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Franklin Templeton Investment Funds

Director William Lockwood
1246
8A
8A, rue Albert Borschette, L-1246 Luxembourg, Grand Duchy of
Luxembourg

03 6212 8316

Franklin Templeton Investment Funds
- Franklin K2 Alternative Strategies Fund

1,430 170 8,899

2023 10 11.43 1,000

2023 10 31
149.51
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2021 12 2022 2022 12 2023 2023 12
10,067,716 11,438,073 3,124,640 10,630,207 7,014,898
47,136,235 319,298,060 4,159,938 24,979,873 3,850,405
57,203,951 330,736,133 7,284,578 35,610,080 3,164,493

2,017,058,061 1,555,809,158 1,152,885,845 896,346,291 677,277,918

14,946,518.689

14,229,016.301

12,110,168.462

9,205,637.183

7,448,453.774

2,017,058,061 1,555,809,158 1,152,885,845 896,346,291 677,277,918
2,048,726,782 1,595,993,628 1,187,483,751 946,017,359 700,839,882
12.44 11.31 11.42 11.63 11.68
6,570 35,947 20,917 44,888 47,467
98.45 97.48 97.09 94.75 96.64
2.0 9.6 8.2 2.8 2.3
2014
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2024
2024 654,366,964 96,552 7,241,302.506
2024 31
147.55
1915 10 430

2024

Gregory E. Johnson

Mark G. Holowesko

William Lockwood

Jed A. Plafker

Anouk Agnes

Joseph P. La Rocque

Craig S. Tyle

Virginie Lagrange
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1915

5,000

2010
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2024
65,388,431 9.24
1,352,097 0.19
66,740,528 9.43
119,162,042 16.84
5,777,690 0.82
5,159,360 0.73
3,676,531 0.52
3,538,133 0.50
2,706,732 0.38
1,986,832 0.28
1,757,616 0.25
1,720,391 0.24
1,533,575 0.22
1,321,048 0.19
1,180,073 0.17
842,894 0.12
730,353 0.10
681,010 0.10
568,264 0.08
363,208 0.05
246,016 0.03
118,974 0.02
103,958 0.01
100,873 0.01
41,395 0.01
34,915 0.00
1,310 0.00
153,353,193 21.67
67,778,737 9.58
7,826,243 1.11
4,898,801 0.69
4,782,106 0.68
3,529,104 0.50
3,323,631 0.47
3,185,583 0.45
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3,057,341 0.43
2,943,160 0.42
2,605,215 0.37
2,366,633 0.33
2,239,352 0.32
2,204,983 0.31
2,203,286 0.31
2,182,332 0.31
2,144,065 0.30
1,693,636 0.24
1,635,212 0.23
1,610,423 0.23
1,426,180 0.20
1,422,276 0.20
1,407,806 0.20
1,339,183 0.19
1,286,025 0.18
1,208,057 0.17
1,180,262 0.17
1,171,428 0.17
1,056,031 0.15
1,026,558 0.15
953,863 0.13
598,650 0.08
537,521 0.08
510,631 0.07
480,032 0.07
476,810 0.07
454,458 0.06
442,090 0.06
351,003 0.05
345,206 0.05
288,430 0.04
235,227 0.03
176,736 0.02
159,340 0.02
148,418 0.02
107,148 0.02
14,875 0.00
141,014,084 19.92
87,635 0.01
501 0.00
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455 0.00

334 0.00

127 0.00

11 0.00

11 0.00

89,075 0.01

361,196,879 51.03

346,602,902 48.97

707,799,781.49 100.00

53,432,817.88 7.55
654,366,963.61

96,552 9245
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2024
2023 1,153,737,381 170,234| 1,095,060,667 161,576 11.55 1,704
1,074,072,187 158,479 1,032,752,185 152,383 11.48 1,694
1,068,037,477 157,589 1,006,288,470 148,478 11.50 1,697
976,014,448 144,011 900,594,128 132,883 11.41 1,684
946,017,359 139,585 896,346,291 132,256 11.63 1,716
911,011,784 134,420 866,705,704 127,882 11.67 1,722
872,748,607 128,774 841,877,700 124,219 11.61 1,713
861,115,530 127,058 805,972,685 118,921 11.53 1,701
10 801,417,209 118,249 745,790,389 110,041 11.43 1,686
11 786,536,353 116,053 730,909,533 107,846 11.55 1,704
12 700,839,882 103,409 677,277,918 99,932 11.68 1,723
2024 707,799,781 104,436 654,366,964 96,552 11.72 1,729
2023 2024
1.2
100x%
2024
2023
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2023 12 28
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Franklin Templeton International Services S.a r.l.

2023 4,605,383 3,672
2024 31
159.97
K2/D&S Management Co.,
L.L.C.ent B.V.
2024 3,958,038 8,401
2023 12
1246 178,473 100
8
2023 11
06901
12 100
300

2019
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2024

30

2002 0
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2011

0
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0

CRM

2017
2018
2019

1998

2011
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2023 11

17/66



EDINETOOOO
OO00o0O00oo00o0Do00DOo00oo0gOonoOo(Es3s?6)
OOoooooooooooooood

2023 12 17
UCITS 4 66,755,246,318
AlFs 4 1,306,369,645
UCITS 4 21,331,925,450
AlFs 4 1,045,384,824
AlFs 1 521,615,467
17 90,960,541,704
2024 66

4 2,344,966,531

1 19,117,985

4 327,090,382

3 238,702,109

2 15,232,449

8 1,156,673,421

3 102,077,183

15 1,899,356,228

1 1,276,099

1 47,182,898

9 2,910,641,770

14 634,479,238

1 663,860,984

66 10,360,657,277

UCITS SICAV
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2023 12 31
() 361,835,149 53,388,776
60,702,422 8,956,642
246,164,100 36,321,513
767,352 113,223
2,092,659 308,772
() 11,306,366 1,668,254
() 4,645,824 685,491
() 821,063 121,148
() 302,038 44,566
() 10 5,977,750 882,017
() 1 936,310 138,153

() 12

() 4,434,892 654,368
764,220 112,761
89,737 13,241
700,839,882 103,408,925
1,114,928 164,508
() - -
833,015 122,911
14 824,475 121,651
() 4,110,174 606,456
() 4,967,213 732,912
() 598,481 88,306
() 1,016,208 149,941
() 10 1,734,632 255,945
() 1 635,427 93,757
() 7,021,124 1,035,967
706,287 104,213
23,561,964 3,476,568
677,277,918 99,932,357
2023 30 896,346,291 132,255,895
2022 30 1,555,809, 158 229,559,641
2021 30 1,846,391,837 272,435,116
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896,346,291

132,255,895

896,346,291

132,255,895

934,029
() 15,082,892
370,385

137,816
2,225,481
54,650

16,387,306

2,417,947

14 17 19 8,225,350
891,953
2,220
117,927
295,936
17,872
4,056
93,641
305,112
422,784

1,213,650
131,608
328
17,400
43,665
2,637
598
13,817
45,019
62,382

10,376,851
(1,004,443)

1,531,104
(148,206)

9,372,408

1,382,899

7,014,898
(3,560,380)
(7,161,732)
(1,765,058)

4,013

7,518
(178,845)

42,938
(6,751,199)
(2,531,396)

(2,686,188)

1,035,048
(525,334)
(1,056,714)
(260,434)

592

1,109
(26,389)

6,336
(996,139)
(373,507)

(396,347)

(17,565,431)

14,111,263
4,738,076
(1,206,802)

(1,040)
(681,671)
(734,276)

1,145,018
326,927
3,412,867
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(2,591,779)

2,082,117
699,103
(178,064)
(153)
(100,581)
(108,342)
168,947
48,238
503,569
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(380,438) (56,134)
3,164,493 466,921
46,976,553 6,931,390
(267,895,670) (39,528,006)
(1,266,282) (186,840)
(222,185,399) (32,783,456)
(47,467) (7,004)
(222,232,866) (32,790,459)
677,277,918 99,932,357
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25 2023 12 31 2023 12 31 2023
2.75 7,448,453 ,774 11.68
2023 12 31
2014 15 0.4 2.3 (4.3)
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30 2022 30
11.63 11.31
10
7.9 16.8
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2023 12 31
2010
1990 11
83
Franklin European Income Fund 2020 11 2020 11 13
2023 12 31 6,300
Franklin Global Managed Income Fund 2023 2023 12
2023 12 31 6,986
Franklin Global Small-Mid Cap Fund 2021 11 2021 18
2023 12 31 222,160
Franklin K2 Long Short Credit Fund 2021 30 2021 14
2023 12 31 106,245
Franklin NextStep Dynamic Growth Fund 2023 11 27 2023 12
2023 12 31 21,428
Franklin NextStep Stable Growth Fund 2023 11 27 2023 12
2023 12 31 21,960
Franklin Systematic Style Premia Fund 2022 11 2022 11 14
2023 12 31 1,899
Templeton Global Total Return Il Fund 2023 25 2023 10

2023 12 31 1,293
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2023 12 31
2023 12 29 Franklin UK Equity Income Fund Martin Currie UK Equity Income Fund
Franklin Global Aggregate Bond Fund Franklin NextStep Dynamic Growth Fund
Franklin NextStep Stable Growth Fund Templeton Global Total Return Il Fund
2023 12 31

Franklin High Yield
Fund Franklin Income Fund Franklin U.S. Government Fund Templeton Asian Bond Fund
Templeton BRIC Fund
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2022 24

2023 12 31

2023 12 31 0.43 0.00 0.00 0.43
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2023 12 31
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2023 12 31

AED 3.6728 HUF 346.8800 PHP 55.3980
AUD 1.4672 IDR 15397.0000 PLN 3.9344
BRL 4.8524 INR 83.2175 QAR 3.6438
CAD 1.3250 1SK 135.9500 RON 4.5055
CHF 0.8411 JPY 140.9750 RSD 106.2100
CLP 881.0100 KES 157.0000 RUB 89.2500
CNH 7.1258 KRW 1294.8600 SAR 3.7500
CoP 3875.3400 KWD 0.3073 SEK 10.0841
CzZK 22.3610 KZT 455.3600 SGD 1.3197
DKK 6.7516 MAD 9.8672 THB 34.4200
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DOP
EGP
EUR
GBP
GHS
HKD

58.0450
30.9250
0.9057
0.7844
11.9650
7.8090

MXN
MYR
NOK
NZD
OMR
PEN

27

16.9805
4.5950
10.1594
1.5817
0.3850
3.7055

TRY
TWD
uyu
uzs
VND
ZAR

29.5872
30.6820
39.0600
12352.8600
24270.0000
18.2909
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2023 12 31

2023 12 31
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64,377,923,553
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2023 12 31
Credit Agricole Corporate and Investment Bank usb 75,824,100
National Bank of Canada usb 70,554,100
Royal Bank of Canada usD 99,785,900
246,164,100

2023 12 31
CLP 3,309,624,533 usD 3,646,921 01/18/2024 106,531
CNY 15,534,213 usD 2,159,630 01/18/2024 34,197
COoP 10,212,650,360 usD 2,448,216 01/18/2024 178,620
CzZK 2,343,774 EUR 94,967 01/18/2024 (155)
EUR 85,214 HUF 33,696,405 01/18/2024 (2,783)
EUR 111,309 IDR 1,854,520,000 01/18/2024 2,528
EUR 5,439,786 PLN 24,313,423 01/18/2024 (168,940)
EUR 470,000 usD 498,556 01/18/2024 20,625
HUF 196,450,000 usD 559,630 01/18/2024 5,377
IDR 81,617,673,399 usD 5,179,501 01/18/2024 120,587
INR 168,066,634 usD 2,017,176 01/18/2024 1,489
JPY 703,355,882 usD 4,795,504 01/18/2024 204,888
KRW 2,205,281,000 usD 1,690,000 01/18/2024 23,918
KzZT 322,615,208 usD 658,936 01/18/2024 46,186
MXN 76,575,423 usb 4,187,638 01/18/2024 310,193
MYR 7,673,921 usD 1,660,000 01/18/2024 11,831
PEN 21,295,037 usD 5,601,205 01/18/2024 152,494
PLN 25,677,023 EUR 5,634,401 01/18/2024 300,445
PLN 1,110,562 usD 262,269 01/18/2024 19,920
RON 1,879,094 usD 401,655 01/18/2024 15,288
TRY 14,204,739 usb 472,454 01/18/2024 3,073
TWD 51,726,947 usD 1,640,000 01/18/2024 48,710
usD 1,919,734 CLP 1,789,642,872 01/18/2024 (109,903)
usb 2,149,489 CNY 15,514,364 01/18/2024 (41,535)
usD 6,830,722 CoP 29,542,595,581 01/18/2024 (768,048)
usD 2,313,668 EUR 2,165,419 01/18/2024 (78,340)
usD 514,505 HUF 190,129,998 01/18/2024 (32,326)
usD 5,348,073 IDR 83,794,057,136 01/18/2024 (93,346)
usD 2,010,000 INR 168,337,985 01/18/2024 (11,924)
usD 4,458,881 JPY 660,331,026 01/18/2024 (235,633)
usD 264,805 KRW 347,902,694 01/18/2024 (5,581)
usD 131,134 KZT 64,065,516 01/18/2024 (8,890)
usb 2,187,695 MXN 38,974,749 01/18/2024 (101,575)
usD 176,750 MYR 827,190 01/18/2024 (3,461)
usD 6,581,832 PEN 25,027,414 01/18/2024 (180,316)
usD 631,543 PLN 2,753,743 01/18/2024 (68,172)
usD 1,546,344 RON 7,028,422 01/18/2024 (13,159)
usD 42,488 THB 1,562,277 01/18/2024 (3,346)
usb 614,123 TRY 18,699,989 01/18/2024 (11,890)
usD 202,000 TWD 6,300,683 01/18/2024 (3,696)
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usp 4,535,461 ZAR 87,146,425 01/18/2024 (222,249)
ZAR 107,716,307 usD 5,748,847 01/18/2024 131,864
BRL 20,450,397 usD 4,067,667 02/02/2024 135,002
usp 2,129,267 BRL 10,611,144 02/02/2024 (51,381)
KRW 1,182,025,398 usD 916,968 02/15/2024 3,201
EUR 314,513 usD 346,752 03/15/2024 1,464
GBP 49,832 usp 63,539 03/15/2024 2
usD 4,022 CAD 5,390 03/15/2024 (50)
usD 674,870 cLP 600,080,741 03/15/2024 (3,456)
usp 600,728 HKD 4,684,084 03/15/2024 (140)
AUD 2,874,000 usD 1,950,900 03/20/2024 12,170
CAD 1,203,000 usD 904,679 03/20/2024 4,174
CHF 865,934 usp 1,021,940 03/20/2024 15,912
EUR 5,859,508 usD 6,092,201 03/20/2024 43,527
GBP 4,488,000 usD 5,679,728 03/20/2024 43,086
MXN 60,235,000 usp 3,410,033 03/20/2024 92,639
NZD 3,475,000 usD 2,165,167 03/20/2024 31,992
usD 3,968,734 AUD 5,911,000 03/20/2024 (68,741)
usp 10,544,587 CAD 14,293,000 03/20/2024 (253,610)
usp 9,357,644 CHF 8,119,934 03/20/2024 (374,378)
usD 21,779,444 EUR 20,024,000 03/20/2024 (394,948)
usp 11,922,436 GBP 9,452,000 03/20/2024 (130,159)
usp 95,025 MXN 1,672,000 03/20/2024 (2,202)
usD 1,502,532 NOK 15,596,000 03/20/2024 (35,166)
usp 12,848 NZD 21,000 03/20/2024 (430)
JpY 40,298,000 usp 288,274 03/21/2024 1,063
usD 7,921,367 JPY 1,133,793,000 03/21/2024 (219,172)
usp 218,191 AUD 321,000 03/26/2024 (1,102)
usp 573,235 CAD 762,000 03/26/2024 (2,492)
usD 2,537,496 EUR 2,301,000 03/26/2024 (11,247)
usp 1,107,945 HKD 8,640,000 03/26/2024 (645)
PHP 233,260,000 usp 4,000,000 09/20/2024 205,232
usD 4,000,000 PHP 233,260,000 09/20/2024 (205,232)
usp 4,578,845 EUR 3,910,000 03/31/2025 174,372
(1,417,219)
CAD 8,348,391 usD 6,140,676 01/16/2024 161,006
CHF 23,736,932 usp 27,184,671 01/16/2024 1,078,123
CZK 113,483,465 usp 4,988,306 01/16/2024 83,974
EUR 276,676,928 usD 298,762,610 01/16/2024 6,838,619
GBP 26,618,131 usp 33,453,056 01/16/2024 478,292
HUF 497,402,758 usD 1,398,121 01/16/2024 32,897
JPY 4,103,989 usD 28,331 01/16/2024 836
NOK 393,718 usp 35,889 01/16/2024 2,876
PLN 16,334,877 usD 4,059,262 01/16/2024 91,490
SEK 575,693 usD 55,138 01/16/2024 1,971
SGD 1,319,145 usp 984,356 01/16/2024 15,826
usp 382,608 CHF 327,194 01/16/2024 (6,971)
usD 21,032 CZK 470,340 01/16/2024 9
usp 17,441,511 EUR 15,954,060 01/16/2024 (180,414)
usp 236,785 GBP 184,991 01/16/2024 969
usD 448,020 PLN 1,765,091 01/16/2024 (496)
usp 196,699 SGD 261,150 01/16/2024 (1,306)
BRL 12,912,154 usD 2,636,640 02/02/2024 16,878
usp 67,000 BRL 331,707 02/02/2024 (1,168)
8,613,411
7,196,192
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Barclays (157,859)
BNP Paribas (8,890)
Citibank 46,186
Goldman Sachs 2,596
J.P. Morgan 8,297,355
Morgan Stanley (983,196)
7,196,192
2023 12 31
(259) 3 month SOFR, 09/17/2024 J.P. Morgan usb (61,826,538) (84,216)
2 3 month SOFR, 09/17/2024 Barclays usb 477,425 1,225
2 3 month SOFR, 12/17/2024 Barclays usb 479,525 1,400
3 3 month SOFR, 03/18/2025 Barclays usb 722,025 2,275
2 3 month SOFR, 06/17/2025 Barclays usb 482,900 1,650
(312) 3 month SOFR, 09/16/2025 Morgan Stanley usb (75,496,200) (227,970)
2 3 month SOFR, 09/16/2025 Barclays usb 483,950 1,650
2 3 month SOFR, 12/16/2025 Barclays usb 484,500 1,875
2 3 month SOFR, 03/17/2026 Barclays usb 484,675 1,850
24 3 Month Canadian Bankers Acceptance, 06/17/2024 Barclays CAD 4,314,177 25,810
31 3 Month Canadian Bankers Acceptance, 09/18/2024 Barclays CAD 5,599,675 36,772
35 3 Month Canadian Bankers Acceptance, 12/18/2024 Barclays CAD 6,345,987 42,281
25 3 Month Canadian Bankers Acceptance, 03/19/2025 Barclays CAD 4,546,998 40,848
23 3 Month Canadian Bankers Acceptance, 06/18/2025 Barclays CAD 4,192,351 18,433
(38) 3 Month Euro Euribor, 06/17/2024 Barclays EUR (10,162,412) (59,475)
(36) 3 Month Euro Euribor, 09/16/2024 Barclays EUR (9,673,748) (67,189)
(39) 3 Month Euro Euribor, 12/16/2024 Barclays EUR (10,515,952) (95,643)
(24) 3 Month Euro Euribor, 03/17/2025 Barclays EUR (6,486,589) (50,989)
(25) 3 Month Euro Euribor, 06/16/2025 Barclays EUR (6,765,834) (51,375)
91 3 Month Euro Euribor, 06/16/2025 Morgan Stanley EUR 24,627,634 27,343
(20) 3 Month Euro Euribor, 09/15/2025 Barclays EUR (5,414,875) (33,339)
(19) 3 Month Euro Euribor, 12/15/2025 Barclays EUR (5,143,607) (27,958)
(8) 3 Month Euro Euribor, 03/16/2026 Barclays EUR (2,164,846) (2,539)
1 3 Month SOFR, 06/16/2026 Barclays usb 242,325 1,088
(15) 3 Month SONIA, 09/17/2024 Barclays GBP (4,564,123) (31,595)
(10) 3 Month SONIA, 12/17/2024 Barclays GBP (3,059,479) (33,523)
(16) 3 Month SONIA, 03/18/2025 Barclays GBP (4,914,286) (53,599)
(11) 3 Month SONIA, 06/17/2025 Barclays GBP (3,387,860) (13,926)
24 3 Month SONIA, 09/16/2025 Morgan Stanley GBP 7,405,844 14,245
33 ASX 90 Day Bank Accepted Bill, 06/13/2024 Barclays AUD 22,263,326 18,755
27  ASX 90 Day Bank Accepted Bill, 09/12/2024 Barclays AUD 18,222,566 18,192
22 ASX 90 Day Bank Accepted Bill, 12/12/2024 Barclays AUD 14,853,458 16,621
14  ASX 90 Day Bank Accepted Bill, 03/13/2025 Barclays AUD 9,454,741 10,714
9 ASX 90 Day Bank Accepted Bill, 06/13/2025 Barclays AUD 6,079,236 6,778
(72) Australia 10 Year Bond, 03/15/2024 Morgan Stanley AUD (5,724,134) (161,243)
(59) Australia 10 Year Bond, 03/15/2024 Barclays AUD (4,690,609) (125,640)
376  Australia 3 Year Bond, 03/15/2024 Barclays AUD 27,379,046 259,560
(13) Canada 10 Year Bond, 03/19/2024 Morgan Stanley CAD (1,218,324) (53,439)
54  Canada 10 Year Bond, 03/19/2024 Barclays CAD 5,060,730 238,014
41  Euro-Bobl, 03/07/2024 Morgan Stanley EUR 5,398,845 (4,376)
25 Euro-Bobl, 03/07/2024 Barclays EUR 3,291,979 40,272
85  Euro-Bund, 03/07/2024 Morgan Stanley EUR 12,876,142 (54,591)
189  Euro-Bund, 03/07/2024 Barclays EUR 28,630,480 674,867
(24) Euro-Buxl 30 Year Bond, 03/07/2024 Barclays EUR (3,754,843) (227,458)
19  Euro-0AT, 03/07/2024 Barclays EUR 2,758,429 56,677
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Euro-Schatz, 03/07/2024
Euro-Schatz, 03/07/2024

Japan 10 Year Bond, 03/13/2024
Japan 10 Year Bond, 03/13/2024
Japan 10 Year Bond Mini, 03/12/2024
Korea 10 Year Bond, 03/19/2024
Korea 3 Year Bond, 03/19/2024
Long Gilt, 03/26/2024

Long Gilt, 03/26/2024

US 2 Year Note, 03/28/2024

US 2 Year Note, 03/28/2024

US 2 Year Note, 03/28/2024

US 5 Year Note, 03/28/2024

US 5 Year Note, 03/28/2024

US 10 Year Note, 03/19/2024

US 10 Year Note, 03/19/2024

US 10 Year Note, 03/19/2024

US 10 Year Ultra Bond, 03/19/2024
US Long Bond, 03/19/2024

US Long Bond, 03/19/2024

US Ultra Bond, 03/19/2024

Foreign Exchange AUD/USD, 03/18/2024
Foreign Exchange CAD/USD, 03/19/2024
Foreign Exchange CHF/USD, 03/18/2024
Foreign Exchange EUR/USD, 03/18/2024
Foreign Exchange GBP/USD, 03/18/2024
Foreign Exchange JPY/USD, 03/18/2024
Foreign Exchange MXN/USD, 03/18/2024
Foreign Exchange NzD/USD, 03/18/2024
Foreign Exchange USD/KRW, 01/15/2024

CAC 40 10 Euro Index, 01/19/2024

CAC 40 10 Euro Index, 01/19/2024
CBOE Volatility Index, 01/17/2024
CBOE Volatility Index, 02/14/2024
CBOE Volatility Index, 03/20/2024
CBOE Volatility Index, 04/17/2024
DAX Index, 03/15/2024

DAX Index, 03/15/2024

DJIA CBOT E-Mini Index, 03/15/2024
DJIA CBOT E-Mini Index, 03/15/2024
EURO STOXX 50 Index, 03/15/2024

EURO STOXX 50 Index, 03/15/2024
FTSE 100 Index, 03/15/2024

FTSE 100 Index, 03/15/2024

FTSE China A50 Index, 01/30/2024
FTSE Taiwan Index, 01/30/2024
FTSE/JSE Top 40 Index, 03/20/2024
FTSE/MIB Index, 03/15/2024

Hang Seng China Enterprises Index, 01/30/2024
Hang Seng Index, 01/30/2024

Hang Seng Index, 01/30/2024

IBEX 35 Index, 01/19/2024

iBoxx iShares Bond Index, 03/01/2024
KOSPI 200 Index, 03/14/2024

MSCI Emerging Markets Index, 03/15/2024
MSCI Singapore Index, 01/30/2024
NASDAQ 100 Emini Index, 03/15/2024
NASDAQ 100 Emini Index, 03/15/2024
Nikkei 225 Index, 03/07/2024

Nikkei 225 Index, 03/07/2024

Morgan Stanley
Barclays
Morgan Stanley
Barclays
Morgan Stanley
Barclays
Barclays
Barclays
Morgan Stanley
Morgan Stanley
Barclays

J.P. Morgan
Morgan Stanley
Barclays

J.P. Morgan
Barclays
Morgan Stanley
Barclays
Barclays
Morgan Stanley
Barclays

Barclays
Barclays
Barclays
Barclays
Barclays
Barclays
Barclays
Barclays
Barclays

Morgan Stanley
Barclays
Barclays
Barclays
Barclays
Barclays
Morgan Stanley
Barclays
Morgan Stanley
Barclays
Barclays
Morgan Stanley
Barclays
Morgan Stanley
Barclays
Barclays
Barclays
Barclays
Barclays
Morgan Stanley
Barclays
Barclays
Morgan Stanley
Barclays
Barclays
Barclays
Morgan Stanley
Barclays
Barclays
Morgan Stanley
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EUR
EUR
JPY
JPY
JPY
KRW
KRW
GBP
GBP
usb
usD
usD

usb
usb
usb
usb
usD
usD
usb

usb
usb
usD
usD
usb
usb
usb
usb
KRW

EUR
EUR
usb
usb
usb
usD
EUR
EUR
usb
usb
EUR
EUR
GBP
GBP
usb
usb
ZAR
EUR
HKD
HKD
HKD
EUR
usD
KRW

SGD
usb
usb
JPY
JPY

(4,822,434)
15,643,507
(1,040, 496)
3,121,489
(1,039,220)
2,511,065
20,463,545
(1,046,743)
5,233,713
(17,296,781)
25,739,258
25,739,258
(16,424,789)
(4,350,938)
(8,353,906)
(5,531,641)
(5,531,641)
(1,534,203)
(2,498,750)
874,563
3,339,844

(5,191,180)
(13,310,000)
(13,178,000)
19,242,813
(2,709,588)
(2,332,200)
7,192,640
(2,086,425)
2,928,635

2,919,120
(6,422,063)
772,816
443,567
130,135
16,951
8,868,776
4,667,777
1,520,480
950,300
14,794,972
7,221,952
(790,946)
3,658,125
3,253,085
(1,302,420)
429,296
(2,695,493)
185,567
(1,864,916)
548,505
(4,119,825)
(1,071,070)
844,864
620,220
501,390
5,107,050
2,723,760
(1,067,429)
4,981,915

(13,755)
63,036
(11,068)
41,844
(4,280)
34,444
85,410
(70,973)
(36,737)
(160,636)
252,789
273,162
(247,486)
(98,148)
(273,280)
(180,547)
(64,700)
(67,516)
(183,609)
(2,762)
216,336

(349,364)

(137,888)

(225,866)

(453,750)
270,912
(31,012)
(32,062)
166,810
(49,730)
(12,248)

(504,834)

(9,891)
42,495
(79,334)
(28,683)
(2,615)
51
(39,668)
(23,307)
8,328
26,140
(122,080)
(56,618)
(16,322)
74,456
87,066
(1,860)
11,641
10,289
5,084
(62,939)
9,957
30,144
(38,398)
55,672
28,350
16,632
75,076
109,604
(15,723)
95,481
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(69) Russell 2000 Emini Index, 03/15/2024 Barclays usb (7,064,565) (492,778)
6  Russell 2000 Emini Index, 03/15/2024 Morgan Stanley usD 614,310 (10,278)
135 Russell 2000 Emini Index, 03/15/2024 J.P. Morgan usb 13,821,975 115,858
25 S&P 500 Emini Index, 03/15/2024 Morgan Stanley usb 6,025,000 63,493
67 S&P 500 Emini Index, 03/15/2024 J.P. Morgan usb 16,147,000 261,828
61  S&P 500 Emini Index, 03/15/2024 Barclays usb 14,701,000 336,740
(8) S&P Midcap 400 Emini Index, 03/15/2024 Barclays usb (2,247,600) (123,420)
23 S&P/TSX 60 Index, 03/14/2024 Barclays CAD 4,410,279 133,824
(10) SPI 200 Index, 03/21/2024 Barclays AUD (1,292,200) (25,163)
23 TOPIX Index, 03/07/2024 Barclays JPY 3,859,433 29,965
31 TOPIX Index, 03/07/2024 Morgan Stanley JPY 5,201,844 53,712
532,809
(321,389)

2023 12 31
99,000,000 Receive fixed 9.47% Pay floating TIIE 4 week Citibank 10/22/2024 MXN (73,055)
76,851,064 Receive fixed 6.295% Pay floating JIBAR 3 month Citibank 07/31/2025 ZAR (110,125)
43,000,000 Receive fixed 7.57% Pay floating JIBAR 3 month  Citibank 11/04/2025 ZAR (11,751)
212,844,232 Receive fixed 4.75% Pay floating PRIBOR 6 month Citibank 01/18/2026 CZK 101,386
7,385,903 Receive fixed 13.505% Pay floating CDI 1 day Citibank 01/04/2027 BRL 199,891
4,983,258 Receive fixed 13.405% Pay floating CDI 1 day Citibank 01/04/2027 BRL 130,023
3,715,985 Receive fixed 13.47% Pay floating CDI 1 day Citibank 01/04/2027 BRL 99,333
2,535,763 Receive fixed 13.285% Pay floating CDI 1 day Citibank 01/04/2027 BRL 63,337
5,638,009 Receive fixed 10.415% Pay floating CDI 1 day Citibank 01/04/2027 BRL 12,833
87,500,000 Receive floating TIIE 4 week Pay fixed 8.78% Citibank 10/19/2027 MXN 5,341
26,000,000 Receive fixed 8.724% Pay floating TIIE 4 week Citibank 10/12/2032 MXN 25,569
45,000,000 Receive fixed 8.468% Pay floating TIIE 4 week Citibank 10/12/2032 MXN 1,862
4,062,791,684 Receive floating IBR 1 day Pay fixed 8.37% Citibank 07/19/2033 cop (40,628)
31,000,000 Receive fixed 7.974% Pay floating TIIE 4 week Citibank 10/06/2033 MXN (60,708)
15,750,000 Receive fixed 9.61% Pay floating JIBAR 3 month Citibank 01/18/2034 ZAR 26,740
1,298,000,000 Receive floating CLICP 1 day Pay fixed 5.785% Citibank 01/18/2034 CLP (104,235)
48,020,000 Receive floating PRIBOR 6 month Pay fixed 4.545% Citibank 01/18/2034 CZK (197,979)
5,700,000 Receive fixed 4.182% Pay floating SOFR 1 day J.P. Morgan 11/22/2028 usb 154,748
222,582
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2023 12 31
/7 7/
usb 253,698  Energy Transfer LP USD OBFR 1 day(0.650)% Barclays 03/18/2024 3,263
usb 145,443  Energy Transfer LP USD OBFR 1 day(0.650)% Citigroup 10/22/2024 1,690
usb 181,020 Energy Transfer LP USD SOFR 1 day(1.010)% Goldman Sachs 07/02/2024 461
usb 22,033,380  USCIFXPPDD Index Spread of 0.030% on Notional Citibank 07/02/2024 182,620
usb 6,095,295  USCIFXPPDD Index Spread of 0.030% on Notional Citigroup 07/02/2024 50,520
usb 2,476,527  USJPUSFLOW Index Spread of 0.100% on Notional J.P. Morgan 07/03/2024 63,484
usb 512,466  USD FEDERAL_FUNDS_H15 1 Year HAT Holdings | LLC / HAT Goldman Sachs 03/01/2024 (10,393)
(0.750)% Holdings Il LLC, REIT, 144A
3.375% 06/15/2026
usb 175,000 USD FEDERAL_FUNDS_H15 1 Year HAT Holdings I LLC / HAT Goldman Sachs 03/01/2024 (10,064)
(0.750)% Holdings Il LLC, REIT, 144A
3.75% 09/15/2030
usD 117,000 USD FEDERAL_FUNDS_H15 1 Year Northern Oil and Gas, Inc., Goldman Sachs 03/01/2024 (452)
(0.750)% 144A 8.125% 03/01/2028
usD 290,000 USD FEDERAL_FUNDS_H15 1 Year Patrick Industries, Inc., Goldman Sachs 03/01/2024 (13,745)
(0.750)% 144A 4.75% 05/01/2029
usb 346,000 USD FEDERAL_FUNDS_H15 1 Year Post Holdings, Inc., 144A Goldman Sachs 03/01/2024 (8,769)
(0.750)% 5.625% 01/15/2028
usb 7,363,192  USCIFXCADM Index Spread of 0.000% on Notional Citibank 07/02/2024 (92,339)
usD 12,843,504  USDBCAUCTT Index Spread 0f(0.500)% on Notional  Deutsche Bank 07/02/2024 (269,741)
usD 15,543,338  USDBCOWNVU Index Spread 0f(0.188)% on Notional  Deutsche Bank 07/02/2024 (106,165)
usb 4,047,523  USDBCRFLBU Index Spread of(0.188)% on Notional Deutsche Bank 07/02/2024 (57,394)
usb 8,360,087  USDBCRFMNU Index Spread of(0.188)% on Notional Deutsche Bank 07/02/2024 (447,146)
(714,170)
2023 12 31
/7 /
AUD 15,232 Receive AUCASH= 1 Day(35.000)% BNP Paribas 01/08/2025 (6,570) (2,588)
Pay Performance of the underlying
equity/bond basket of 1
Securities.
AUD 232,280 Receive AONIA 1 Month 0% Nomura 11/30/2027 (100,195) (38,833)
Pay Performance of the underlying
equity/bond basket of 1
Securities.
CAD 10,436 Receive CAIMBAFIX= 1 Day(0.200)% BNP Paribas 08/12/2024 (41,191) 1,394
Pay Performance of the underlying
equity/bond basket of 1
Securities.
CAD 134,000 Receive Performance of the BNP Paribas 08/12/2024 95,803 (5,673)
underlying equity/bond basket of
1 Securities.
Pay CAIMBAFIX= 1 Day 0.650%
CAD 14,632 Receive DISC 1 Day(0.350)% Morgan Stanley 08/18/2025 (571,565) 2,650

Pay Performance of the underlying

equity/bond basket of 1
Securities.
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EUR

EUR

EUR

EUR

EUR

EUR

EUR

GBP

GBP

HKD

HKD

JPY

NOK

NOK

NOK

usD

usb

usb

5,707

3,819

99,031

454,164

3,800

7,905

13,980

171,448

34,931

7,469

681,450

2,714

15,506

4,635

377

27,447

5,751

2,942

Receive Performance of the
underlying equity/bond basket of
1 Securities.

Pay EUROSTR= O/N 0.300%

Receive EUROSTR= 1 Day(1.000)%
Pay Performance of the underlying
equity/bond basket of 1
Securities.

Receive EONIA 1 Day(0.500)%

Pay Performance of the underlying
equity/bond basket of 2
Securities.

Receive Performance of the
underlying equity/bond basket of
4 Securities.

Pay EONIA 1 Day 0.400%

Receive Performance of the
underlying equity/bond basket of
1 Securities.

Pay EUROSTR= 0/N 0.300%

Receive EONIA 1 Day(0.450)%

Pay Performance of the underlying
equity/bond basket of 2
Securities.

Receive EUROSTR= 1 Day(0.350)%
Pay Performance of the underlying
equity/bond basket of 1
Securities.

Receive Performance of the
underlying equity/bond basket of
2 Securities.

Pay SONIA 1 Day 0.400%

Receive SONIA 1 Day(0.350)%

Pay Performance of the underlying
equity/bond basket of 1
Securities.

Receive HONIX 1 Day(0.500)%

Pay Performance of the underlying
equity/bond basket of 1
Securities.

Receive HIHKDOND= 1 Day(2.500)%
Pay Performance of the underlying
equity/bond basket of 1
Securities.

Receive MUTSC 1 Day(0.400)%

Pay Performance of the underlying
equity/bond basket of 1
Securities.

Receive NOWA 0/N(0.300)%

Pay Performance of the underlying
equity/bond basket of 1
Securities.

Receive NOWA 0/N(0-300)%

Pay Performance of the underlying
equity/bond basket of 1
Securities.

Receive NOWA 0/N(0.300)%

Pay Performance of the underlying
equity/bond basket of 1
Securities.

Receive USONBFR 0/N(0.300)%

Pay Performance of the underlying
equity/bond basket of 5
Securities.

Receive USONBFR 0/N(0.300)%

Pay Performance of the underlying
equity/bond basket of 1
Securities.

Receive USONBFR 0/N(0.300)%

Pay Performance of the underlying
equity/bond basket of 1
Securities.

Bank of America

BNP Paribas

Morgan Stanley

Morgan Stanley

Bank of America

Morgan Stanley

BNP Paribas

Morgan Stanley

Morgan Stanley

Morgan Stanley

BNP Paribas

Morgan Stanley

Barclays

Barclays

Barclays

Barclays

Barclays

Barclays
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09/04/2024

08/12/2024

10/14/2024

10/14/2024

11/27/2024

02/03/2025

08/12/2024

01/20/2025

01/20/2025

09/22/2025

08/06/2024

08/12/2025

12/19/2024

12/27/2024

12/23/2024

01/09/2025

11/11/2024

01/06/2025

63,002

(118,898)

(937,300)

10,269,291

86,837

(4,084,434)

(15,945)

2,320,530

(470,567)

(206,030)

(712,171)

(440, 265)

(201,362)

(60,190)

(4,896)

(1,752,016)

(574,985)

(294,141)

504

(5,573)

9,272)

(128,636)

420

23,090

2,148

56,899

2,499

(6,499)

49,970

(10,356)

5,132

1,534

125

20,440

9,662

4,943
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usb 2,814 Receive USONBFR 0/N(0.300)% Barclays 11/14/2024 (281,344) 4,728
Pay Performance of the underlying
equity/bond basket of 1
Securities.

usb 7,912 Receive USONBFR 0/N(0.300)% Barclays 12/27/2024 (454,307) 4,589
Pay Performance of the underlying
equity/bond basket of 1
Securities.

usD 2,625 Receive USONBFR 0/N(0.300)% Barclays 11/08/2024 (262,447) 4,410
Pay Performance of the underlying
equity/bond basket of 1
Securities.

usb 2,272 Receive USONBFR 0/N(0.300)% Barclays 08/22/2024 (227,155) 3,817
Pay Performance of the underlying
equity/bond basket of 1
Securities.

usD 7,628 Receive USONBFR 0/N(0.300)% Barclays 12/12/2024 (516,317) 3,723
Pay Performance of the underlying
equity/bond basket of 2
Securities.

usD 6,105 Receive USONBFR 0/N(0.300)% Barclays 12/26/2024 (350,549) 3,541
Pay Performance of the underlying
equity/bond basket of 1
Securities.

usb 5,376 Receive USONBFR 0/N(0.300)% Barclays 11/27/2024 (308,690) 3,118
Pay Performance of the underlying
equity/bond basket of 1
Securities.

usb 8,103 Receive USONBFR 0/N(0.300)% Barclays 01/16/2025 (417,710) 2,684
Pay Performance of the underlying
equity/bond basket of 2
Securities.

usb 1,252 Receive USONBFR 0/N(0.300)% Barclays 11/18/2024 (125,175) 2,103
Pay Performance of the underlying
equity/bond basket of 1
Securities.

usD 1,279 Receive USONBFR 0/N(0.300)% Barclays 01/30/2025 (190,776) 1,291
Pay Performance of the underlying
equity/bond basket of 1
Securities.

usb 1,838 Receive USONBFR 0/N(0.300)% Barclays 12/05/2024 (105,538) 1,066
Pay Performance of the underlying
equity/bond basket of 1
Securities.

usb 14,347 Receive USONBFR 0/N(0-300)% Barclays 01/03/2025 (235,147) 1,004
Pay Performance of the underlying
equity/bond basket of 1
Securities.

usb 4,950 Receive USONBFR 0/N(0.300)% Barclays 10/17/2024 (109,048) 346
Pay Performance of the underlying
equity/bond basket of 1
Securities.

usb 1,641 Receive USONBFR 0/N(0.300)% Barclays 10/16/2024 (36,151) 115
Pay Performance of the underlying
equity/bond basket of 1
Securities.

usD 3,014 Receive USONBFR 0/N(0.300)% Barclays 01/13/2025 (106,125) (630)
Pay Performance of the underlying
equity/bond basket of 2
Securities.

usb 748,003 Receive USONBFR= 1 Month 0% Nomura 11/30/2027 (3,607,424) (435,997)
Pay Performance of the underlying
equity/bond basket of 28
Securities.

usb 145,781 Receive FEDEF 1 Day(0.350)% Morgan Stanley 09/15/2025 (12,108,795) (208,830)
Pay Performance of the underlying
equity/bond basket of 22
Securities.

usb 30,591,000 Receive Performance of the BNP Paribas 08/12/2024 37,340,188 629,242
underlying equity/bond basket of
75 Securities.
Pay USONBFR= 1 Day 0.650%
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usb

usb

usD

usD

usD

usb

usb

usD

usD

usD

usb

usb

usD

UsD

usD

usb

usb

usD

1,315,509

3,462

8,141

1,425

3,020,000

20,916

148,000

790,000

1,149,000

69,752

6,600

9,009

1,134,000

20,301

23,177

268,716

54,119

1,356

Receive USONBFR= 1 Day(0.050)%
Pay Performance of the underlying
equity/bond basket of 93
Securities.

Receive Performance of the
underlying equity/bond basket of
2 Securities.

Pay USONFEE= 0/N 0.300%

Receive Performance of the
underlying equity/bond basket of
3 Securities.

Pay USONFEE= O/N 0.300%

Receive USONFEE= 0/N(0-200)%

Pay Performance of the underlying
equity/bond basket of 1
Securities.

Receive Performance of the
underlying equity/bond basket of
7 Securities.

Pay USONFEE= 0/N 0.700%

Receive USONBFR= 1 Day(4.070)%
Pay Performance of the underlying
equity/bond basket of 1
Securities.

Receive USONBFR= 1 Day(0.250)%
Pay Performance of the underlying
equity/bond basket of 2
Securities.

Receive Performance of the
underlying equity/bond basket of
2 Securities.

Pay USONBFR= 1 Month 0.650%
Receive Performance of the
underlying equity/bond basket of
2 Securities.

Pay SOFR 1 Day 0.650%

Receive SOFR 1 Day(0.350)%

Pay Performance of the underlying
equity/bond basket of 1
Securities.

Receive Performance of the
underlying equity/bond basket of
1 Securities.

Pay USONFEE= 0/N 0.300%

Receive USONFEE= 0/N(0-200)%

Pay Performance of the underlying
equity/bond basket of 1
Securities.

Receive Performance of the
underlying equity/bond basket of
2 Securities.

Pay SOFR 1 Day 0.650%

Receive SOFR 1 Day(0-350)%

Pay Performance of the underlying
equity/bond basket of 1
Securities.

Receive USONBFR= 1 Day(6.250)%
Pay Performance of the underlying
equity/bond basket of 1
Securities.

Receive USONBFR= 1 Day(9.000)%
Pay Performance of the underlying
equity/bond basket of 1
Securities.

Receive USONBFR= 1 Day(0.920)%
Pay Performance of the underlying
equity/bond basket of 1
Securities.

Receive FEDEF 1 Day(3.375)%

Pay Performance of the underlying
equity/bond basket of 1
Securities.

BNP Paribas

Bank of America

Bank of America

Bank of America

Bank of America

BNP Paribas

BNP Paribas

Nomura

Goldman Sachs

Goldman Sachs

Bank of America

Bank of America

Goldman Sachs

Goldman Sachs

BNP Paribas

BNP Paribas

BNP Paribas

Morgan Stanley
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08/12/2024

11/20/2024

01/23/2025

01/23/2025

06/05/2024

08/12/2024

08/12/2024

11/30/2027

05/05/2025

05/04/2033

12/03/2024

05/15/2024

08/19/2025

05/05/2033

08/12/2024

08/12/2024

08/12/2024

06/16/2025

(28,700,779)

367,305

273,385

(135,460)

4,239,368

(317,505)

(113,643)

1,753,589

2,350,003

(1,972,619)

123,684

(1,228,197)

2,467,543

(286,041)

(23,641)

(201,806)

(2,998,193)

(300,736)

(2,772,106)

(5,367)

4,774

935

244,401

4,038

1,499

217,215

372,627

(334,257)

15,246

(55,643)

308,392

4,117

8,593

186,244

(233,358)

32,041
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usb

usb

usD

usD

usD

usb

usb

usD

usD

usD

usb

usb

usD

usD

usD

usb

usb

UsD

445

68,739

4,073

3,800

3,647,000

238,687

249,000

195

3,313

41,510

445,000

13,103

22,735

10,530

440,000

10,176

9,635

10,466

Receive FEDEF 1 Day(8.750)%

Pay Performance of the underlying
equity/bond basket of 1
Securities.

Receive USONFEE= 0/N(0-200)%

Pay Performance of the underlying
equity/bond basket of 4
Securities.

Receive Performance of the
underlying equity/bond basket of
1 Securities.

Pay USONFEE= O/N 0.300%

Receive Performance of the
underlying equity/bond basket of
1 Securities.

Pay USONFEE= O/N 0.300%

Receive Performance of the
underlying equity/bond basket of
9 Securities.

Pay USONBFR= 1 Month 0.600%
Receive USONBFR= 1 Month 0%

Pay Performance of the underlying
equity/bond basket of 11
Securities.

Receive Performance of the
underlying equity/bond basket of
1 Securities.

Pay USONFEE= O/N 0.700%

Receive USONFEE= 0/N(0.200)%

Pay Performance of the underlying
equity/bond basket of 1
Securities.

Receive USONFEE= 0/N(0.200)%

Pay Performance of the underlying
equity/bond basket of 1
Securities.

Receive USONBFR= 1 Day(7.070)%
Pay Performance of the underlying
equity/bond basket of 1
Securities.

Receive Performance of the
underlying equity/bond basket of
1 Securities.

Pay SOFR 1 Day 0.650%

Receive SOFR 1 Day(0.388)%

Pay Performance of the underlying
equity/bond basket of 1
Securities.

Receive USONBFR= 1 Day(0-300)%
Pay Performance of the underlying
equity/bond basket of 1
Securities.

Receive SOFR 1 Day(0-355)%

Pay Performance of the underlying
equity/bond basket of 1
Securities.

Receive Performance of the
underlying equity/bond basket of
1 Securities.

Pay SOFR 1 Day 0.350%

Receive Performance of the
underlying equity/bond basket of
2 Securities.

Pay USONFEE= O/N 0.300%

Receive Performance of the
underlying equity/bond basket of
1 Securities.

Pay USONFEE= O/N 0.300%

Receive USONBFR= 1 Day(0.950)%
Pay Performance of the underlying
equity/bond basket of 1
Securities.

Morgan Stanley

Bank of America

Bank of America

Bank of America

Nomura

Nomura

Bank of America

Bank of America

Bank of America

BNP Paribas

Goldman Sachs

Goldman Sachs

BNP Paribas

Goldman Sachs

Goldman Sachs

Bank of America

Bank of America

BNP Paribas
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06/16/2025

06/05/2024

12/04/2024

12/26/2024

01/31/2024

01/31/2024

08/14/2024

08/14/2024

11/20/2024

08/12/2024

04/19/2028

03/10/2033

08/12/2024

08/10/2033

08/17/2028

01/15/2025

01/02/2025

08/12/2024

(221,733)

(2,031,833)

96,652

87,020

4,496,258

(2,398,946)

236,675

(29,599)

(331,234)

(72,642)

499,385

(302,155)

(524,269)

(290,417)

520,643

202,503

285,678

(38,410)

(571)

(186,274)

(988)

342

158,768

(110, 140)

9,038

(2,919)

7,541

101,245

22,058

(12,483)

(45,361)

(31,517)

50,648

6,266

3,060

(13,487)
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usb

usb

usD

usD

usD

usb

usb

usD

usD

usD

usb

usb

usD

usD

usb

usb

usD

673,000

2,105

1,629

137,000

1,534

48,585

407

1,202

3,098

35,945

257,000

549

470

401,000

6,665

447,000

7,623

313,000

Receive Performance of the
underlying equity/bond basket of
1 Securities.

Pay USONFEE= O/N 0.700%

Receive USONFEE= 0/N(0.200)%

Pay Performance of the underlying
equity/bond basket of 1
Securities.

Receive USONFEE= 0/N(0-200)%

Pay Performance of the underlying
equity/bond basket of 1
Securities.

Receive Performance of the
underlying equity/bond basket of
1 Securities.

Pay USONFEE= O/N 0.700%

Receive USONFEE= 0/N(0.200)%

Pay Performance of the underlying
equity/bond basket of 1
Securities.

Receive USONBFR= 1 Day(0.200)%
Pay Performance of the underlying
equity/bond basket of 1
Securities.

Receive Performance of the
underlying equity/bond basket of
1 Securities.

Pay USONFEE= 0/N 0.300%

Receive FEDEF 1 Day(0.875)%

Pay Performance of the underlying
equity/bond basket of 1
Securities.

Receive USONBFR= 1 Day(6.850)%
Pay Performance of the underlying
equity/bond basket of 1
Securities.

Receive USONBFR= 1 Day(0.550)%
Pay Performance of the underlying
equity/bond basket of 1
Securities.

Receive Performance of the
underlying equity/bond basket of
1 Securities.

Pay SOFR 1 Day 0.350%

Receive SOFR 1 Day(0-512)%

Pay Performance of the underlying
equity/bond basket of 1
Securities.

Receive Performance of the
underlying equity/bond basket of
1 Securities.

Pay USONFEE= 0/N 0.300%

Receive Performance of the
underlying equity/bond basket of
1 Securities.

Pay SOFR 1 Day 0.350%

Receive SOFR 1 Day(0.350)%

Pay Performance of the underlying
equity/bond basket of 1
Securities.

Receive Performance of the
underlying equity/bond basket of
1 Securities.

Pay SOFR 1 Day 0.650%

Receive USONFEE= 0/N(0.200)%

Pay Performance of the underlying
equity/bond basket of 1
Securities.

Receive Performance of the
underlying equity/bond basket of
1 Securities.

Pay USONFEE= 0/N 0.700%

Bank of America

Bank of America

Bank of America

Bank of America

Bank of America

BNP Paribas

Bank of America

Morgan Stanley

BNP Paribas

BNP Paribas

Goldman Sachs

Goldman Sachs

Bank of America

Goldman Sachs

Goldman Sachs

Goldman Sachs

Bank of America

Bank of America
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06/27/2024

07/05/2024

12/18/2024

08/09/2024

08/09/2024

08/12/2024

01/24/2025

06/16/2025

08/12/2024

08/12/2024

12/17/2025

09/14/2033

11/27/2024

04/18/2029

03/17/2033

03/19/2025

12/03/2024

10/09/2024

636,574

(91,673)

(63,042)

144,235

(17,549)

(471,165)

128,820

(396,679)

(19,579)

(257,726)

425,749

(346,759)

227,019

477,812

(247,072)

412,845

(128,752)

449,605

15,537

(5,990)

(2,817)

6,457

(1,667)

27,105

(95)

(5,223)

(1,580)

690,315

71,038

(55,586)

1,593

6,876

2,703

15,658

(15,246)

5,089
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usb

usb

usD

usD

usD

usb

usb

usD

usD

usD

usb

usb

usD

usD

usD

usb

usb

6,486

425,000

2,832

460,000

127,363

29,056

2,755

3,002

123

334,000

1,509

791,000

4,843

384

941

14,248

2,612

2,665

Receive USONFEE= 0/N(0.200)%

Pay Performance of the underlying
equity/bond basket of 1
Securities.

Receive Performance of the
underlying equity/bond basket of
1 Securities.

Pay SOFR 1 Day 0.650%

Receive SOFR 1 Day(0-350)%

Pay Performance of the underlying
equity/bond basket of 2
Securities.

Receive Performance of the
underlying equity/bond basket of
3 Securities.

Pay USONBFR= 1 Month 0.650%
Receive USONBFR= 1 Day(3.000)%
Pay Performance of the underlying
equity/bond basket of 1
Securities.

Receive FEDEF 1 Day(3.630)%

Pay Performance of the underlying
equity/bond basket of 1
Securities.

Receive SOFR 1 Day(0-250)%

Pay Performance of the underlying
equity/bond basket of 3
Securities.

Receive FEDEF 1 Day(0.150)%

Pay Performance of the underlying
equity/bond basket of 1
Securities.

Receive FEDEF 1 Day(0.350)%

Pay Performance of the underlying
equity/bond basket of 1
Securities.

Receive Performance of the
underlying equity/bond basket of
1 Securities.

Pay SOFR 1 Day 0.650%

Receive SOFR 1 Day(0-350)%

Pay Performance of the underlying
equity/bond basket of 1
Securities.

Receive Performance of the
underlying equity/bond basket of
2 Securities.

Pay USONFEE= O/N 0.700%

Receive USONFEE= 0/N(0.200)%

Pay Performance of the underlying
equity/bond basket of 1
Securities.

Receive SOFR 1 Day(0.700)%

Pay Performance of the underlying
equity/bond basket of 1
Securities.

Receive SOFR 1 Day(0.450)%

Pay Performance of the underlying
equity/bond basket of 1
Securities.

Receive SOFR 1 Day(0.350)%

Pay Performance of the underlying
equity/bond basket of 1
Securities.

Receive USONFEE= 0/N(0-200)%

Pay Performance of the underlying
equity/bond basket of 1
Securities.

Receive Performance of the
underlying equity/bond basket of
1 Securities.

Pay USONFEE= 0/N 0.300%

Bank of America

Goldman Sachs

Goldman Sachs

Nomura

BNP Paribas

Morgan Stanley

Goldman Sachs

Morgan Stanley

Morgan Stanley

Goldman Sachs

Goldman Sachs

Bank of America

Bank of America

Goldman Sachs

Goldman Sachs

Goldman Sachs

Bank of America

Bank of America
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10/09/2024

12/05/2028

04/04/2033

01/31/2024

08/12/2024

09/15/2025

09/12/2033

06/02/2025

06/02/2025

08/13/2027

03/03/2033

05/22/2024

05/22/2024

09/12/2033

09/12/2033

03/09/2033

06/26/2024

12/11/2024

(406,737)

485,099

(284,191)

466,198

(573,133)

(130,752)

(23,285,717)

(2,420,212)

(513,826)

342,308

(132,883)

942,981

(262,975)

(6,430,610)

(6,788,459)

(1,844,974)

(251,875)

14,578

(2,724)

59,867

(48,657)

12,173

727,336

6,102

(663,262)

6,995

(4,162)

7,233

(3,951)

51,939

(1,748)

(276,200)

(824,399)

(311,270)

(39,072)

2,105
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usb 5,512 Receive USONBFR= 1 Day(0.450)% BNP Paribas 08/12/2024 (54,844) (9,317)
Pay Performance of the underlying
equity/bond basket of 1
Securities.
usb 2,810 Receive Performance of the Goldman Sachs 03/17/2033 81,153 8,797

underlying equity/bond basket of
1 Securities.
Pay SOFR 1 Day 0.350%
usb 230,000 Receive SOFR 1 Day(0.350)% Goldman Sachs 05/05/2025 (233,749) (6,006)
Pay Performance of the underlying
equity/bond basket of 1
Securities.
usD 241,000 Receive USONBFR= 1 Day(0.500)% BNP Paribas 08/12/2024 (244,928) (13,267)
Pay Performance of the underlying
equity/bond basket of 1
Securities.
usb 1,520 Receive Performance of the Bank of America 10/23/2024 231,572 1,231
underlying equity/bond basket of
1 Securities.
Pay USONFEE= O/N 0.300%
usD 336 Receive Performance of the Goldman Sachs 03/02/2033 140,488 2,874
underlying equity/bond basket of
1 Securities.
Pay SOFR 1 Day 0.350%
usb 346,000 Receive SOFR 1 Day(0.350)% Goldman Sachs 03/18/2026 (350,923) (9,267)
Pay Performance of the underlying
equity/bond basket of 1
Securities.
usb 2,850 Receive Performance of the Bank of America 10/30/2024 138,653 29,231
underlying equity/bond basket of
1 Securities.
Pay USONFEE= O/N 0.300%
usb 530,000 Receive Performance of the Bank of America 06/13/2024 622,126 25,980
underlying equity/bond basket of
1 Securities.
Pay USONFEE= 0/N 0.700%
usb 14,042 Receive USONFEE= 0/N(0.200)% Bank of America 06/14/2024 (287,861) (18,915)
Pay Performance of the underlying
equity/bond basket of 1
Securities.
usb 351,000 Receive Performance of the Bank of America 07/16/2024 546,814 44,383
underlying equity/bond basket of
1 Securities.
Pay USONFEE= 0/N 0.700%
usb 6,748 Receive USONFEE= 0/N(0.200)% Bank of America 07/17/2024 (416,352) (39,694)
Pay Performance of the underlying
equity/bond basket of 1
Securities.
usD 1,287 Receive USONFEE= 0/N(0.200)% Bank of America 09/05/2024 (86,474) (3,651)
Pay Performance of the underlying
equity/bond basket of 1
Securities.
(2,586,232)

(37,553,023) 84.38
(4,084,434) 9.17
(3,151,456) 7.08
(2,024,101) 4.54
(1,844,974) 4.15
(1,587,549) 3.57
(1,294,654) 2.91

(998,064) 2.23
(919,147) 2.07
(712,171) 1.60
(473,976) 1.06
(440,265) 0.99
(400,322) 0.90
(336,329) 0.76
(266,448) 0.60
(257,726) 0.58
(206,030) 0.46
(134,843) 0.30
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(106,765) 0.24
(43,197) 0.10
(11,462) 0.03
86,837 (0.20)
134,069 (0.30)
740,423 (1.66)
1,109,540 (2.49)
3,286,166 (7.38)
6,983,124 (15.69)
(44,506,777) 100.00
10
2023 12 31
/7 7/
212,000 AIR FRANCE - KLM 1.875% 16/01/2025 5.00% Citibank 12/20/2027 EUR (28,763) (46,912)
336,000 AIR FRANCE - KLM 1.875% 16/01/2025 5.00% Citigroup 12/20/2027 EUR (45,588) (72,893)
6,000 American Airlines Group, Inc. 5% 5.00% Goldman Sachs 06/20/2024 usb (108) (592)
20/06/2024
906,000 American Airlines Group, Inc. 3.75% 5.00% Morgan Stanley 06/20/2025 usD (18,469) (28,283)
01/03/2025
540,000 American Airlines Group, Inc. 3.75% 5.00% Barclays 12/20/2024 usb (15,713) (7,519)
01/03/2025
32,000 American Airlines Group, Inc. 5% 5.00% Goldman Sachs 12/20/2024 usD (931) (5,909)
20/12/2024
633,000 American Airlines Group, Inc. 5% 5.00% Barclays 06/20/2024 usD (11,427) (56,235)
20/06/2024
108,000 American Airlines Group, Inc. 5% 5.00% Barclays 06/20/2025 usb (2,202) (17,652)
20/06/2025
248,000 American Airlines Group, Inc. 3.75% 5.00% Goldman Sachs 12/20/2024 usD (7,216) (24,335)
01/03/2025
432,000 American Airlines Group, Inc. 3.75% 5.00% Barclays 06/20/2025 UsD (8,807) (66,287)
01/03/2025
697,000 American Axle & Manufacturing, Inc. 5.00% Morgan Stanley 06/20/2027 usb (37,604) (20,782)
6.25% 15/03/2026
1,348,000 Argentina Government Bond 1% 5.00% Goldman Sachs 12/20/2026 usD 740,982 31,941
09/07/2029
319,000 Argentina Government Bond 1% 5.00% J.P. Morgan 12/20/2026 usb 175,351 7,593
09/07/2029
1,387,000 Argentina Government Bond 1% 5.00% Goldman Sachs 12/20/2027 usD 790,341 (99,697)
09/07/2029
255,000 Argentina Government Bond 1% 5.00% Citibank 12/20/2026 usb 140,171 (49,166)
09/07/2029
155,000 Assicurazioni Generali SpA 4.125% 1.00% BNP Paribas 12/20/2028 EUR 2,436 (1,772)
04/05/2026
310,000 Bank of China Ltd. 1.25% 24/06/2025 1.00% Goldman Sachs 06/20/2026 UsD (4,388) 403
474,000 Bank of China Ltd. 1.25% 24/06/2025 1.00% J.P. Morgan 06/20/2026 UsD (6,710) (2,317)
388,000 Bank of China Ltd. 1.25% 24/06/2025 1.00% J.P. Morgan 12/20/2028 usD (5,407) (4,162)
1,006,000 Bank of China Ltd. 1.25% 24/06/2025 1.00% Goldman Sachs 12/20/2028 usD (14,019) (10,815)
1,176,000 Bay Motoren Werke AG 0.75% 12/07/2024 1.00% Morgan Stanley 12/20/2028 EUR (29,689) (10,036)
77,000 Boparan Finance plc 5.5% 20/06/2024 5.00% J.P. Morgan 06/20/2024 EUR 1,232 (15,000)
194,000 Carnival Corp. 6.65% 15/01/2028 1.00% Morgan Stanley 12/20/2027 UsD 15,199 (1,048)
850,000 Carnival Corp. 6.65% 15/01/2028 1.00% Morgan Stanley 06/20/2027 UsD 54,873 (36,655)
570,000 Carnival Corp. 6.65% 15/01/2028 1.00% Barclays 06/20/2027 UsD 36,796 (93,369)
1,000,000 CDX.NA.EM.40-V1. Dec.2028 1.00% Barclays 12/20/2028 UsD (28,658) 22,887
11,793,000 CDX.NA.EM.40-V1. Dec.2028 1.00% Citibank 12/20/2028 usD 337,966 (60,834)
4,000,000 CDX.NA.HY.41-V2. Dec.2028 5.00% Barclays 12/20/2028 usD 236,498 204,099
9,200,000 CDX.NA.HY.41-V2. Dec.2028 5.00% J.P. Morgan 12/20/2028 usD (543,946) (551,594)
30,000,000 CDX.NA.1G.41-V1. Dec.2028 1.00% Barclays 12/20/2028 UsD 590,248 189,740
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94,000 Ceconomy AG 1.75% 24/06/2026 1.00% Morgan Stanley 06/20/2025 EUR 3,855 (8,842)
777,000 China Construction Bank Corp. 0% 1.00% J.P. Morgan 06/20/2026 UsD (11,005) (2,261)
22/04/2024
698,000 China Construction Bank Corp. 0% 1.00% Goldman Sachs 12/20/2028 usb (9,601) (7,378)
22/04/2024
853,000 China Construction Bank Corp. 0% 1.00% J.P. Morgan 12/20/2028 usD (11,733) (9,385)
22/04/2024
916,000 Cie de St. Gobain 1.625% 10/08/2025 1.00% Morgan Stanley 12/20/2028 EUR (25,151) (13,574)
780,000 Continental AG 0.375% 27/06/2025 1.00% Morgan Stanley 12/20/2028 EUR (3,688) (18,745)
6,000 Egypt Government Bond 4.55% 1.00% Barclays 06/20/2026 usD 1,253 (1,051)
20/06/2026
560,000 Egypt Government Bond 4.55% 1.00% Citigroup 12/20/2027 usD 167,344 (24,612)
20/12/2027
595,000 Egypt Government Bond 4.55% 1.00% Barclays 12/20/2024 usD 40,413 (27,649)
20/12/2024
350,000 Egypt Government Bond 4.55% 1.00% Citibank 12/20/2024 usD 23,772 (40,958)
20/12/2024
800,000 Egypt Government Bond 4.55% 1.00% Citibank 06/20/2026 usD 167,104 (119,188)
20/06/2026
560,000 Egypt Government Bond 4.55% 1.00% Citigroup 12/20/2025 usD 89,302 (55,054)
20/12/2025
944,000 Ford Motor Co. 4.346% 08/12/2026 5.00% Morgan Stanley 12/20/2028 usD (122,820) (12,628)
780,000 Ford Motor Co. 4.346% 08/12/2026 5.00% Citigroup 12/20/2028 usD (101,483) (22,417)
127,000 Grifols SA 3.2% 01/05/2025 5.00% Morgan Stanley 12/20/2028 EUR (8,887) (955)
310,000 HSBC Holdings plc 6% 20/12/2028 1.00% J.P. Morgan 12/20/2028 EUR 34 (3,785)
40,000 Iceland Bondco plc 4.625% 15/03/2025 5.00% J.P. Morgan 06/20/2025 EUR (1,786) (3,528)
60,000 Iceland Bondco plc 4.625% 15/03/2025 5.00% Goldman Sachs 06/20/2025 EUR (2,679) (12,761)
159,000 Industrial & Commercial Bank of China 1.00% Morgan Stanley 06/20/2026 usb (2,189) (672)
Ltd. 1.625% 28/10/2026
155,000 Industrial & Commercial Bank of China 1.00% J.P. Morgan 06/20/2026 usD (2,134) (882)
Ltd. 1.625% 28/10/2026
155,000 Industrial & Commercial Bank of China 1.00% J.P. Morgan 12/20/2028 usD (2,124) (1,698)

Ltd. 1.625% 28/10/2026
1,396,000 Industrial & Commercial Bank of China 1.00% Goldman Sachs 12/20/2028 usb (19,133) (14,687)
Ltd. 1.625% 28/10/2026

775,000 Intesa Sanpaolo SpA 0% 20/12/2028 1.00% Morgan Stanley 12/20/2028 EUR 30,076 (22,839)

389,000 Italy Government Bond 6.875% 1.00% J.P. Morgan 06/20/2024 UsD (1,750) (4,920)
20/06/2024

233,000 Italy Government Bond 6.875% 1.00% Bank of America 06/20/2024 usb (1,048) (5,271)
20/06/2024

15,000,000 ITRAXX.EUROPE. CROSSOVER.40-V1. 5.00% Barclays 12/20/2028 EUR 1,342,109 776,255

Dec.2028

36,000,000 ITRAXX.EUROPE. MAIN.40-V1.Dec.2028 1.00% Barclays 12/20/2028 EUR 782,913 366,574

46,011,000 JFE Holdings, Inc. 0.25% 18/09/2026 1.00% Barclays 12/20/2028 JPY (8,549) (860)

201,687,000 JFE Holdings, Inc. 0.25% 18/09/2026 1.00% Goldman Sachs 12/20/2028 JPY (37,474) (6,001)

261,000 K Hovnanian Enterprises, Inc. 10.5% 5.00% Barclays 06/20/2028 usb (2,069) (21,374)
15/02/2026

219,404,000 Kawasaki Heavy Industrials Ltd. 0.4% 1.00% Barclays 12/20/2028 JPY (41,144) (2,935)
20/07/2028

194,567,000 Kobe Steel Ltd. 0.924% 21/05/2025 1.00% Goldman Sachs 12/20/2028 JPY (17,980) (2,456)

287,000 Kohl®s Corp. 4.25% 17/07/2025 1.00% J.P. Morgan 12/20/2024 usD (303) (8,929)

2,036,000 Lanxess 1% 07/10/2026 1.00% Morgan Stanley 12/20/2028 EUR 60,009 (32,105)

330,000 Lincoln National Corp. 3.35% 1.00% Morgan Stanley 06/20/2025 UsD (295) 1,512
09/03/2025

676,000 Lincoln National Corp. 3.35% 1.00% Morgan Stanley 12/20/2025 usb 2,398 (10,099)
09/03/2025

1,533,000 Lincoln National Corp. 3.35% 1.00% Goldman Sachs 06/20/2025 usD 1,370 (21,189)
09/03/2025

156,000 Lincoln National Corp. 3.35% 1.00% Barclays 06/20/2025 UsD 140 (2,190)
09/03/2025

625,000 Marks & Spencer plc 4.75% 12/06/2025 1.00% Morgan Stanley 12/20/2028 EUR (913) (17,603)

1,190,000 MercedesBenz Group AG 1% 15/11/2027 1.00% Morgan Stanley 12/20/2028 EUR (30,548) (10,768)

1,100,000 MetLife, Inc. 3.6% 13/11/2025 1.00% Morgan Stanley 12/20/2028 usD (13,010) (12,680)

2,034,000 MetLife, Inc. 3.6% 13/11/2025 1.00% Barclays 12/20/2028 usD (24,054) (12,835)

62,058,000 Mitsui OSK Lines Ltd. 0.49% 1.00% Barclays 12/20/2028 JPY (7,599) (1,133)
18/07/2025

147,387,000 Mitsui OSK Lines Ltd. 0.49% 1.00% Goldman Sachs 12/20/2028 JPY (18,047) (4,766)
18/07/2025

8,373,000 Nippon Paper Industries Co. Ltd. 1.00% Goldman Sachs 12/20/2028 JPY 1,561 (81)

0.49% 23/07/2027
31,274,000 Nippon Paper Industries Co. Ltd. 1.00%  J.P. Morgan 12/20/2025  JPY (990) (1,073)
0.49% 23/07/2027

81,648,000 Nippon Paper Industries Co. Ltd. 1.00% Barclays 12/20/2028 JPY 15,227 (872)
0.49% 23/07/2027

33,763,000 Nippon Paper Industries Co. Ltd. 1.00% J.P. Morgan 12/20/2028 JPY 6,297 (4,869)
0.49% 23/07/2027

36,129,000 Nippon Paper Industries Co. Ltd. 1.00% Citigroup 12/20/2025 JPY (1,144) (1,426)
0.49% 23/07/2027

32,535,000 Rakuten Group, Inc. 0.42% 25/06/2027 1.00% Citigroup 06/20/2025 JPY 5,188 (57
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29,499,000 Rakuten Group, Inc. 0.42% 25/06/2027 1.00% Barclays 06/20/2025 JPY 4,704 (5,139)
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16,184,000 Rakuten Group, Inc. 0.42% 25/06/2027 1.00% J.P. Morgan 06/20/2025 JPY 2,581 (2,589)
46,697,000 Rakuten Group, Inc. 0.42% 25/06/2027 1.00% Barclays 06/20/2024 JPY 129 (9,071)
41,653,000 Rakuten Group, Inc. 0.42% 25/06/2027 1.00% Barclays 06/20/2027 JPY 24,612 (22,082)
120,000 Saipem Finance International BV 3.75% 5.00% Goldman Sachs 06/20/2024 EUR (3,094) (12,594)
20/06/2024
2,175,000 Saudi Arabia Government Bond 4% 1.00% J_P. Morgan 12/20/2028 UsD (47,751) 3,763
17/04/2025
1,427,000 SES SA 0.875% 04/11/2027 1.00% Morgan Stanley 12/20/2028 EUR 1,958 (7,179)
31,088,000 SoftBank Group Corp. 1.569% 1.00% Barclays 06/20/2028 JPY 7,079 (14,039)
12/06/2024
66,839,000 SoftBank Group Corp. 1.569% 1.00% Goldman Sachs 06/20/2028 JPY 15,219 (28,469)
12/06/2024
1,165,000 South Africa Government Bond 5.875% 1.00% Goldman Sachs 06/20/2024 UsD (4,115) (12,394)
16/09/2025
1,165,000 South Africa Government Bond 5.875% 1.00% Barclays 12/20/2024 usb (6,883) (22,141)
16/09/2025
1,127,000 Stellantis NV 2% 20/03/2025 5.00% Morgan Stanley 12/20/2028 EUR (219,763) (18,987)
455,000 Stena Aktiebolag 7% 01/02/2024 5.00% Goldman Sachs 12/20/2024 EUR (22,841) 4,157
510,000 Stena Aktiebolag 7% 01/02/2024 5.00% Morgan Stanley 12/20/2028 EUR (64,500) (2,007)
100,000 TDC Holding A/S 5.625% 20/06/2027 1.00% BNP Paribas 06/20/2027 EUR (2,115) (8,022)
534,000 Telecom Italia SpA 3% 30/09/2025 1.00% Morgan Stanley 12/20/2028 EUR 29,703 (18,007)
548,000 Tesco plc 6.15% 15/11/2037 1.00% Morgan Stanley 12/20/2028 EUR (11,393) (7,913)
343,000 thyssenkrupp AG 2.5% 25/02/2025 1.00% Morgan Stanley 12/20/2028 EUR 10,545 (10,489)
778,000 Unibail-Rodamco-Westfield SE 1.375% 1.00% Morgan Stanley 12/20/2028 EUR 17,654 (27,901)
09/03/2026
78,000 United Group BV 3.625% 15/02/2028 5.00% Morgan Stanley 06/20/2028 EUR (2,412) (10,833)
477,000 Vodafone Group plc 1.875% 11/09/2025 1.00% Morgan Stanley 12/20/2028 EUR (8,790) (152)
1,609,000 Volkswagen AG 0% 16/11/2024 1.00% Morgan Stanley 12/20/2028 EUR 1,108 (26,528)
4,243,118 (553,517)
11
2023 12 31
US Treasury 2 Year Note, Put Option, Strike J.P. Morgan usb 35 720,699,000 7,109 (3,064)
Price 102.13, Feb. 2024
7,109 (3,064)
3M Co., Put Option, Strike Price 75.00, Jan. J.P. Morgan usb 2,415,061 264,674,652 1,025 (89,661)
2024
Allurion Technologies, Inc., Call J.P. Morgan usb (258) 96,492 (5,160) 8,075
Option, Strike Price 10.00, Feb. 2024
American Airlines Group, Inc., Call Option, Morgan Stanley UsD 23 31,602 92 (818)
Strike Price 16.00, Jan. 2024
Amyris, Inc., Call Option, Strike Price J.P. Morgan usD 10 3 50 (55)
3.00, Jan. 2024
Anavex Life Sciences Corp., Put Option, J.P. Morgan usb 1,177 1,095,787 11,770 (41,592)
Strike Price 5.00, Jan. 2024
Anavex Life Sciences Corp., Put Option, J.P. Morgan usb 1 931 18 (O))
Strike Price 5.50, Jan. 2024
Annovis Bio, Inc., Put Option, Strike Price J.P. Morgan usD 3 5,610 1,170 56
12.50, Feb. 2024
Anywhere Real Estate, Inc., Call Option, Morgan Stanley usb 98 79,478 14,700 12,716
Strike Price 7.50, Mar. 2024
Arbor Realty Trust, Inc., Put Option, Strike Morgan Stanley usb 25 37,950 850 (412)
Price 14.00, Jan. 2024
Aspen Aerogels, Inc., Put Option, Strike J.P. Morgan UsD 2 3,156 45 (308)
Price 7.50, Apr. 2024
Aspen Aerogels, Inc., Put Option, Strike J.P. Morgan usD 463 730,614 4,630 (52,029)
Price 7.50, Feb. 2024
Barclays plc, Put Option, Strike Price 3.00, J.P. Morgan usD 44 34,672 220 (57
Jan. 2024
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Barclays plc, Put Option, Strike Price 5.00, J.P. Morgan usb 68 53,584 68 (1,361)
Jan. 2024

Beauty Health Co.(The), Call Option, Strike Morgan Stanley usD 61 18,971 1,982 (553)
Price 5.00, May. 2024

Bread Financial Holdings, Inc., Put Option, J.P. Morgan usb 4 13,176 50 (629)
Strike Price 20.00, Jan. 2024

Bread Financial Holdings, Inc., Put Option, J.P. Morgan usb 14 46,116 70 (859)
Strike Price 22.50, Jan. 2024

Capital One Financial Corp., Put Option, J.P. Morgan usD 171 2,242,152 30,780 (8,730)
Strike Price 115.00, Mar. 2024

Capri Holdings Ltd., Put Option, Strike Morgan Stanley usD (103) 517,472 (13,390) 9,525
Price 40.00, Jun. 2024

Capri Holdings Ltd., Put Option, Strike Morgan Stanley usD (123) 617,952 (3,690) 2,397
Price 40.00, Feb. 2024

Capri Holdings Ltd., Put Option, Strike Morgan Stanley usb 138 693,312 28,290 (16,632)
Price 45.00, Jun. 2024

Capri Holdings Ltd., Put Option, Strike Morgan Stanley usD 123 617,952 6,765 (5,845)
Price 45.00, Feb. 2024

Capri Holdings Ltd., Put Option, Strike Morgan Stanley usD 103 517,472 26,265 (16,739)
Price 47.50, Jun. 2024

Carnival Corp., Put Option, Strike Price J.P. Morgan usb 219 406,026 219 (11,907)
5.00, Jan. 2024

Cinemark Holdings, Inc., Put Option, Strike J.P. Morgan usb 221 311,389 663 (2,879)
Price 5.00, Jan. 2024

DISH Network Corp., Call Option, Strike Morgan Stanley usD 73 42,121 8,979 3,952
Price 5.00, Feb. 2024

DISH Network Corp., Put Option, Strike Price Morgan Stanley usD 98 56,546 294 (141)
0.50, Mar. 2024

DISH Network Corp., Put Option, Strike Price Morgan Stanley usb ™3) 42,121 (2,920) 1,110
4.50, Mar. 2024

DraftKings, Inc., Call Option, Strike Price Morgan Stanley UsD 6 21,150 108 (1,062)
40.00, Jan. 2024

DraftKings, Inc., Put Option, Strike Price Morgan Stanley usD 8 28,200 8 (20)
10.00, Jan. 2024

Ebix, Inc., Call Option, Strike Price 10.00, J.P. Morgan usD 414 43,056 2,070 (20,652)
Jan. 2024

Endeavor Group Holdings, Inc., Put Option, Morgan Stanley usb 118 280,014 6,490 (1,703)
Strike Price 22.50, Feb. 2024

Endeavor Group Holdings, Inc., Put Option, Morgan Stanley UsD (118) 280,014 (3,540) 1,350
Strike Price 23.00, Jan. 2024

Envestnet, Inc., Put Option, Strike J.P. Morgan usD 16 79,232 440 (382)
Price 25.00, Feb. 2024

Exact Sciences Corp., Put Option, Strike Morgan Stanley usb 11 81,378 55 aan
Price 15.00, Jan. 2024

Fisker, Inc., Put Option, Strike Price 1.50, Morgan Stanley usb 30 5,250 1,500 (46)
May. 2024

Fisker, Inc., Put Option, Strike Price 2.00, Morgan Stanley UsD 36 6,300 2,844 192
May. 2024

Fluor Corp., Put Option, Strike Price 12.50, Morgan Stanley usD 32 125,344 160 14
Jan. 2024

GEO Group, Inc.(The), Put Option, Strike J.P. Morgan usb 5 5,415 25 (71)
Price 3.00, Jan. 2024

GEO Group, Inc.(The), Put Option, Strike J.P. Morgan usb 316 342,228 632 (14,083)
Price 5.00, Jan. 2024

Guess?, Inc., Put Option, Strike Price J.P. Morgan usD 35 80,710 2,013 (916)
10.00, Jan. 2025

Halozyme Therapeutics, Inc., Put Option, Morgan Stanley usD 16 59,136 80 (35)
Strike Price 17.50, Jan. 2024

Hannon Armstrong Sustainable Infrastructure J.P. Morgan usb 76 209,608 988 (5,835)

Capital, Inc., Put Option, Strike Price
10.00, Mar. 2024

Hess Corp., Call Option, Strike Price Morgan Stanley UsD (58) 836,128 (12,586) (344)
180.00, Jun. 2024

Hess Corp., Put Option, Strike Price 95.00, Morgan Stanley usD 20 288,320 4,340 (667)
Jun. 2024

Hess Corp., Put Option, Strike Price 100.00, Morgan Stanley usb 38 547,808 9,120 (6,196)
Jun. 2024

Hollysys Automation Technologies Ltd., Call Morgan Stanley usD (118) 310,930 (23,010) (17,878)
Option, Strike Price 25.00, Jan. 2024

Hollysys Automation Technologies Ltd., Put Morgan Stanley usD 147 387,345 735 (1,693)

Option, Strike Price 17.50, Apr. 2024
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Hollysys Automation Technologies Ltd., Put Morgan Stanley usb 304 801,040 1,520 (15,757)
Option, Strike Price 17.50, Jan. 2024

Hollysys Automation Technologies Ltd., Put Morgan Stanley usD 618 1,628,430 4,635 (7,969)
Option, Strike Price 20.00, Apr. 2024

ImmunoGen, Inc., Put Option, Strike Price J.P. Morgan usD 119 352,835 6,545 (391)
25.00, Jul. 2024

lonis Pharmaceuticals, Inc., Put Option, Morgan Stanley usb 10 50,590 125 9
Strike Price 17.50, Jan. 2024

JetBlue Airways Corp., Call Option, Strike Morgan Stanley usD 23 12,765 230 (197)
Price 7.00, Jan. 2024

LeddarTech Holdings, Inc., Call Option, J.P. Morgan usD 10 2,565 1,275 701
Strike Price 5.00, Jan. 2024

LeddarTech Holdings, Inc., Call Option, J.P. Morgan usD 21 5,387 6,300 5,311
Strike Price 7.50, Jan. 2024

LeddarTech Holdings, Inc., Put Option, J.P. Morgan usb 5 1,283 150 32)
Strike Price 2.50, Jan. 2024

LeddarTech Holdings, Inc., Put Option, J.P. Morgan UsD 83 21,290 39,425 14,796
Strike Price 7.50, Mar. 2024

Liberty Media Corp-Liberty SiriusXM, Call Morgan Stanley usD (341) 981,398 (204,600)  (107,913)
Option, Strike Price 26.00, Jun. 2024

Liberty Media Corp-Liberty SiriusXM, Put Morgan Stanley usb 341 981,398 51,150 (26,524)
Option, Strike Price 24.00, Jun. 2024

Lincoln National Corp., Put Option, Strike J.P. Morgan usb 277 747,069 11,080 (25,428)
Price 17.50, Jun. 2024

Lincoln National Corp., Put Option, Strike J.P. Morgan usD 314 846,858 1,256 (35,370)
Price 20.00, Jan. 2024

Liquidia Corp., Call Option, Strike Price J.P. Morgan usD 428 514,884 214,000 128,424
7.50, Apr. 2024

Liquidia Corp., Call Option, Strike Price J.P. Morgan usb (438) 526,914 (135,780) (69,217)
10.00, Apr. 2024

Lucid Group, Inc., Put Option, Strike Price Morgan Stanley UsD 24 10,104 1,512 (578)
3.50, May. 2024

Lumentum Holdings, Inc., Call Option, Strike J.P. Morgan usD 13) 68,146 (1,560) (580)
Price 65.00, Mar. 2024

Marriott Vacations Worldwide Corp., Put J.P. Morgan usD 2 16,978 205 (188)
Option, Strike Price 55.00, Apr. 2024

Maxeon Solar Technologies Ltd., Call Option, Morgan Stanley usb 49 35,133 7,448 2,721
Strike Price 7.50, Mar. 2024

Maxeon Solar Technologies Ltd., Call Option, Morgan Stanley usD 37 26,529 4,255 1,499
Strike Price 7.50, Feb. 2024

Maxeon Solar Technologies Ltd., Put Option, Morgan Stanley usD 81 58,077 405 (127)
Strike Price 0.50, Mar. 2024

Maxeon Solar Technologies Ltd., Put Option, Morgan Stanley usb 64 45,888 2,880 (452)
Strike Price 3.00, Jun. 2024

Maxeon Solar Technologies Ltd., Put Option, Morgan Stanley usb (25) 17,925 (1,937) (182)
Strike Price 5.00, Mar. 2024

Maxeon Solar Technologies Ltd., Put Option, Morgan Stanley UsD @7 26,529 (1,406) 450
Strike Price 5.00, Feb. 2024

MicroStrategy, Inc., Put Option, Strike J.P. Morgan usD 3 189,486 5,670 (4,309)
Price 165.00, Dec. 2025

MicroStrategy, Inc., Put Option, Strike J.P. Morgan usb 7 442,134 1,890 (8,269)
Price 180.00, Jun. 2024

Natera, Inc., Put Option, Strike Price J.P. Morgan usb 23 144,072 5,635 2,613
25.00, Jan. 2024

Natera, Inc., Put Option, Strike Price J.P. Morgan usD 2 12,528 10 (193)
30.00, Jan. 2024

Nikola Corp., Call Option, Strike Price Morgan Stanley usD 63 5,511 63 (5,308)
3.00, Jan. 2024

Nikola Corp., Call Option, Strike Price Morgan Stanley usb 21 1,837 42 (2,039)
3.50, Jan. 2024

Norwegian Cruise Line Holdings Ltd., Put Morgan Stanley usD 24 48,096 240 (1,277)
Option, Strike Price 17.50, Jan. 2024

Plug Power, Inc., Call Option, Strike Price Morgan Stanley usD 61 27,450 976 (462)
5.50, Jan. 2024

Plug Power, Inc., Put Option, Strike Price Morgan Stanley usb 122 54,900 1,220 (985)
3.50, Jan. 2024

Point Biopharma Global, Inc., Call Option, Morgan Stanley usb 237 296,250 1,185 (34,318)
Strike Price 12.50, Jan. 2024

Point Biopharma Global, Inc., Call Option, Morgan Stanley UsD (237) 296,250 (1,185) 6,161
Strike Price 17.50, Jan. 2024

Point Biopharma Global, Inc., Put Option, Morgan Stanley usD (237) 296,250 (948) 2,334

Strike Price 12.50, Jan. 2024
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QuinStreet, Inc., Call Option, Strike Price J.P. Morgan usb 147 188,454 20,580 (911)
15.00, Jun. 2024

Redfin Corp., Call Option, Strike Price Morgan Stanley usD 46 47,472 874 (1,970)
13.00, Jan. 2024

Royal Caribbean Cruises Ltd., Put Option, J.P. Morgan usD 89 1,152,461 89 (9,830)
Strike Price 30.00, Jan. 2024

Sarepta Therapeutics, Inc., Put Option, J.P. Morgan usb 2 19,286 330 (243)
Strike Price 55.00, May. 2024

Seagen, Inc., Call Option, Strike Price Morgan Stanley usD (38) 869,212 7,190
230.00, Jan. 2024

Seagen, Inc., Put Option, Strike Price Morgan Stanley usD (41) 937,834 12,584
160.00, Jun. 2024

Seagen, Inc., Put Option, Strike Price Morgan Stanley usD (55) 1,258,070 11,466
190.00, Feb. 2024

Seagen, Inc., Put Option, Strike Price Morgan Stanley usb 28 640,472 (21,057)
210.00, Feb. 2024

Seagen, Inc., Put Option, Strike Price Morgan Stanley usD 41 937,834 (43,584)
220.00, Jun. 2024

Silicon Motion Technology Corp., Call J.P. Morgan usb 149 912,923 6,705 (1,636)
Option, Strike Price 65.00, Jan. 2024

Sirius XM Holdings, Inc., Call Option, Morgan Stanley usb 36 19,692 468 (827)
Strike Price 6.00, Jan. 2024

Sirius XM Holdings, Inc., Put Option, Strike Morgan Stanley usb (708) 387,276 (28,320) 73,264
Price 3.00, Sep. 2024

Sirius XM Holdings, Inc., Put Option, Strike Morgan Stanley usD 708 387,276 115,050 (92,054)
Price 5.00, Sep. 2024

Snap, Inc., Put Option, Strike Price 16.00, Morgan Stanley usD 12 20,316 1,116 (157)
Feb. 2024

Southwest Airlines Co., Put Option, Strike J.P. Morgan usb 21 60,648 252 (1,963)
Price 20.00, Mar. 2024

Southwest Airlines Co., Put Option, Strike J_P. Morgan UsD 26 75,088 78 (1,834)
Price 20.00, Jan. 2024

Southwest Airlines Co., Put Option, Strike J.P. Morgan usD 45 129,960 135 (3,618)
Price 22.50, Jan. 2024

Sovos Brands, Inc., Call Option, Strike Morgan Stanley usD 30 66,090 150 (346)
Price 25.00, Feb. 2024

Spirit AeroSystems Holdings, Inc., Put J.P. Morgan usb 9 28,602 585 77y
Option, Strike Price 15.00, Jan. 2025

Spirit Airlines, Inc., Call Option, Strike Morgan Stanley UsD 323 529,397 73,644 (15,676)
Price 20.00, Jan. 2024

Spirit Airlines, Inc., Call Option, Strike Morgan Stanley usD (323) 529,397 (41,990) 22,438
Price 22.50, Jan. 2024

Spirit Airlines, Inc., Put Option, Strike Morgan Stanley usb (169) 276,991 7,774) 6,334
Price 7.50, Jan. 2024

Spirit Airlines, Inc., Put Option, Strike J.P. Morgan usb 10 16,390 3,100 (114)
Price 12.50, Feb. 2024

Sprott Uranium Miners ETF, Call Option, J.P. Morgan UsD 71 342,717 17,040 (1,253)
Strike Price 50.00, Feb. 2024

Structure Therapeutics, Inc., Call Option, J.P. Morgan usD 36 146,736 900 (34,353)
Strike Price 70.00, Jan. 2024

Structure Therapeutics, Inc., Call Option, J.P. Morgan usb (35) 142,660 (280) 22,282
Strike Price 80.00, Jan. 2024

Structure Therapeutics, Inc., Call Option, J.P. Morgan usb @ 4,076 (153) (149)
Strike Price 90.00, Jan. 2024

Sunnova Energy International, Inc., Put Morgan Stanley usD 32 48,800 320 110
Option, Strike Price 4.00, Jan. 2024

Tandem Diabetes Care, Inc., Put Option, J.P. Morgan usb 97 286,926 1,455 (1,114)
Strike Price 12.50, Feb. 2024

Telephone and Data Systems, Inc., Call J.P. Morgan usb 12 22,020 2,028 (904)
Option, Strike Price 20.00, Feb. 2024

TKO Group Holdings, Inc., Put Option, Strike J.P. Morgan usD 24 195,792 840 (4,513)
Price 75.00, Jan. 2024

Transocean Ltd., Put Option, Strike Price J.P. Morgan usD 719 456,565 719 (5,996)
1.50, Jan. 2024

Transocean Ltd., Put Option, Strike Price J.P. Morgan usb 121 76,835 121 (2,102)
2.50, Jan. 2024

Transocean Ltd., Put Option, Strike Price J.P. Morgan usb 38 24,130 513 (983)
3.00, Jan. 2025

Travere Therapeutics, Inc., Put Option, Morgan Stanley UsD 11 9,889 55 (671)
Strike Price 5.00, Jan. 2024

United Rentals, Inc., Put Option, Strike J.P. Morgan usb 43 2,465,706 32,465 (8,157)

Price 480.00, Mar. 2024
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United States Steel Corp., Call Option, Morgan Stanley usb (199) 968,135 (35,024) 6,264
Strike Price 52.50, Jan. 2025

United States Steel Corp., Call Option, Morgan Stanley UsD 199 968,135 25,273 21,985
Strike Price 57.50, Jan. 2025

United States Steel Corp., Put Option, Morgan Stanley usD (255) 1,240,575 (5,100) (1,917)
Strike Price 25.00, Jul. 2024

United States Steel Corp., Put Option, Morgan Stanley usb 69 335,685 172 (3,314)
Strike Price 32.00, Jan. 2024

United States Steel Corp., Put Option, Morgan Stanley UsD 56 272,440 6,160 (1,121)
Strike Price 40.00, Jul. 2024

United States Steel Corp., Put Option, Morgan Stanley usD 199 968,135 27,064 (17,404)
Strike Price 46.00, Jun. 2024

Veradigm, Inc., Put Option, Strike Price J.P. Morgan usD 59 61,891 1,180 (541)
5.00, Mar. 2024

Veradigm, Inc., Put Option, Strike Price J.P. Morgan usb 58 60,842 4,930 1,271
7.50, Jun. 2024

Vertiv Holdings Co., Call Option, Strike Morgan Stanley UsD (141) 677,223 (100,110) (33,309)
Price 50.00, Jul. 2024

Vinfast Auto Ltd., Put Option, Strike Price J.P. Morgan usD (438) 366,606 (3,504) 5,007
2.50, Mar. 2024

Vinfast Auto Ltd., Put Option, Strike Price J.P. Morgan usb 752 629,424 41,360 (70,658)
5.00, Mar. 2024

Vinfast Auto Ltd., Put Option, Strike Price J.P. Morgan usb (292) 244,404 (1,460) 12,193
5.00, Jan. 2024

Wayfair, Inc., Put Option, Strike Price J.P. Morgan UsD 60 370,200 120 (11,046)
15.00, Jan. 2024

Wayfair, Inc., Put Option, Strike Price J.P. Morgan usD 22 135,740 22 (3,121)
17.50, Jan. 2024

Wayfair, Inc., Put Option, Strike Price J.P. Morgan usb 13 80,210 1,378 (2,900)

30.00, May. 2024

293,774 (666,205)
300,883  (669,269)

12

2023 12 31
13

2023 12 31
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0.05
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Franklin U.S. Dollar Short-Term Money Market Fund

0.01

19
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26
2,675

2023 12 31

27
AGO ECU JPN QAT
ARE EGY KAZ ROU
ARG ESP KEN RUS
ARM EST KHM SAU
AUS ETH KOR SGP
AUT FIN KT sLv
AZE FRA LKA sp
BEL GAB LTU SRB
BEN GBR LUX SVK
BFA GEO LVA SVN
BHR oY MAC SWE
BHS GHA MAR syc
BLR GRC MEX THA
BMU GRD MKD TT0
BRA GTM MNG TUN
CAN HKG Moz TUR
CHE HND mys TN
CHL HRV NGA UKR
CHN HUN NLD URY
cIv 10N NOR USA
CMR IND NZL uzB
coL IRL OMN VEN
CRI IRQ PAK VGB
CYM 1SL PAN VNM
cyp ISR PER ZAF
CZE 1A PHL N8
DEU JAM POL
DNK JEY PRT
DOM JOR PRY
AED  UAE GBP MXN SEK
AUD GHS MYR SGD
BRL HKD NOK THB
CAD HUF NZD TRY
CHF 10R OMR WD
cLp INR PEN usD
CNH
oy 15K PHP uvy
coP JpY PLN uzs
CczK KES QAR VND
DKK KRW RON ZAR
DOP KWD RSD
EGP KzT RUB
EUR MAD SAR
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Templeton Eastern Europe Fund 2022 11 11
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A acc EUR RC A acc USD RC A Ydis EURRC I acc EUR RC N acc
EUR RC W acc EUR RC X acc EUR RC

29
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2023 12 31
116,732 Goodyear Tire & Rubber Co. (The) USA usb 1,671,602 0.25
7,294 Vitesco Technologies Group AG DEU EUR 756,667 0.11
2,428,269 0.36
124,188 NIO, Inc., ADR CHN usb 1,126,385 0.17
24,718 General Motors Co. USA usD 887,871 0.13
52,027 XPeng, Inc. "A", ADR CHN usb 759,074 0.11
2,773,330 0.41
54,041 Apellis Pharmaceuticals, Inc. USA usD 3,234,894 0.48
16,153 AbbVie, Inc. USA usb 2,503,230 0.37
6,116 Vertex Pharmaceuticals, Inc. USA usb 2,488,539 0.37
54,916 Crinetics Pharmaceuticals, Inc. USA usb 1,953,911 0.29
13,342 Krystal Biotech, Inc. USA usb 1,655,209 0.24
12,085 Neurocrine Biosciences, Inc. USA usb 1,592,320 0.23
24,765 Vaxcyte, Inc. USA usb 1,555,242 0.23
3,702 Argenx SE, ADR NLD usD 1,408,352 0.21
12,798 BioMarin Pharmaceutical, Inc. USA usb 1,233,983 0.18
18,234 Xenon Pharmaceuticals, Inc. CAN usb 839,858 0.12
14,306 Biohaven Ltd. USA usD 612,297 0.09
23,525 Exelixis, Inc. USA usb 564,365 0.08
17,311 Insmed, Inc. USA usb 536,468 0.08
2,887 Cytokinetics, Inc. USA usD 241,036 0.04
5,704 Immunovant, Inc. USA usb 240,309 0.04
5,056 ImmunoGen, Inc. USA usD 149,910 0.02
31,721 MannKind Corp. USA usb 115,464 0.02
13,042 Coherus Biosciences, Inc. USA usb 43,430 0.01
1,299 Praxis Precision Medicines, Inc. USA usb 28,942 -
2,006 Avid Bioservices, Inc. USA usb 13,039 -
24 RayzeBio, Inc. USA usb 1,492 -
21,012,290 3.10
31,200 Oak Woods Acquisition Corp. "A*" CAN usD 329,316 0.05
26,863 Nabors Energy Transition Corp. Il "A" USA usD 279,510 0.04
26,000 Four Leaf Acquisition Corp. "A" USA usb 273,520 0.04
4,708 Nabors Energy Transition Corp. 11 USA usD 49,151 0.01
31,200 Oak Woods Acquisition Corp. Rights CAN usb 5,148 -
936,645 0.14
11,627 Covestro AG, Reg. S, 144A DEU EUR 677,527 0.10
702 Aspen Aerogels, Inc. USA usb 11,078 -
688,605 0.10
20,987 Smart Metering Systems plc GBR GBP 251,460 0.04
251,460 0.04
48,478 MasTec, Inc. USA usb 3,670,754 0.54
15,856 Quanta Services, Inc. USA usb 3,421,725 0.51
7,092,479 1.05
52,601 CRH plc USA usD 3,637,885 0.54
3,637,885 0.54
74,827 Albertsons Cos., Inc. "A" USA usb 1,721,021 0.25
1,721,021 0.25
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142,946 PPL Corp. USA usb 3,873,837 0.57
31,733 Constellation Energy Corp. USA UsD 3,709,270 0.55
38,309 Edison International USA usb 2,738,711 0.40

142,098 PG&E Corp. USA usb 2,562,027 0.38
95,305 Origin Energy Ltd. AUS AUD 549,976 0.08

5,662 PNM Resources, Inc. USA usD 235,539 0.04

13,669,360 2.02

230,005 Array Technologies, Inc. USA usD 3,864,084 0.57
76,015 Vertiv Holdings Co. "A" USA usD 3,651,000 0.54
15,355 Emerson Electric Co. USA usb 1,494,502 0.22
56,027 Fluence Energy, Inc. "A" USA usb 1,336,244 0.20
93,190 Enovix Corp. USA usb 1,166,739 0.17
61,579 Shoals Technologies Group, Inc. "A" USA usD 956,938 0.14
13,592 Sociedad Quimica y Minera de Chile SA, ADR CHL usb 818,510 0.12
25,785 Vestas Wind Systems A/S DNK DKK 815,882 0.12
54,249 Bloom Energy Corp. "A" USA usD 802,885 0.12

14,906,784 2.20
57,143 Hollysys Automation Technologies Ltd. CHN usD 1,505,718 0.22
1,505,718 0.22

3,431 Nabors Industries Ltd. USA usb 280,072 0.04

300,458 PGS ASA NOR NOK 252,546 0.04

2,242 Helix Energy Solutions Group, Inc. USA usb 23,048 -

555,666 0.08
28,355 Endeavor Group Holdings, Inc. "A® USA usb 672,864 0.10

5,405 TKO Group Holdings, Inc. "A" USA usb 440,940 0.07

10,827 Manchester United plc "A" GBR UsD 220,654 0.03

935 Marcus Corp. (The) USA usD 13,633 -
1,348,091 0.20

(REIT)
56,591 Spirit Realty Capital, Inc. USA usD 2,472,461 0.37
900 Equinix, Inc. USA usb 724,851 0.11

5,272 Digital Realty Trust, Inc. USA usb 709,506 0.10
26,890 Intervest Offices & Warehouses NV BEL EUR 614,484 0.09

219 Arbor Realty Trust, Inc. USA usD 3,324 -
4,524,626 0.67

599,671 Network International Holdings plc, Reg. S, 144A ARE GBP 2,979,517 0.44

11,175 Nexi SpA, Reg. S, 144A ITA EUR 91,557 0.02

843 13 Verticals, Inc. "A" USA usb 17,846 -
3,088,920 0.46

1,243,456 Costa Group Holdings Ltd. AUS AUD 2,639,987 0.39
2,639,987 0.39

24,963 Uber Technologies, Inc. USA usb 1,536,972 0.23
1,536,972 0.23

6,994 Cooper Cos., Inc. (The) USA usD 2,646,809 0.39
28,547 GE HealthCare Technologies, Inc. USA usb 2,207,254 0.33

8,819 Becton Dickinson & Co. USA usb 2,150,337 0.32
52,825 Baxter International, Inc. USA usD 2,042,215 0.30

5,003 Intuitive Surgical, Inc. USA usb 1,687,812 0.25

5,518 Align Technology, Inc. USA usb 1,511,932 0.22
19,425 Hologic, Inc. USA usb 1,387,916 0.20

6,595 Inspire Medical Systems, Inc. USA usD 1,341,621 0.20
36,347 DENTSPLY SIRONA, Inc. USA usb 1,293,590 0.19
17,130 Boston Scientific Corp. USA usD 990,285 0.15

3,438 Insulet Corp. USA usD 745,977 0.11
11,970 Axonics, Inc. USA usb 744,893 0.11

1,708 Stryker Corp. USA usb 511,478 0.07

3,128 Envista Holdings Corp. USA usb 75,260 0.01

19,337,379 2.85
/

6,508 Cigna Group (The) USA usb 1,948,821 0.29
16,138 Centene Corp. USA usD 1,197,601 0.18
12,180 Amedisys, Inc. USA usb 1,157,831 0.17

1,809 UnitedHealth Group, Inc. USA UsD 952,384 0.14
47,920 Enhabit, Inc. USA usD 495,972 0.07

5,752,609 0.85

74,259 NEOGAMES SA ISR usb 2,126,035 0.32
145,449 F45 Training Holdings, Inc. USA usb 8,727 -
144 Penn Entertainment, Inc. USA usD 3,747 -
2,138,509 0.32
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58,817 Energy Harbor Corp. USA usb 4,734,769 0.70
142,256 AES Corp. (The) USA usb 2,738,428 0.40
62,699 Vistra Corp. USA usb 2,415,165 0.36
143,056 Sunnova Energy International, Inc. USA usb 2,181,604 0.32
17,633 Clearway Energy, Inc. "C* USA usD 483,673 0.07
12,553,639 1.85

22,930 General Electric Co. USA usb 2,926,556 0.43
19,366 Hitachi Ltd. JPN JPY 1,392,991 0.21
4,319,547 0.64

18,409 American Equity Investment Life Holding Co. USA usb 1,027,222 0.15
1,027,222 0.15

110,893 Adevinta ASA FRA NOK 1,225,127 0.18
1,225,127 0.18

25 MongoDB, Inc. "A* USA usb 10,221 -
10,221 -

50,771 QIAGEN NV USA usD 2,204,984 0.32
7,145 I1llumina, Inc. USA usb 994,870 0.15
3,199,854 0.47

77,015 Desktop Metal, Inc. "A* USA usb 57,838 0.01
57,838 0.01

2,751 Eagle Bulk Shipping, Inc. USA usb 152,405 0.02
152,405 0.02

42,531 Liberty Media Corp-Liberty SiriusXM USA usD 1,224,042 0.18
234,381 Clear Channel Outdoor Holdings, Inc. USA usb 426,573 0.06
72,119 Ascential plc GBR GBP 269,712 0.04
44,894 Altice USA, Inc. "A" USA usb 145,906 0.02
2,066,233 0.30

19,966 United States Steel Corp. USA usb 971,346 0.14
7,337 Sigma Lithium Corp. BRA usb 231,335 0.04
1,202,681 0.18

8,769 Pioneer Natural Resources Co. USA usb 1,971,973 0.29
39,098 New Fortress Energy, Inc. USA usD 1,475,167 0.22
6,920 Hess Corp. USA usb 997,587 0.15
7,762 Targa Resources Corp. USA usD 674,285 0.10
5,119,012 0.76

104,400 Cathay Pacific Airways Ltd. HKG HKD 109,107 0.01
1,808 Southwest Airlines Co. USA usb 52,215 0.01
161,322 0.02

18,486 Merck & Co., Inc. USA usb 2,015,344 0.30
29,695 AstraZeneca plc, ADR GBR usb 1,999,958 0.30
79,187 Cymabay Therapeutics, Inc. USA usb 1,870,397 0.28
3,182 Eli Lilly & Co. USA usb 1,854,852 0.27
17,354 Novo Nordisk A/S, ADR DNK usb 1,795,271 0.26
464 Collegium Pharmaceutical, Inc. USA usD 14,282 -
9,550,104 1.41

46,991 Applus Services SA ESP EUR 518,757 0.08
518,757 0.08

214,891 Sequans Communications SA, ADR FRA usb 608,142 0.09
608,142 0.09

25,479 Alteryx, Inc. "A" USA usb 1,201,590 0.18
625,325 Infomedia Ltd. AUS AUD 613,905 0.09
2,110 ESI Group FRA EUR 358,717 0.05
69,378 Alfa Financial Software Holdings plc, Reg. S, 144A GBR GBP 123,806 0.02
267 ANSYS, Inc. USA usb 96,889 0.01
2,394,907 0.35

8,723 Musti Group 0YJ FIN EUR 252,268 0.04
1 Carvana Co. "A" USA usD 53 -
252,321 0.04

36,400 Capri Holdings Ltd. USA usb 1,828,736 0.27
1,828,736 0.27

60/66



EDINETOOOO
OO00o0O00oo00o0Do00DOo00oo0gOonoOo(Es3s?6)
OOoooooooooooooood

17,700 Herc Holdings, Inc. USA usD 2,635,353 0.39
20,900 Textainer Group Holdings Ltd. Preference CHN UsD 515,812 0.08
10,024 Textainer Group Holdings Ltd. CHN usD 493,181 0.07
9,000 Textainer Group Holdings Ltd., FRN Preference CHN usb 223,650 0.03
3,867,996 0.57

161,662,669 23.87

3,039 Satellogic, Inc. 01/25/2027 VGB usD 262 -
262 -

90,807 Livewire Group, Inc. 09/27/2027 CYM usD 36,840 0.01
36,840 0.01

109,331 Investcorp Europe Acquisition Corp. I 11/23/2028 USA usD 25,059 0.01
13,431 Nabors Energy Transition Corp. Il 09/05/2028 USA usb 1,880 -
26,000 Four Leaf Acquisition Corp. 05/12/2028 USA usb 1,105 -
31,200 Oak Woods Acquisition Corp. 05/17/2028 CAN UsD 980 -
10,516 Keen Vision Acquisition Corp. 09/15/2028 USA usD 420 -
5,201 Target Global Acquisition I Corp. 12/31/2027 ISR usb 364 -
7,316 Southport Acquisition Corp. 05/24/2028 USA usb 183 -
4,685 Social Leverage Acquisition Corp. | 02/17/2028 USA usD 158 -
4,541 Spree Acquisition Corp. 1 Ltd. 12/22/2028 ISR usb 136 -
1,727 Landcadia Holdings 1V, Inc. 03/29/2028 USA usb 91 -
2,193 Jaws Mustang Acquisition Corp. 01/30/2026 USA usD 87 -
797 RMG Acquisition Corp. 111 12/31/2027 USA usb 62 -
355 DHC Acquisition Corp. 12/31/2027 USA usD 6 -
30,531 0.01

61,566 Allurion Technologies, Inc. 08/01/2030 USA usb 27,705 -
27,705 -

7,540 Movella Holdings, Inc. 12/31/2027 USA usb 136 -
136 -

26,876 Spectral Al, Inc. 12/31/2027 USA usD 5,644 -
5,644 -

1,058 HomeToGo SE 12/31/2025 LUX EUR 12 -
12 -

1,978 Core Scientific, Inc. 01/19/2027 USA usD 95 -
95 -

93 Innovid Corp. 12/31/2027 ISR usD 3 -

3 -

266 Falcon®s Beyond Global, Inc. 09/01/2027 USA usb 199 -
199 -

6,575 Teract SA 11/16/2025 FRA EUR 9 -

9 -

101,436 0.02

8,000,000 Cathay Pacific Finance Il Ltd., Reg. S 2.75% 02/05/2026 HKG HKD 1,076,519 0.16
1,100,000 Delivery Hero SE, Reg. S 1% 01/23/2027 KOR EUR 963,886 0.14
1,154,000 Peloton Interactive, Inc. 0% 02/15/2026 USA usD 898,830 0.13
4,583,000 Air France-KLM, Reg. S 0.125% 03/25/2026 FRA EUR 898,803 0.13
700,000 Just Eat Takeaway.com NV, Reg. S 1.25% 04/30/2026 GBR EUR 678,115 0.10
600,000 Basic-Fit NV, Reg. S 1.5% 06/17/2028 NLD EUR 596,856 0.09
700,000 Just Eat Takeaway.com NV, Reg. S 0.625% 02/09/2028 GBR EUR 587,311 0.09
600,000 ams-OSRAM AG, Reg. S 2.125% 11/03/2027 AUT EUR 527,412 0.08
500,000 Delivery Hero SE, Reg. S 3.25% 02/21/2030 KOR EUR 470,597 0.07
400,000 Pharming Group NV, Reg. S 3% 01/21/2025 NLD EUR 424,785 0.06
400,000 Nexi SpA, Reg. S 1.75% 04/24/2027 ITA EUR 412,334 0.06
427,500 Zip Co. Ltd., Reg. S 5% 04/23/2028 AUS AUD 326,279 0.05
400,000 Cornwall Jersey Ltd., Reg. S 0.75% 04/16/2026 GBR GBP 305,916 0.04
205,400 Worldline SA, Reg. S 0% 07/30/2026 FRA EUR 203,348 0.03
275,000 Lithium Americas Corp. 1.75% 01/15/2027 CAN usb 177,245 0.02
117,000 Expedia Group, Inc. 0% 02/15/2026 USA usD 111,208 0.02
62,000 StorageVault Canada, Inc., 144A 5% 03/31/2028 CAN CAD 43,744 0.01
8,703,188 1.28
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1,220,000 Bellis Acquisition Co. plc, Reg. S 3.25% 02/16/2026 GBR GBP 1,446,927 0.21
19,880,000 America Movil SAB de CV 9.5% 01/27/2031 MEX MXN 1,151,483 0.17
1,255,000 Gaci First Investment Co., Reg. S 5.125% 02/14/2053 SAU usb 1,139,677 0.17
1,112,000 Petrobras Global Finance BV 6.5% 07/03/2033 BRA usb 1,130,061 0.17
903,000 Canadian Pacific Railway Co. 2.45% 12/02/2031 CAN usb 837,891 0.12
584,000 Allwyn Entertainment Financing UK plc, Reg. S 7.25% 04/30/2030 CZE EUR 680,298 0.10
586,000 Douglas GmbH, Reg. S 6% 04/08/2026 DEU EUR 641,212 0.10
547,000 Market Bidco Finco plc, Reg. S 5.5% 11/04/2027 GBR GBP 616,180 0.09
598,000 Saudi Electricity Sukuk Programme Co., Reg. S 5.684% 04/11/2053 SAU UsD 614,744 0.09
462,612 Mitchells & Butlers Finance plc, Reg. S 6.013% 12/15/2030 GBR GBP 559,606 0.08
Blackstone Property Partners Europe Holdings SARL, Reg. S
457,000 2% 10/20/2025 LUX GBP 542,112 0.08
412,000 Kane Bidco Ltd., Reg. S 6.5% 02/15/2027 GBR GBP 491,043 0.07
495,000 Eustream A/S, Reg. S 1.625% 06/25/2027 SVK EUR 452,946 0.07
353,000 Cidron Aida Finco SARL, Reg. S 6.25% 04/01/2028 LUX GBP 425,866 0.06
274,000 Galaxy Bidco Ltd., Reg. S 6.5% 07/31/2026 GBR GBP 338,951 0.05
300,000 Catalent Pharma Solutions, Inc., Reg. S 2.375% 03/01/2028 USA EUR 289,166 0.04
260,000 Origin Energy Finance Ltd., Reg. S 1% 09/17/2029 AUS EUR 252,239 0.04
156,000 SBB Treasury 0YJ, Reg. S 1.125% 11/26/2029 SWE EUR 102,172 0.02
52,000 Telecom Italia SpA, 144A 5.303% 05/30/2024 ITA usD 51,800 0.01
767,000 § CHN usb 28,762 0.01
Kaisa Group Holdings Ltd., Reg. S 8.5% 06/30/2023
1,430,000 § CHN usb 17,875 -
Zhenro Properties Group Ltd. 8% 03/06/2023
476,000 § CHN usb 17,374 -
Kaisa Group Holdings Ltd., Reg. S 11.95% 10/22/2022
11,828,385 1.75
34,159,000,000 Indonesia Government Bond 7.125% 06/15/2038 IDN IDR 2,323,320 0.34
1,822,000 Romania Government Bond, Reg. S 7.625% 01/17/2053 ROU usb 2,047,268 0.30
4,965,293 Provincia de Buenos Aires, Reg. S 6.375% 09/01/2037 ARG UsD 1,913,950 0.28
6,773,600,000 Colombia Titulos De Tesoreria 7% 06/30/2032 coL CoP 1,465,853 0.22
3,210,000 Ukraine Government Bond, Reg. S, FRN 0% 05/31/2040 UKR usb 1,448,053 0.21
2,124,000 Ghana Government Bond, Reg. S 10.75% 10/14/2030 GHA usb 1,344,760 0.20
6,535,000 Romania Government Bond 4.25% 04/28/2036 ROU RON 1,204,617 0.18
1,156,000 Mexico Government Bond 6.338% 05/04/2053 MEX usb 1,179,721 0.17
1,652,000 Egypt Government Bond, Reg. S 6.375% 04/11/2031 EGY EUR 1,175,581 0.17
890,000 Costa Rica Government Bond, Reg. S 7.3% 11/13/2054 CRI usD 967,875 0.14
1,149,000 Tunisian Government Bond, Reg. S 5.75% 01/30/2025 TUN usD 946,006 0.14
5,012,400,000 Colombia Titulos De Tesoreria 7.25% 10/26/2050 coL COoP 942,831 0.14
884,000 Poland Government Bond 5.5% 04/04/2053 POL usb 924,042 0.14
790,000 Colombia Government Bond 8.75% 11/14/2053 coL usb 910,281 0.14
845,000 Uzbekistan Government Bond, Reg. S 7.85% 10/12/2028 uzB usb 886,726 0.13
755,000,000 Chile Government Bond, Reg. S, 144A 5.3% 11/01/2037 CHL CLP 870,907 0.13
2,784,700,000 Colombia Titulos De Tesoreria 13.25% 02/09/2033 coL CoP 853,464 0.13
45,650,000 Dominican Republic Government Bond, Reg. S 11.25% 09/15/2035 DOM DOP 850,280 0.13
2,318,000 Argentina Government Bond 3.625% 07/09/2046 ARG usb 813,298 0.12
803,000 US Treasury 4.125% 10/31/2027 USA usb 808,144 0.12
740,000 Bank Gospodarstwa Krajowego, Reg. S 5.375% 05/22/2033 POL usD 751,892 0.11
850,000 Angola Government Bond, Reg. S 8.75% 04/14/2032 AGO usb 749,889 0.11
819,000 Uzbekistan Government Bond, Reg. S 3.9% 10/19/2031 uzB UsD 689,955 0.10
2,429,000 Ukraine Government Bond, Reg. S 7.75% 09/01/2026 UKR usb 682,209 0.10
630,000 Istanbul Metropolitan Municipality, Reg. S 10.5% 12/06/2028 TUR usb 670,163 0.10
698,000 Pakistan Government Bond, Reg. S 8.25% 04/15/2024 PAK UsD 663,686 0.10
587,000 Tunisian Government Bond, Reg. S 5.625% 02/17/2024 TUN EUR 627,016 0.09
622,000 Italy Government Bond 2.375% 10/17/2024 ITA usb 607,678 0.09
950,000 Egypt Government Bond, Reg. S 7.5% 02/16/2061 EGY usb 557,850 0.08
2,300,000 Ukraine Government Bond, Reg. S 7.375% 09/25/2034 UKR usD 546,365 0.08
765,000 Egypt Government Bond, Reg. S 7.3% 09/30/2033 EGY usD 507,255 0.08
18,167,100 Uruguay Government Bond 9.75% 07/20/2033 URY uyu 470,759 0.07
13,853,000 Argentina Government Bond, FRN 0% 12/15/2035 ARG UsD 464,075 0.07
400,000 Egypt Government Bond, Reg. S 5.75% 05/29/2024 EGY usD 391,884 0.06
539,000 Pakistan Government Bond, Reg. S 6% 04/08/2026 PAK usb 382,124 0.06
8,280,216 South Africa Government Bond 8.5% 01/31/2037 ZAF ZAR 354,679 0.05
616,000 8 ZMB usb 346,306 0.05
Zambia Government Bond, Reg. S 5.375% 09/20/2022
5,000,000 Argentina Government Bond, FRN 0% 12/15/2035 ARG EUR 278,819 0.04
395,000 Egypt Government Bond, Reg. S 7.625% 05/29/2032 EGY usb 275,524 0.04
757,000 Ukraine Government Bond, Reg. S 8.994% 02/01/2026 UKR UsD 227,275 0.03
815,000 § VEN usD 155,958 0.02
Venezuela Government Bond 9.25% 09/15/2027
4,192,616 Turkey Government Bond 0% 07/19/2028 TUR TRY 145,403 0.02
100,000 Pakistan Government Bond, Reg. S 7.875% 03/31/2036 PAK usb 63,214 0.01
34,486,955 5.09
55,018,528 8.12
216,782,633 32.01
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23,100 FNMA, FRN Preference USA usD 74,382 0.01
12,808 FHLMC, FRN Preference USA usD 37,143 -
111,525 0.01

111,525 0.01

690,000 BANK Series 2018-BN15, FRN 4.66% 11/15/2061 USA usD 567,115 0.08
567,115 0.08

1,046,000 Helix Energy Solutions Group, Inc. 6.75% 02/15/2026 USA usD 1,686,675 0.25
1,404,000 Block, Inc. 0.125% 03/01/2025 USA usD 1,378,588 0.20
1,200,000 Kaman Corp. 3.25% 05/01/2024 USA usD 1,170,000 0.17
557,000 Transocean, Inc. 4.625% 09/30/2029 USA usD 1,155,107 0.17
1,246,000 Match Group Financeco 2, Inc., 144A 0.875% 06/15/2026 USA usD 1,126,882 0.17
1,159,927 Liberty Media Corp., 144A 2.75% 12/01/2049 USA usD 1,097,639 0.16
1,115,000 Shopify, Inc. 0.125% 11/01/2025 CAN usD 1,057,020 0.16
913,000 Cerevel Therapeutics Holdings, Inc., 144A 2.5% 08/15/2027 USA UsD 1,021,647 0.15
916,000 Splunk, Inc. 1.125% 09/15/2025 USA UsD 1,011,264 0.15
1,076,000 Unity Software, Inc. 0% 11/15/2026 USA usD 899,536 0.13
853,000 EZCORP, Inc. 2.875% 07/01/2024 USA usD 874,751 0.13
941,000 Pacira BioSciences, Inc. 0.75% 08/01/2025 USA usb 872,189 0.13
1,017,000 DigitalOcean Holdings, Inc. 0% 12/01/2026 USA usD 843,500 0.12
936,000 Fiverr International Ltd. 0% 11/01/2025 USA usD 835,942 0.12
745,000 Guess?, Inc., 144A 3.75% 04/15/2028 USA usD 830,228 0.12
986,000 GOL Equity Finance SA, 144A 3.75% 07/15/2024 BRA usb 820,432 0.12
888,000 Q2 Holdings, Inc. 0.75% 06/01/2026 USA usD 811,454 0.12
837,000 Pegasystems, Inc. 0.75% 03/01/2025 USA usD 777,155 0.11
607,000 Winnebago Industries, Inc. 1.5% 04/01/2025 USA usD 762,696 0.11
674,000 Repligen Corp., 144A 1% 12/15/2028 USA usD 755,554 0.11
787,000 Health Catalyst, Inc. 2.5% 04/15/2025 USA usD 753,552 0.11
770,000 Splunk, Inc. 1.125% 06/15/2027 USA usD 749,595 0.11
735,000 Arbor Realty Trust, Inc. 7.5% 08/01/2025 USA usD 748,965 0.11
670,000 Guidewire Software, Inc. 1.25% 03/15/2025 USA usD 738,005 0.11
1,274,000 Dye & Durham Ltd., 144A 3.75% 03/01/2026 CAN CAD 730,720 0.11
667,000 Collegium Pharmaceutical, Inc., 144A 2.875% 02/15/2029 USA usD 703,685 0.10
608,000 Shift4 Payments, Inc. 0% 12/15/2025 USA usD 677,555 0.10
652,000 Encore Capital Group, Inc., 144A 4% 03/15/2029 USA usD 645,480 0.10
412,000 Harmonic, Inc. 2% 09/01/2024 USA usD 626,240 0.09
637,000 Chefs" Warehouse, Inc. (The) 2.375% 12/15/2028 USA usD 607,836 0.09
573,000 Snap, Inc. 0.25% 05/01/2025 USA usD 605,088 0.09
425,000 Ivanhoe Mines Ltd., 144A 2.5% 04/15/2026 CAN usD 594,307 0.09
585,000 National Vision Holdings, Inc. 2.5% 05/15/2025 USA usD 588,217 0.09
587,000 DocuSign, Inc. 0% 01/15/2024 USA usD 587,014 0.09
650,000 Innoviva, Inc. 2.125% 03/15/2028 USA usD 570,375 0.08
486,000 Varex Imaging Corp. 4% 06/01/2025 USA usD 568,912 0.08
248,000 Veeco Instruments, Inc. 3.75% 06/01/2027 USA usD 565,440 0.08
661,000 Repay Holdings Corp., 144A 0% 02/01/2026 USA usD 565,155 0.08
618,000 Wix.com Ltd. 0% 08/15/2025 ISR usD 562,071 0.08
557,000 Greenbrier Cos., Inc. (The) 2.875% 04/15/2028 USA usD 549,202 0.08
582,000 PennyMac Corp. 5.5% 03/15/2026 USA usD 539,107 0.08
557,000 Mesa Laboratories, Inc. 1.375% 08/15/2025 USA usD 514,167 0.08
535,000 Envestnet, Inc. 0.75% 08/15/2025 USA usD 500,760 0.07
460,000 Liberty Media Corp., 144A 2.375% 09/30/2053 USA usD 499,560 0.07
850,000 Coherus Biosciences, Inc. 1.5% 04/15/2026 USA usb 482,114 0.07
474,000 EZCORP, Inc., 144A 3.75% 12/15/2029 USA usD 480,873 0.07
465,000 MannKind Corp. 2.5% 03/01/2026 USA usD 476,067 0.07
507,000 NeoGenomics, Inc. 1.25% 05/01/2025 USA usD 475,313 0.07
1,834,000 Liberty Interactive LLC 3.75% 02/15/2030 USA usD 467,670 0.07
442,000 PG&E Corp., 144A 4.25% 12/01/2027 USA usD 465,426 0.07
485,000 NuVasive, Inc. 0.375% 03/15/2025 USA usD 447,413 0.07
495,000 Q2 Holdings, Inc. 0.125% 11/15/2025 USA usD 447,035 0.07
468,000 13 Verticals LLC 1% 02/15/2025 USA usD 439,042 0.06
463,000 Chegg, Inc. 0.125% 03/15/2025 USA usD 428,506 0.06
440,000 NextEra Energy Partners LP, 144A 0% 11/15/2025 USA usD 386,540 0.06
1,220,000 Porch Group, Inc., 144A 0.75% 09/15/2026 USA usb 381,860 0.06
322,000 Evolent Health, Inc. 1.5% 10/15/2025 USA usD 368,046 0.05
224,000 Apellis Pharmaceuticals, Inc. 3.5% 09/15/2026 USA usD 365,971 0.05
356,000 BlackLine, Inc. 0.125% 08/01/2024 USA usD 365,114 0.05
1,328,000 Liberty Interactive LLC 4% 11/15/2029 USA usD 338,640 0.05
362,000 NextEra Energy Partners LP, 144A 2.5% 06/15/2026 USA usD 326,162 0.05
420,000 Opendoor Technologies, Inc., 144A 0.25% 08/15/2026 USA usD 321,930 0.05
364,000 RingCentral, Inc. 0% 03/15/2026 USA usD 317,135 0.05
482,000 Redfin Corp. 0.5% 04/01/2027 USA usD 311,806 0.05
471,000 Travere Therapeutics, Inc. 2.25% 03/01/2029 USA usD 310,860 0.05
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827,000 RealReal, Inc. (The) 1% 03/01/2028 USA usD 293,585 0.04
240,000 Insmed, Inc. 0.75% 06/01/2028 USA usD 275,280 0.04
301,000 Everbridge, Inc. 0% 03/15/2026 USA usD 261,117 0.04
298,000 Century Aluminum Co. 2.75% 05/01/2028 USA usD 260,105 0.04
596,000 Inotiv, Inc. 3.25% 10/15/2027 USA usD 257,001 0.04
235,000 SMART Global Holdings, Inc. 2% 02/01/2029 USA usD 254,270 0.04
247,000 PetlQ, Inc. 4% 06/01/2026 USA usD 250,409 0.04
242,000 HAT Holdings 1 LLC, 144A 0% 05/01/2025 USA usD 244,735 0.04
1,099,000 Fisker, Inc., 144A 2.5% 09/15/2026 USA usD 237,785 0.04
221,000 Bread Financial Holdings, Inc., 144A 4.25% 06/15/2028 USA usD 236,757 0.04
267,000 Spotify USA, Inc. 0% 03/15/2026 USA usD 235,628 0.03
246,000 Everbridge, Inc. 0.125% 12/15/2024 USA usb 229,395 0.03
284,000 Realogy Group LLC 0.5% 06/15/2026 USA usD 224,019 0.03
239,000 Marriott Vacations Worldwide Corp. 3.25% 12/15/2027 USA usb 212,590 0.03
198,000 Five9, Inc. 0.5% 06/01/2025 USA usD 189,684 0.03
192,000 NCL Corp. Ltd. 2.5% 02/15/2027 USA usD 180,672 0.03
146,000 HAT Holdings 1 LLC, 144A 3.75% 08/15/2028 USA usD 170,645 0.03
163,000 BlackLine, Inc. 0% 03/15/2026 USA usD 145,477 0.02
120,000 Cerence, Inc. 3% 06/01/2025 USA usD 115,920 0.02
121,000 Two Harbors Investment Corp. 6.25% 01/15/2026 USA usb 111,925 0.02
78,000 Veeco Instruments, Inc. 3.5% 01/15/2025 USA usD 107,652 0.02
99,000 WisdomTree, Inc., 144A 5.75% 08/15/2028 USA usD 102,564 0.02
42,000 Livent Corp. 4.125% 07/15/2025 USA usD 88,179 0.01
78,000 Summit Hotel Properties, Inc. 1.5% 02/15/2026 USA UsD 69,537 0.01
64,000 Model N, Inc. 2.625% 06/01/2025 USA usD 68,864 0.01
134,000 Karyopharm Therapeutics, Inc. 3% 10/15/2025 USA usD 67,000 0.01
67,000 Vnet Group, Inc. 0% 02/01/2026 CHN usD 66,585 0.01
61,000 Bloom Energy Corp., 144A 3% 06/01/2028 USA usD 65,270 0.01
60,000 CONMED Corp. 2.25% 06/15/2027 USA usD 60,264 0.01
49,000 Bloom Energy Corp. 2.5% 08/15/2025 USA usD 55,933 0.01
49,000 BILL Holdings, Inc. 0% 12/01/2025 USA usD 46,207 0.01
35,000 Veeco Instruments, Inc., 144A 2.875% 06/01/2029 USA usb 44,835 0.01
1,119,000 § USA usb 39,165 0.01
Amyris, Inc. 1.5% 11/15/2026
99,000 PureCycle Technologies, Inc., 144A 7.25% 08/15/2030 USA usD 38,412 0.01
186,000 Danimer Scientific, Inc., 144A 3.25% 12/15/2026 USA usD 36,582 0.01
24,000 Granite Construction, Inc., 144A 3.75% 05/15/2028 USA usb 30,650 -
22,000 Mirum Pharmaceuticals, Inc., 144A 4% 05/01/2029 USA usD 26,840 -
23,000 CSG Systems International, Inc., 144A 3.875% 09/15/2028 USA usD 23,216 -
23,000 Vishay Intertechnology, Inc., 144A 2.25% 09/15/2030 USA usD 22,701 -
1,383,000 § USA usb 22,474 -
Shift Technologies, Inc., 144A 4.75% 05/15/2026
23,000 TechTarget, Inc. 0% 12/15/2026 USA usD 19,205 -
19,000 fuboTV, Inc. 3.25% 02/15/2026 USA usD 13,965 -
3,000 Marcus Corp. (The) 5% 09/15/2025 USA usD 4,431 -
2,000 Sea Ltd. 2.375% 12/01/2025 SGP usD 1,916 -
2,000 DISH Network Corp. 3.375% 08/15/2026 USA usD 1,070 -
48,493,306 7.16
2,753,000 eG Global Finance plc, 144A 12% 11/30/2028 GBR usD 2,934,244 0.43
1,505,000 Uniti Group LP, 144A 10.5% 02/15/2028 USA usD 1,527,063 0.23
1,136,000 Carnival Holdings Bermuda Ltd., 144A 10.375% 05/01/2028 USA usb 1,237,324 0.18
1,409,965 Samarco Mineracao SA, Reg. S 0% 06/30/2031 BRA usD 1,185,781 0.18
1,088,000 Edison International 8.125% 06/15/2053 USA usD 1,113,390 0.16
3,873,000 Sites Del Peru SAC, Reg. S 9.125% 09/21/2033 PER PEN 1,069,045 0.16
1,085,000 Clear Channel Outdoor Holdings, Inc., 144A 5.125% 08/15/2027 USA usD 1,036,454 0.15
937,000 CSC Holdings LLC, 144A 5.5% 04/15/2027 USA usD 866,694 0.13
915,000 Advantage Sales & Marketing, Inc., 144A 6.5% 11/15/2028 USA usD 844,179 0.12
997,000 Carvana Co., 144A 0% 06/01/2030 USA usD 839,663 0.12
699,000 Moss Creek Resources Holdings, Inc., 144A 10.5% 05/15/2027 USA usb 719,456 0.11
837,000 Carvana Co., 144A 0% 06/01/2031 USA usD 715,761 0.11
680,000 Blackstone Private Credit Fund, 144A 7.3% 11/27/2028 USA usb 707,630 0.10
640,000 BBVA Bancomer SA, Reg. S 8.45% 06/29/2038 MEX usD 682,954 0.10
741,000 Guitar Center, Inc., 144A 8.5% 01/15/2026 USA usD 647,369 0.10
732,000 Carvana Co., 144A 0% 12/01/2028 USA usD 621,980 0.09
511,000 Golub Capital BDC, Inc. 7.05% 12/05/2028 USA usD 536,206 0.08
507,000 Vistra Operations Co. LLC, 144A 6.95% 10/15/2033 USA usD 534,186 0.08
510,000 WE Soda Investments Holding plc, Reg. S 9.5% 10/06/2028 TUR usD 527,748 0.08
512,000 Rakuten Group, Inc., 144A 10.25% 11/30/2024 JPN usb 526,079 0.08
518,000 Moss Creek Resources Holdings, Inc., 144A 7.5% 01/15/2026 USA usb 517,415 0.08
462,000 Civitas Resources, Inc., 144A 8.625% 11/01/2030 USA usD 490,444 0.07
439,000 Blue Owl Credit Income Corp., 144A 7.75% 01/15/2029 USA usD 453,235 0.07
400,000 Petroleum Geo-Services A/S 13.5% 03/31/2027 NOR usD 440,500 0.06
2,067,322 § USA usb 395,375 0.06
Ligado Networks LLC, 144A, FRN 0% 11/01/2023
362,000 Intesa Sanpaolo SpA, 144A 5.017% 06/26/2024 1TA usD 358,365 0.05
316,000 Oaktree Strategic Credit Fund, 144A 8.4% 11/14/2028 USA usD 333,202 0.05
319,000 Edison International 7.875% 06/15/2054 USA usD 322,190 0.05
360,000 Clear Channel Outdoor Holdings, Inc., 144A 7.75% 04/15/2028 USA usD 310,736 0.05
327,000 Clear Channel Outdoor Holdings, Inc., 144A 7.5% 06/01/2029 USA usD 272,203 0.04
218,000 Alteryx, Inc., 144A 8.75% 03/15/2028 USA usD 232,197 0.03
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180,000
1,479,000

256,000

3,000,000
1,621,000
6,706,861,713
4,737,000
670,000
512,400
299,625

5,242
8,839
36,234
1,310

350,640

1,641

11,928

3,139,513
1,990,184

29,475

*k

Gannett Holdings LLC, 144A 6% 11/01/2026
§
Kaisa Group Holdings Ltd., Reg. S 11.25% 04/16/2025

§
Zhenro Properties Group Ltd., Reg. S 6.63% 01/07/2026

US Treasury Bill 0% 03/14/2024

Ecopetrol SA 8.625% 01/19/2029

Colombia Government Bond 2.25% 04/18/2029
Peru Government Bond, Reg. S 7.3% 08/12/2033
Colombia Government Bond 8% 11/14/2035

YPF SA, Reg. S 8.75% 04/04/2024

YPF SA, Reg. S 8.5% 03/23/2025

ESC PERSHING SQUARE
Pegasus Acquisition Co. Europe BVM
Pegasus Acquisition Co. Europe BV 'A'**

Pershing Square Sparc Holdings Ltd. Rights -

Gazprom PJSC, ADR

Energy Transition Partners BV 07/16/2026**

Transocean Ltd. 03/13/2026

FTAF Franklin K2 ActusRay European Alpha UCITS Fund - X (Acc)
EUR
FTAF Franklin K2 Athena Risk Premia UCITS Fund - Y (Acc) USD
FTAF Franklin K2 ActusRay European Alpha UCITS Fund - Y (Acc)
EUR
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USA
CHN

CHN

USA
coL
coL
PER
coL
ARG
ARG

USA
NLD
NLD
USA

RUS

NLD

LUX
LUX

LUX

usb
usb

usb

usb
usb

PEN
usb

usb

usb
EUR
EUR
usb

usb

EUR

EUR
usb

EUR

159,431 0.02
48,068 0.01
3,072 -
23,209,639 3.43
2,968,899 0.44
1,729,539 0.26
1,614,565 0.24
1,343,312 0.20
734,306 0.11
510,130 0.07
291,992 0.04
9,192,743 1.36
81,462,803 12.03
81,574,328 12.04
31,490 -
31,490 -
31,490 -
31,490 -
37,604,639 5.55
22,309,959 3.30
3,532,100 0.52
63,446,698 9.37
63,446,698 9.37
63,446,698 9.37
361,835,149 53.42
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2024 2024

619,666.523 |  5,024,693.470 |  7,241,302.506
(0.000) (0.000) (20,034.394)
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