BROIS JPlorgan  2/1/2025 50,748 50,748
IRS  BRL 16,951,636 13.18 BRL  BROIS JPlorgan  2/1/2025 27,026 27,026
(€©)
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IRS  BRLS,936,520 12.755 BRL  BROIS Morgan Stanley  2/1/2025 1,995 1,995
IRS  BRL 83,860,239 12.7825 BRL  BROIS Morgan Stanley  2/1/2025 26,668 26,668
(10,832,824) (11,852,013)
CDS
IFS
IRS
2023 28

420,000 0TC AUD/NZD Bank of Anerica  AUD1.09 13/3/2023 (2,524) 1,683

250,000 0TC USD/JPY Bank of Anerica  USD 105 28/3/2023 (15,000)

250,000 0TC USD/JPY Bank of Anerica  USD 105 28/3/2023 (15,000)

180,000 OTC USD/JPY Bank of Anerica  USD 110 19/4/2023 (12,939) 237
10,290,000 OTC EUR/USD Bank of Anerica  EUR1.13 21/4/2023 (42,210) 4,035
22,370,000 0TC USD/JPY Bank of Anerica  USD 123.25 6/6/2023 (261,529) 75,117
14,660,000 OTC USD/JPY Bank of Anerica  USD 126.7 16/6/2023 (78,139) 103,513

420,000 OTCAUD/NZD  Citibank AUD 1.06 13/3/2023 4,274 8,235

2,270,000 OTC USD/MXN Deutsche Bank  USD 19.5 7/3/2023 117,933 142,810
10,400,000 OTCEUR/USD DeutscheBank  EUR1.1 14/3/2023 (67,689) 1,862
12,920,000 OTCEUR/USD DeutscheBank  EURZ1.11 5/5/2023 (38,576) 28,613

7,460,000 OTCEUR/USD  JP Morgan EUR1.1 7/3/2023 (24,049) 86
10,290,000 OTCEUR/USD  JP Morgan EUR1.1 7/3/2023 (34,691) 119

62 USTreasury10 ¢ pange Traded  USD 119.5 26/5/2023 (22,520) 4,844

Year Note
1,500 ?252)(3 Month e, change Traded  USD 95.5 15/3/2024 1,871,805 2,643,750
1,379,146 3,014,904
2023 28
(10,290,000) OTC EUR/USD Bank of Anerica  EUR1.1 77312023 74,855 (119)
(420,000) OTC AUD/NZD Bank of Aierica  AUD 1.06 13/3/2023 3,003 (8,235)
(22,370,000) OTC USD/JPY Bank of America  USD 121.31 6/6/2023 211,436 (45,953)
(14,660,000) OTC USD/JPY Bank of Anerica  USD 124.7 16/6/2023 62,196 (74,435)
(420,000) OTCAUD/NZD  Citibank AUD 1.09 13/3/2023 (507) (1,683)
(2,270,000) OTC USD/HXN Deutsche Bank  USD 21 7/3/2023 24,330
(2,270,000) OTC USD/MXN Deutsche Bank  USD 18.75 77312023 (46,312) (52,958)
(2,000) ?225)(3 Wonth g change Traded  USD 95 15/3/2024 (1,666,760) (2,112,500)
(1.337.759) (2,295,883)
(©)

66/104



EDINETOOOO
OO000oO00ooo0oo0onoOo(E3L398)

0000000000000
(©)
2023 28
EUR 40,900,000 L0n 1 EURIBOR GoldmanSachs  2/5/2023 1,023,496 1,240,583
2024
USD SOFR 2024 .
USD 5,714,000 - 023 1o Citibank  3/4/2023 (2,492) 51,545
2.85 2024 .
USD2,068,000 - 2024 Citibank 14/11/2023  (33,979) 56,954
11
2.85 2024
USD 5,784,000 - Sopq  ColdmanSachs  7/8/2023  (37,566) 23,538
USD SOFR 2024
Usb 2,740,000 1 2,82 2024 Goldman Sachs ~ 7/11/2023 (12,429) 20,877
USD SOFR 2024
USD 2,740,000 482 2024 GoldmanSachs  7/11/2023  (30,278) 14,294
EURIBOR 2025
EUR 10,960,000 19 2.9 2026 19 Morgan Stanley  17/2/2025 (10,855) 45,397
895,807 1,453,188
2023 28
3.4 2023 10 .
USD (6,900,000) - Sops BankofAmerica  6/4/2023  (114,134)  (196,934)
10
USD SOFR 2024 .
USD (6,820,000) 2 545 2023 a0 oo BankofAmerica  18/4/2023  (77,144)  (181,149)
GBP (1,200,000 4.2 2024 Barcl 17/7/2023 8,303 15,112
(1,200,000) 47 GBP SONIA 2024 arclays (8,303 (15,112)
14
3.45 2024
USD (2,850,000) S SRR 2025 Barclays ~ 2/2/2024  (28,444)  (47,026)
USD SOFR 2024 .
USD (27,900,000) a3 023 13 Citibank  30/5/2023 69,598 (4,337)
4.7 2024 .
GBP (1,273,554) S SONIA 2024 Citibank  14/6/2023 243 (7,616)
14
4.7 2024 .
GBP (1,011,240) o SONIA 2024 Citibank  14/6/2023 193 (6,047)
14

®
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2023 28
USD (5, 714,000) 3 e 0 Citibank  3/7/2023 (3,863)  (86,079)
USD (20,680,000) . y gD SO wos 2 Citibank  14/11/2023 46,334 (22,111)
USD (20,680,000 ¢ b SorR 2 Citibank 1471172023  (31,257)  (97,746)
11 16
3.9 2024 .
USD (62,000,000) S o 5024 Citibank  1/12/2023  (368,431)  (759,031)
12
USD (62,000,000) 10 y gD SO s P10 Citibank  17/1/2024 242,828  (110,571)
USD (11,160,000) - USD SOFR 2023 15024 Deutsche Bank  30/5/2023 58,256 (5,913)
3.27 2023
USD (10,970,000) 32 o3,4  ColdnanSachs  23/3/2023  (315,104)  (404,236)
27
1.75 2024
EUR (81,800,000) R o GoldmanSachs  2/5/2023 (1,641,232) (1,852,475)
11
USD (11,213,000) - USD SOFR 2023 15024 Goldman Sachs  30/5/2023 92,039 (5,942)
USD (28,032,000) - USD SOFR 2023 15024 Goldman Sachs  30/5/2023 90,421 (4,358)
USD (5,730,000) i - USD SOFR 2023 150212 Goldnan Sachs  8/6/2023 32,604 (1,619)
2023 12
USD (11,450,000) ,, 4D SOFR o GoldmanSachs  8/6/2023  (47,972)  (121,306)
12
USD (13,110,000 ¢ 3 o 2023 A2 GoldnanSachs  14/6/2023  (95,764)  (169,242)
16
USD (13,110,000) 6 . USD SOFR 2023 130216 Goldman Sachs ~ 14/6/2023 68,935 (4,420)
USD (7,230,000) Sl e 0 . GoldnanSachs  7/8/2023  (76,238)  (144,198)
Usb (10,970,000) 1 3 26USD SOFR 2024 2024 Goldman Sachs ~ 7/11/2023 21,614 (22,463)

(2,084,821) (4,269,931)

®
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TBA
Fannie Mae or Freddie
usb 2,772,000 Mac 1.5% TBA 2,392,433 0.22
Fannie Mae or Freddie
usDb 2,013,500 Mac 1.5% TBA 1,548,822 0.14
Fannie Mae or Freddie
usb 5,120,000 Mac 2% TBA 4,543,901 0.42
Fannie Mae or Freddie
USD 13,025,008 Mac 2% TBA 10,568,573  0.98
Fannie Mae or Freddie
usD 1,851,000 Mac 2.5% TBA 1,682,782 0.16
Fannie Mae or Freddie
UsD 9,991,900 Mac 2.5% TBA 8,438,472  0.78
Fannie Mae or Freddie
UsD 1,124,000 Mac 3% TBA 1,045,847 0.10
Fannie Mae or Freddie
usb 5,711,537 Mac 3% TBA 5,013,659  0.46
Fannie Mae or Freddie
USD 317,000 Mac 3.5% TBA 301,590 0.03
Fannie Mae or Freddie
usb 21,621,120 Mac 3.5% TBA 19,639,747 1.82
Fannie Mae or Freddie
USD 160,000 Mac 4% TBA 155,532  0.01
Fannie Mae or Freddie
UsD 4,111,000 Mac 4% TBA 3,847,960 0.36
Fannie Mae or Freddie
USD 114,000 Mac 4.5% TBA 112,196  0.01
Fannie Mae or Freddie
usD 36,268,700 Mac 4.5% TBA 34,809,452  3.23
Fannie Mae or Freddie
UsD 3,299,000 Mac 5% TBA 3,232,930 0.30
Fannie Mae or Freddie
USD 600,000 Mac 5% TBA 587,984 0.05
Fannie Mae or Freddie
USD 555,000 Mac 5.5% TBA 552,781  0.05
Fannie Mae or Freddie
UsD 370,000 Mac 6% TBA 373,816  0.03
USD 4,624,700 Ginnie Mae 2% TBA 3,863,070 0.36
USD 3,029,400 Ginnie Mae 2.5% TBA 2,613,331 0.24
USD 3,333,600 Ginnie Mae 3% TBA 2,970,029 0.28
USD 2,769,000 Ginnie Mae 3.5% TBA 2,542,072 0.24
USD 1,709,000 Ginnie Mae 4% TBA 1,613,002 0.15
USD 1,103,000 Ginnie Mae 4.5% TBA 1,066,463 0.10
USD 100,000 Ginnie Mae 5% TBA 98,628 0.01
USD 622,000 Ginnie Mae 5% TBA 613,493 0.06
USD 407,000 Ginnie Mae 5.5% TBA 407,407 0.04
USD 220,000 Ginnie Mae 6% TBA 222,879  0.02
TBA 114,858,851 10.65
A
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société anonyme Commission de Surveillance du Secteur Financier
2010 12 17

2023 28 103

2022
2022 13
2022 22

2022 10
2022 10
2022 10
2022 12 2023

2022 12 15
2022 12 15

2022 12 29
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2023 28

To Be Announced Securities
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2023 28
2023 28
2023 28
0.9401 0.8238 136.5900 0.9354 6.9499
0.9695 0.8484 138.4699 0.9530 7.0050

1,949,649,745 2022 31 2023 28
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2023 28
UAE 0.2243 0.2723 0.2560 37.1889 0.2547 1.8922
0.0042 0.0051 0.0048 0.6927 0.0047 0.0352
0.5556 0.6744 0.6340 92.1173 0.6309 4.6871
0.1581 0.1919 0.1804 26.2060 0.1795 1.3334
0.6061 0.7357 0.6916 100.4888 0.6882 5.1130
0.8807 1.0690 1.0050 146.0208 1.0000 7.4298
0.0010 0.0012 0.0011 0.1646 0.0011 0.0084
0.1185 0.1439 0.1353 19.6535 0.1346 1.0000
0.1187 0.1441 0.1355 19.6832 0.1348 1.0015
0.0002 0.0002 0.0002 0.0284 0.0002 0.0014
0.0373 0.0453 0.0425 6.1821 0.0423 0.3146
0.1177 0.1429 0.1344 19.5204 0.1337 0.9932
0.0148 0.0180 0.0169 24571 0.0168 0.1250
0.0269 0.0326 0.0307 4.4594 0.0305 0.2269
0.8763 1.0637 1.0000 1452914 0.9950 7.3927
1.0000 1.2139 11412 165.8066 1.1355 8.4365
0.0646 0.0784 0.0737 10.7129 0.0734 0.5451
0.1050 0.1274 0.1198 17.4022 0.1192 0.8855
0.0023 0.0028 0.0027 0.3852 0.0026 0.0196
0.0001 0.0001 0.0001 0.0090 0.0001 0.0005
0.2250 0.2731 0.2567 37.2985 0.2554 1.8978
0.0100 0.0121 0.0114 1.6523 0.0113 0.0841
0.0058 0.0070 0.0066 0.9538 0.0065 0.0485
0.0060 0.0073 0.0069 1.0000 0.0068 0.0509
0.0065 0.0079 0.0074 1.0759 0.0074 0.0547
0.0006 0.0008 0.0007 0.1032 0.0007 0.0053
2.6842 3.2584 3.0632 445.0586 3.0479 22,6453
0.0019 0.0022 0.0021 0.3068 0.0021 0.0156
0.0023 0.0028 0.0026 0.3773 0.0026 0.0192
0.0450 0.0546 0.0513 7.4538 0.0510 0.3793
0.1836 0.2228 0.2095 30.4380 0.2084 1.5487
0.0018 0.0022 0.0020 0.2965 0.0020 0.0151
0.0798 0.0969 0.0911 13.2335 0.0906 0.6733
0.5091 0.6180 0.5810 84.4122 0.5781 4.2950
0.2165 0.2628 0.2470 35.8939 0.2458 1.8263
0.0149 0.0181 0.0170 24677 0.0169 0.1256
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0.1861 0.2259 0.2123 30.8523 0.2113 1.5698
0.2262 0.2746 0.2581 37.5064 0.2569 1.9084
0.1780 0.2161 0.2032 29,5171 0.2021 15019
0.0110 0.0133 0.0125 1.8182 0.0125 0.0925
0.2195 0.2665 0.2505 36.3982 0.2493 1.8520
0.0791 0.0960 0.0902 13.1099 0.0898 0.6671
0.6115 0.7423 0.6978 101.3860 0.6943 5.1587
0.0233 0.0283 0.0266 3.8649 0.0265 0.1967
0.0436 0.0530 0.0498 7.2337 0.0495 0.3681
0.0270 0.0328 0.0309 4.4828 0.0307 0.2281
0.0224 0.0272 0.0256 3.7166 0.0255 0.1891
0.8238 1.0000 0.9401 136.5900 0.9354 6.9499
0.0212 0.0257 0.0242 3.5149 0.0241 0.1788
0.0000 0.0000 0.0000 0.0057 0.0000 0.0003
0.0449 0.0545 0.0512 7.4398 0.0510 0.3785
0.0416 0.0505 0.0474 6.8933 0.0472 0.3507
1.50

2.5
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17.3 2023 28
2023 28
2023 28
0.00
10,130,605 123
13771 0.02
68,220 084
0.00
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131,785,900 043
9,941,320 1.89
32,759 0.07
931,954 0.03
26,579 0.01
0.00
0.00
573 0.00
33,846,077 1.40
68 0.00
612,519 0.13
207,633 0.13
17,665,857 0.27
1,000,000 0.82
1,612,388 0.12
0.00
8,617 0.16
3,433 0.00
64,684,107 0.83
386,605,004 2.63
1,580 0.00
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10,479,961 2.65
2,197,990 0.14
21,295,650 041
0.00
305 0.00
2,012 0.01
70,899,751 2.87
1 0.00
0.00
0.00
768,306 0.15
210,800 0.19
60,849 0.00
) 2,758 0.00
0.00
0.00
5,579,637 0.27
902 0.00
2,281 0.00
42,418,505 111
738,840 0.01
12,796,119 0.21
78,459 0.05
164,981,737 2.02

2023

28
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société anonyme 2010 15

0.00 1.75
17.3
ongoing charge
2022
2023 28
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0.00 1.25

17.3

2023 28

0.25

17.3

ongoing charge

ongoing charge
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ongoing charge

ongoing charge

55,000 60,000

2023 28

2023 28
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0.05
0.01

2023 28

29,588,003

2012 154
12 31
0.0925

Reporting Funds

http://www.gov.uk/government/publications/offshore-funds-list-of-reporting-funds
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2023 28
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1.50
493 4,255
593 8219
644 8,894
1,228 17,646
409 5,697
82 3,856
2023 28 00
0.14
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3,291,093 474
5,063,031 0.16
7,866,567 0.27
49,350,600 5.09
26,800 0.02
19,388,733 0.25
32,662,700 0.22
37,878,157 0.73
18,088,394 9.99
7,071,459 391
3,646,744 2.01
1,811,140 1.00
5,410,155 2.99
27,155,597 14.99
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1,870,162 0.36
2023 28
6,499,770
0.15bps 4,300
73
11
12
2023
28
13
t 2023
28 587,923,074
2023 28
67,508,395
2023 28

3,170,900
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United States Treasury Note/Bond 0.5%
1,503,000 28/2/2006 1,299,432
United States Treasury Note/Bond
1,454,000 1,399,986
0.875% 31/1/2024
United States Treasury Note/Bond
349,500 295,677
1.25% 31/3/2028
United States Treasury Note/Bond
71,000 69,601
2.25% 31/12/2023
United States Treasury Note/Bond
122,000 106,204

14

2023 28

2023 28

0.25% 30/9/2025
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17,892,351 (3,058,927) 1,234,000 (380,279)
299,902 141,585 (20)
18,562,474 (2,502,577) 278,293 (5)
14,144,964 (25,575,682) 86,992,067 (2,930,563)
2,610,000
7
@) 1,263,656
409,903 (38,000)
1,687,807
17,498,737
1) @
3,839 (6,740,000) 3,832,000 (1,276,813)
(5,060,000) 295,000 (11,318)
446,840
7,140,000 (240,000) 1,714,801
4,057,417 (3,577,428) 1,434,057
67,093
3,778,206
1,257,414 (338,805)
26,300,000 (6,280,000) 51,807,875 (87,770)
) 190,531 (30,128)
7,435,608 (1,662,807) 25,429,045 (237,094)
65,625,832 (7,933,085) 5,965,631 (2,100,226)
11,844,720 (992,330) 20,529,981 (334,673)
1,203,000 (36,723) 8,410
151,069,058 (13,067,634) 89,488,559 (10,169,054)
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39,717,952 (20,690,103) 47,232,874 (2.430,229)

2,553,405 (3,112,844) 7,646,291 (942,471)

3,213,390 (22,686)

2,296,388 (578,685) 5,578,597 (289,774)

5,393,000 (1,093,539) 2,536,695 (306,914)

524,563 (42,071) 630,048 (133,431)

916,158 (14,640) 24,647,567 (691,346)

() 59,000 (20,641) 171,018 (114,270)
3
195511 84,609

246,565 91,569 (12,226)

(2,611,076) 1,495,000 (509,266)

(660,000) 21,000 (632)
1,687,657 (1,170,698) 380,808

8,309,430 (900,035) 5,832,009 (983,008)
134,683 817,507

267,305 (13,185) 950,000 (208,103)

17,419,467 (590,489) 7,991,329 (82,743)

1,164,468 ©)

173,800,833 (98,585)

o) 628,074 (426)
? 329,508

400,570 (475,884) 2,424,857 (226,486)
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3,169,000 (682,065) 4,238,474 (186,424)
1,569,945 (339,911) 6,472,677 (1,224,917)
480,000
4,750,000
()]
(6]
@
15
Calculation of Dividends
16
21.50

12.25

2022

12.25

22
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2022

17

18
2023
2023

2023

28

94/104

EDINETOOOO
OO000oO00ooo0oo0onoOo(E3L398)
oOoooooooooood



EDINETOOOO
OO000oO00ooo0oo0onoOo(E3L398)
oOoooooooooood

2022

2022
2022
2022
2022
2022
2022
2022

2022

2022

2022

2022

2022
2022

2022

2022

2022

2022

2022

2022

2022

2022

2022

14

21

21

21

21

21
21

22

22

22

22

22

22

22

22

22
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2022

2022

2022

2022

2022

2022

2022

2022

2022

2022

2022

2022

2022

2022

2022

2022

2022

2022
2022
2022
2022
2022
2022
2022
2022
2022
2022
2022

2022

2022

10

10

10

10

10

10

10

10

10

10

10

10

10

10

10
10
10
10
10
10
10
10
10
10
10

10

10

22

22

22

12
12
12
12

12

12
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2022

2022

2022

2022

2022
2022
2022

2022

2022

2022
2022
2022
2022
2022
2022
2022
2022

2022

2022
2022
2022
2022
2022
2022
2022
2022
2022
2022
2022

2023

2023

2023
2023

10

10

10

10

10
10
10

10

10

10
10
10
10
10
10
10
10

10

10
10
10
10
10
11
11
11
11
11
11

12

12

12

12

19
19
19

19

19

19
19
19
19
19
26
26
26

26

26
26
26
26
26
23
23
23
23
23
23

18

18
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2023

2023

2023

2023

2023

2023

2023

2023
2023
2023 15

2023 15

2023 28
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