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BLACKROCK GLOBAL FUNDS

Geoff Radcliffe
2453

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

03 6775 1000

2024 29
151.41 191.22 167.92
163.24 21.88 13.94 20.83
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2022 12 15
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2024 106
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61 61 62 62 63
(2022 (2022 (2023 (2023 ) (2024
a 1) 17,887,070 36,759,641 18,449,535 42,079,261 22,701,241
(2,708,281 (5,565,777 (2,793,444 (6,371,221 (3,437,195
® 14,249,592 28,166,571 15,112,851 31,312,418 17,641,832
(2,157,531 (4,264,701 (2,288,237 (4,741,013 (2,671,150
(c -2,220,389 -79,592,247 -68,309,802 -92,059,941 -11,730,371
(-336,189 (-12,051,062 (10,342,787 (-13,938,796 (1,776,095
( 2) 1,300,128,123 1,128,318,997 1,078,391,072 925,326,117 999,225,767
(196,852,399 (170,838,779 (163,279,192 (140,103,627 (151,292,773
(e
120,930 100,985 58,110 28,171 32,528
228,735 200,673 237,466 210,919 195,018
5,699 5,826 8,289 8,380 5,764
20,757 21,233 22,215 22,334 21,818
1,272,926 1,088,332 885,697 874,040 828,179
98,151 235,080 103,050 110,094 122,188
393,087 380,127 378,944 397,667 381,146
14,295 14,197 13,011 12,986 13,063
68,689 69,194 69,819 70,579 71,406
1,608,138 1,743,877 1,899,925 1,447,605 1,398,716
526,909 526,909 525,409 497,410 499,185
177,570 79,158 84,527 84,462 80,687
2,503,135 2,267,755 2,482,942 2,235,260 1,858,630
436,449 465,044 512,467 507,476 510,964
2,171,315 2,598,665 4,203,020 2,947,513 3,816,816
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421,277 392,265 917,977 1,127,633 1,086,825
4,581,189 4,350,456 3,883,753 2,472,338 2,803,924
8 8 8 8 8
5 5 5 5 5
242,391 242,391 236,950 258,164 266,900
17,904,636 17,080,519 17,028,280 16,325,743 16,374,560
33,142,500 40,693,062 46,101,771 46,101,771 56,300,974
795 795 795 795 795

(f

1,300,128,123
(196,852,399

1,128,318,997
(170,838,779

1,078,391,072
(163,279,192

925,326,117
(140,103,627

999,225,767
(151,292,773

¢

1,491,949,760
(225,896,113

1,198,602,243
(181,480,366

1,235,963,458
(187,137,227

1,038,984,728
(157,312,678

1,134,156,016
(171,722,562

(h

3)

57.88
(8,764

57.73
(8,741

100.89
(2,102
9.86

(1,105
81.85
(12,393

188.78
(30,816

11.90
(2,276

53.53
(8,105

53.40
(8,085

92.36
(1,924

(1,015
76.31
(11,554

174.06
(28,414

11.05
(2,113

51.47
(7,793

51.34
7,773

87.05
(1,813

(966
74.12
(11,223

166.31
(27,148

10.65
(2,036

51.60
(7,813

51.46
(7,792

86.01
(1,792
8.55

(959
75.25
(11,394

166.93
(27,250

10.76
(2,058

52.58
(7,961

52.45
(7,941

87.46
(1,822

(965
77.85
(11,787

170.98
(27,911

11.09
2,121
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58.18 53.81 51.74 51.87 52.85
(8,809 (8,147 (7,834 (7,854 (8,002
57.80 53.45 51.39 51.52 52.50
(8,751 (8,093 (7,781 (7,801 (7,949
86.84 81.12 78.95 80.32 83.26
(13,148 (12,282 (11,954 (12,161 (12,606
10.27 9.49 9.04 9.00 9.13
(1,725 (1,594 (1,518 1,511 (1,533
195.77 180.88 173.17 174.16 178.75
(31,957 (29,527 (28,268 (28,430 (29,179
12.04 11.21 10.82 10.96 11.32
(2,302 (2,144 (2,069 (2,096 (2,165
74.91 69.66 67.50 68.35 70.54
(11,342 (10,547 (10,220 (10,349 (10,680
9.89 8.94 8.57 8.38 8.60
@,614 (1,459 (1,399 (1,368 (1,404
11.30 10.57 10.29 10.48 10.87
@,711 (1,600 (1,558 1,587 (1,646
94.26 88.33 86.23 87.99 91.48
(14,272 (13,374 (13,056 (13,323 (13,851
14.67 13.59 12.99 12.97 13.21
(2,463 (2,282 (2,181 (2,178 (2,218
119.19 111.26 107.48 108.37 111.39
(2,608 (2,434 2,352 2.,3711 (2,437
208.92 193.62 185.93 187.56 193.09
(34,104 (31,607 (30,351 (30,617 (31,520
13.13 12.26 11.87 12.06 12.50
2,511 (2,344 (2,270 (2,306 (2,390
14.18 13.25 12.81 12.94 13.34
(198 @185 @an (180 (186
12.43 11.65 11.31 11.53 11.96
1,125 (1,054 (1,024 (1,043 (1,082
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(i 4)
G 204,307 965,028 209,901 1,207,239 254,634
(30,934 (146,115 (31,781 (182,788 ) (38,554 )
(k (D}
a 87.14 94.14 87.25 89.06 88.10
(m -0.17 -7.05 -6.33 -9.95 -1.17
D
2)
3)
62
4) () 9]
5) 2004
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2024
2024

32,531
192,302
5,770
21,704
789,127
120,580
381,883
13,076
71,550
1,498,669
499,185
79,265
1,815,942
513,493
3,816,816
1,084,273
2,086,020
8

5

273,554
16,374,560
56,300,974

795
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2036 02 992812 1,757,513
2076 ooh 190-584 1,984,448
2030 206 711 513 1,552,663
2091 ot a0 1,433,219
2097 170838 778 1,088,332
2098 (140- 108627 574,040
2024 (143,345,904 789,127
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2024

Paul Freeman

Bettina Mazzocchi

iShares

Geoff Radcliffe

Denise Voss

Keith Saldanha

Davina Saint

Vasiliki Pachatouridi

iShares
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Commission de Surveillance du
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2024
83,318,206 8.00
38,478,687 3.70
31,181,981 3.00
19,294,275 1.85
16,797,166 1.61
16,762,986 1.61
15,383,082 1.48
15,302,570 1.47
15,039,005 1.44
13,093,237 1.26
12,718,895 1.22
10,385,958 1.00
7,061,350 0.68
6,912,814 0.66
6,566,099 0.63
6,173,704 0.59
5,062,409 0.49
4,848,492 0.47
4,627,244 0.44
4,371,934 0.42
4,105,960 0.39
4,094,242 0.39
3,954,807 0.38
3,279,847 0.32
2,799,706 0.27
2,731,768 0.26
2,602,504 0.25
2,503,718 0.24
2,295,230 0.22
2,123,258 0.20
1,878,357 0.18
1,730,435 0.17
1,675,447 0.16
1,605,378 0.15
1,536,030 0.15
1,515,056 0.15
1,432,733 0.14
1,428,379 0.14
1,261,266 0.12
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1,133,900 0.11
1,129,154 0.11
1,089,419 0.10
862,236 0.08
686,257 0.07
628,000 0.06
570,016 0.05
393,575 0.04
392,827 0.04
291,041 0.03
212,700 0.02
204,684 0.02
202,472 0.02
200,850 0.02
385,931,346 37.07
197,213,982 18.94
26,466,460 2.54
25,404,306 2.44
20,095,734 1.93
17,152,876 1.65
8,371,687 0.80
7,804,015 0.75
7,139,710 0.69
5,053,236 0.49
4,903,665 0.47
4,172,171 0.40
3,987,203 0.38
2,723,813 0.26
2,616,067 0.25
1,963,950 0.19
1,717,033 0.16
1,593,819 0.15
1,029,443 0.10
932,056 0.09
682,057 0.07
575,823 0.06
553,943 0.05
515,455 0.05
475,584 0.05
466,701 0.04
406,946 0.04
382,924 0.04
380,228 0.04
370,767 0.04
354,535 0.03
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226,569 0.02
214,819 0.02
208,484 0.02
198,420 0.02
183,769 0.02
101,764 0.01
54,970 0.01
346,694,984 33.30
200,971,867 19.30
32,914,886 3.16
11,949,913 1.15
9,874,275 0.95
1,205,215 0.12
969,929 0.09
478,480 0.05
422,326 0.04
200,734 0.02
108,503 0.01
65,239 0.01
259,161,367 24.89
14,597,048 1.40
14,597,048 1.40
1,006,384,745 96.67
34,651,154 3.33
1,041,035,899 100.00
94,289,948 9.06
LS5t | e
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2024
2023 1,246,729 | 188,767 | 999,876 | 151,391 75.81 | 11,478
1,098,907 | 166,386 | 977,239 | 147,964 75.33 | 11,406
1,062,103 | 160,813 | 951,894 | 144,126 75.40 | 11,416
1,063,489 | 161,023 | 957,474 | 144,971 75.62 | 11,450
1,038,985 | 157,313 | 925,326 | 140,104 75.25 | 11,394
981,124 | 148,552 | 883,795 | 133,815 73.91 | 11,1901
10 993,605 | 150,442 | 900,125 | 136,288 73.36 | 11,107
11 1,080,409 | 163,585 | 950,125 | 143,858 76.13 | 11,527
12 1,097,159 | 166,121 | 994,242 | 150,538 78.86 | 11,940
2024 1,118,333 | 169,327 |1,008,481 | 152,694 78.66 | 11,910
1,134,156 | 171,723 | 999,226 | 151,293 77.85 | 11,787
1,051,928 | 159,272 | 946,746 | 143,347 78.74 | 11,922
2024
485,033.00 73,439

2023
3.70
( 2024 31 )
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BlackRock (Luxembourg) S.A.

2024 30 6,309,670 10 2,999

2024

Jonathan Griffin

Joanne Fitzgerald

Leon Schwab

Svetlana Butvina

Richard Gardner

Tarek Mahmoud

Michael Renner

Benjamin Daniel Gregson
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2010 15
2024
133,672,815,910.56 769,397,755.57 513,266,047.45
36,683,316,178.94 21,396,470,659.54 99,823,298,977.82

118,519,899,881.51
199,707,428.17
513,266,047.45
28,361,740,848.85
21,396,470,659.54
99,823,298,977.82

1962 14

7,583,293,977.45
2007 7,746,199,541.49
569,690,327.40

7,569,622,051.60
2012 30
575,375,788.60
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167.92
13.94
90.50

76

20.83

163.24
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23 103
2024 29
151.41 191.22
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2024 29

1,036,516,696 156,938,993
(51,831,538) (7,847,813)
@) 984,685,158 149,091,180
@) 11,716,928 1,774,060
14 8,786,687 1,330,392
@) 9,216,087 1,395,408
@) 18,897,987+ 2,861,344+
©) 964,968 146,106
©) 1,135,433 171,916
©) 6,234,188 943,918
©) 91,845,782 13,906,370
©) 586,831 88,852
(@ ©) 85,967 13,016
1,134,156,016 171,722,562
) 1,946,235 294,679
14 936,448 141,788
@) 39,771 6,022
©) 125,390,273+ 18,985,341+
@) 529,327 80,145
©) 3,726,951 564,298
©) 1,437,699 217,682
923,545 139,834
134,930,249 20,429,789

999,225,767 151,292,773
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2024 29

2024 29

999,225,767 151,292,773

52.58 7,961
52.45 7,941
87.46 1,822

8.61 965
77.85 11,787
170.98 27,911
11.09 2,121
52.85 8,002
52.50 7,949
83.26 12,606

9.13 1,533
178.75 29,179
11.32 2,165
70.54 10,680

8.60 1,404
10.87 1,646
91.48 13,851

13.21 2,218
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2024 29
2024 29
111.39 2,437
193.09 31,520
12.50 2,390
13.34 186

11.96 1,082
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2024 29

2023 31

925,326,117 140,103,627

51.60 7,813
51.46 7,792
86.01 1,792

8.55 959
75.25 11,394
166.93 27,250
10.76 2,058
51.87 7,854
51.52 7,801
80.32 12,161

9.00 1,511
174.16 28,430
10.96 2,096
68.35 10,349

8.38 1,368
10.48 1,587
87.99 13,323

12.97 2,178
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2024 29
2023 31
108.37 2,371
187.56 30,617
12.06 2,306
12.94 180

11.53 1,043
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2024 29

2022

31

23/107

1,128,318,997

53.

53.

92.

76.

174.

11.

53.

53.

81.

180.

11.

69.

10.

88.

13.

53

40

36

.05

31

06

05

81

45

12

.49

88

21

66

.94

57

33

59

170,838,779

8,105

8,085

1,924

1,015

11,554

28,414

2,113

8,147
8,093

12,282

1,594

29,527

2,144

10,547
1,459
1,600

13,374

2,282
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2024 29
2022 31
111.26 2,434
193.62 31,607
12.26 2,344
13.25 185

11.65 1,054
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2024 29

2021

31

25/107

1,365,246,053

61.

61.

108.

10.

86.

201.

12.

62.

61.

92.

10.

208.

12.

79.

10.

11.

99.

15.

89

73

18

60

91

30

63

21
80

02

95

35

76

74
51
97

59

57

206,711,905

9,371

9,347

2,253

1,188

13,159

32,860

2,415

9,419
9,357

13,933

1,839

34,011

2,440

12,073
1,716
1,812

15,079

2,615
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2024 29
2021 31
125.88 2,754
221.67 36,185
13.88 2,654
14.96 209

13.12 1,187
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2023 2024 29

925,326,117 140,103,627
(b 621,851 94,154
(b) 18,354,952 2,779,123
©) 2,883,854 436,644
(b 767,125 116,150
(b) 73,237 11,089
11 222 34
(b 22,701,241 3,437,195
©) 3,471,917 525,683
323,219 48,939
16 3,105 470
M, 12,493 1,892
91,624 13,873
108,449 16,420
1,048,602 158,769
5,059,409 766,045
17,641,832 2,671,150
©) (5,678,051) (859,714)
©) 236,648 35,831
©) 1,088,686 164,838
©) 51,174 7,748
©) (10,582,124) (1,602,239)
©) 3,861,369 584,650
O (708,073) (107,209)
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(1,776,095)




2023

2024

@
©
©
©
©
©

15
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29

22,049,696 3,338,544
(450, 462) (68,204)
1,260,240 190,813
679,142 102,829
4,633,846 701,611
(320,935) (48,593)
114,743 17,373
27,966,270 4,234,373
33,877,731 5,129,427
96,283,925 14,578,349

(56,007,372)

(8,480,076)

40,276,553 6,098,273
(254,634) (38,554)
999,225,767 151,292,773
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2023 2024 29

28,171 5,066 709 32,528
210,919 4,694 20,595 195,018
8,380 47 2,663 5,764
22,334 5 521 21,818
874,040 71,948 117,809 828,179
110,094 13,927 1,833 122,188
397,667 35,325 51,846 381,146
12,986 151 74 13,063
70,579 904 77 71,406
1,447,605 84,667 133,556 1,398,716
497,410 1,775 499,185
84,462 3,752 7,527 80,687
2,235,260 94,266 470,896 1,858,630
507,476 51,023 47,535 510,964
2,947,513 869,677 374 3,816,816
1,127,633 14,544 55,352 1,086,825
2,472,338 343,781 12,195 2,803,924
8 8
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2023 2024 29
258,164 10,311 1,575 266,900
16,325,743 1,404,311 1,355,494 16,374,560
46,101,771 10,199,203 56,300,974

795 795

30/107



EDINETOOOO
OO000oO00ooo0oo0onoOo(E3L398)

Oooo0oooOooooo
2024 29
Kingdom of Belgium
EUR 320,000 Government Bond 3.45% 352,639  0.03
22/6/2043
6,354,573  0.63
i 0
EUR 200,000 Aushet Services 1.5k 204,612 0.02
26/2/2027 USD 36,651 Digicel 0% 31/12/2030 10,075  0.00
AUD 580,000 AUStra"anGovef“me“t 215,920 0.02 USD 82,566 Digicel 0% 31/12/2030 18,578  0.00
Bond 1.75% 21/6/2051 USD 125,000 NCL 8.125% 15/1/2029 131,729 0.01
AUD 1,220,000 AUStralia Governnent 625.423  0.06 USD 25,000 NCL 8.375% 1/2/2028 26,188 0.00
Bond 3% 21/3/2047 USD 1,083,000 O1A Credit Punding 12, o0 o5 011
Usp 25,000 Mo Resources August 22,451 0.00 T 8.318% 20/7/2036 N '
2006 4.375% 1/4/2031 USD 2,381,000 RR 24 7.077% 15/1/2036 2,390,396 0.24
Usp 106,000 Mineral Resources 111,362 0.01 Star Energy Geothernal
9.25% 1/10/2028 Darajat 11 / Star
1179777 0.1 USD 300,000 Energy Geothermal 275,219  0.03
Salak 4.85% 14/10/2038
ams-0SRAM 10.5% Symphony CLO 38 8.219%
EUR 200,000 * . ymphony :
s 30/3/2029 221,262 0.02 UsD 1,190,000 24/4/2036 1,197,736  0.12
Republic of Austria 5,139,547 0.51
EUR 300,000 Government Bond 0% 194,880 0.02
20/10/2040 Banco do Brasil 6.25%
Republic of Austria USD 400,000 o/ niiaw 406,374  0.04
EUR 1,460,000 Government Bond 0.75% 1,501,136 0.15 Brazil Letras do
20/10/2026 ) BRL 163,000 Tesouro Nacional 0% 3,250,609  0.33
Republic of Austria 1/4/2024
EUR 690,000 Government Bond 1.5% 444,239 0.04 Brazil Notas do
2/11/2086 . BRL 169,260 Tesouro Nacional Serie 3,401,018 0.34
Republic of Austria F 10% 1/1/2025
EUR 350,000 Government Bond 1.85% 295,806  0.03 Brazil Notas do
23/5/2949 ) BRL 141,210 Tesouro Nacional Serie 2,877,870 0.29
Republic of Austrlau F 10% 1/1/2027
EUR 990,000 Government Bond 2.1% 814,098 0.08 Brazil Notas do
20/9/2117 ) BRL 150,000 Tesouro Nacional Serie 2,942,005 0.29
EUR 1,426,000 zepUbllc ifBAuZtglgw 1,552,986  0.16 F 10 1/1/2033
> s overnmen on 9% 5 5 .
93512029 12,877,876  1.29
5,024,407 0.50 1011778 BC ULC / New
A Busch Ing USD 22,000 Red Finance 3.5% 19,851  0.00
GBP 100,000 4; Zng;;o;ZC noev 124,748 0.01 157272029
0 > 1011778 BC ULC / New
E"a_Transm'fs'O” USD 22,000 Red Finance 3.875% 20,487  0.00
EUR 100,000 Belgium 3.75% 107,780  0.01 15/1/2028
16/1/2036 1011778 BC ULC / New
FLUVIUS System u USD 25,000 Red Finance 4% 21,989  0.00
EUR 900,000 Operator CVBA 3.875% 989,861 0.10 15/10/2030
18/3/203} 1011778 BC ULC / New
GBP 100,000 KBC 1.25% 21/9/2027 114,505  0.01 USD 30,000 Red Finance 4.375% 28158 0.01
EUR 2,690,000 :Ingdom 0: gelglgmlw 2,471,203  0.25 15/1/2028
overnmen on -1 - -
’ ’ ’ ’ Bombardier 7.125%
izggé§g32f selgiun USD 25,000 15/6/2026 25,192 0.00
i iu P
Bombardier 7.5%
EUR 450,000 Government Bond 1.4% 309,017 0.03 USb 122,000 1/2/2029 123,855 0.01
22/6/2053 .
c ) Bombardier 8.75%
EUR 326,000 glngdom 0: gelglgmlsw 264,318  0.03 O wsm1sa0m0 e o
N overnmen on - (] ) - H
22/6/2066 CAD 872,000 CAnadian Government 445,522 0.04
e i Bond 1.75% 1/12/2053
Ingdom ot Selgrum Canadian Government
EUR 1,581,000 gg;z;ggggt Bond 2.75% 1,620,502 0.16 CAD 960,000 o "+ o 1/12/2051 527,969  0.05
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Canadian Government Bain Capital Credit
CAD 420,000 Bond 2.75% 1/12/2048 274,490 0.03 USD 834,000 CLO 2020-4 7.068% 837,099  0.08
Canadian Government 20/10/2036
CAD 480,000 54 5 7% 1/12/2064 306,825 0.03 Ballyrock CLO 2020-2
N USD 487,768 487,837 0.05
Canadian Government 6.589% 20/10/2031
CAD 3,200,000 2,359,744 0.24 -
Bond 3.5% 1/3/2034 CIFC Funding 2014-111
N USD 698,973 701,358 0.07
Canadian Government 6.779% 22/10/2031
CAD 833,000 617,001 0.06 -
Bond 3.5% 1/12/2045 CIFC Funding 2017-1V
N USsb 950,000 952,645 0.10
Canadian Government 7.13% 24/10/2030
CAD 510,000 400,070 0.04
Bond 4% 1/6/2041 Eaton Vance CLO 2015-1
_ usb 1,000,000 1,000,398 0.10
GFL Environmental 4% 6.829% 20/1/2030
usb 80,000 73,276  0.01
1/8/2028 Eaton Vance CLO 2015-1
Usb 250,000 250,411  0.03
Methanex 5.125% 7.029% 20/1/2030
USD 25,000 23,973  0.00 -
15/10/2027 Fantasia 0%
uUsb 200,000 Kk 5,500 0.00
Parkland 4.5% 9/1/2023
Usb 7,000 6,394 0.00 -
1/10/2029 USD 200.000 Fantasia 11.875% 5500 0.00
Province of New ’ 1/6/2023** ’ ;
CAD 4,000 Brunswick Canada 3.05% 2,305 0.00 Gaci First Investment
14/8/2050 USD 200,000 5% 13/10/2027 198,963 0.02
Province of Ontario Gaci First Investment
CAD 3,345,000 Canada 2.4% 2/6/2026 2,373,367 0.24 uUsb 200,000 5 250 13/10/2032* 200,500 0.02
Province of Quebec Galaxy XXI1 CLO 6.776%
CAD 900,000 Canada 3.9% 22/11/2032 653,286  0.07 usb 1,250,000 16/4/2034 1,250,885 0.13
Province of Goldentree Loan
CAD 4,598,000 Saskatchewan Canada 2,540,270 0.25 USD 320,000 Management US CLO 5 320,851 0.03
2.95% 2/6/2058 7.129% 20/10/2032
Rogers Communications KKR CLO 17 6.656%
uUsb 219,000 5.3% 15/2/2034* 215,247  0.02 usb 1,000,000 15/4/2034 996,228 0.10
Toronto-Dominion KSA Sukuk 3.628%
uUsb 400,000 385,654 0.04
GBP 100,000 Bank/The 2.875% 118,241 0.01 20/4/2027
5/4/2027 Madison Park Funding
11,203,728 1.12 USD 706,695 XXVI 6.781% 29/7/2030 708,886 0.07
{
USD 400,000 AP Sukuk 4.5 393,674 0.04
USD 350,000 ACAS CLO 2015-1 7.16% 3/11/2025
’ 18/10/2028 349,212 0.03 Neuberger Berman Loan
AGL CLO 3 6.876% USD 3,000,000 Advisers CLO 35 6.911% 3,014,147  0.30
usb 2,500,000 15/1/2033 2,500,909 0.25 19/1/2033
AGL CLO 3 7.276% OCP CLO 2020-18 6.669%
D .
USD 500,000 'C . oon 498,865 0.05 USD 500,000 /- o030 500,275  0.05
AGL CLO 3 8.876% Octagon Investment
USD 1,413,000 o/ /o033 1,409,078  0.14 USD 645,411 Partners 18-R 6.536% 646,301  0.06
y 16/4/2031
USD 500,000 23545;;:2CL0 2 6.969% 501,576  0.05 0ZLM V1 7.328%
Usb 600,000 ) 600,300 0.06
UsD 585,000 AL Core CLO 27.479% 585,104  0.06 177472031
’ 20/4/2032 ’ . Palmer Square CLO
AGL Core CLO 4 6.649% USD 625,270 2018-2 6.676% 626,020 0.06
Usb 500,000 20/4/2033 500,957 0.05 16/7/2031
ANCHORAGE CAPITAL CLO Palmer Square CLO
USD 532,445 | o o ceon 13/4/2031 532,656 0.05 USD 320,000 2020-3 7.607% 321,046  0.03
Apidos CLO XX 7.126% 15/11/2036
USD 400,000 o oo 400,429 0.04 Peace Park CLO 6.709%
4 usb 800,000 801,750 0.08
Apidos CLO XXX 6.7% 20/10/2034
USb 597,206 599,031 0.06 :
18/10/2031 Pikes Peak CLO 4
a Usb 250,000 250,626  0.03
USD 2,267,000 AP1dos CLO XXXII 2,271,543  0.23 6.776% 15/7/2034
’ ’ 6.899% 20/1/2033 ’ ’ ) Regatta IX Funding
N USD 300,000 300,136  0.03
Apidos CLO XXXI1 8.028% 17/4/2030
uUsb 250,000 7.979% 20/1/2033 250,190 0.02 Regatta XVl Funding
N uUsb 250,000 ) 251,826  0.03
USD 750,000 AP1dos CLO XXXIX 750,454  0.08 9.476% 15/1/2033
’ 6.618% 21/4/2035 ’ :
*kk (b)
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Regatta XXI Funding
S0 599000 7 279 2071072034 s 008 ONY 36,000,000 CMina Covernment Bond o5 400 g 5
Rockford Tower CLO T 1.99% 9/4/2025 T .
USD 408,516 2018-1 6.681% 408,509 0.04 China Government Bond
20/5/2031 CNY 14,520,000 ) 0% 25/12/2024 2,027,509 0.20
USD 685,000 RR 5 7.226% 15/10/2031 688,470 0.07 China Government Bond
Saudi Electricity CNY 61,000,000 2.37% 20/1/2027 8,535,452 0.85
USD 200,000 Sukuk Programme 4.632% 193,250 0.02 China Government Bond
11/4/2033 CNY 50,000,000 2.5% 25/7/2027 7,018,653 0.70
Seagate HDD Cayman China Government Bond
usb 77,000 9.625% 1/12/2032 87,230 0.01 CNY 6,700,000 2 6% 1/9/2032 946,394 0.10
Symphony CLO XXIV China Government Bond
USD 250,000 6.777% 23/1/2032 250,328 0.02 CNY 25,000,000 2 62% 25/9/2029 3,532,734 0.35
TIAA CLO IV 6.809% China Government Bond
USD 500,000 501,186 0.05 R ) R , .
20/1/2032 CNY 67,400,000 2.68% 21/5/2030 9,553,855 0.96
TICP CLO IX 6.719% China Government Bond
USD 303,715 304,059 0.03 .
20/1/2031 CNY 10,000,000 2 7% 3/11/2026 1,408,551 0.14
Trafford Centre China Government Bond
GBP 200,000 Finance 6.165% 181,217  0.02 CNY 90,000,000, 7ey 177972032 12,833,680  1.29
28/7/2035 i
Trinitas CLO XI1 CNY 60,000,000 gh;;; fgﬁ;;gg;; Bond g 564,712 0.86
USD 476,000 477,754 0.05 - (90
7.323% 25/4/2033 China Government Bond
Trinitas CLO XIV CNY 27,700,000 5. 8% 24/3/2029 3,951,047 0.40
usb 1,750,000 1,750,087 0.18 "
7.586% 25/1/2034 China Government Bond
Trinitas CLO XIV CNY 21,800,000 o0 = /11 /2032 3,128,484  0.31
usb 2,000,000 2,000,100 0.20 -oh
8.586% 25/1/2034 ONY 26,000,000 CMina Covernment Bond - o) gy g g7
- {/ E] ’ E] E] -
USD 835,000 0Y2 CLO 2014-4 7.176% a6 533 0.08 2.85% 4/6/2027
L4/1/2031 ONY 10,000,000 CMINa Covernment Bond -, 0 aeg g 4y
- 0 t] ’ ’ ) -
USD 241,953 O¥a CLO 2018-1 6.521% 242,254 0.02 2.89% 18/11/2031
19/4/2031 ONY 28,350,000 CMina Government Bond -, ooy 10y g g6
- { ’ 3 ’ ’ -
USD 1,000,000 'OY3 CLO 2018-2.6.826% ) o) 750 .10 3.39% 16/3/2050
15/7/2031 Y 1.900 00o China Government Bond 320028 0.03
36,667,718 3.67 ’ ’ 3.4% 15/7/2072 ’ i
China Government Bond
Celulosa Arauco y CNY 6,900,000 3.79% 12/4/2051 1,170,304 0.12
USD 200,000 Constitucion 4.2% 183,387 0.02 China Government Bond
29/1/2030 CNY 2,950,000 3.73% 25/5/2070 527,424 0.05
Chile Government China Government Bond
USD 200,000 International Bond 170,201 0.02 CNY 2,000,000 3.74% 22/9/2035 317,485  0.03
2.45% 31/1/2031 China Government Bond
Chile Government CNY 1,500,000 3.81% 14/9/2050 257,891 0.03
USD 500,000 International Bond 365,913 0.04 China Government Bond
3.1% 7/5/2041% CNY 8,800,000 3.97% 23/7/2048 1,526,174 0.15
Chile Government China Government Bond
USD 200,000 International Bond 193,587 0.02 CNY 3,000,000 4% 24/6/2069 565,940  0.06
3.125% 21/1/2026 China Government Bond
Chile Government CNY 4,800,000 4.03% 21/6/2040 806,798 0.08
Usb 1,176,000 International Bond 849,489  0.08 China Government Bond
3.5% 25/1/2050" CNY 2,300,000 ) o5y 247772047 400,996  0.04
Chile Government China Government Bond
USD 2,500,000 International Bond 2,480,638 0.25 CNY 6,000,000 " o 59/10/2048 1,059,572 0.11
4.85% 22/1/2029 china G t Bond
Inversiones. CHPC CNY 3,000,000 ;;azs%i;gji" on 538,635  0.05
USD 500,000 y 481,737 0.05 - i
4.375% 4/4/2027 Industrial &
Nacional del Cobre de Commercial Bank of
USD 200,000 Chille 4.25% 17/7/2042 154,175 0.01 USD 200,000 china 1.625% 183,004 0.02
4,879,127 0.49 28/10/2026
83,984,404 8.41
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Altice France 11.5%
Colombia Government EUR 100,000 1/2/2027 110,934 0.01
USD 800,000 International Bond 753,508  0.07 EUR 100,000 AXA 6.375% 16/7/2033 111,129  0.01
3.875% 25/4/2027 Banijay Entertainment
Colonbian TES 6% EUR 100,000 "~ oo 113,888  0.01
COP 5,091,500,000 1,159,604  0.12
28/4/2928 . Banque Federative du
COP 4,912,300,000 22;2T2522 TES 7 1,088,879  0.11 EUR 1,700,000 Credit Mutuel 3.625% 1,832,509 0.18
- 14/9/2032*
0
COP 1,074,000,000 gg;ig?;ggoTES 7.25% 194,052 0.02 Banque Federative du
Colonbian TES 13.25% EUR 1,100,000 Credit Mutuel 3.75% 1,196,923  0.12
COP 4,606,000,000 ¢ 1nooo 1,388,196 0.14 é/2/203§ erative 4
Ecopetrol 5.375% anque Federative du
USD 100,000 /e /o006* 98,546 0.01 EUR 700,000 Credit Mutuel 4.125% 779,882 0.08
Ecopetrol 5.875% 18/9/2030
USD 100,000 28/5/2045 73,970 -01 Banque Federative du
4,756,755 .48 EUR 100,000 Credit Mutuel 4.125% 111,646  0.01
14/6/2033
Croatia Government Banque Federative du
EUR 630,000 International 565,986  0.06 EUR 300,000 Credit Mutuel 4.375% 318,236  0.03
Bond 1.125% 4/3/2033" 11/1/2034*
BNP Paribas 0.5%
Czech Republic EUR 2,500,000 0 1mog 2,458,851 0.25
CZK 9,800,000 Government Bond 361,641 .03 BNP Paribas 1.875%
1.75% 23/6/2032 GBP 100,000 /1o n007* 112,285 0.01
Czech Republic BNP Paribas 3.375%
CZK 47,990,000 Government Bond 1,971,565 .20 GBP 100,000 23/1/2026 122,147 0.01
2.75% 23/7/2029 BNP Paribas 4.042%
Czech Republic EUR 600,000 ook 649,469  0.07
CZK 41,160,000 Government Bond 1,900,331 .19 BNP Paribas 4.25%
5% 30/9/2030 EUR 1,500,000 o oo 1,666,766  0.17
4,233,537 -42 BNP Paribas 6.875%
EUR 200,000 /. oo 222,958  0.02
EUR 450,000 AP Voller - Maersk 485.957  0.05 EUR 2,100,000 BPCE 3.5% 25/1/2028" 2,267,032 0.23
g-7?%b5/3/§032 . EUR 200,000 BPCE 3.875% 25/1/2036 216,666  0.02
arisberg breweries - - 0
EUR 1,002,000 " 70 n0a3* 1,138,594 0.11 EUR 2,200,000 ggij;zoggilcole 0-375% 5 0g6.508  0.21
Danske Bank 4.125% .
EUR 2,219,000 o "0 00 2,442,363  0.25 EUR 100,000 i;?g;ZEEEOpea” 3.375% 107,930  0.01
Denmark Government .
DKK 4,800,000 54 0.5% 15/11/2027 650,339 0.06 EUR 200,000 5':?;;';;;2/283gia”°e 193,063  0.02
DKK 4,300,000 Denmark Government 778,328 0.08 lectricite d
» , Bond 4.5% 15/11/2039 , - EUR 300,000 Elec}rljlfe e France 326,469  0.03
5,495,581 =95 EiZiﬁr?C?tiosz France
EUR 400,000 " oo 1o0an 446,719  0.05
EWR 100,000 ANIstrom 3 Oy 3.625% 101,796  0.01 Electricite do F
'] * I -
4/2/2028 EUR 300,000 - couriette de France 336,327 0.03
EUR 630 000 Finland Government 4.625% 25/1/2043
’ Bond 0.125% 15/9/2031 560,176 -05 Electricite de France
0 GBP 200,000 _ 248,318  0.03
EUR 150.000 Finland Government 75 233 o1 6% 29/1/2026
’ Bond 0.125% 15/4/2052 g : EUR 1,400,000 Engie 3.875% 6/1/2031 1,528,263 0.15
- i 0
EUR 80,000 Finland Government 62,721 o1 EUR 400,000 Engl? 4.5% 6/9/2042 448,114 0.05
Bond 1.375% 15/4/2047 EUR 100,000 FOTVia 3.75% 104.107  0.01
EUR 170.000 Finland Government 171.875 02 ’ 15/6/2028"* s .
’ Bond 2.625% 4/7/2042 ’ . French Republic
Finland Government EUR 25,000 Government Bond OAT 0% 26,174  0.00
EUR 500,000 o "o 1e 072033 547,078  0.05 oo rar2008
1,518,879 -15 French Republic
EUR 2,449,000 Government Bond OAT 1,758,395 0.18
Altice France 4.25% 0.5% 25/5/2040
EUR 100,000 s 85,305 0.01 -9
15/10/2029 ; French Republic
USD 200,000 A}t;ce France 8.125% 183,483 .02 EUR 2,720,000 Government Bond OAT 1,765,401 0.18
/272027 0.5% 25/6/2044
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French Republic Bayer 4.625%
EUR 856,000 < , }
EUR 390,000 Government Bond OAT 161,950  0.02 ’ 26/5/2033 934,564 0.10
0.5% 25/5/2072 EUR 100,000 Bayer 5.375% 25/3/2082 100,562  0.01
French Republic EUR 100,000 Bayer 7% 25/9/2083 109,144  0.01
EUR 4,320,000 Government Bond OAT 4,336,075 0.43 Bundesobligation 0%
»320, »330, EUR 17,407,000 18,032,371  1.80
0.75% 25/2/2028 10/10/2025*
- i i ()
French Republic EUR 31,780,000 Cundesobligation 1.3% .5 00) 647 3.31
EUR 880,000 Government Bond OAT 654,567 0.07 15/10/2027
1.5% 25/5/2050 Bundesobligation 2.4%
EUR 3,300,000 3,566,920  0.36
French Republic 19/10/2028*
EUR 240,000 Government Bond OAT 2% 204,726  0.02 Bundesrepublik
25/5/2048 EUR 1,150,000 Devtschland 616,032 0.06
French Republic Bundesanleihe 0%
EUR 2,900,000 Government Bond OAT 3,142,201 0.31 15/8/2052
2.75% 25/2/2029 Cheplapharm
French Republic EUR 200,000 Arzneimittel 7.5% 229,759 0.02
EUR 897,000 Government Bond OAT 3% 927,290  0.09 15/5/2030
25/6/2049 Commerzbank 4.625%
EUR 100,000 109,170  0.01
French Republic 17/1/2031
EUR 10,000 Government Bond OAT 10,804  0.00 EUR 400,000 Ccommerzbank 5.25% 447,554 0.05
3.25% 25/5/2045 25/3/2029
- 0
French Republic EUR 200,000 Commerzbank 6.125% 210,096  0.02
EUR 1,030,000 Government Bond OAT 1,173,550 0.12 9/10/2025
0)
3.5% 25/11/2033 EUR 200,000 CoTmerzbank 6.5 203,522 0.02
French Republic 9/10/2029 i
EUR 519,000 Government Bond OAT 4% 642,505  0.06 EUR 160,000 Deutsche Bahn Finance 183,181 0.02
95/4/2060 4% 23/11/2043
EUR 100,000 iliad 5.375% 15/2/2029 110,122 0.01 EUR 700,000 DegtjChe Bank 1.875% 707,152 0.07
iliad 5.625% 237212028
EUR 300,000 334,074  0.03 )
15/2/2030 cP 100,000 Deutsche Bank 2.625% 123,673 0.01
EUR 100,000 Loxam 3.75% 15/7/2026 107,504  0.01 ;6/12/ﬁ°23 308
tsche Ban .
Orange 2.375% EUR 600,000 _°Y * 629,074 0.07
EUR 200,000 .5 - 212,355  0.02 ;4/2/23285 »
Paprec 7.25% GBP 100,000 _cutsche Bank <h 123,237 0.01
EUR 100,000 17/11/2029 115,494 0.01 ;4/2/22268 o
H 0 eutsche ban (]
EUR 200,000 z;;iggzg£OUDe 3.875% 212,121 0.02 EUR 100,000 0o 103,394  0.01
EUR 281,000 E.ON 3.75% 15/1/2036™ 300,604 0.03
RCI Banque 2.625% ’ ) ’
EUR 400,000 o0 426,377 0.05 EnBW Energie Baden-
RTE Reseau de EUR 100,000 Wuerttemberg 5.25% 109,573 0.01
Transport 23/1/2084
EUR 400,000 . s 437,799 0.04 i )
d*Electricite SADIR EUR 200,000 Curogrid 3.279% 212,047 0.02
3.75% 4/7/2035 2/9/20?3 N
Societe Des Grands EUR 1,100,000 “;Ogr' -fech 1,196,402 0.12
EUR 2,100,000 Projets EPIC 1.125% 1,855,510 0.19 E7 4 29303 o155
25/5/2034 EUR 300,000 —-ro9rta s.sioh 324,265 0.03
GBP 100,000 S°ciete Generale 124,132 0.01 ;é$/§034 ia DE 2023
001 875% 371072024 ’ . EUR 167,652 utonoria 182,411 0.02
5.014% 26/1/2043
EUR 300,000 |Cleperformance 5.75% 333,067 0.03 6 thal 3.6254%
O 20/11/2031* : . EUR 100,000 1r3i2igozg* -0e9% 107,166  0.01
TotalEnergies Capital 5 .
GBP 100,000 International 1.66% 118,221  0.01 EUR 100,000 T Troplast 9.375% 112,415  0.01
22/7/2026 13676§8§2Itungs 8.75%
Veolia Environnement EUR 132,456 - -9 156,222 0.02
EUR 200,000 1 gore 1 6 1mog® 201,037 0.02 iigjgigigtalt o
37,777,398 3.78 EUR 2,500,000 Wiederaufbau 0% 2,380,654 0.24
15/9/2028
0 *
EUR 500,000 Bayer 1.375% 6/7/2032 427,369  0.04 Kredltanstalt Fuer
EUR 1,170,000 Bayer 4% 26/8/2026 1,268,407 0.13 EUR 000" Wiederaistall 05760 4688 0.00
EUR 100,000 Bayer 4.5% 25/3/2082* 101,609  0.01 ’ 23/4/2030 ’ ’ ’
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Kreditanstalt fuer Indonesia Treasury
000 .
EUR 2,514,000 Wiederaufbau 0.875% 2,006,797 0.20 DR 25,876,000, Bond 8.25% 15/5/2029 1,771,3%0  0.18
4/7/2039 Indonesia Treasury
EUR 200,000 Merck 1.625% 25/6/2079 212,550 0.02 | DR 27-431.000.000 o, e ooy 15/5/203  1:967-840 020
Red & Black Auto Indonesia Treasury
EUR 100,000 Germany 10 UG 5.062% 109,015 0.01 IR 6,894,000,000 Bond 8.375% 15/9/2026 459,966 0.04
15/9/2032 Pertamina Persero
Schaeffler 4.5% USD 350,000, 475 21/1/2050 269,281 0.02
EUR 100,000 109,506 0.01 R
14/8/2026 USD 200.000 Pertamina Persero 191.073  0.02
State of North Rhine- ’ 5.625% 20/5/2043 ’ i
EUR 640,000 Westphalia Germany 522,588 0.05 Perusahaan Penerbit
1.65% 16/5/2047 USD 880,000 SBSN Indonesia 111 863,302 0.09
Techem 4.7% 6/6/2032
EUR 124,000 Verwaltungsgesellschaft 132,824 0.01 Perusahaan Penerbit
675 mbH 2% 15/7/2025 USD 1,000,000 SBSN Indonesia 111 1,038,275 0.10
Tele Columbus 3.875% 5.6% 15/11/2033"
EUR 100,000 67,646  0.01 -
2/5/2025 12,648,196  1.26
i {
EUR 200,000 g;;;gggce 5. 75% 222,469 0.02
Asian Development Bank
69,768,279  6.98 EUR 660,000 1.95% 22/7/2032* 663,998 0.06
Asian Development Bank
Hong Kong Government usb 2,260,000 4_875% 26/9/2028 2,266,686 0.23
USD 200,000 International Bond 202,058 0.02 European Investment
4.625% 11/1/2033 EUR 550,000 o " " s 1e/6/2040 378,452  0.04
USD 200,000 Lenovo 6.536% 27/7/2032 209,197 0.02 European Investment
Xiaoni Best Time EUR 2,622,000 o " 7 o00s®  2-833,245  0.28
USD 200,000 International 4.1% 141,327 0.01 European Union 0.4%
14/7/2051 EUR 5,400,000 0o 4,188,906  0.42
552,582 0.05 European Union 1.25%
580,000 .
EUR 1, , 4/2/2043 1,223,843 0.12
HUF 168,640,000 Hungary Government Bond 390,500  0.04 Internat|0n§I Bank for
3% 21/8/2030 Reconstruction &
Hungary Government Bond USD 3,630,000 Development 0.75% 2,887,794 0.29
HUF 257,850,000 6.75% 22/10/2028 731,748 0.07 26/8/2030
Hungary Government 14,442,924 1.44
EUR 1,315,000 International Bond 1,059,531 0.11
1.75% 5/6/2035 EUR 200,000 AIB 5.25% 9/10/2024 214,110 0.02
2,181,779 0.22 Ardagh Packaging
EUR 200,000 Finance / Ardagh USA 196,242  0.02
i Y L1259 026
EUR 200,000 Power Finance 1.841% 192,230 0.02 2.125% 15/8/2
21/9/2028 EUR 500.000 Ares European CLO VII 540 581 0.05
USD 200,000 REC 3.875% 7/7/2027 189,363 0.02 ’ 5.442% 15/10/2030 ’ :
381,593 0.04 Avoca CLO XXI1 5.242%
2 EUR 2 .
UR 255,000 15/4/2035 270,399 0.03
Indonesia Government EUR 200.000 CRH SWW Finance 4% 291,342 0.02
USD 400,000 International Bond 389,426  0.04 117772031 ’
5.125% 15/1/2045" EUR 350,000 CRn SMW Finance 4.25% g9y 463 .04
Indonesia Treasury Bond 11/7/2035
IDR 4,374,000,000 274,436  0.03
5.5% 15/4/2026 EUR 318,000 CVC Cordatus Loan Fund 336,914 0.03
H 1V 5.243% 22/2/2034
DR 7,535,000,000 |Ndonesta Treasury Bond ) 4, o o5
999,04, ’ - Fund
6.125% 15/5/2028 ER 250,000 C'C Cordatus Loan Fund - op o, o.03
IDR Indonesia Treasury Bond 1.305.320  0.13 V 5.47% 21/7/2030
20,159,000,000 7% 15/5/2027 AN ) EUR 150,000 henley CLO IV'5.298% 159,145  0.01
IDR Indonesia Treasury Bond 1221903 0.12 25/4/2034
18,605,000,000 7.125% 15/6/2038 S : EUR 172,000 |nVesco Euro CLO ITI 184,582 0.02
IDR Indonesia Treasury Bond 1.333.821  0.13 5.692% 15/7/2032
19,728,000,000 7.5% 15/5/2038 D . EUR 250,000 |"vesco Euro CLO IV 266,895  0.03
IDR Indonesia Treasury Bond 1.087.719 0.1 5.642% 15/4/2033
17,000,000,000 8.125% 15/5/2024 el . EUR 500,000 \nvesco Euro CLOV 534,346 0.05
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Ireland Government doValue 3.375%
. EUR 100,000 * s -
EUR 990,000 Bond 1.7% 15/5/2037 927,682  0.09 31/7/2026 94,375 0.01
Ireland Government Engineering -
EUR 551,000 Bond 3% 18/10/2043 598,004 0.06 EUR 100,000 Ingegneria Informatica 117,063 0.02
Last Mile Logistics - 11.125% 15/5/2028"
GBP 400,000 CMBS 2023-1 UK 7.57% 510,427 0.05 EUR 1,405,000 Eni 1% 11/10/2034* 1,146,894 0.11
17/8/2033 EUR 1,335,000 Eni 4.25% 19/5/2033 1,479,866 0.15
Last Mile PE 2021 Fiber Bidco 7.97%
EUR 499,897 4.815% 17/8/2031 537,862  0.05 EUR 200,000 15/1/2030 219,585  0.02
Last Mile PE 2021 IMA Industria Macchine
EUR 151,968 ¢ 115y 17/8/2031 163,032 0.02 EUR 100,000 Automatiche 3.75% 103,819 0.01
Last Mile PE 2021 15/1/2028
EUR 136,971 5.515% 17/8/2031 146,952 0.02 Infrastrutture
EUR 500,000 Linde 1.375% 31/3/2031 476,244  0.05 EUR 100,000 Wireless Italiane 98,951 0.01
EUR 200,000 Linde 3.2% 14/2/2031* 215,006  0.02 1.625% 21/10/2028
Linde 3.375% Intesa Sanpaolo 0.75%
EUR 1,100,000 12/6/2029* 1,195,819 0.13 EUR 260,000 4/12/2024 275,651  0.03
LT Autorahoitus 111 Intesa Sanpaolo 5.148%
GBP 219,000 254,271  0.02
EUR 200,000 6.627% 18/12/2032 222,394 0.02 10/6/2030
Lt Autorahoitus 1V Italy Buoni Poliennali
EUR 200,626, ooy 18/7/2033 218,495 0.02 EUR 850,000 Del Tesoro 1.1% 864,975  0.09
Northwoods Capital 19 17472027
EUR 250,000 EUro 6.445% 25/11/2033 265,922  0.03 Italy Buoni Poliennali
Rockford Tower Europe EUR 2,256,000 Del Tesoro 1.45% 1,859,498 0.19
EUR 527,000 CLO 2019-1 5.57% 563,737  0.06 1/3/2036
20/1/2033 Italy Buoni Poliennali
RRE 5 Loan Management EUR 2,526,000 Del Tesoro 1.5% 1,714,985 0.17
EUR 999,000 5 60y 15/1/2087 1.074.817 0.1 307472045
Sound Point Euro CLO Italy Buoni Poliennali
EUR 250,000 111 Funding 6.242% 268,879  0.03 EUR 866,000 Del Tesoro 2.45% 676,028  0.07
15/4/2033 1/9/2050
Taurus 2021-1 UK 6.52% Italy Buoni Poliennali
GBP 110,191 - = hoaq 138,419 0.01 EUR 5,000 Del Tesoro 2.7% 4,225  0.00
Taurus 2021-1 UK 6.87% 1/3/2047*
GBP 99,271 17/5/2031 124,580  0.01 Italy Buoni Poliennali
Taurus 2021-1 UK 7.82% EUR 1,970,000 Del Tesoro 2.95% 1,865,957 0.19
BP 145,92 .
Gl 5,928 17/5/2031 183,203  0.02 1/9/2038
Virgin Media Vendor Italy Buoni Poliennali
GBP 100,000 Financing Notes 111 113,078  0.01 EUR 5,000 Del Tesoro 3.45% 4,780  0.00
4.875% 15/7/2028 1/3/2048
Voya Euro CLO 111 Italy Buoni Poliennali
EUR 158,000 - oo 15/4/2033 168,943 0.02 EUR 5,810,000 Del Tesoro 3.5% 6,319,940 0.63
Voya Euro CLO IV 15/1/2026
EUR 1,186,000 5.692% 15/10/2034 1,268,557  0.13 Italy Buoni Poliennali
12.965.133  L.31 EUR 270,000 Del Tesoro 3.85% 274,728 0.03
1/9/2049
EUR 900,000 ASTM 1.5% 25/1/2030 832,777 0.08 CUR. 3.010.000 éti'¥ B“°“'45°"e“”a" 3353 054 0.3
- el Tesoro 4% .
Azzurra Aeroporti ’ ’ ’ ’
SRR 2 sy q0rs/2024 e 0 ?ggislggiii Poliennali
Azzurra Aeroporti
0
EUR 100,000 2 625% 30/5/2027 102,428 0.01 EUR 5,460,000 Del Tesoro 4.1% 6,126,068 0.61
- R 1/2/2029
Banca Monte dei Paschi Italy Buoni Poliennali
EUR 100,000 di Si 6.75% 113,855 0.01
5;9/;823* ' EUR 1,100,000 Del Tesoro 4.35% 1,248,475 0.12
EUR 115,000 Canco BPM3.25% 121,803  0.01 igiiéiofial 4.664%
’ 14/1/2031 ’ . EUR 191,363 26/2/2035 y 4 208,134  0.02
EUR 1 B BPM 6% 14/6/202 . R
UR 150,000 C:E:Zri Meigeco/g/481; 170,188 0.02 EUR 200,000 Nexi 2.125% 30/4/2029* 192,718 0.02
EUR 100,000 ) . i 625!
Y 157572028 109,128 0.0 EUR 216,000 IZ}??ZEZQta"a 1.625% 203,341 0.02
Cerved 9.175%
EUR 100,000 15/2/2029% 105,139 0.01
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Telecom Italia 6.875% Japan Government
EUR 100,000 .
’ 15/2/2028 115,369 0.01 JPY 151,850,000 Twenty Year Bond 0.3% 891,055 0.09
UniCredit 4.45% 20/9/2039
EUR 150,000 , .
16/2/2029 164,542 0.02 Japan Government
UniCredit 7.296% JPY 603,650,000 Twenty Year Bond 0.4% 3,546,173  0.36
Usb 200,000 2/4/2034* 204,154  0.02 20/6/2040
30,908,242 3.09 Japan Government
JPY 122,000,000 Twenty Year Bond 0.6% 777,081 0.08
East Japan Railway 20/6/2037
EUR 700,000 4.389% 5/9/2043* 805,328 0.08 Japan Government
Japan Bank for JPY 3,500,000 Twenty Year Bond 0.6% 22,127 0.00
International 20/12/2037
USD 800,000 Cooperation 4.875% 807,534  0.08 Japan Government
18/10/2028 JPY 33,200,000 Twenty Year Bond 0.7% 214,820 0.02
Japan Expressway and 20/3/2037
JPY 100,000,000 Debt Repayment Agency 472,152 0.05 Japan Government Two
0.306% 31/3/2050 JPY 1,870,000,000 Year Bond 0.005% 12,495,774  1.25
Japan Government Five 1/8/2025
JPY 674,100,000 Year Bond 0.2% 4,488,270  0.45 Mitsubishi URJ
20/6/2028 USD 200,000 Financial 2.309% 164,097 0.02
*
Japan Government Forty 29/7/2932_
JPY 607,200,000 Year Bond 0.5% 2,727,494  0.27 Mitsubishi UFJ
20/3/2059 USD 200,000 Financial 5.441% 202,666  0.02
Japan Government Forty 22/2/2034
0
JPY 57,900,000 Year Bond 0.7% 273,546  0.03 EUR 200,000 SCftBank 2.125% 214,618 0.02
20/3/2061 6/7/2024
Japan Government Forty EUR 250,000 SoftBank*3.875% 244,637 0.03
JPY 560,000,000 Year Bond 0.8% 2,830,666 0.28 6/7/2032 .
20/3/2058 USD 381.000 Takeda Pharmaceutical 320,820  0.03
Japan Government Forty 2.05% 31/3/2030
JPY 121,200,000 Year Bond 0.9% 638,829  0.06 51,189,772 5.13
20/3/2057
Japan Government Forty Adient Global 8.25%
. USD 44,000 46,346  0.01
JPY 191,800,000 Year Bond 1% 20/3/2062 998,132 0.10 15/4/2031
0)
Japan Government Ten USD 500,000 AGL CLO 20 8.268% 501,487 0.05
JPY 525,000,000 Year Bond 0.1% 3,405,694 0.34 20/7/2035
20/9/2031 Ardonagh Finco 6.875%
EUR 109,000 * 117,407 0.01
Japan Government Ten 15/2/2031
i {
JPY 154,300,000 Year Bond 0.4% 1,009,069  0.10 6BP 100,000 CPUK Finance 4.875% 124,941 0.01
20/6/2033 28/8/2025
i 0
Japan Government Ten GBP 110,000 Galaxy Bidco 6.5% 138,508  0.01
JPY 217,450,000 Year Bond 0.5% 1,438,656 0.14 31/7/2026
20/3/2033 Golub Capital Partners
Japan Government Ten USD 500,000 CLO 70 B 7.087% 501,159  0.05
JPY 456,150,000 Year Bond 0.8% 3,086,295 0.31 25/10/2036
20/9/2033 1,429,848 0.14
Japan Government
JPY 125,600,000 Thirty Year Bond 0.6% 650,958 0.07 Kazakhstan Government
20/9/2050 USD 200,000 International Bond 187,535 0.02
Japan Government 4.875% 14/10/2044™
JPY 110,150,000 Thirty Year Bond 0.7% 601,199 0.06 Kazakhstan Government
20/12/2048 USD 200,000 International Bond 202,000 0.02
Japan Government 5.125% 21/7/2025
JPY 753,500,000 Thirty Year Bond 0.7% 3,954,910 0.40 389,535 0.04
20/9/2051
Japan Government Allied Universal
JPY 230,200,000 Thirty Year Bond 1.3% 1,402,030 0.14 Holdco/Allied
20/6/2052 EUR 200,000 Universal 196,654  0.02
Japan Government Finance/Atlas Luxco 4
JPY 402,900,000 Thirty Year Bond 1.4% 2,505,142 0.25 3.625% 1/6/2028
20/3/2053
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Altice Financing 4.25%
EUR 100,000 15/8/2029% 95,694 0.01 Malaysia Government
MYR 4,420,000 1,022,265 0.10
EUR 100,000 Aroundtown 0.375% 89230 0.01 Bond 4.893% 8/6/2038
’ 15/4/2027 ’ ’ Malaysia Government
Cidron Aida Finco MYR 5,600,000 Investment Issue 4.07% 1,196,489 0.12
GBP 100,000 6.25% 1/4/2028 122,923 0.01 30/9/2026
Compartment BL Malaysia Government
EUR 147,000 Consumer Credit 2021 159,491 0.02 MYR 5,200,000 Investment Issue 1,126,843 0.11
5.514% 25/9/2038 4.245% 30/9/2030
Compartment BL Malaysia Government
EUR 191,000 Consumer Credit 2021 207,284  0.02 MYR 500,000 Investment Issue 4.662% 113,172 0.01
6.714% 25/9/2038 31/3/2038
Connect Finco / Malaysia Sukuk Global
UsDb 500,000 483,624  0.05
USD 200,000 Connect US Finco 6.75% 196,322  0.02 3.179% 27/4/2026
1/10/2026 3,942,393 0.39
Cullinan Holdco Scsp
EUR 100,000 100,898 0.01 R
8.682% 15/10/2026™ VistaJet Malta Finance
Dana Financing USD 11,000 / Vista Management 8,072 0.00
EUR 100,000 Luxembourg 8.5% 119,583 0.01 6.375% 1/2/2030
15/7/2031* VistaJet Malta Finance
. . "
EUR 100,000 Ephios Subco 3 7.875% 116,017 0.01 USD 55,000 /Vista MgnagementQ.S% 46,475 0.01
31/1/2031 1/6/2028
European Financial 54,547 0.01
EUR 2,390,000 Stability Facility 1,887,765 0.19
1.75% 17/7/2053 Mexican Bonos 7.5%
European Financial XN 600,000 0 oo 3,149,323  0.31
EUR 640,000 Stability Facility 667,094 0.07 Mexican Bonos 7.75%
2 3750 21/6/2032 WXN 868,655 o001 4,713,476  0.47
Garfunkelux Holdco 3 Mexican Bonos 7.75%
EUR 100,000 " py ™) 11 o005* 85,879  0.01 MXN 180,000 ooy 953,090 0.10
Germany Compartment Mexican Bonos 8%
EUR 31,409 Consumer 2020-1 5.632% 34,118  0.00 MXN 500,000, /e 72035 2,676,499 0.27
14/11/2034 Mexican Bonos 8.5%
Germany Compartment MXN 61,633 1/3/2029 349,494 0.03
EUR 31,410 Consumer 2020-1 6.382% 33,944  0.00 Mexican Bonos 8.5%
14/11/2034 MXN 190,000 31/5/2029 1,082,079 0.11
Intelsat Jackson 6.5% Mexican Bonos 8.5%
Usb 121,000 113,032 0.01 .
15/3/2030 WKN 46,8071 8/11/2038 256,263 0.03
Medtronic Global 4.5% Mexico Cetes 0%
2 .02
USD 174,000 30/3/2033 168,029 0.0 MXN 2,258,082 30/5/2024 1,287,422 0.13
Monitchem HoldCo 3 Mexico Government
EUR 100,000 113,903 0.01 A
8.75% 1/5/2028 EUR 190,000 International Bond 191,642  0.02
Nestle Finance 1.35% 18/9/2027
EUR 480,000 International 3.25% 505,963 0.05 Mexico Government
23/1/2037 EUR 260,000 International Bond 218,637 0.02
Nestle Finance 2.25% 12/8/2036™
EUR 900,000 International 3.375% 990,485 0.10 Mexico Government
15/11/2034* EUR 2,280,000 International Bond 2,493,932 0.25
Rumo Luxembourg 5.25% 4.49% 25/5/2032
USD 200,000 192,295 0.02 -
10/1/2028 Mexico Government
Stena International USD 600,000 International Bond 4.6% 477,369  0.05
uUsb 200,000 7.25% 15/1/2031 198,819 0.02 23/1/2046
Telecom Italia Capital Mexico Government
Usb 230,000 221,026  0.02
6.375% 15/11/2033 USD 650,000 International Bond 611,634 0.06
Telecom Italia Capital 4.875% 19/5/2033"
usb 78,000 77,554  0.01 -
7.2% 18/?/2035 Mexico Government
Traton Finance USD 230,000 International Bond 223,580 0.02
EUR 400,000 Luxembourg 0% 428,911 0.05 6.338% 4/5/2053*
14/6/2024 18,684,440  1.87
7,122,913 0.72
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i i 0
. EUR 300,000 Sartorius Finance 4.5% 334,641 0.03
ABB Finance 3.375% 14/9/2032
EUR 260,000 15/1/2034™ 276,283 0.03 Sartorius Finance 4.875%
- EUR 1,300,000 ) 1,487,022 .15
BP Capital Markets 14/9/2035
EUR 1,448,000 4.323% 12/5/2035 1,639,013 0.16 Shell International
-OeSh USD 446,000 > 397,993 0.04
Cooperatieve Rabobank Finance 2.75% 6/4/2030
GBP 100,000 1.875% 12/7/2028 113,670 0.01 Siemens
Cooperatieve Rabobank EUR 1,500,000 Financieringsmaatschappij 1,594,543 .16
EUR 200,000, 75y 20/6/2027* 203,424 0.02 3.125% 22/5/2032"
Domi 2023-1 5.021% Suzano International
EUR 138,128 15/2/2055 151,730 0.02 Usb 300,000 Finance 5.5% 17/1/2027 300,065 .03
- H 0
EUR 125,000 oM PTOPerY FITRTS® 135,039 0.01 EUR 500,000 [ ¢)Tn1%8 FUIOPS 4-3758 51 650 0.06
- i 0
EUR 178,000 Zg;iﬁspgggzrg e 192,00  0.02 EUR 200,000 ;ﬁ;ggggca Europe 6-135% 220,397 0.02
EnBW International Teva Pharmaceutical
EUR 710,000 Finance 4.3% 23/5/2034 792,980 0.08 EUR 200,000 Finance Netherlands 11 198,273 .02
Enel Finance 1.875% 31/3/2027
EUR 300,000 International 0% 321,897 0.03 Teva Pharmaceutical
17/6/2024 EUR 100,000 Finance Netherlands 11 119,010 .01
Heimstaden Bostad 7.375% 15/9/2029*
EUR 100,000 Treasury 1.375% 92,533 0.01 Trivium Packaging Finance
uUsb 200,000 195,166 .02
3/3/2027 ’ 5.5% 15/8/2026 ’
EUR 1,487,000 IMCD 4.875% 18/9/2028" 1,662,041 0.17 EUR 100,000 United 6.75% 15/2/2031* 109,908 .01
ING Groep 3% Viterra Finance 0.375%
GBP 100,000 90 0.01 2,434 .
, 18/2/2026* 121,2 EUR 570,000 24/9/2025 582,43 06
ING Groep 6.5% Viterra Finance 1%
usb 200,000 16/4/2025 196,844  0.02 EUR 2,275,000 24/9/2028 2,176,234 .22
JDE Peet"s 4.5% Volkswagen International
EUR 390,000 430, .04 , - , .
23/1/2034 30,990 0.0 EUR 200,000 Finance 3.875% 17/6/2029 196,962 02
- - - 0 i i 0,
EUR 100,000 232;;‘2‘(');58 kPN 2 106,304  0.01 EUR 100,000 \g /iiggggd Financing 3.5% 97,101  0.01
Naturgy Finance 3.375% VZ Vendor Financing Il
EUR 100,000 108,493 0.01 , .
24/4/2024* EUR 150,000 2.875% 15/1/2029 141,705 02
Netherlands Government i Y
EUR 1,110,000 o =05 a0 1,019,113  0.10 EUR 200,000 ;g /5%822 Finance 2% 207,144 0.02
i 0
EUR 1,620,000 gzﬁzeglggislg%%gggnt 1,551,318  0.16 USD 200,000 Ziggo 4.875% 15/1/2030 — é;ij:zsgz (2)5
Netherlands Government — -
EUR 693,000 745,075 0.07
Bond 2.75% 15/1/2047 EUR 1,783,000 Chorus 3.625% 7/9/2029 1,913,796 0.19
Netherlands Government New Zealand Government
EUR 1,040,000 o 0w 15/1/2037 1,269,919 0.13 NZD 1,000,000 o " " e o034 586,653  0.06
NXP / NXP Funding / New Zealand Government
USD 785,000\~ sa 3.a% 1/5/2030 705,021 0.07 NZD 555,000 o e 702027 337,755 0.03
NXP / NXP Funding / New Zealand Government
USD 227,000 o isa 4.3% 18/6/2029 216,956  0.02 NZD 1,000,000 o " e o030 608,164 0.06
NXP / NXP Funding / 3.446.368 .34
usb 207,000 NXP USA 5% 15/1/2033* 200,346  0.02
EUR 100,000 O European 6.25% 113,018 0.01 EUR 1,300,000 Equinor 1.375% 22/5/2032 1,208,110 0.12
15/5/2028 . NOK 6.650.000 Norway Government Bond 590,217 06
USD 460,000 Fl’;?iﬁogégsm 337,440  0.03 U 1.75% 17/2/2027 ’ .
Norway Government Bond 3%
EUR 200,000 Q-Park 1 5.942% 218,313 0.02 NOK 13,000,000 15/8/2033 1,145,500 .11
1/3/2026 var Energi 7.862%
Repsol International EUR 100,000 15/11/2083 114,324 .01
EUR 100,000 Finance 4.247% 105,265 0.01 3,058,151 30
11/9/2028
REWE International
EUR 500,000 Finance 4.875% 564,447  0.06
13/9/2030
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Panama Government EDP - Energias de
USD 1,135,000 International Bond 857,776  0.09 EUR 200,000 Portugal 1.7% 208,360 0.02
3.298% 19/1/2033 20/7/2080
Panama Government Portugal Obrigacoes do
USD 400,000 International Bond 362,900 0.04 EUR 610,000 Tesouro OT 1.95% 637,366  0.06
3.875% 17/3/2028 15/6/2029
Panama Government Portugal Obrigacoes do
USD 200,000 International Bond 133,577 0.01 EUR 1,570,000 Tesouro OT 2.125% 1,663,905 0.17
4.5% 15/5/2047" 17/10/2028
1,354,253 0.14 Portugal Obrigacoes do
EUR 357,000 Tesouro OT 4.1% 419,389 0.04
Peruvian Government 15/4/2037"
USD 460,000 International Bond 390,754 0.04 2,929,020 0.29
2.783% 23/1/2031"
Peruvian Government Qatar Government
USD 600,000 International Bond 524,379  0.05 USD 500,000 International Bond 484,375  0.05
2.844% 20/6/2030 3.25% 2/6/2026
Peruvian Government Qatar Government
USD 260,000 International Bond 3% 211,087 0.02 USD 280,000 International Bond 268,100  0.02
15/1/2034™ 3.75% 16/4/2030
Peruvian Government Qatar Government
PEN 2,871,000 International Bond 779,995 0.08 USD 200,000 International Bond 182,575  0.02
6.95% 12/8/2031 4.625% 2/6/2046™
1,906,215 0.19 Qatar Government
USD 200,000 International Bond 192,951 0.02
Philippine Government 5.103% 23/4/2048
USD 500,000 International Bond 408,873 0.04 1,128,001 0.11
3.7% 1/3/2041%
Philippine Government Romania Government
USD 200,000 International Bond 212,937 0.02 RON 1,870,000 gong 4.15% 26/1/2028" 381,041 0.04
5.95% 13/10/2047 Romanian Government
621,810 0.06 EUR 2,530,000 International Bond 2,597,619 0.26
2.375% 19/4/2027"
Republic of Poland 2,978,660 0.30
PLN 5,930,000 Government Bond 2.5% 1,410,015 0.14
25/7/2026 Saudi Government
Republic of Poland USD 270,000 International Bond 243,000 0.02
PLN 3,300,000 Government Bond 2.5% 766,730 0.08 3.25% 22/10/2030
25/7/2027 Saudi Government
Republic of Poland USD 770,000 International Bond 502,506  0.05
PLN 11,072,000 Government Bond 2.75% 2,470,256 0.25 3.45% 2/2/2061*
25/10/2029* Saudi Government
Republic of Poland USD 400,000 International Bond 381,200 0.04
PLN 640,000 Government Bond 6% 168,935 0.02 3.625% 4/3/2028
25/10/2033 Saudi Government
Republic of Poland USD 400,000 International Bond 388,810 0.04
EUR 500,000 COVermment 514,503  0.05 4.5% 17/4/2030°
International Bond 1,515,516  0.15
1.375% 22/10/2027
Republic of Poland Pfizer Investment
EUR 500,000 COvernment 528,683  0.05 USD 315,000 Enterprises 5.3% 309,189  0.03
International Bond 19/5/2053
1.5% 9/9/2025 Pfizer Investment
Republic of Poland USD 1,432,000 Enterprises 5.34% 1,381,138 0.14
*
USD 500,000 fﬁ:g;::i?znal sond 486,852  0.05 é?gg;ﬁgfz coverment
3.25% 6/4/2026” SGD 830,000 5,1 5 625 1/8/2032 597,216 0.06
6,345,974 0.64 SGD 700,000 Singapore Government 500,305 0.05

Bond 2.75% 1/4/2042
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Singapore Government
SGD 1,050,000 Bond 3.5% 1/3/2027 790,594  0.08 SR 50,911 Autonoria Spain 2021 5435 0.00
3,578,442 0.36 ’ FT 7.764% 31/1/2039 ’ .
ER 74,037 Autonoria Spain 2022 81,642 0.01
Slovakia Government 205 0.05 FT 6-66?@ 27/%/2040
EUR 580,000 Bond 0.75% 9/4/2030 539, . EUR 76.438 Autonoria Spain 2022 86.545 0.01
Slovakia Government ’ FT 10.864% 29/1/2040 ’
EUR 530,000 574,207 0.06 dit
Bond 3.625% 8/6/2033 Banco de Credito
1,113,412 0.11 EUR 100,000 Social Cooperativo 99,342 0.01
1.75% 9/3/2028
- 0)
EUR 110.000 Slovenia Government 94,068 0.0 EUR 100,000 Ba;ci de Sabadell 2% 105,479 0.01
Y Bond 1.75% 3/11/2040 ’ : é7 1 22305 badell 4%
Slovenia Government EUR 400,000 —oc0 g€ Sabadelil &h 433,001  0.04
EUR 520,000 5 3.605% 11/3/2083  o1+697  0.06 éiﬁ ig 22205aba el
675,765 0.07 EUR 100,000 5_95% 7/2/2029 111,613 0.01
{
Republic of South EUR 100,000 23353033 Sabadell 5.5% 112,989  0.01
ZAR 15,561,000 Africa Government Bond 669,392 0.07 Banco Santander 3.125%
% 28/2/2031 GBP 300,000 6/10/2026 ) 364,503 0.04
Republic of South
Banco Santander 3.5%
ZAR 23,248,831 Africa Government Bond 1,099,663 0.11 EUR 800,000 o/ »030 850,427  0.09
8% 31/1/2030" ;
CaixaBank 5.25%
Republic of South EUR 200,000 o0 poek 205,086  0.02
ZAR 3,520,484 Africa Government Bond 133,607  0.01 Cellnex Finance 1%
8.75% 31/1/2044 EUR 100,000 /oo 98,220  0.01
Republic of South Cellnex Finance 2%
ZAR 17,769,139 Africa Government Bond 710,600 0.07 EUR 400,000 o /n /o033 367,416  0.04
9% 31/1/2040" Cellnex Telecom 1%
Republic of South EUR 100,000 20/4/2027 99,263 0.01
ZAR 36,981,813 Africa Governmenz Bond 2,001,866 0.20 EDP Servicios
10.5% 21/12/2026 EUR 896,000 Financieros Espana 1,015,523  0.10
4,615,128  0.46 4.375% 4/4/2032*
Food Service Project
USD 600.000 Korea International 569262 0.06 EUR 100,000 5.5% 21/1/2027 108,491 0.01
’ Bond 2.75% 19/1/2027 ’ : FT Santander Consumer
Korea Treasury Bond EUR 30,888 Spain Auto 2020-1 33,469 0.00
74 ,191 .05 ’ ’
KRW 743,530,000 1.125%10/9/2025 539,19 0 5.888% 21/3/2033
Korea Treasury Bond Lorca Telecom Bondco
KRW 2,190, 680,000 1.125% 10/9/2039 1,200,046 0.12 EUR 100,000 &% 18/9/2027 107,001 0.01
Korea Treasury Bond Spain Government Bond
KRW 2,686,940,000 1.95% 10/3/2026 1,934,559 0.19 EUR 3,808,000 0.1% 30/4/2031 3,349,785 0.33
Korea Treasury Bond Spain Government Bond
.24
KRW 3,290,120,000 1.5% 10/3/2025 2,422,663 0.2 EUR 1,030,000 0.5% 31/10/2031% 920,074 0.09
Korea Treasury Bond Spain Government Bond
.34
KRW 4,904,750,000 1.875% 10/6/2029 3,416,897 0.3 EUR 730,000 0.7% 30/4/2032 656,150 0.07
Korea Treasury Bond Spain Government Bond
1,2 708,882 0.07
KRW 1,200,000,000 2% 10/3/2046 08,88 EUR 3,421,000 0.85% 30/7/2037 2,656,125 0.27
Korea Treasury Bond Spain Government Bond
1,702,290,000 992,621 0.10
KRW 1, f s % 10/3/2049 EUR 1,013,000 1% 31/10/2050 591,818 0.06
Korea Treasury Bond Spain Government Bond
KRW 420,000,000 oo 10/3/2047 253,215 0.03 BUR 212,000 2"oc) o0 m033 213,617  0.02
Korea Treasury Bond Spain Government Bond
KRW 2,169,270,000 2951 10/12/2025 1,596,620 0.16 EUR 1,400,000 3 45K 30/7/2066 1,364,167 0.14
Korea Treasury Bond Spain Government Bond
.04 p
KRWW 530,000,000 "o 1 0 70/2038 351,856 0 EUR 5,980,000 "o o1 /1072033 6,634,462  0.66
Korea Treasury Bond Spain Government Bond
1,150,04 0.12 p
KRW 1,552,320,000 "0y 107672033 50,046 EUR 28,000 " oo o1 /102044 36,439 0.00
Korea Treasury Bond Telefonica Emisiones
.34
KRW 17,854,400,000 3.625% 10/9/2025 13,438,610 1 EUR 400,000 4.055% 24/1/2036 431,873 0.04
USD 200,000 POSCO 2.75% 15/7/2024 198,312  0.02
28,772,780 2.88
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Telefonica Emisiones
GBP 200,000 5.375% 2/2/2026™ 254,103 0.03 USD 500.000 Abu Dhabi Commercial 490.000  0.05
21,442,975 2.14 ’ Bank 4.5% 14/9/2027 . .
Abu Dhabi Government
Fastighets Balder USD 670,000 International Bond 613,522 0.06
EUR 100,000 "o o7 96,133  0.01 3.125% 16/4/2030
Stadshypotek 0.5% Abu Dhabi Government
EUR 350,000 ) o005 364,573 0.03 USD 760,000 International Bond 631,503  0.07
*
Stadshypotek 1.5% 4.125% 11/10/2047
SEK 11,000,000 o 5 1,065,854 0.11 RN TRT
Swedbank 1.375%
GEP 100,000 .00 113,622 0.01 o
Sweden Government Bond nglo American Capita
SEK 4,110,000 0.75% 12/5/2028% 369,017 0.04 usb 2,152,000 % 11/9/2027 2,051,314 0.21
Sweden Government Bond Anglo American Capital
SEK 12,000,000 "S0en Sovernen 1,087,451  0.11 EUR 1,799,000 ', Sr o a0 2,033,985  0.20
Sweden Government Bond Atlas Funding 2023-1
SEK 2,300,000 o000 om0 245,565  0.02 GBP 277,341 ¢ 2u8% 20/1/2061 353,571 0.04
Atlas Funding 2023-1
3,342,215 0.33
GBP 100,000, oeu”o 0 o6t 127,867 0.01
Swiss Confederation EUR 200,000 Carclays 1.106% 175,453  0.02
CHF 1,420,000 Government Bond 0% 1,482,560 0.15 é2/5{20322 sos
26/6/2034 USD 259,000 _arcays e 211,147 0.02
Swiss Confederation GBP 100,000 54/1i/203§v 8/5/2026 20,2
CHF 460,000 Government Bond 0.25% 490,001  0.05 : Barclays o 120,274 0.01
23/6/2035 GBP 100,000 -arc’ays o- 118,458  0.01
Swiss Confederation é2/2{20274 918K
CHF 200,000 Government Bond 2% 330,700 0.03 EUR 1,600,000 -orCrays &-918% 1,788,666 0.18
25/6/2064 2/8/f°3° i
Swiss Confederation EUR 1,024,000 zg;i/;g§4 -e0Lh 1,172,197 0.12
CHF 2,780,000 Government Bond 3.5% 3,900,193 0.39 Barcl 57464
8/4/2033 USD 253,000 gigjzggg <890 251,184  0.03
EUR 400,000 UBS 1.25% 17/4/2025* 432,648  0.04 Berclave 6.224%
USD 200,000 UBS 2.095% 11/2/2032 158,151 0.02 USD 321,000 9?;32322* : 326,029  0.03
USD 429,000 UBS 2.746% 11/2/2033 346,332 0.03 Barclave 7.00%
USD 966,000 UBS 3.091% 14/5/2032 814,048 0.08 GBP 1,060,000 6/11/2529*' ’ 1,406,836 0.14
USD 564,000 UBS 3.75% 26/3/2025 552,995  0.06 Barclave 9.625%
USD 3,159,000 UBS 6.246% 22/9/2029% 3,254,082  0.33 USD 200,000 15/12/%029- 207,554  0.02
USD 655,000 UBS 6.537% 12/8/2033 686,832  0.07 Bellis Acquisiti
USD 250,000 UBS 9.016% 15/11/2033 301,071 0.03 GBP 200,000 -CM1FS Acquisition 244,811  0.02
: : — ’ 4.5% 16/2/2026 ’ :
Ehinid] : BG Energy Capital
o EUR 1,600,000 , "y g 1,623,027 0.16
Bangkok Bank 3.733% F
USD 200,000 177,701 0.02 BG Energy Capital
ES/QﬁZﬁSQ . GBP 200,000 .~ o o 253,640  0.03
angkok Ban :
USD 200,000 194,493  0.02 BP Capital Markets
iﬁ/?{20§5; . EUR 634,000 2 8290 7/4/2032™ 649,451  0.07
atllan overnmen =
THB 12,800,000 318,551 0.03 BP Capital Markets
$znqll_gsg% 17/12/i035 EUR 100,000 o ot e rmos 104,909  0.01
allan overnmen -
THB 149,400,000 4,195,819  0.42 Brants Bridge 2023-1
$ﬁnqlz_3%617/3/zozi CBP 104,524 10" 6 247,035  0.03
THB 25,320,000 a& ;”875$Vi;;2i2046 680,890  0.07 British
Tﬁ“_l " G“ . EUR 972,000 Telecommunications 1,077,339 0.11
allan overnmen
4.25% 6/1/2033
THB 10,510,000 o = "o o g 309,665 0.03 Brit:Sh
THB 25,820,000 natland fover”me"t 766,752 0.08 GBP 100,000 Telecommunications 133,577 0.01
?g“? ?i3$h 17/6/2033 8.375% 20/12/2083*
arorf ireasury Canada Square Funding
USD 200,000 ig;;igogéz5% 140,607  0.01 GBP 115,000 " oin 17/1/2059 143,821 0.02
Canada Square Funding
6,784,478 0.68 GBP 130,000 6 7.071% 17/1/2059 160,081 0.02
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Channel Link Lloyds Banking 4.947%
. . EUR 200,000 . , )
EUR 350,000 Enterprises Finance 351,327 0.04 27/6/2025 211,290 0.02
; > .
2.706% 30/6/2050 GBP 139,000 Market Bidco Finco 160,560  0.02
G8P 110,000 CVF 2020-1 6.199% 130557 0.01 5.5% 4/11/2027
’ 16/1/2057 ’ : Mitchells & Butlers
- i 0
GBP 100,000 28y§3202822 2 10.448% 128,302 0.01 GBP 50,000 529292832.584b 52,000 0.01
EC Finance 3% Mobico 4.875%
EUR 100,000 ) EUR 703,000 , )
’ 15/10/2026 105,321 0.01 26/9/2031 752,869 0.08
Friary No 8 5.771% Mortimer BTL 2021-1
GBP 221,611 Vo 281,948  0.03 GBP 100,000 "o e oo 125,408  0.01
Funding VI 6.598% Motability Operations
GBP 500,000 636,102  0.07 , , )
15/7/2026 EUR 480,000 5 o764 247172034 520,870 0.0
! . : .
GBP 100,000 Eg;g;ggzg' 8. 298k 127,610 0.01 E?t'g”?'.ir'd
Senuarto 2021-1 6.521% EUR 234,000 - ST 245,975 0.02
GBP 100,000 eTga; 0 i 126.438 0.01 Transmission 0.19%
’ 16/12/2067 ’ ’ 20/1/2025
- ! F— S1di
GBP 160,000 Gemgarto 2023-1 6.688% 204,929 0.02 Nationwide Building
16/12/2073 GBP 200,000 Society 5.75% 234,952 0.02
Greene King Finance 20/6/2027*
GBP 179,437 ' o moas 205,528  0.02 e,
Harben Finance 6.371% GBP 100,000 19/9/2026 121,545 0.01
GBP 181,000 oo e 225,606  0.02 Notiiost. 3. 1255
e T 6. 721 GBP 100,000 atiest o-Loh 120,517 0.01
o8P 179,000 Harben Finance 6.721% 220 283 0.02 28/3/2027
28/9/2055 ’ Newday Funding Master
GBP 200,000 :eg;géiyssggggce 230,627 0.02 GBP 128,000 253235 i532;28§92021-1 162,268  0.02
- - {]
> i :
6BP 100,000 "CTMitage 2023 7.648% 129,109  0.01 Newday Funding Master
21/9/2033 GBP 136,000 Issuer - Series 2021-3 172,713 0.02
i {
GaP 99,906 opS HIll No 1 7.048% 127,222 0.01 6.548% 15/11/2029
21/5/2054 u Newday Funding Master
GBP 99,997 2(7)52/;:);:‘ No 1 7.548% 127,000 0.01 GBP 100,000 Issuer - Series 2022-2 131,089 0.01
10.198% 15/7/2
6BP 100,000 1OPS Mill No2 7.448% 129,136  0.01 Pgraggg Miitgaggg No
T 2171172054 0 ' EUR 38,041 15 4 381% 15/11/2038 39,411 0.00
o8P 100,000 HOPS Hill No2 8.048% 129,420  0.01 Parkmore Point RMBS
21/11/2054 . GBP 396,027 2022- 1 6.721% 503,883  0.05
GBP 1,604,000 HSBC 1.75% 24/7/2027 1,858,785 0.19 25/7/2045
EUR 3,242,000 HSBC 4.752% 10/3/2028* 3,596,842 0.36 - :
’ ’ ’ ’ Pinewood Finance 3.25%
EUR 1,620,000 HSBC 4.856% 23/5/2033 1,842,597  0.18 GBP 100,000 5 /0/2025 124,376 0.01
GBP 740,000 HSBC 6.8% 14/9/2031 990,050  0.10 Pinnacle Bidco 10%
: BP 1 )
EUR 100,000 ;giiizg;;ance 6.375% 108,857  0.01 6B 10000041 /1072028 139,539 0.01
- 0
INEOS Quattro Finance o8P 226,000 M 2024-1 6.185% 287,038  0.03
EUR 100,000 113,858  0.01 16/7/2060
’ 2 8.5% 15/3/2029 ' ’ Premier Foods Finance
Informa 2.125% GBP 100,000 121,029  0.01
. 3.5% 15/10/2026
EUR 118,000 o\ e 124,278 0.01 h 1571
Informa 3.125% Gep 100,000 hcoidential lortgage 127,043 0.01
GBP 100,000 .o 120,278  0.01 32 7.421% 20/6/2070
! Sage AR Funding No 1
10006 180% 20/7/2055 454,388 0.05
- 0
Jupiter Vortgage NO 1 GBP 100,000 Samtander UK 3.625% 122,143 0.01
GBP 130,000 14/1/2026
: 7.439% 20/7/2055 166,000 0.02
- Standard Chartered
s 100,090 JUPIter Mortgage 1O 1 6885 .01 EUR 3,470,000 "0 T oo 3,256,614  0.33
’ 8.189% 20/7/2055 ’ ’ Standard Chartered
Lanebrook Hortgage EUR 1,316,000 " 0 et 1,479,742 0.15
GBP 140,000 Transaction 2020-1 177,859  0.02 Together Asset Backed
7.47% 12/6/2057 GBP 308,983 Securitisation 2023- 394,494  0.04
o8P 200,000 -1ovds Banking 2.25% 248,202 0.03 1ST2 6.428% 20/4/2065

16/10/2024
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Tower Bridge Funding 245 Park Avenue Trust
GBP 124,000 2021- 1 7.071% 157,357  0.02 USD 870,000 2017-245P 3.657% 763,840 0.08
21/7/2064 5/6/2037
Tower Bridge Funding 280 Park Avenue 2017-
GBP 106,000 2021- 1 7.371% 134,454  0.01 USD 820,000 280P Mortgage Trust 772,415 0.08
21/7/2064 7.158% 15/9/2034
Tower Bridge Funding USD 4,640,000 AbbVie 3.2% 21/11/2029 4,255,217  0.43
GBP 246,563 2022- 1 5.941% 312,618 0.03 USD 285,000 AbbVie 5.05% 15/3/2034 286,690 0.03
20/12/2063 USD 75,000 AbbVie 5.4% 15/3/2054 76,177  0.01
Tower Bridge Funding AdaptHealth 4.625%
GBP 100,000 2024- 1 9.188% 129,620 0.01 USD 25,000 1/8/2029 20,805 0.00
20/1/2066 Albertsons / Safeway /
Twin Bridges 2020-1 New Albertsons /
GBP 115,000 7. 47% 12/12/2054 146,146  0.02 USD 25,000 Albertsons 3.25% 23,758  0.00
Twin Bridges 2020-1 15/3/2026
GBP 125,000 8.22% 12/12/2054 158,83  0.02 Albertsons / Safeway /
Twin Bridges 2021-1 New Albertsons /
GBP 138,000 6.82% 12/3/2055 174,821  0.02 USD 25,000 Albertsons 6.5% 25,152 0.00
GBP 100,000 Twin Bridges 2021-1 125,507 0.01 15/2/?028
7.32% 12/3/2055 Allegiant Travel 7.25%
N _ Usb 15,000 14,613  0.00
GBP 100.000 Twin Bridges 2022-2 128.307  0.01 15/8/2027
’ 7.22% 12/6/2055 ’ ) Alliant Intermediate /
Unique Pub Finance USD 25,000 Alliant Co-Issuer 23,156 0.00
GBP 437,945 5.659% 30/6/2027 550,831 0.06 4.25% 15/10/2027
United Kingdom Gilt Alliant Intermediate /
GBP 2,780,000 0.875% 31/7/2033 2,642,181 0.26 USD 110,000 Alliant Co-Issuer 109,260 0.01
United Kingdom Gilt 6.75% 15/4/2028
GBP 840,000 4 g754 31/1/2046 525,507 0.05 Allied Universal
United Kingdom Gilt USD 191,000 Holdco 7.875% 189,558  0.02
GBP 2,170,000 ) 455y 2571072073 1,002,818 0.10 15/2/2031
United Kingdom Gilt Alternative Loan Trust
GBP 1,140,000 " 0"o) o o0es 734,822 0.07 USD 823,307 2005-76 5.955% 710,217  0.07
United Kingdom Gilt 25/1/2046
GBP 1,460,000 1.625% 22/10/2028" 1,664,713 0.17 USD 794,000 Amazon.com 2.5% 501 495 0.0
o8P 1,098,000 |nited Kingdon Gilt 1,480,845 0.15 /672050
T L.T5% 227172049 T ' Usp 419,000 A72ZON-com 4.7 417,363 0.04
o8P 2,370,000 United Kingdom Gilt 2,952,370 0.30 /1272032
T 8.5% 22/10/2025 T ' Usp 95,000 ANC Networks 4.25% 61,600 0.01
GBP 1,760,000 United Kingdon Gilt 2,260,124  0.23 por212029
VT 45y 7/6/2028" v : American
vmed 02 UK Financing I USD 14,250 Airlines/AAdvantage 14.126  0.00
uUsb 200,000 4.95% 31/1/2031 169,695 0.02 Loyalty IP 5.5%
Vmed 02 UK Financing | 20/4{2026
GBP 300,000 , oy 1o 2008y 314,971  0.03 Arerican
EUR 450,000 Vodafone 3% 27/8/2080" 434,973  0.05 USD 25,000 A'r"”eS/AAdva“}age 24,449 0.00
54,532,835 5.47 Loyalty IP 5.75%
20/4/2029
American Axle &
1211 Avenue of the
i 0)
USD 881,000 Americas Trust 2015- 848,880  0.08 USD 32,000 Tiggjgg;;r'”g S 21,749 0.00
1211 3.901% 10/8/2035 American Express 4.42%
1211 Avenue of the UsD 271,000 o0 e P . 257,308 0.03
USD 750,000 Americas Trust 2015- 695,267 0.07 Anerican Homes 4 Rent
0)
1211 4.142% 10/8/2035 UsSD 1,196,918 2015-SFR2 Trust 3.732% 1,165,539 0.12
1211 Avenue of the 17/10/2052
USD 840,000 Americas Trust 2015- 795,713  0.08 - T %
1211 4.142% 10/8/2035 EUR 640,000 /Merican Touer O.4% 627,741  0.06
245 Pa;k Avenue Trust ’ 157272027 ,
American Tower 0.875%
USD 613,000 2017-245P 3.657% 501,116  0.05 EUR 775,000 ' 722,125  0.07

5/6/2037

21/5/2029
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American Tower 2.1% Avis Budget Car Rental
USD 736,000 15/6/2030 607,613 0.06 USD 15,000 / Avis Budget Finance 13,621 0.00
American Tower 2.3% 4.75% 1/4/2028
00 }
UsD 1,210,0 15/9/2031 978,175 0.10 Avis Budget Car Rental
American Tower 4.05% USD 11,000 / Avis Budget Finance 10,030 0.00
USD 125,000 113,743 0.01 ’ g
15/3/2032 5.375% 1/3/2029
AmeriGas Partners / Avis Budget Car Rental
USD 25,000 AmeriGas Finance 25,343  0.00 USD 25,000 / Avis Budget Finance 24,216  0.00
9.375% 1/6/2028 8% 15/2/2031
USD 774,000 Amgen 2% 15/1/2032 622,351  0.06 USD 25,000 Ball 5.25% 1/7/2025 25,007 0.00
USD 2,092,000 Amgen 2.45% 21/2/2030 1,819,130 0.18 USD 96,000 Ball 6.875% 15/3/2028 98,426  0.01
GBP 645,000 Amgen 4% 13/9/2029 780,112 0.08 Baltimore Gas and
USD 2,545,000 Amgen 5.25% 2/3/2030 2,568,048  0.26 USD 805,000 ¢yectric 5.4% 1/6720s3  497-5%6  0.05
GBP 100,000 Amgen 5.5% 7/12/2026 128,374  0.01 BAMLL Commercial
Antero Midstream USD 450,000 Mortgage Trust 2015- 417,493 0.04
USD 25,000 P?rtners / 6ntero 23,858 0.00 200P 3.596% l?/4/2033
Midstream Finance BAMLL Commercial
5.375% 15/6/2029 USD 922,024 Mortgage Trust 2018- 913,187  0.09
Antero Midstream DSNY 7.315% 15/9/2034
Partners / Antero Bank of America 0.654%
USD 70,000 |\ Finance 69,817 0.01 EUR 2,333,000 0o 2,057,131  0.21
6.625% 1/2/2032 EUR 375.000 Bank of America 0.694% 337.503  0.03
Aon / Aon Global 2.6% ’ 22/3/2031 ’ :
USD 343,000 285,643  0.03 .
2/12/2031 USD 99.000 Bank of America 0.981% 96.424  0.01
Aon / Aon Global 5% ’ 25/9/2025 ’ :
USD 94,000 91,909 0.01 .
12/9/2032 Bank of America 1.776%
. EUR 400,000 * 415,074  0.04
Aramark Services 5% 4/5/2027
USD 25,000 24,008 0.00 .
1/2/2028 USD 2.589.000 Bank of America 1.922% 2.001.721  0.21
Archrock Partners / e 24/10/2031 T :
USD 25,000 Archrock Partners 24,401  0.00 Bank of America 2.299%
Finance 6.25% 1/4/2028 USD 128,000 21/7/2032 103,791 0.01
- i 0
EUR 200,000 Metal Packagin ’ 189,071 0.02 Bank of America 2.972%
° ging USD 1,080,000 : 909,449  0.09
Finance 2% 1/9/2028 4/2/2033
H i 0
Ardagh Metal Packaging USD 1,706,000 Cank of America 3.194% ooy 038 0.16
Finance USA / Ardagh 23/7/2030
USD 333,000 Metal Packagin 288,777 0.03 Bank of America 4.134%
€ ging EUR 2,155,000 * 2,374,095 0.24
Finance 3.25% 1/9/2028 12/6/2028
AREIT 2022-CRE7 7.562% Bank of America 4.271%
4 )
USD 1,104,000 -0 o0 1,099,360  0.11 USD 889,000 ./ 10009 _ 854,833  0.09
Asbury Automotive USD 98.000 Bank of America 5.015% 95 585  0.01
USD 15,000 "ot =711 /9000 13,685 0.00 22/7/2038
Astrazeneca Finance Usp 2,171,000 Sank of Anerica 5.202% ) 16) 662 0.22
USD 297,000 " oo e o031 250,203  0.03 25/4/2029
USD 1,164,000 AT&T 1.7% 25/3/2026 1,083,286  0.11 USD 70,000 DALN f Bgdy/WOrks 70,485  0.01
EUR 349,000 AT&T 2.35% 5/9/2029 354,896  0.04 6.625% 1/10/2030
EUR 170,000 ATAT 2.45% 15/3/2035 159,586 0.02 USD 496,000 CaYer US Finance 6.5% 498,133 0.05
USD 1,048,000 AT&T 2.55% 1/12/2033 829,785  0.08 21/11/2033
GBP 200,000 AT&T 2.9% 4/12/2026 238,914  0.02 Bayview Commercial
USD 1,132,000 AT&T 3.65% 1/6/2051 814,082  0.08 USD 1,295,134 Asset Trust 2006-1 1,188,418 0.12
USD 815,000 AT&T 3.65% 15/9/2059 555,317  0.06 5.84% 25/4/2036
EUR 1,339,000 AT&T 3.95% 30/4/2031" 1,474,357  0.15 Bayview Comnercial
EUR 580,000 AT&T 4.3% 18/11/2034* 645,402 0.07 USD 414,025 Asset Trust 2007-4 382,505 0.04
GBP 708,000 AT&T 4.375% 14/9/2029 863,402  0.09 6.11% 25/9/2037
USD 220,000 AT&T 5.4% 15/2/2034 220,675  0.02 BBCNS 2018-TALL
GBP 200.000 AT&T 5.5% 15/3/2027 255 146  0.03 USD 2,035,000 Mortgage Trust 6.237% 1,938,941 0.19
. ’ 15/3/2037
Avantor Funding 4.625%
uUsb 25,000 15/7/2028 23,575 0.00 BBCMS 2018-TALL O
USD 22,000 Avient 7.125% 1/8/2030 22,474 0.00 USD 200,000 MO;;?;%; Trust 6.486% 184,412 0.02
15 7
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BDS 2022-FL12 7.452% CCO / CCO Capital 4.5%
. USD 25,000 , .00
USD 549,995 19/8/2038 546,492  0.05 1/5/2032 19,795 0.0
Bear Stearns ALT-A CCO / CCO Capital
uUsb 1,182,119 Trust 2007-1 5.755% 948,771  0.09 USD 169,000 4.75% 1/3/2030 143,915 0.01
25/1/2047 Usp 25,000 0 / CCO Capital 23.648  0.00
Belden 3.875% 5.125% 1/5/2027
EUR 200,000 * 211,535  0.02 f
15/3/2028 USD 210.000 CCO / CCO Capital 189.784  0.02
Benchmark 2018-B3 ’ 5.375% 1/6/2029 ’ .
USD 416,000 Mortgage Trust 4.295% 359,108 0.04 CenterPoint Energy
10/4/2051 USD 37,000 Houston Electric 3.95% 30,049 0.00
Benchmark 2018-B5 1/3/2048
USD 655,682 Mortgage Trust 4.57% 597,765 0.06 CenterPoint Energy
15/7/2051 USD 711,000 Houston Electric 5.3% 707,310 0.07
USD 25,000 Block 2.75% 1/6/2026 23,289 0.00 1/4/2053
EUR 150,000 Booking 4% 1/3/2044 161,157 0.02 Charles River
Booking 4.5% Laboratories
EUR 600,000 685,197  0.07 , _ , .
15/11/2031 UsD 25,000 International 3.75% 22,586 0.00
Boxer Parent 6.5% 15/3/2029
EUR 200,000 215,749  0.02 . R
2/10/2025* Charter Communications
Bristol-Myers Squibb Operating / Charter
USD 455,000 456,706  0.05 B R
5.1% 22/2/2031 USD 33,000 Communications 27,857  0.00
Broadcom 2.45% Operating Capital
USD 205,000 171,461  0.02
15/2/2031 2.25% 15/1/2029
USD 159,000 Broadcom 3.137% 126.412  0.01 Charter Communications
’ 15/11/2035 ’ Operating / Charter
USD 1.042.000 croadcom 3.419% 890.732  0.09 USD 335,000 Communications 194,620  0.02
15/4/2033 Operating Capital
0,
USD 834,000 Croadcom 3.469% 704,127 0.07 3.85% 1/4/2061
15/4/2034 Charter Communications
USD 217,000 Broadcom 4% 15/4/2029 205,967  0.02 Operating / Charter
USD 558,000 Croadcom 4.15% 523,062 0.05 USD 756,000 Communications 449,260  0.05
15/11/2030 Operating Capital
0/
USD 289,000 Droadeom 4.15% 265,871 0.03 3.95% 30/6/2062
15{f/2032F_ S Charter Communications
Usp 15,000 cUilders PirstSource 15,05 0.00 Operating / Charter
6.375% 15/6/2032 USD 23,000 Communications 20,152 0.00
Burlington NO{thern Operating Capital 4.4%
USD 756,000 Santa Fe 3.05% 517,484  0.05 1/4/2033
é§4242051 2017-Gl Charter Communications
USD 440,000 iy 9 . 408,127 0.04 Operating / Charter
3.379% 13/6/2039 USD 164,000 Communications 119,476  0.01
USD 1,220,000 o TrUSt 2017-CH 1,108,410 0.1 Operating Capital 4.8%
3.425% 13/6/2039 1/3/2050
USD 730,000 CXF Trust 2017-GM 657,697 0.07 Charter Communications
3-42§% 13/6/2039 Operating / Charter
UsD 25,000 Calpine 4.625% 22,995  0.00 USD 374,000 Communications 295,818  0.03
1/2/2029 5 3,30 Operating Capital
USD 543,000 came;SSBLN -302% 450,201 0.05 5.375% 1/5/2047
é5/1 ENG 5 400 EUR 200,000 Chemours 4% 15/5/2026 199,701  0.02
ameron .402%
USD 280,000 230,249  0.03 Chemours 4.625%
, , D 4 ]
é5/1{2032| - USD 49,000 15/11/2029 40,934 0.00
EUR 200,000 zg;;;igoszo al 4.9% 227,482 0.02 CHL Mortgage Pass-
. oh USD 3,419 Through Trust 2004-29 3,125 0.00
CUR 200.000 Catalent armaw 5.705% 25/2/2035
, Solutions 2.375% 209,218 0.02 CHS/Community Health
ééglioégo cavital USD 25,000 Systems 4.75% 18,958  0.00
Usb 180,000 4,95y 1/2/2021 145,061 0.01 15/2/2031
-4 ctal 4.5 CHS/Community Health
USD 169,000 C00 / CCO Capital 4.5% )y cfh 501 USD 155,000 Systens 5.25% 123,347 0.01

15/8/2030

15/5/2030
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CHS/Community Health Comcast 4.25%
uUsb 716,000 672,687 0.07
USD 25,000 Systems 5.625% 22,883 0.00 15/1/2033
15/3/2027 COMM 2015-CCRE27
CHS/Community Health Usb 1,837,717 Mortgage Trust 4.337% 1,751,307 0.18
USD 25,000 Systems 8% 15/3/2026 24,807 0.00 10/10/2048
Cisco Systems 4.95% COMM 2015-LC19
USD 895,000 26/2/2031 897,633 0.09 USD 635,000 Mortgage Trust 3.829% 594,605 0.06
iti 0
GBP 200,000 Citigroup 1.75% 231,659 0.02 10/2/2048 )
23/10/2026 Commonwealth Edison
- USD 584,000 564,662  0.06
Citigroup 2.561% 5.3% 1/2/2053
USsb 135,000 111,387 0.01 B .
1/5/2032 Compass Diversified
L. USD 25,000 23,540 0.00
USD 136.000 Citigroup 2.572% 115.348  0.01 5.25% 15/4/2029
’ 3/6/2031 ’ . Coty/HFC Prestige
Citigroup 2.666% Products/HFC Prestige
UsD 210,000 180,471  0.02 _ .
29/1/2031 USD 4,000 International US 4,051 0.00
iti {/
USD 130,000 CtEigroup 2.976% 114,048 0.01 6.625% 15/7/2030
5/11/2030 USD 170.000 Covanta 4.875% 149 157 0.02
usp 278,000 Chtigroup 3.057% 233,975  0.02 171272029
25/1/2033 USD 1.095.000 Credit Suisse USA 1.224.978  0.12
Citigroup 3.785% ’ ’ 7.125% 15/7/2032 ’ ’ .
USD 246,000 218,175 0.02 i
17/3/2033 Crown Americas / Crown
L . A °
USD 124,000 Citigroup 3.98% 116,424  0.01 USD 25,000 Americas Capital VI 24,467  0.00
20/3/2030 4.75% 1/2/2026
Citigroup 4.412% Crown Castle 2.5%
00 . ;
USD 289,000 ) /ao031 213,422 0.03 USD 122,000 /o noor 100,097  0.01
Citigroup 4.91% Crown Castle 3.1%
USD 941,000 24/5/2033* 902,471 0.09 USD 148,000 15/11/2029 131,312 0.01
Citigroup 5.174% Crown Castle 3.3%
1,1 7 .12 -
USD 1,195,000 . /5030 .183,987 0 USD 872,000 | oo 770,135  0.08
Citigroup 6.031% CrownRock / CrownRock
Usb 708,000 708,904 0.07
30/10/2024 USD 25,000 Finance 5.625% 24,861 0.00
Citigroup 6.27% 15/10/2025
usb 1,117,000 1,174,403 0.12
e 17/11/2033* CSAIL 2015-C4
Citigroup Commercial Commercial Mortgage
USD 204,000 Mortgage Trust 2016-C2 180,271 0.02 USD 351,000 . <t 3 555% 313,424 0.03
3.176% 10/8/2049 15/11/2048
Citigroup Commercial CSAIL 2017-CX10
USD 915,000 Mortgage Trust 2018-C5 867,476  0.09 Commercial Mortgage
4.408% 10/6/2051 USD 220,000 [ ot 199,915  0.02
Citigroup Mortgage 15/11/2050
USD 219,733 Loan Trust 2006-FX1 122,179  0.01 CSAIL 2018-Cl14
7.275% 25/10/2036 Commercial Mortgage
CitiMortgage Usb 885,000 Trust 4.878% 822,487  0.08
USD 446,501 Alt?rnatlve Loan Trust 397,145  0.04 15/11/2051
Series 2007-A5 6% USD 200,000 CSC 4.5% 15/11/2031 148,627  0.02
25/5/2037 USD 200,000 CSC 5.5% 15/4/2027 179,725  0.02
Clarios Global / USD 544,000 CSX 4.1% 15/11/2032 509,045 0.06
USD 25,000 Clarios US Finance 25,312 0.00 CVS Health 4.3%
6.75% 15/5/2028 UsD 307,000 95/3/2028 298,208 0.03
Clear Channel Outdoor CVS Health 5.125%
USD 92,000 o% 15/9/2028 96,135 0.01 usb 1,279,000 20/7/2045 1,166,761 0.12
— H 0 -
USD 85,000 Cleveland-Cliffs 6.75% 84,787  0.01 CWAB? esset Backed
15/4/2030 USD 291472 Certificates Trust 268.459  0.03
USD 712.000 Cloud Software 6.5% 662.267  0.07 ’ 2006-25 5.575% , -
’ 31/3/2029 ’ ’ 25/6/2037
. N
EUR 1,400,000 Comcast 0.75% 1,239,996 0.12 USD 65,000 DaV!ta 3.75% 15/2/2031 53,156  0.01
20/2/2032 USD 26,000 DaVita 4.625% 1/6/2030 22,886 0.00
USD 1,374,000 Comcast 1.5% 15/2/2031 1,098,050 0.11 DBUBS 2017-BRBK
USD 276,000 Comcast 3.4% 15/7/2046 202,968 0.02 USD 700,000 Mortgage Trust 3.53% 600,832 0.06
0,
UsD 1,179,000 comeast 3.969% 938,153  0.09 1071072034

1/11/2047
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Delta Air Lines 7.375% Fannie Mae Pool 2%
0 25,775  0.00 USD 1,814,431 1,507,215 0.15
USD 25,000 ¢/t /2026 1/8/2042
Directv Financing Fannie Mae Pool 2%
7 0. USD 166,946 132,514  0.01
USD 43,000 5 a760 1/2/2030 43,267 0.00 17972080
i i i i 0,
D!rectv F!nanc!ng / USD 300,695 Fannie Mae Pool 2% 239,048 0.02
Directv Financing Co- 1/10/2050
usp 22,000 1ee RIS 20,767  0.00 Fannie lae Pool 2%
Obligor 5.875% USD 88,170 70,769  0.01
15/8/2027 1/12/2050
DT Midstream 4.125% Fannie Mae Pool 2%
287,512 230,780  0.02
USD 25,000 |l 22,811  0.00 USD 287, 1/12/2050
Edgewell Personal Care USD 312.388 Fannie Mae Pool 2% 248.065  0.02
USD 25,000 o o 22,478 0.00 388 oost ,
Edison International Fannie Mae Pool 2%
0.21 USD 239,507 190,402  0.02
USD 1,976,000 (o 2,111,966 1212051
Elevance Health 3.6% Fannie Mae Pool 2%
188, 0.02 USD 189,445 152,055  0.02
USD 252,000 o008 88,805 1/3/2051 .
Elevance Health 5.125% Fannie Mae Pool 2%
460.183  0.05 USD 104,970 84,238 0.01
USD 484,000 500 , 1/3/2051
EWRLD Borrover / UsD 95,452 Fannie lae Pool 2% 76,744 0.01
EUR 100,000 Emerald Co-Issuer 114,267 0.01 174/2051
i 0,
6.375% 15/12/2030 USD 143,638 iiz;;gsﬁae Pool 2% 115,224 0.01
Encompass Health 4.5%
23,672 0.00 :
U0 25,000 /5 /2028 USD 165,930 5?23285¥ae Pool 2% 133,179 0.01
Encore Capital 4.875%
216,390  0.02 .
FUR 200,000 15/10/2025 USD 51,661 "annie Nae Pool 2% 41,463 0.00
UsD 32,000 Cnergizer 4.375% 28,270 0.00 Harzoss 1 2%
7T 31/3/2029 ’ ’ USD 727,347 "annie liae Poo 575,507  0.06
USD 50,000 CLedris 4.75% 47,231 0.00 1/872031 ;
, 15/4/2029 ’ - 991 Fannie Mae Pool 2% 269.559  0.03
USD 336, ,
USD 25.000 EQM Midstream Partners 25 957 0.00 1/11{2051 .
T 6.5% 1/7/2027 ’ | UsD 107,122 Fannie Nae Pool 2% 85,878  0.01
USD 840,000 Equinix 3.9% 15/4/2032 764,013  0.08 i’ll{zoal N
Eversource Energy USD 88,604 amnte Wae Fool b 71,048  0.01
usp 470,000 o0 e SO 375,000 0.04 i/ll{zoal .
annie Mae P00
Eversource Energy USD 195,176 156,292 0.02
usD 226,000 or o0 CE S0 194,617 0.02 iﬁﬁﬁfﬁoﬁie —
E Ener ' .02
USD 338,000 - ersource Energy 326,892 0.03 USD 305,193 /11 /2051 241,799 0.0
5.125% 15/5/2033 e ol 4
USD 977,000 Exelon 4.7% 15/4/2050 850,709  0.09 USD 65,769 1?22;20526 ool < 51,958  0.01
Fannie Mae Pool 1.5% _
0.05 y
USD 613,584 /11 /0001 489,481 USD 121,279 ii;g;zogie Pool 2% 96,960 0.01
USD 1,385,363 | 2nmie Mae Pool 1.5% 1,105,158  0.11 Fannie Mae Pool 2%
29895908y 10 /0041 9 : usp 52,779 50N o 42,999 0.00
Fannie Mae Pool 1.5%
2 0.01 i b
USD 195,924 1 /112050 146,862 0.0 UsD 79,559 Eizg;zogie Pool 2% 62,782  0.01
Fannie Mae Pool 1.5% :
0 0.02 y
USD 263,257 1 3 /2051 197,30 USD 180,318 E?Zg;sogie Pool 2% 144,325  0.01
USD 218,954 annie Mae Pool 2% 201,546  0.02 Fannie Mae Pool 2%
% 171172081 ’ : usD 269,723 50" ¥ 214,942 0.02
Fannie Mae Pool 2%
0.05 i y
USD 5933221 /42036 526,08 USD 273,033 E?;;}:Ogie Pool 2% 218,366  0.02
Fannie Mae Pool 2%
2 0.01 i
USD 127,874 1 /32037 113,602 0.0 USD 247,858 E?z;;gsgae Pool 2% 198,544  0.02
USD 728,754 Fannie Vae Pool 2% 611,124  0.06 Fannie Mae Pool 2%
% /672041 ’ : UsD 251,086 o000 201,092 0.02
USD 850,235 annie Mae Pool 2% 707,142 0.07 Fannie Mae Pool 2%
20 1212042 ’ : usp 216,520 5000 173,419 0.02
Fannie Mae Pool 2%
2 0.0 i y
USD 109628 1 /4 /2042 90,86 USD 332,865 E?;;;gsgae Pool 2% 269,331 0.03
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USD 66,016 E?:;;gsgae Pool 2% 52,180  0.01 USD 382,845 iig;;gsgae Pool 3% 332,349 0.03
USD 127,264 Efg;;gsgae Pool 2% 101,960  0.01 USD 375,149 iig?jgogie Pool 3t 323,837  0.03
USD 292,328 EiQ?ESSZae Pool 2% 234,017 0.02 USD 166,345 Ei;gjzogie Pool 3% 144,547  0.01
USD 151,645 Eig;;gsgae Pool 2% 121,393 0.01 USD 648,313 iig;;gSQae Pool 3% 562,134  0.06
USD 277,245 Eig;;gsgae Pool 2% 221,528 0.02 USD 55,469 iiﬂ;ggBZae Pool 3% 48,254 0.00
USD 193,764 Eig;;gsgae Pool 2% 155,067  0.02 USD 87,307 iig;ggsgae Pool 3t 75,521 0.01
USD 461,776 E?g;;gsTae Pool 2.5% 432,372 0.04 USD 208,759 Ei;gjgogge Pool 3.5k 201,651  0.02
USD 342,959 Eig;;gsgae Pool 2.5% 287,482 0.03 USD 5,135 E?ZZ;SOZZE Pool 3.5k 4,922 0.00
USD 337,431 Eig;;gsgae Pool 2.5% 282,849 0.03 USD 272,590 iigg;goﬂse Pool 3.5k 246,941  0.02
USD 347,341 Eig;;gsgae Pool 2..5% 291,156 0.03 USD 164,988 iig;gg4gae Pool 3.5% 149,770 0.01
USD 373,461 Eig;;gsgae Pool 2.5% 313,049  0.03 USD 125,167 Eig;;g4gae Pool 3.5k 113,621  0.01
USD 115,245 Eig;;gsgae Pool 2..5% 96,498  0.01 USD 12,313 E?;;;gsgae Pool 4% 11,954  0.00
USD 260,688 Ei;;;gogge Pool 2.5 220,024 0.02 USD 33,081 iiggjgogge Pool 4% 32,341 0.00
USD 64,920 Ei;;;gsfae Pool 2.5% 54,381 0.01 USD 112,675 i§22234gae Pool 4% 106,287  0.01
USD 700,404 Ei?gjgogie Pool 2.5% 500,444  0.06 USD 124,229 iig;;g4gae Pool 4% 116,611  0.01
USD 171,886 E?::;;ogie Pool 2.5% 144,132 0.01 USD 135,552 E?;;;gsgae Pool 4% 127,664  0.01
USD 557,943 E?Z:;Zogie Pool 2.5 470,635 0.05 USD 33,837 iig;ggsgae Pool 4% 31,415  0.00
USD 571,002 E?Z;;gsgae Pool 2.5% 480,944  0.05 USD 180,690 iig?ggsgae Pool 4% 168,712 0.02
USD 1,007,828 Ei;j;gsgae Pool 2.5% 839,440  0.08 USD 90,365 Eig;;g4gae Pool 4.5k 88,241  0.01
USD 145,871 E?E;ESSSae Pool 2..5% 122,022 0.01 USD 30,432 ii;;;g4gae Pool 4.5% 20,706  0.00
USD 102,383 Eig;;gsgae Pool 2.5 86,019  0.01 USD 75,572 iig;gg4gae Pool 4.5% 73,411 0.01
USD 371,172 E?g;;gsgae Pool 2.5% 309,935  0.03 USD 54,091 iig;gg4gae Pool 4.5% 51,968  0.01
USD 438,884 Eig;;gsgae Pool 2.5% 366,302 0.04 USD 70,349 Ei;;;gsgae Pool 4.5k 66,652 0.01
USD 69,924 E?;;;gSgae Pool 2..5% 58,013  0.01 USD 1,011,373 ii;gjgogge Pool 5% 1,005,077  0.10
USD 29,870 E?g;;gzgae Pool 3% 28,633 0.00 USD 123,500 iigj;gSgae Pool 5t 121,899  0.01
USD 162,756 E?Q;;gzgae Pool 3% 156,018  0.02 USD 62,723 Eigj;gsgae Pool 5% 61,459  0.01
USD 170,730 Eizgjgogge Pool 3% 163,348 0.02 USD 4,748 E?g;;g3gae Pool 5.5k 4,797 0.00
USD 85,263 E?:;;gsgae Pool 3k 81,319  0.01 USD 355,719 iigj;gsgae Pool 5.5% 361,515 0.04
USD 38,009 E?g;;gggae Pool 3% 36,406  0.00 USD 248,228 iig;ggsgae Pool 5.5 252,207 0.03
USD 1,018,009 E?g;;g4gae Pool 3% 890,922  0.09 USD 599,934 Eigj;gsgae Pool 5.5k 595,498  0.06
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1 0/ 1 {f
USD 143,165 mg;gogge Pool 5.5% 142,481  0.01 USD 86,850 i;gcligégoMac Pool 1.5% 65,219  0.01
i 0) i 0)
USD 334,608 E’;‘g%g ﬂae Pool 6% 345,238 0.03 USD 215,839 i;ig%gsgac Pool 1.5% 161,951  0.02
i 0 i 0)
USD 289,491 E?gg;;ogge Pool 6.5% 295,414  0.03 USD 95,306 UgggégGM“ Pool 2% 84,768  0.01
- _ 0 1 0,
USD 247,562 ;g;g};ogge Aces 3.547% 35,361 0.02 USD 588,802 ';;iig:);”'ac Pool 2% 523,664  0.05
FBR Securitization Freddie Mac Pool 2%
. USD 121,115 , )
USD 700,226 1\ st 6.14% 25/11/2035 003765 0.07 1/3/2042 100,357 0.01
Federal Farm Credit Freddie Mac Pool 2%
USD 56,693 45,411 0.00
USD 1,500,000 Banks Funding 2.1% 968,771  0.10 1/8/2050
i 0)
%11/?0:0 ) USD 87,683 i;ii%gsgac Pool 2% 70,516  0.01
UsD 1,130,000 Be Eraz% 2?2/2822 848,512 0.08 Freddie Mac Pool 2%
F:Zeial Home Loan USD 534,984 1/3/2051 423,183 0.04
USD 1,230,000 oot o onpg 1+100.059 0.1 Freddie Mac Pool 2%
parke nzon L UsD 269,008 72000° 216,853  0.02
edera ome Loan
USD 500,000 495,335  0.05 - .
“éogtga?el_l“% 1?’ 1172024 USD 158,182 US%;M“ Pool 2% 126,910  0.01
eaera ome Loan
USD 2,423,000  Mortgage 6.25% 2,750,102 0.27 USD 45,634 "reddie Mac Pool 2% 36.564  0.00
15/7/2032 ’ 17972051 ’ ’
- 1 0,
FirstEnergy UsD 212,720 reddie Wac Pool 2% 169,732 0.02
USD 492,000  Transmission 4.55% 408,128 0.04 1/9/2051
i 0,
'1;{4/2249 USD 44,035 i;‘;g%gsTac Pool 2% 34,737 0.00
irstEnergy 2
USD 2,000  Transmission 5.45% 1,804  0.00 USD 589,480 | reddie Mac Pool 2% 465.547  0.05
15/7/2044 T 171072051 '
EUR 128,000 Fiserv 1.625% 1/7/2030 122,304  0.01 UsD 70,574 reddie Mac Pool 2% 56,403  0.01
EUR 1,659,000 Fiserv 4.5% 24/5/2031 1,849,788  0.19 1/12/2051
USD 115,000  Fiserv 5.6% 2/3/2033 116,162  0.01 USD 151,348 ';;ig%gshl"ac Pool 2% 120,990 0.01
USD 1,412,000 1Orida Power & Light o) as .1 Freddie Mac Pool 2%
e 2.45% 3/2/2032 2o : USD 188,533 ' reddie Mac Foo
, oy 151,015  0.02
USD 955,000 | 10Tida Pover & Light 662,725 0.07 H/a/a0s ,
, 3.15% 1/10/2049 , . USD 29.054 Freddie Mac Pool 2%
9% 171272051 23,509 0.00
USD 155,000 | 10rida Power & Light 126,310 0.01 Freddie Mac Pool 2%
' 3.99% 1/3/2049 ’ . USD 449,072 1;? /2(')22 ac ool <h 359,704 0.04
UsD 330,000 | 10rida Power & Light 323,573 0.03 Freddie Mac Pool 2%
: 4.8% 15/5/2033 ’ : USD 328,127 1;‘19 /2(';2 ac ool <h 265,497  0.03
Ford Motor 3.25%
USD 200,000 , ) i y
12/2/2032* 164,465 0.02 USD 240,185 i;iclig('):z”'ac Pool 2% 192,327 0.02
Ford Motor 6.1%
USD 456,000 454, ) i ,
19/8/2032 54,93 0.05 USD 81,586 Ugggégzm Pool 2% 64,372 0.01
Usp 400,000 Ord Motor Credit 427,163 0.04 Freddie Mac Pool 2.5
: 7.122% 7/11/2033 g : USD 61,932 1;3 /2('):0 ac ool 2.5% 51,765 0.01
usD 372,668 | cddie Mac Cold pool 355,396 0.04 Freddie Mac Pool 2.5
’ 2.5% 1/12/2027 . : USD 531,900 7o00F =% 447,216 0.04
UsD 932,147 reddie Mac Gold Pool 881,004 0.09 Freddie Mac Pool 2.5%
’ 4% 1/8/2044 , : UsD 308,512 o008 : 261,427  0.03
USD 489,141 | reddie Nac Gold Pool 466,320  0.05 Freddie Mac Pool 2.5%
: 4% 1/2/2045 , : USD 461,832 0 o0° 387,117 0.04
Freddie Mac Gold Pool - ,
USD 274,559 % 1/6/2045 259,525 0.03 USD 303,586 l:;tii%g;fac Pool 2.5% 255,197  0.03
Freddie Mac Gold Pool -
Freddie Mac Pool 2.5%
USD 176,368, o1 o/aa 172,254 0.02 usp 222,770 Freddie M 185,908 0.02
Freddie Mac Gold Pool -
Freddie Mac Pool 3%
USD 71,789\ s /o /9040 69,794 0.01 USD 647,581 0 ooe 564,619  0.06
Freddie Mac Gold Pool Freddie Mac Pool 3%
USD 39,645 o) 110/2036 39,443 0.00 USD 131,659 0o 113,826  0.01
Freddie Mac Gold Pool
usD ast O 462 0.00
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Freddie Mac Pool 3% FS Rialto 2022-FL6
USD 335,935 1 /9/2050 295,755 0.03 USD 875,000 Issuer 7.896% 879,162  0.09
Freddie Mac Pool 3% 17/8/2037
USD 86,008 /7 /2051 74,89  0.01 USD 99,000 Gap 3.625% 1/10/2029 83,652 0.01
Freddie Mac Pool 3% Gen Digital 6.75%
7 .01 ;
USD 112,026 /0 mocs 97,000 0.0 USD 313,000 0 1no 314,714  0.03
Freddie Mac Pool 3% Genesis Energy /
D 63,42 55,412 0.01 .
USD 63,428 1/2/2052 ’ USD 25,000 Genesis Energy Finance 25,237 0.00
- 0 0)
USD 626,194 E;ZggsgzMac Pool 3% 543,633  0.05 22ﬂi§€i’égizgy ,
. . ! .
USD 70,716 E;§§25§4M6C Pool 3.5% 67.231 0.0l USD 25,000 gegiz;slggj;ggsglnance 25,941 0.01
- {]
Freddie Mac Pool 3.5% Gilead Sciences 2.8%
USD 2,032,465 1,836,638 0.18 .
1/9/2046 USD 932,000 | 1o 601,913 0.06
USD 165,447 E;iig;isMac Pool 3.5% 150,213 0.01 USD 375,000 i;;igg4zc'e”°es 4.75% 341,761 0.04
. . /312
USD 514,949 E;i§SBZSMaC Pool 4% 485,784  0.05 USD 713 fé?Z}goZ?e I Pool 6.5% 726 0.00
. , o/ 4/
USD 9,243 E;?ig;iBMaC Pool 4% 8,686 0.00 USD 2,366 i;;;;zogie I Pool 6.5% 2,428 0.00
. . /1]
USD 147,947 E;ZggsgoMac Pool 4% 139,555  0.01 USD 982,434 gé;g;zogge 11 Pool 2% 800,763  0.08
Freddie Mac Pool 4.5% Ginnie Mae Il Pool 2%
USD 365,940 353,937  0.04 267 0.01
1/10/2047 USD 124,242 0 moco 101,267 0.0
Freddie Mac Pool 4.5% Ginnie Mae 11 Pool
USD 66,584 63,114 0.01 .
1/7/2052 USD 368,311 oo noed 312,508  0.03
Freddie Mac Pool 4.5% Ginnie Mae 11 Pool
USD 404,331 383,236 0.04
1/7/2052 USD 492,912 " too om0 417,816  0.04
Freddie Mac Pool 4.5% Ginnie Mae 11 Pool
UsD 129,973 123,143  0.01
1/8/2052 USD 343,543 "t o o0st 291,202  0.03
Freddie Mac Pool 4.5% inni
USD 36,590 34,672 0.00 Ginnie Mae 11 Pool
1,1532052 . USD 283,569 oo 1 n0es 240,167  0.02
Freddie Mac Pool 4.5% T 0
USD 459,167 437,907  0.04 Ginnie Mae 11 Pool 3%
’ 1/6/2053 ’ USD 89,609 79,105 0.01
USD 347,289 | reddie Nac Pool 5% 337,53  0.03 é?ﬁﬁfioﬁge 11 Pool 3%
, 1/7/2053 , - USD 112,681 99,439 0.01
20/5/2050
usp 127,000 | 7e0ete Wec ool S-S54 125,868 0.01 Usp 523,586 Chnie llae I1 Pool 3% 458,986  0.05
’ 1/3/2054 ’ : ) , .
USD 1,039,954 | reddie Mac Pool 6% 1,047,862 0.10 é?ggéioaie 11 Pool 3%
,039, illgégosﬁ - .047, USD 166,355 11> 1m0st 145,818  0.01
redaire Mac Poo (] H H
USD 304,216 306,114 0.03 Ginnie Mae 11 Pool 3%
’ 1/11/2053 ’ UsD 103,079 90,360 0.01
USD 221,651 Freddie Mac Pool 6.5% 296.172  0.02 é?gigioaie 11 Pool
, ;/135954M . . USD 939,331 "ot im0 861,504  0.09
redaire Mac Foo ey/) = =
USD 221,821 226,428  0.02 Ginnie Mae 11 Pool 4%
’ 1/1/2054 ’ USD 670,458 632,980 0.06
20/6/2047
USD 33.000 Freedom Mortgage 9.25% 33,507 0.00 Ginnie Mae 11 Pool
é/z/song . - ’ USD 573,713 4.5% 20/5/2041 563,046  0.06
reedom Mortgage S
USD 30,000 32,505 0.00 Ginnie Mae 11 Pool
;/1032023 . USD 42,188, .00 im0 40,845  0.00
reedom Mortgage -
Usb 7,000 7,707  0.00 Ginnie Mae 11 Pool
iééﬁi%zéi;0£§g3o USD 16,458 o0 o050 15,942 0.00
- Ginnie Mae Il Pool 5Y%
USD 1,265,000 Mortgage Trust 3.994% 1,193,055 0.12 USD 231,087 0 ooso ’ 229,395  0.02
25/12/2050
R Global Payments 2.15%
USD 80,000 22325;?£ations 5% 74,084  0.01 I w1200 s 0
’ ! ; : Global Payments 4.875%
é/5/i928 EUR 1,414,000 - oo 1,580,231  0.16
rontier
Goldman Sachs 1.992%
USD 162,000 Communications 8.75% 164,918 0.02 USD 340,000 273,337 0.03
T/ 20% 27/1/2032
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Goldman Sachs 2.383% Hilton Domestic
. s . , .01
USD 2,152,000 /210000 1,754,291 0.18 USD 44,000 Operating 4% 1/5/2031 39,106 0.0
Goldman Sachs 2.615% Hilton Grand Vacations
USD 306,000 )\ noa 255,251 0.02 Borrower Escron /
Goldman Sachs 2.65% USD 73,000 Hilton Grand Vacations 67,673 0.01
.01 ’ ’
USD 160,000 21/10/2032 132,330 0.0 Borrower Esc 5%
Goldman Sachs 3.102% 1/6/2029
179,345  0.02
USD 211,000 24/2/2033 ’ Hilton Worldwide
Goldman Sachs 3.625% Finance / Hilton
GBP 1,119,000 1,313,797 0.13 c o , )
29/10/2029 USD 22,000 Worldwide Finance 21,486 0.00
EUR 3,536,000 Coldman Sachs 4% 3,801,266  0.39 4.875% 1/4/2027
21/9/2029 usp 25,000 otogic 3.25% 22,289 0.00
. , , }
usp 672,000 0ldman Sachs 4.223% 644,650 0.07 15/2/2029
1/5/2029 USD 206.000 Home Depot 2.7% 182.361  0.02
UsD 1,906,000 cotdman Sachs 6.484% 2,000,005 0.20 T 157472030 ' '
T 24/10/2029 T . Houston Galleria Mall
0)
USD 736,000 Goldman Sachs 6.561% 796,325  0.08 USD 700,000 Trust 2015-HGLR 3.982% 658,808 0.07
24/10/2034 5/3/2037
Goldman Sachs 7.25% Howard Hughes 5.375%
GBP 100,000 /0 1ooe 135,546 0.01 USD 44,000 50 41,400 0.00
GoodLeap Sustainable HSI Asset
Home Solutions Trust Securitization Trust
USD 159,084 127,294  0.01 1
2021-5 231 USD 1,939,227 o o e e 1,286,644 0.13
20/10/2048 25/4/2037
GoodLeap Sustainable Imola Merger 4.75%
USD 1,499,887 Home Solutions Trust 1,414,338 0.14 USD 25,000 - /e o009 23,181 0.00
2022-3 4.95% 20/7/2049 IndyMac INDX Mortgage
Goodyear Tire & Rubber USD 561,044 Loan Trust 2006-AR15 542,410  0.05
USD 80,000 "0 2 oing 73,617 0.01 5 6750 25/7/20%
usD 103,000 Cray Television 4.75% 65.101  0.01 USD 600,000 Intel 5.15% 21/2/2034 595,937  0.06
15/10/2030 USD 960,000 Intel 5.2% 10/2/2033 962,181  0.10
GS Mortgage Il Series Iron Mountain 4.5%
USD 1,260,000 2005-ROCK 5.515% 1,250,571  0.13 USD 154,000 ¢ /s 1n031 136,702 0.01
3/5/2032 Iron Mountain 7%
6S Mortgage Trust USD 69,000 - s /n009 70,139 0.01
USD 1,162,000 2016-GS2 3.759% 1,086,131 0.11 IXIS Real Estate
10/5/2049 USD 4,839,004 Capital Trust 2006-HE2 1,372,835 0.14
GSMPS Mortgage Loan 5.955% 25/8/2036
USD 710,241 Trust 2005-RP1 3.986% 604,567 0.06 JP Morgan Chase
25/1/2035 Commercial Mortgage
0.04
GSMPS Mortgage Loan USD 460,000 Trust 2015-JP1 4.723% 408,321
USD 486,546 Trust 2005-RP3 3.986% 404,769 0.04 15/1/2049
25/9/2035 JP Morgan Mortgage
H&E Equipment Services USD 527,570 Trust 2017-2 3.649% 465,144  0.05
USD 25,000 ooy e 1o 0008 22,537  0.00 ot fefondT
USD 33,000 Hanesbrands 4.875% 31,870 0.00 JPMBB Commercial
15/5/2026 USD 425,000 Mortgage Trust 2016-C1 363,039 0.04
0)
USD 25,000 hanesbrands 9% 24,951 0.00 4.202% 17/3/2049
15/2/2031 JPMorgan Chase 0.991% 241.228  0.02
USD 123,000 HCA 2.375% 15/7/2031 100,368  0.01 GBP 200,000 0/ / /5006 , .
USD 971,000 HCA 3.5% 1/9/2030 868,036  0.09 JPMorgan Chase 2.545%
USD 1,616,000 HCA 3.625% 15/3/2032 1,412,797 0.14 USD 139,000 o1 o0a0 114,784 0.01
USD 739,000 HCA 5.5% 1/6/2033 736,760 0.08 JPMorgan Chase 2.963%
USD 84,000 Hertz 5% 1/12/2029 63,90 0.01 USD 2,411,000 ./ o033 2,040,410 0.20
Hess Midstream JPMorgan Chase 4.457%
USD 25,000 Operations 5.625% 24,655  0.00 EUR 1,800,000 \5/11 /5031 2,026,864 0.20
15/2/2026 JPMorgan Chase 4.565%
Hilcorp Energy 1 / USD 1,549,000 [ o0 1,502,204 0.15
USD 25,000 Hilcorp Finance 5.75% 24,195 0.00 JPMorgan Chase 4.912%
51,208 0.04
1/2/2029 USD 464,000 > /7 /2033 4
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JPMorgan Chase 5.012% Moody*®s 0.95%
USD 631,000 23/1/2030 625,340 0.06 EUR 658,000 95/2/2030 613,045 0.06
JPMorgan Chase 5.299% Moody*s 1.75%
D
UsD 5,000 24/7/2029 5,023 0.00 EUR 1,400,000 9/3/2027* 1,451,836 0.15
JPMorgan Chase 5.336% Moody*s 3.1%
usb 1,574,000 .
, , 23/1/2035 1,569,368 0.16 USD 286,000 20/11/2061 183,714  0.02
JPMorgan Chase 6.07% Morgan Stanley 0.497%
Usb 815,000 s . , , .
29/10/2027 831,309 0.08 EUR 1,155,000 7/2/2031 1,029,719 0.10
JPMorgan Chase 6.087% Morgan Stanley 2.239%
USsb 311,000 23/10/2029 322,085 0.03 usb 2,356,000 21/7/2032 1,904,149 0.20
USD 379,000 KLA 5.25% 15/7/2062 372,698 0.04 Morgan Stanley 2.511%
USD 58,000 Kohl"s 4.625% 1/5/2031 45,889 0.01 USD 522,000 20/10/2032 429,021 0.05
Kraft Heinz Foods Morgan Stanley 2.943%
GBP 100,000 4.125% 1/7/2027 123,661 0.01 Usb 450,000 91/1/2033 379,008 0.04
Lamar Media 3.75% Morgan Stanley 3.622%
uUsb 167,000 .
Usb 30,000 15/2/2028 27,979  0.00 1/4/2031 152,015 0.02
Lamar Media 4.875% Morgan Stanley 4.656%
EUR 1,471,000 , s .
Usb 25,000 15/1/2029 23,709  0.00 2/3/2029 1,638,109 0.16
Liberty Mutual 3.625% Morgan Stanley 4.813%
EUR 2,161
EUR 100,000 23/5/2059 108,205 0.01 UR 2,161,000 25/10/2028" 2,422,207 0.24
Lithia Motors 3.875% Morgan Stanley 4.889%
usb 3,307,000 .
Usb 43,000 1/6/2029 38,498 0.01 f s 20/7/2033 3,187,788 0.32
Lithia Motors 4.375% Morgan Stanley 5.164%
Usb 59,000 15/1/2031 52,286 0.01 uUsb 377,000 20/4/2029 375,339 0.04
Live Nation Morgan Stanley 5.173%
usb 1,071,000 , s .
USD 25,000 Entertainment 4.75% 23,772 0.00 16/1/2030 1,065,377 0.11
15/10/2027 Morgan Stanley 5.25%
USD 281,000 , .
Live Nation 21/4/2034 276,464 0.03
USD 26,000 Entertainment 6.5% 26,214  0.00 Morgan Stanley 5.424%
’ ’ uUsb 27,000 .
15/5/2027 099 21/7/2034 26,884 0.00
USD 682,000 Lowe"s 4.25% 1/4/2052 551,050 0.06 USD 262,000 Morgan Stanley 5.449% 263,631 0.03
Lowe®s 5.125% 20/7/2029
USD 124,000 114,911 0.01
15/4/2050 Morgan Stanley 5.466%
: Usb 10,000 * 10,005 0.00
USD 7.000 Macy"s Retail 5.875% 6.743  0.00 18/1/2035
i 1/4/2029 ’ . Morgan Stanley 6.407%
Usb 223,000 233,069 0.02
USD 170.000 Marsh & McLennan 5.45% 169.827  0.02 1/11/2029
’ 15/3/2053 ’ : Morgan Stanley Bank of
Marsh & McLennan 6.25% America Merrill Lynch
USD 555,000 .
uUsb 216,000 1/11/2052 240,251  0.02 , Trust 2016-C32 3.994% 517,524  0.05
Mastr Asset Backed 15/12/2049
USD 916,731 Trust 2004-OPT2 6.135% 840,403  0.08 Morgan Stanley Capital
25/9/2034 USsb 1,000,000 1 2017-HR2 3.89% 936,131  0.09
Mastr Asset Backed 15/12/2050
USD 312,324 Trust 2005-WF1 7.16% 317,070  0.03 Morgan Stanley Capital
25/6/2035 USD 1,449,748 1 Trust 2018-H3 4.62% 1,309,237 0.13
Mauser Packaging 15/7/2051
USD 398,000 Solutions 7.875% 403,005 0.04 Morgan Stanley Capital
15/8/2026 USD 289,971 I Trust 2018-L1 4.709% 264,902  0.03
McDonald®s 4.125% 15/10/2051
EUR 450,000 55/11/2085* 495,472 0.0 Morgan Stanley Capital
Medline Borrower USD 634,000 I Trust 2018-MP 4.276% 561,032 0.06
USD 101,000 3.875% 1/4/2029 90,230 0.01 11/7/2040
Medline Borrower 5.25% Mosaic Solar Loan
USD 25,000 11 0/2029 23,141 0.00 USD 111,579 Trust 2020-1 3.1% 97,355  0.01
Metropolitan Life 20/4/2046
EUR 100,000 Global Funding I 108,099  0.01 Mosaic Solar Loan
0.375% 9/4/2024 USD 297,563 Trust 2020-2 1.44% 246,209 0.03
MF1 2022-FL10 7.951% 20/8/2046
USD 853,000 0 noon 858,788  0.09 Mosaic Solar Loan
MidAmerican Energy USD 180,489 Trust 2020-2 2.21% 145,196  0.01
USD 75,000 5 3y 1/2/2085 73,354 0.01 20/8/2046




EDINETOOOO

OO000oO00ooo0oo0onoOo(E3L398)

OJooooooooooodg
2024 29
Mosaic Solar Loan Olympic Tower 2017-0T
USD 204,724 Trust 2022-2 4.38% 193,350 0.02 USD 1,010,000 Mortgage Trust 3.566% 871,672  0.09
21/1/2053 10/5/2039
USD 315,000 Nasdaq 5.55% 15/2/2034 318,523 0.03 Olympic Tower 2017-0T
USD 235,000 Nasdaq 6.1% 28/6/2063 246,165 0.03 USD 690,000 Mortgage Trust 3.945% 516,397 0.05
National Grid North 10/5/2039
EUR 1,030,000 America 4.668% 1,169,964 0.12 Olympus Water US
12/9/2033 EUR 100,000 9.625% 15/11/2028™ 116,900  0.01
Navient 11.5% Oncor Electric
USD 25,000 15/3/2031 21,327 0.00 USD 159,000 Delivery 3.1% 109,298 0.01
Navient Private 15/9/2049
Education Refi Loan Oncor Electric
USD 560,438 Trust 2020-C 7.032% 567,416 0.06 USD 37,000 Delivery 3.8% 28,566 0.00
15/11/2068 30/9/2047
Neptune Bidco US 9.29% Oncor Electric
USD 25,000 15/4/2029 23,489 0.00 USD 949,000 Delivery 4.15% 890,191 0.09
New Century Home 1/6/2032
Equity Loan Trust Oncor Electric
USD 454,072 Series 2005-B 6.155% 436,511 0.04 USD 551,000 Delivery 4.55% 530,158 0.05
25/10/2035 15/9/2032
New Jersey Health Care OneMain Finance 7.125%
SD 25,000 , .
USD 140,000 Facilities Financing 105,316  0.01 v 15/3/2026 25,418 0.00
Authority 3% 1/7/2051 OneMain Finance 7.875%
USD 195,000 198,347 0.02
New York Life Global 15/3/2030
GBP 150,000 Funding 4.35% 187,781  0.02 OneMain Finance 9%
’ ’ D 2 .00
16/9/2025 UsD 25,000 15/1/2029 26,330 0
Newcastle Mortgage OneMain Financial
USD 776,272 Trust 2007-1 5.665% 758,192  0.08 USD 150,000 Issuance Trust 2021-1 128,348 0.01
25/4/2037 2.22% 16/6/2036
Newell Brands 5.2% OneMain Financial
USD 25,000 1/4/2026 24,217 0.00 USD 170,000 Issuance Trust 2021-1 142,523  0.01
Newell Brands 6.375% 2.47% 16/6/2036
USb 37,000 15/9/2027 3,931 0.01 USD 132,000 Oracle 1.65% 25/3/2026 122,755 0.01
Newell Brands 6.625% Oracle 2.875%
Usb 11,000 15/9/2029 10,537 0.00 usD 1,158,000 25/3/2031 1,000,680 0.10
USD 25,000 News 3.875% 15/5/2029 22,616 0.00 USD 2,621,000 Oracle 2.95% 1/4/2030° 2,315,668 0.23
Nexstar Media 4.75% Oracle 3.125%
usb 25,000 1/11/2028 22,216 0.00 EUR 200,000 10/7/2025 214,914  0.02
NextEra Energy Capital USD 832,000 Oracle 3.85% 15/7/2036 702,643  0.07
USD 1,851,000 2.25% 1/6/2030 1,558,150 0.16 USD 200,000 Oracle 3.95% 25/3/2051 149,467  0.02
NextEra Energy Capital USD 230,000 Oracle 4.3% 8/7/2034* 209,101  0.02
USD 352,000 2.75% 1/11/2029 310,998 0.03 USD 169,000 Oracle 6.15% 9/11/2029 177,289  0.02
NextEra Energy Capital USD 739,000 Oracle 6.25% 9/11/2032 781,058 0.08
.02
USD 223,000 5.05% 28/2/2033 217,986 0.0 Organon & Co / Organon
NextEra Energy Capital EUR 100,000 Foreign Debt Co-lssuer 100,806 0.01
USD 425,000 5.749% 1/9/2025 427,320 0.04 2.875% 30/4/2028
) _ _
USD 40,000 Nordstrom 4.25% 33,897 0.00 Outfront Medla_Capltal
1/8/2031 / Outfront Media
usb 77,000 ! 68,625 0.01
USD 454.000 Norfolk Southern 2.3% 379 901  0.04 Capital 4.25%
’ 15/5/2031 ’ : 15/1/2029
. .
USD 656,000 Norfolk Southern 3% 565,626 0.06 Pacufu? Gas and
15/3/2032 USD 450,000 Electric 4.55% 423,352 0.04
Novelis 3.875% 1/7/2030
USsD 26,000 21,961 0.00 o
15/8/2031 Pacific Gas and
NRG Energy 3.375% USD 755,000 Electric 4.95% 645,844  0.07
Usb 25,000 15/2/2029 21,869 0.00 1/7/2050
USD 11,000 NuStar Logistics 10,983 0.00 Pactiv Evergreen Group
6.375% 1/10/2030 USD 25,000 SSuer/Pactiv 23,213 0.00
USD 254,000 NVIDIA 2% 15/6/2031 212,555 0.02 ’ Evergreen Issuer 4% ’ :
USD 741,000 Ohio Power 5% 1/6/2033 728,598 0.07 15/10/2027
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Park I?termedlate / PK USD 1,052,000 Ryder System 5.25% 1,055,775  0.11
Domestic Property / PK 1/6/2028
Usb 77,000 . 70,974 0.01
Finance Co-lIssuer Sabre GLBL 8.625%
UsD 25,000 22,125 0.00
4.875% 15/5/2029 1/6/2027
PECO Energy 2.85% Sabre GLBL 11.25%
USD 204,000 15/9/2051 131,592  0.01 UsD 15,000 15/12/2027 14,128  0.00
PECO Energy 4.375% D2 Salesforce 1.95% 221.587  0.02
USD 490,000 o7 mocy 421,019 0.04 USD 269,000 1572031 ’ ’
PECO Energy 4.6% San Diego County Water
USD 104,000 15/5/2052 92,739 0.01 usb 2,425,000 Authority 5% 1/5/2052 2,703,024  0.27
PennyMac Financial San Diego Gas &
USD 25,000 Services 7.875% 25,641 0.00 USD 299,000 Electric 1.7% 243,999  0.02
15/12/2029 1/10/2030
Penske Truck Leasing / San Diego Gas &
USD 415,000 N 359,146  0.04
USD 31,000 PTL Finance 4% 30,313 0.00 Electric 3% 15/3/2032
15/7/2025 SBA Communications
D 75,2 .01
Penske Truck Leasing / USD 85,000 3.125% 1/2/2029 5,286 0
USD 350,000 PTL Finance 5.35% 349,208 0.04 SCIL 1V / SCIL USA
12/1/2027 EUR 100,000 o 5y 15/7/2028* 118,262 0.01
Periama 5.95% Scotts Miracle-Gro
7,32 .02 .
USD 200,000 10/4/2026 197,320 0.0 usD 18,000 4.375% 1/2/2032 15,070  0.00
Pilgrim™s Pride 4.25% Scotts Miracle-Gro
Usb 25,000 22,371 0.00 .
15/4/2031 USD 25,000 4.5% 15/10/2029 22,247 0.00
Pilgrim®s Pride 6.25% Sealed Air 5.5%
Usb 25,000 25,274  0.00 .
1/7/2033 USD 25,000 ;5 /4 15095 24,904 0.00
PNC Financial Services Sensata Technologies
usD 30,000 5.676% 22/1/2035" 30,114  0.00 usD 22,000 375 15/2/2031 18,876  0.00
USD 92,000 Post 4.5% 15/9/2031 82,001 0.01 Service International
USD 25,000 Post 4.625% 15/4/2030 22,778  0.00 UsD 22,000 4% 15/5/2031 19,275 0.00
Prime Security Sesac Finance 5.216%
Services Borrower / USD 496,600 25/7/2049 484,180 0.05
usb 25,000 - N 24,769  0.00 N
Prime Finance 6.25% USD 168.000 Sherwin-Williams 2.9% 109.150  0.01
15/1/2028" ’ 15/3/2052 ’ )
Prologis 5.125% Sirius XM Radio 3.875%
usb 1,179,000 15/1/2034 1,171,889  0.12 UsD 25,000 1/9/2031 20,688 0.00
Public Service Sirius XM Radio 4%
USD 209,000 Electric and Gas 3.1% 183,051  0.02 USD 140,000 15/7/2028 126,225 0.01
15/3/2032 Sirius XM Radio 4.125%
Public Service USD 33,000 1/7/2030 28,451 0-00
USD 9,000 Electric and Gas 3.6% 6,900 0.00 Sirius XM Radio 5%
1/12/2047 usD 25,000 1/8/2027* 23,857 0.00
Public Service Sirius XM Radio 5.5%
USD 914,000 Electric and Gas 3.7% 875,023  0.09 USD 25,000 1/7/2029 23,609 0.00
1/5/2028 Six Flags
Public Service USD 78,000 Entertainment 7.25% 78,485 0.01
USD 475,000 Electric and Gas 4.65% 460,478 0.05 15/5/2031
15/3/2033 SLM Private Credit
Public Service Student Loan Trust
USD 490,000 Electric and Gas 4.9% 485,276  0.05 USD 326,526 2004-A 6.046% 324,588 0.03
15/12/2032 15/6/2033
" N _
USD 651,000 QUALCOMM 2.15% 558,443 0.06 SLM Private Credit
20/5/2030 USD 1.326.831 Student Loan Trust 1299 977  0.13
Ready Capital Mortgage Y 2005-B 5.976% T .
USD 424,113 Financing 2022-FL9 425,059 0.04 15/6/2039
7.788% 25/6/2037 SLM Private Credit
Renélssance Home USD 1,686,154 Student Loan Trust 1,637,740  0.16
USD 171.261 Equity Loan Trust 168.815  0.02 2006-A 5.936%
’ 2005-3 5.14% ’ . 15/6/2039
25/11/2035
Republic Services
UsD 313,000 2 3750 15/3/2033 251,218 0.03

56/107



EDINETOOOO
OO000oO00ooo0oo0onoOo(E3L398)

OJooooooooogodo
2024 29
SLM Private Credit Tallgrass Energy
Student Loan Trust Partners / Tallgrass
D 346,07 . D 25, R , .
USD 346,075 2006-8 5.846% 334,088 03 UsD 25,000 Energy Finance 7.375% 24,926 0.00
15/12/2039 15/2/2029
SLM Private Education USD 11,000 TEGNA 5% 15/9/2029 9,686 0.00
USD 937,500 Loan Trust 2010-C 1,008,582 .10 Tempur Sealy
10.182% 15/10/2041 USD 4,000 International 3.875% 3,328 0.00
SMB Private Education 15/10/2031
USD 489,554 Loan Trust 2015-C 3.5% 474,961 .05 Tenet Healthcare
15/9/2043 USD 25,000 4.875% 1/1/2026 24,987 0.00
SMB Private Education Tenet Healthcare
USD 885,000 Loan Trust 2020-A 3% 758,327 .08 USD 235,000 6.125% 15/6/2030 232,843 0.02
15/8/2045 Tenet Healthcare 6.75%
SMB Private Education USD 25,000 15/5/2031 25,188 0.00
USD 1,595,000 Loan Trust 2020-PT-A 1,294,774 .13 Texas Instruments 4.9%
2.5% 15/9/2054 USD 130,000 14/3/2033 130,445 0.01
SMB Private Education Thermo Fisher
USD 1,090,000 Loan Trust 2020-PTB 881,408 .09 USD 692,000 Scientific 1.75% 608,496 0.06
2.5% 15/9/2054 15/10/2028
SMB Private Education Thermo Fisher
uUsb 1,617,512 Loan Trust 2021-A 1,603,385 .16 USD 475,000 Scientific 2.6% 424,311  0.04
6.162% 15/1/2053 1/10/2029
SMB Private Education Time Warner Cable
USD 136,000 128,540 0.01
Usb 1,633,068 Loan Trust 2022-B 1,641,523 .16 6.55% 1/5/2037
6.775% 16/2/2055 T-Mobile USA 3.875%
usb 2,379,000 2,211,555 0.22
SMB Private Education 15/4/2030
- i 0
USD 1,348,556 Loan Trust 2022-C 1,308,522 0.13 USD 1,320,000 |-Mobile USA 5.05% 1,296,104 0.13
4.48% 16/5/2050 15/7/2033
SoFi Professional Loan USD 972 000 | Mobile USA 5.15% 957.895  0.10
USD 182,000 Program 2017-D 3.61% 164,465  0.02 15/4/2034 .
25/9/2040 Usp 210,000 |OYOta lotor Credit 205,357 0.02
SoFi Professional Loan 4.8% 5/1/2034
USD 292,000 Program 2017-E 4.16% 267,914  0.03 USD 4,000 ravel + Leisure 4.5% 3663 0.00
26/11/2040 1/12/2029
SOFI PROFESSIONAL LOAN Travel + Leisure
USD 25,000 25,148  0.00
USD 312,794 PROGRAM 2017-F 2.84% 304,643  0.03 6.625% 31/7/2026
25/1/2041 Tricon American Homes
Southern California usb 1,383,014 2019-SFR1 Trust 2.75% 1,307,257 0.13
USD 314,000 ison 2.5% 1/6/2031 264,118 0.03 17/3/2038
Southern California Uber Technologies 4.5%
Usb 22,000 20,562 0.00
USD 1,188,000 ..o e ijosp0zy  1:001.454  0.10 15/8/2029
Southern California USD 25,000 Uber Technologies 7.5% 25 583 0.00
USD 806,000 £ 4ison 5.2 1/6/2034 790,980 008 15{9/2027_f_
Southern California USD 186,000 Union Pacific 3.799% 137.175 0.01
USD 1,224,000 gjison 5.08% 171172032 1-277+5%0 013 3/‘_‘/202)1 i 3830
Sprint Capital 8.75% USD 919,000 _ton "aCHC S 701,307 0.07
USD 1,414,000 15/3/2032 1,706,917 .17 Eo{i/§0i9 y -
SS&C Technologies 5.5% USD 25,000 - t-eq AIFLINES 4575 24,062 0.00
usb 25,000 30/9/2027 24,354 .00 55{i/§0§§ gy -
Standard Industries USD 37,000 -nVted AITRINES 2.625% 34,000  0.00
usb 25,000 3.3750% 15/1/2031 20,766 .00 $5{1/§0§9 e ot
Standard Industries n ? entals Nor
USD 22,000 ooy 157772030 19,635 -00 USD 25,000 ;\gisggazjs% 21,644  0.00
Starwood Property .
e Trust 4.375% 15/1/2027 o 0 USsD 96,000 inlt?d R:”;:;s tort® 92,868 0.01
Sunoco / Sunoco ’ merica o.25% , :
USD 25,000 i once 7% 15/072028 25,600 0.01 15/1/2080
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United Rentals North Verizon Communications
USD 25,000 Anerica 5.5% 15/5/2027 24,876 .00 USD 389,000 3.7% 22/3/2061 277,746 .03
United States Treasury Verizon Communications
- D 1,486, . , .
USD 4,795,000 Floating Rate Note 4,802,213 .48 us 86,000 4.329% 21/9/2028 1,445,350 15
5.545% 31/1/20261 Verizon Communications
United States Treasury USD 1,047,000 4.4% 1/11/2034 975,882 -10
USD 4,800 Inflation Indexed 5,380 .00 Walgreens Boots
Bonds 0.125% 15/4/2026 USD 15,000 Alliance 3.2% 12,994 .00
United States Treasury 15/4/2030
Inflation Indexed Walt Disney 2%
. USD 836,000 722,652 .07
USD 2,600,000 Bonds 0.125% 2,783,667 28 1/9/2029
15/10/2026 Walt Disney 3.8%
USD 237,000 223,954 .02
United States Treasury 22/3/2030
i WaMu Mortgage Pass-
UsD 2,060,000 MFlation Indexed 2,153,637 0.22 gage *
Bonds 0.125% USD 1,295,510 |voudh Certificates - 0 28 0.10
1571720311 T Series 2006-AR11 Trust T .
United States Treasury 6.041% 25/9/2046
USD 111,000 Note/Bond 1.125% 90,621 .01 WaMu Mortgage Pass-
15/2/2031 Through Certificates
usb 2,325,267 - .
United States Treasury T Series 2006-AR13 Trust 1,918,075 19
USD 640,000 Note/Bond 1.375% 407,050 .04 5.961% 25/10/2046
15/11/2040 WaMu Mortgage Pass-
United Wholesale Through Certificates
USD 26,000 Mortgage 5.5% 24,357 .00 USD 1,461,697 Series 2007-0A5 Trust 1,149,616 12
15/4/2029 5.879% 25/6/2047
_ " .
USD 765,000 UnitedHealth 2.875% 694,370 07 Washington Mutual
15/8/2029 Mortgage Pass-Through
- , oY
USD 388,000 UnitedHealth 3.875% 373,036 04 Usb 2,146,546 CerFlflcates WMALT 1,681,144 .17
15/12/2028 Series 2006-AR8 Trust
i 0,
USD 1,674,000 |nitedtealth 5.3% 1,707,818  0.18 5.931% 25/10/2046
15/2/2030 EUR 803,000 "ells Fargo 1.625% 846,506  0.09
Uniti Group /7 Uniti ’ 2/6/2025™ ’ .
USD 78,000 Finance / CSL Capital 67,888 .01 Wells Fargo 2.125%
4.75% 15/4/2028 EUR 530,000 4/6/2024 572,214 .06
Uniti Group / Uniti Wells Fargo 3.35%
USD 43,000 Finance / CSL Capital 44,655 .00 USD 1,207,000 2/3/2033 1,038,438 -10
10.5% 15/2/2028 Wells Fargo 5.389%
Univision USD 70,000 24/4/2034 68,938 01
USD 148,000 Communications 4.5% 129,679 .01 Wells Fargo 5.499%
1/5/2029 USD 592,000 93/1/2035 588,734 .06
Univision Wells Fargo 5.557%
USD 25,000 Communications 8% 25,007 .00 USD 1,260,000 25/7/2034 1,258,875 13
0
15/8/2028 USD 296,000 Wells Fargo 5.574% 208,245 03
US Foods 6.875% 25/7/2029
usb 25,000 25,415 .00
15/9/2028 Wells Fargo 6.303%
usb 1,116,000 * 1,160,646 .12
US Foods 7.25% 23/10/2029
Usb 52,000 53,732 .01
15/1/2032 USD 163.000 Wells Fargo 6.491% 173.721 02
Venture Global ’ 23/10/2034™ ’ )
USD 99,000 Calcasieu Pass 6.25% 98,981 .01 Wells Fargo Commercial
15/1/2030 USD 255,000 Mortgage Trust 2016- 229,961 .02
Verizon Communications LC24 3.621% 15/10/2049
BP 1 .
6 00,000 1.125% 3/11/2028 107,754 ol Wells Fargo Commercial
Verizon Communications USD 257,000 Mortgage Trust 2017- 225,913 .02
USD 2,664,000 1.45% 20/3/2026 2,472,725 -2 €38 3.903% 15/7/2050
Verizon Communications Wells Fargo Commercial
USD 692,000 1.5% 18/9/2030 556,234 08 USD 1,390,000 Mortgage Trust 2018- 1,213,956 .12
i i i 0)
USD 596,000 Verizon Communications 480,860 05 1745 3.749&_15/6/2036
1.68% 30/10/2030 USD 25.000 Western Digital 4.75% 24 388 00
USD 108,000 Verizon Communications 87,782 o1 15/2/2026

2.355% 15/3/2032
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WFRBS Commercial
USD 440,000 Mortgage Trust 2014- 422,647 0.04
C21 3.891% 15/8/2047 Bank of Nova Scotia
WinWater Mortgage Loan USD 1,100,000 (Houston Branch) 6% 1,103,475 0.11
USD 307,386 Trust 2014-1 3.92% 287,169  0.03 18/10/2024
20/6/2044 Toronto Dominion Bank
WMG Acquisition 3.875% USD 1,395,000 (New York Branch) 1,397,411 0.14
USD 25,000 5,7/7030 22,157 0.00 5.93% 15/8/2024
USD 25,000 Xerox 5.5% 15/8/2028 22,684 0.00 Toronto Dominion Bank
Yum! Brands 3.625% USD 1,840,000 (New York Branch) 6% 1,844,833 0.18
D7 )
USD 73,000 15/3/2031 64,134 0.01 9/9/2024
313,952,352 31.41 4,345,719  0.43
Uruguay Government Natixis (New York
USD 200,000 International Bond 198,175  0.02 USD 955,000 Branch) 5.97% 955,804  0.10
4.375% 27/10/2027 20/5/2024
Uruguay Government Natixis (New York
USD 199,847 International Bond 190,979  0.02 USD 2,205,000 Branch) 5.99% 2,211,300 0.22
5.1% 18/6/2050 17/10/2024
389,154 0.04 3,167,104 0.32
949,960,904 95.06
Bank of America 5.22%
D 1,32 )
uUsb 1,320,000 6/2/2025 1,318,245 0.13
Citibank (New York
Macquarie Bank 0% USD 1,405,000 Branch) 5.89% 1,405,808 0.14
USD 910,000 13/5/2024 899,677  0.09 10/5/2024
Macquarie Bank 0% 2,724,053 0.27
Usb 1,395,000 ,359, .
20/8/2024 1,350,006 0.14 10,236,876  1.02
Westpac Banking 0%
Usb 1,395,000 1,374,588 0.14
6/6/2024 981,833,358 98.25
3,633,361 0.37
USD 1,000,000 BPCE 0% 5/4/2024 994,517  0.10
USD 1,320,000 LVMH Moet 0% 5/2/2025 1,257,610 0.13
i 0/
UsD 955,000 Societe Generale 0% 947,099  0.09 .
24/4/2024 USD 633,000 |YiNitas CLO XXIY 633,000 0.06
3,199,226  0.32 ’ 7.128% 25/4/2037** ’ )
USD 1,320,000 Bayer 0% 9/7/2024 1,292,598 0.13 USD 474,000 Bal? Capital CLO 2024~ 474,000 0.05
USD 1,000,000 Bayer 0% 12/8/2024 973,980 0.10 1 0% 16/4/2037
USD 1,395,000 Bayer 0% 10/9/2024 1,352,621 0.13 USD 468,000 Carval CLQ*IX-C 0% 468,000 0.05
3,619,199 0.36 20/4/2037
942,000 0.10
USD 1,395,000 DNB Bank 0% 13/6/2024 1,373,305 0.14
- 0
Usb 1,280,000 WFL 2024 5514 7-055% 1,276,800 0.13
USD 1.395.000 Natwest Markets 0% 19/3/2039
-390 007572024 1,377,484 0.14 2,851,800 0.29
2,851,800 0.29
USD 2,000,000 HSBC USA 0% 22/8/2024 1,945,997  0.19 984,685,158 98.54
USD 1,395,000 HSBC USA 0% 9/9/2024 1,353,471 0.14
USD 1,395,000 HSBC USA 0% 11/10/2024 1,346,607 0.13 14,540,609 1.46
USD 925,000 HSBC USA 0% 27/11/2024 885,766  0.09 999,225,767 100.00
USD 975,000 HSBC USA 0% 12/2/2025 922,395  0.09
Walgreens Boots
USD 1,990,000 1= " 1/4/2024 1,978,767 0.20
8,433,003 0.84
21,635,578  2.17

Fk
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AUD 664,535  NZD 617,000 State Street 20/3/2024 (3,008)
AUD 384,266  USD 580,000 ANZ 20/3/2024 (5,530)
AUD 646,201  USD 982,000 BNY Mel lon 14/3/2024 (5,089)
AUD 73,342 EWR 120,000 UBS 20/3/2024 (1,265)
AUD 128,986  NzD 120,000 UBS 20/3/2024 427
AUD 993,985  NZD 930,000 JP Morgan 20/3/2024 147
AUD 279,147 NzD 260,000 Morgan Stanley 20/3/2024 (728)
AUD 182,686  N2D 170,000 Standard Chartg;ﬁﬁ 20/3/2024 (578)
AUD 928,509  NZD 870,000 Barclays 20/3/2024 906
AUD 183,663  USD 280,000 Bank of America 20/3/2024 (825)
BRL 12,260,346 usb 61,092,078 Toronto-Dominion 20/3/2024 3,251
BRL 191,204  USD 959,877 Goldman Sachs 14/3/2024 1,516
BRL 503,448  USD 2,490,000 Barclays 20/3/2024 (3,607)
BRL 229,709  USD 1,139,000 Citigroup 14/3/2024 (919)
BRL 1,693,772 USD 8,440,000 Goldman Sachs 20/3/2024 470
BRL 62,563  USD 310,000 Citigroup 20/3/2024 (334)
CAD 2,180,000  USD 2,954,371 Morgan Stanley 20/3/2024 1,430
CAD 381,998  USD 510,000 Bank of America 20/3/2024 (5,427)
CAD 4,092,414  EWR 5,965,000 Royal Bank of Canada 5/3/2024 (36,787)
CHF 670,000  USD 579,533 BNP Paribas 20/3/2024 (9,396)
CHF 266,830  EUR 250,000 UBS 20/3/2024 (4,710)
CLP 528,746  USD 467,782,000 Goldman Sachs 14/3/2024 (46,205)
CLP 452,096  USD 414,871,000 Citigroup 14/3/2024 (24,136)
CNH 3,160,512 USD 22,559,472 Deutsche Bank 20/3/2024 (26,030)
COoP 705,406  USD 3,096,026,000 BNP Paribas 17/5/2024 72,090
CoP 554,646  USD 2,362,374,280 Barclays 15/8/2024 30,021
COoP 1,404,842 USD 6,074,676,720 BNP Paribas 15/8/2024 98,587
COoP 1,375,583  USD 5,591,881,275 Citigroup 14/3/2024 43,606
CoP 3,051,542  USD 12,247,090,000 Citigroup 20/3/2024 53,391
COoP 2,127,477 USD 8,850,000,000 BNP Paribas 23/10/2024 41,851
COoP 371,079 USD 1,465,454,631 BNY Mellon 14/3/2024 846
CoP 1,084,056  USD 4,496,666 ,000 HSBC Bank 24/2/2025 132
COoP 63,387  USD 250,000,000 Goldman Sachs 20/3/2024 )
czK 1,866,789  USD 42,303,170 Deutsche Bank 20/3/2024 (54,549)
CZK 56,350  EWR 1,400,000 Bank of America 20/3/2024 (1,210)
CzK 113,325  EWR 2,850,000 BNP Paribas 20/3/2024 (938)
czK 55,908 EUR 1,400,000 HSBC Bank 20/3/2024 (721)
CzK 57,122  EWR 1,450,000 UBS 20/3/2024 103
CzK 57,128  EWR 1,450,000 JP Morgan 20/3/2024 97
EUR 3,313,236 USD 3,060,000 Barclays 20/3/2024 8,836
EUR 1,267,463  GBP 1,470,000 BNP Paribas 20/3/2024 (10,461)
EUR 5,063,336  USD 4,650,000 Société Générale 20/3/2024 (15,092)
EUR 2,967,320,650  JPY 19,150,000 Morgan Stanley 21/3/2024 883,049
EUR 9,437,649  USD 8,700,000 State Street 20/3/2024 7,455
EUR 703,100,000  JPY 4,434,714 UBS 21/3/2024 97,589
EUR 136,000,000  JPY 888,959 Deutsche Bank 21/3/2024 52,702
EUR 362,900,000  JPY 2,333,545 Bank of America 21/3/2024 98,790
EUR 2,336,729  NOK 205,000 Barclays 14/3/2024 1,576
EUR 76,745  USD 70,000 Deutsche Bank 20/3/2024 (750)
EUR 355,077  GBP 409,000 BNP Paribas 14/3/2024 (6,082)
EUR 5,349,478  USD 4,940,000 JP Morgan 20/3/2024 13,603
EUR 120,000  AUD 73,979 Barclays 20/3/2024 1,956
EUR 74,000,000  HUF 190,736 JP Morgan 20/3/2024 3,082
EUR 1,500,000  THB 39,624 Barclays 20/3/2024 1,139
EUR 7,175,449  USD 6,600,000 Morgan Stanley 20/3/2024 (10,197)
EUR 250,000  CHF 270,181 HSBC Bank 20/3/2024 8,348
EUR 1,400,000  CZK 56,669 Deutsche Bank 20/3/2024 1,547
EUR 1,400,000  CZK 56,561 HSBC Bank 20/3/2024 1,430
EUR 112,000,000  HUF 289,887 Morgan Stanley 20/3/2024 5,975
EUR 105,500,000  HUF 272,089 Deutsche Bank 20/3/2024 4,569
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EUR 250,000 PLN 56,665 HSBC Bank 20/3/2024 (1,303)
EUR 770,000 PLN 176,199 Deutsche Bank 20/3/2024 (2,201)
EUR 15,300,000 THB 394,828 JP Morgan 20/3/2024 1,478
EUR 21,500,000 HUF 54,892 HSBC Bank 20/3/2024 326
EUR 3,170,000 THB 82,698 HSBC Bank 20/3/2024 1,276
EUR 3,170,000 THB 82,993 UBS 20/3/2024 1,597
EUR 500,000 PLN 115,061 Barclays 20/3/2024 (727)
EUR 1,110,000 AUD 674,017 Citigroup 5/3/2024 6,825
EUR 113,000,000 HUF 290,953 Goldman Sachs 20/3/2024 4,375
EUR 1,957,977 usb 1,800,000 Deutsche Bank 5/3/2024 (5,026)
EUR 1,400,000 CZK 56,046 Goldman Sachs 20/3/2024 871
EUR 83,288,606 HUF 216,000 UBS 14/3/2024 4,723
EUR 760,000 PLN 175,156 Morgan Stanley 20/3/2024 (819)
EUR 461,841 usb 428,000 Citigroup 14/3/2024 2,700
EUR 231,000,000 JPY 1,452,854 Goldman Sachs 21/3/2024 27,558
EUR 182,000,000 JPY 1,134,784 HSBC Bank 21/3/2024 10,975
EUR 161,744 usb 150,000 Royal Bank of Canada 20/3/2024 1,102
EUR 5,646,880 usb 5,240,000 BNP Paribas 20/3/2024 41,894
EUR 1,676,049 usb 1,550,000 UBS 5/3/2024 5,660
EUR 500,000 PLN 115,723 UBS 20/3/2024 )
EUR 500,000 PLN 116,256 Nomura 20/3/2024 571
GBP 14,970,000 EUR 12,909,215 Deutsche Bank 20/3/2024 108,791
GBP 1,470,000 EUR 1,269,339 Citigroup 20/3/2024 12,838
GBP 621,347 usb 490,000 Morgan Stanley 20/3/2024 (331)
GBP 4,793,826 EUR 4,100,000 Nomura 5/3/2024 (5,411)
GBP 1,515,856 usb 1,190,000 Deutsche Bank 5/3/2024 (7,818)
GBP 2,490,129 usb 1,970,000 BNP Paribas 20/3/2024 6,610
GBP 188,250 usb 150,000 BNY Mellon 5/3/2024 1,839
GBP 1,302,413 usb 1,030,000 Royal Bank of Canada 5/3/2024 2,863
HUF 437,900 usb 156,002,000 Citigroup 14/3/2024 (7,632)
HUF 69,917 EUR 27,000,000 Nomura 20/3/2024 (1,477)
HUF 903,221 usb 323,507,755 State Street 14/3/2024 (10,957)
HUF 424,426 EUR 165,000,000 JP Morgan 20/3/2024 (5,936)
HUF 38,561 EUR 15,000,000 Société Générale 20/3/2024 (514)
HUF 339,669 EUR 131,500,000 BNP Paribas 20/3/2024 (6,264)
HUF 55,911 EUR 21,500,000 Goldman Sachs 20/3/2024 (1,433)
HUF 170,336 EUR 66,500,000 Citigroup 20/3/2024 (1,610)
HUF 113,895 EUR 44,500,000 Morgan Stanley 20/3/2024 (979)
HUF 214,000 EUR 83,367,980 UBS 14/3/2024 (2,334)
HUF 59,470 EUR 23,000,000 Barclays 20/3/2024 (1,161)
HUF 115,043 EUR 45,000,000 Deutsche Bank 20/3/2024 (848)
IDR 6,106,943 usb 95,193,188,718 Deutsche Bank 20/3/2024 (53,049)
IDR 223,297 usb 3,448,824,000 Citigroup 14/3/2024 (3,918)
IDR 1,706,946 usb 26,730,000,000 BNP Paribas 20/3/2024 (7,028)
INR 831,155 usb 69,497,000 JP Morgan 14/3/2024 6,672
INR 62,085 usb 5,150,000 BNP Paribas 20/3/2024 (14)
JPY 1,586,399 usb 226,000,000 Barclays 21/3/2024 (70,155)
JPY 6,305,966 EUR 987,000,000 Barclays 21/3/2024 (224,489)
JPY 39,186,178 usb 5,597,530,000 State Street 21/3/2024 (1,632,089)
JPY 795,550 usb 114,000,000 Société Générale 21/3/2024 (30,719)
JPY 800,981 usb 115,000,000 HSBC Bank 21/3/2024 (29,440)
JPY 1,647,942 usb 230,000,000 Deutsche Bank 21/3/2024 (104,862)
JPY 1,018,820 EUR 158,025,000 Goldman Sachs 21/3/2024 (45,924)
JPY 2,085,000 usb 293,590,101 Nomura 21/3/2024 (115,290)
JPY 1,835,987 usb 262,000,000 Goldman Sachs 21/3/2024 (78,217)
JPY 2,323,223 EUR 369,000,000 UBS 21/3/2024 (46,659)
JPY 11,680,385 EUR 1,863,845,000 State Street 5/3/2024 (200,759)
JPY 2,998,285 usb 441,000,000 Morgan Stanley 21/3/2024 (39,596)
JPY 224,000 usb 33,541,040 BNY Mellon 22/3/2024 1,065
JPY 620,731 EUR 100,975,000 Bank of America 21/3/2024 3,525
KRW 385,604 UsD 495,000,000 Citibank 20/6/2024 (12,328)
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KRW 1,284,706 USD 1,678,618,000 Citigroup 14/3/2024 (24,136)
KRW 747,994 usb 975,000,000 Royal Bank of Canada 20/3/2024 (15,821)
KRW 1,265,229  USD 1,654,160,000 BNP Paribas 20/3/2024 (23,043)
MXN 243,833 USD 4,300,000 Morgan Stanley 20/3/2024 7,542
MXN 11,003,362  USD 193,745,002 Citigroup 20/3/2024 322,773
MXN 450,473 USD 7,722,000 Goldman Sachs 14/3/2024 1,394
MXN 1,696,341  USD 29,100,000 Goldman Sachs 20/3/2024 4,816
MXN 61,265  USD 1,050,000 JP Morgan 20/3/2024 117
MYR 1,483,791  USD 6,901,854 Barclays 14/3/2024 (29,036)
NOK 447,783 USD 4,857,000 RBS 20/3/2024 11,494
NOK 17,155 EWR 202,018 Citigroup 14/3/2024 480
NOK 187,845  EWR 2,211,662 Barclays 14/3/2024 5,219
NOK 856,179  SEK 900,000 Bank of America 20/3/2024 2,075
NOK 36,476 USD 400,000 JP Morgan 20/3/2024 1,348
NOK 775,780  SEK 800,000 UBS 20/3/2024 416
NOK 36,506 USD 400,000 Deutsche Bank 20/3/2024 1,318
NOK 413,000  EUR 4,648,563 BNP Paribas 14/3/2024 (8,763)
NOK 1,463,847  SEK 1,480,000 Morgan Stanley 20/3/2024 (2,010)
NOK 2,678,563  SEK 2,710,000 JP Morgan 20/3/2024 (3,501)
NOK 424,331  SEK 430,000 BNP Paribas 20/3/2024 (489)
NOK 881,302  SEK 890,000 Barclays 20/3/2024 (1,308)
NOK 423,850  SEK 430,000 Goldman Sachs 20/3/2024 (443)
NZD 580,000  AUD 621,777 Barclays 20/3/2024 1,052
NZD 190,000  AUD 205,247 Standard Chartg;ﬁﬁ 20/3/2024 1,299
NZD 120,000  AUD 129,170 JP Morgan 20/3/2024 539
NZD 80,000  AUD 85,913 Morgan Stanley 20/3/2024 237
NZD 120,000  AUD 127,602 Royal Bank of Canada 20/3/2024 (419)
NZD 185,007 usb 300,000 Goldman Sachs 20/3/2024 (1,764)
NZD 470,000  AUD 499,837 Goldman Sachs 20/3/2024 (1,601)
PEN 463,722 USD 1,764,000 Citigroup 14/3/2024 2,801
PEN 234,253 USD 900,000 Deutsche Bank 14/3/2024 3,769
PLN 1,018,094  USD 7,735,478 Citigroup 141372024 25,870
PLN 180,493  USD 725,000 State Street 20/3/2024 1,689
PLN 2,181,039  USD 8,760,000 BNP Paribas 20/3/2024 20,214
PLN 1,171,069  USD 4,650,000 UBS 20/3/2024 (2,596)
PLN 114,509  EWR 500,000 JP Morgan 20/3/2024 1,326
PLN 57,392 EUR 250,000 Morgan Stanley 20/3/2024 514
PLN 2,016,459  USD 8,127,467 Morgan Stanley 141372024 26,013
PLN 2,014,582  USD 8,110,000 Morgan Stanley 5/3/2024 23,747
PLN 57,478  EWR 250,000 HSBC Bank 20/3/2024 420
PLN 145,015  EWR 630,000 Goldman Sachs 20/3/2024 875
PLN 1,245,772 USD 5,000,000 UBS 5/3/2024 10,905
PLN 149,753  EWR 650,000 State Street 20/3/2024 756
PLN 459,691  USD 1,828,000 BNP Paribas 141372024 (306)
PLN 115,726  EWR 500,000 Deutsche Bank 20/3/2024 5
PLN 115,970  EWR 500,000 Barclays 20/3/2024 (260)
RON 428,084  USD 1,980,000 BNP Paribas 141372024 3,901
SEK 57,717 USD 600,000 BNP Paribas 20/3/2024 469
SEK 400,000  NOK 387,958 Deutsche Bank 20/3/2024 (201)
SEK 1,900,000  NOK 1,864,695 UBS 20/3/2024 1,167
SEK 245,765  USD 2,500,000 JP Morgan 20/3/2024 (3,325)
SEK 157,815  USD 1,600,000 Barclays 20/3/2024 (2,653)
SEK 68,019  USD 698,000 Morgan Stanley 20/3/2024 (330)
SEK 4,780,000  NOK 4,744,746 JP Morgan 20/3/2024 8,132
SEK 1,380,000  NOK 1,366,549 Standard Chartg;ﬁﬁ 20/3/2024 2,030
SEK 880,000 NOK 873,130 Morgan Stanley 20/3/2024 1,460
SEK 440,000  NOK 436,701 Goldman Sachs 20/3/2024 743
SEK 1,061,378  USD 11,110,000 Morgan Stanley 5/3/2024 15,332
SEK 780,000 NOK 773,966 Royal Bank of Canada 20/3/2024 1,299
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SGD 1,189,638  USD 1,600,000 Barclays 5/3/2024 1,582
THB 98,245  EWR 3,730,000 JP Morgan 20/3/2024 (2,520)
THB 146,388 EWR 5,610,000 HSBC Bank 20/3/2024 (2,298)
THB 2,274,959 USD 80,717,819 Barclays 14/3/2024 (22,493)
THB 361,398 EWR 13,800,000 Barclays 20/3/2024 (7,064)
TRY 310,817  USD 12,085,710 Goldman Sachs 4/12/2024 (22,034)
TRY 129,982  USD 5,204,290 Barclays 4/12/2024 (5.628)
TRY 5,209  USD 164,000 BNP Paribas 5/3/2024 17
WD 1,431,139 USD 44,400,000 State Street 20/3/2024 (25,834)
WD 300,263  USD 11,800,000 BNP Paribas 20/6/2024 (13,832)
USD 15,494,177  BRL 2,976,614 BNY Mellon 2/4/2024 (129,327)
USD 11,800,000  TWD 384,490 Bank of America 20/6/2024 8,058
USD 510,000  CAD 375,959 Barclays 20/3/2024 (612)
USD 4,658,000  SEK 448,381 RBS 20/3/2024 (3,334)
USD 4,630,000  EUR 4,998,106 Société Générale 20/3/2024 (28,426)
USD 2,460,000  EWR 2,670,764 UBS 20/3/2024 79
USD 272,180,570  JPY 1,869,090 HSBC Bank 21/3/2024 43,017
USD 412,076,000  CLP 450,559 Citigroup 14/3/2024 25,481
USD 47,363,003  CZK 2,087,107 Barclays 14/3/2024 57,945
USD 48,490,380  ZAR 2,525,628 State Street 14/3/2024 1,283
USD 22,919,448 MXN 1,296,650 Barclays 14/3/2024 (44,523)
USD 21,412,704  BRL 4,283,280 Goldman Sachs 14/3/2024 (17,874)
USD 8,655,575  PLN 2,146,242 Citigroup 14/3/2024 (28,947)
USD 12,778,765,689  COP 3,145,375 Citigroup 14/3/2024 (97,806)
USD 44,462,430,530  IDR 2,834,685 UBS 14/3/2024 6,435
USD 3,130,000  EUR 3,380,914 BNP Paribas 20/3/2024 (17,152)
USD 676,500,000  JPY 4,716,944 Morgan Stanley 21/3/2024 178,273
USD 217,146,010,480  IDR 13,923,453 Standard Chartg;ﬁg 20/3/2024 113,866
USD 186,290,000  INR 2,227,194 HSBC Bank 20/3/2024 (18,106)
USD 5,255,000  CNH 736,240 HSBC Bank 20/3/2024 6,004
USD 504,270,000  HUF 1,411,551 State Street 20/3/2024 21,475
USD 20,305,500  EUR 22,029,104 Deutsche Bank 20/3/2024 (15,442)
USD 14,460,000  GBP 18,207,789 Morgan Stanley 20/3/2024 (118,527)
USD 2,814,878,736  JPY 19,704,295 BNY Mellon 21/3/2024 819,143
USD 18,341,656,000  KRW 14,055,697 JP Morgan 20/3/2024 282,000
USD 43,664,410  MXN 2,478,468 Goldman Sachs 20/3/2024 (74,109)
USD 16,417,771 CNH 2,300,000 State Street 20/3/2024 18,865
USD 13,077,930,000  COP 3,258,558 Citigroup 20/3/2024 (57,013)
USD 4,468,504  PLN 1,111,739 HSBC Bank 14/3/2024 (11,218)
usb 79,235,883 BRL 15,901,560 Toronto-Dominion 20/3/2024 (4,218)
USD 16,530,000  MYR 3,550,639 Barclays 20/3/2024 65,973
USD 370,000  SEK 35,556 BNP Paribas 20/3/2024 (326)
usb 370,000 SEK 35,525 Goldman Sachs 20/3/2024 (356)
USD 600,000  NOK 54,973 Goldman Sachs 20/3/2024 (1,762)
USD 247,500,000  JPY 1,725,337 Goldman Sachs 21/3/2024 64,849
USD 2,950,000  EWR 3,207,143 Barclays 20/3/2024 4,492
USD 4,460,000  EUR 4,858,019 Morgan Stanley 20/3/2024 16,047
USD 2,200,000  ZAR 117,367 JP Morgan 20/3/2024 2,898
USD 86,680,000  MXN 4,912,116 Deutsche Bank 20/3/2024 (155, 109)
USD 900,000  NOK 86,197 Morgan Stanley 20/3/2024 1,004
USD 1,800,000  NOK 173,293 JP Morgan 20/3/2024 3,086
USD 1,500,000  MXN 85,906 Barclays 20/3/2024 (1,782)
USD 1,700,000  NOK 165,716 Barclays 20/3/2024 4,965
USD 2,490,000  BRL 505,909 Barclays 20/3/2024 6,068
USD 1,005,000  AUD 683,326 Goldman Sachs 14/3/2024 27,198
USD 1,654,160,000  KRW 1,265,229 BNP Paribas 20/3/2024 23,043
USD 1,400,000  WXN 81,085 JP Morgan 20/3/2024 (757)
USD 8,559,000  ZAR 452,211 Citigroup 14/3/2024 6,641
USD 657,000  NOK 63,438 BNP Paribas 20/3/2024 1,313
USD 175,000,000  JPY 1,215,839 Toronto-Doninion 21/3/2024 41,756

63/107



EDINETOOOO
OO000oO00ooo0oo0onoOo(E3L398)

OJooooooooogodo
2024 29
usb 1,100,000 ZAR 58,400 UBS 20/3/2024 1,165
usb 1,754,658,000 CoP 446,024 BNP Paribas 14/3/2024 701
usb 7,655,000 MXN 448,093 Goldman Sachs 14/3/2024 147
usb 495,000,000 KRW 378,527 Morgan Stanley 20/6/2024 5,251
usb 87,000,000 JPY 609,419 Deutsche Bank 21/3/2024 25,732
usb 3,500,000 ZAR 187,060 Barclays 20/3/2024 4,950
usb 580,000 AUD 389,145 Bank of America 20/3/2024 10,409
usb 2,083,511,844 COoP 524,855 BNY Mellon 14/3/2024 (3,929)
usb 3,080,000 EUR 3,345,718 JP Morgan 20/3/2024 1,934
usb 8,850,000,000 CoP 2,207,809 BNP Paribas 20/3/2024 (35,881)
usb 14,584,196 CNY 2,058,897 Citigroup 29/4/2024 4,303
usb 2,028,169,235 coP 511,789 BNY Mellon 20/3/2024 (2,401)
usb 22,263,690,000 IDR 1,410,564 BNP Paribas 20/3/2024 (5,315)
usb 70,000 GBP 88,903 Citigroup 5/3/2024 195
usb 11,490,000 CNH 1,601,557 BNP Paribas 5/3/2024 6,741
usb 22,230,000 JPY 151,016 Nomura 5/3/2024 2,261
usb 8,110,000 PLN 2,014,388 Morgan Stanley 20/3/2024 (23,530)
usb 13,105,268 EUR 14,190,991 Deutsche Bank 5/3/2024 (27,867)
usb 214,809,000 CLP 229,497 Morgan Stanley 14/3/2024 7,910
usb 31,000,000 CNH 4,322,307 HSBC Bank 4/3/2024 19,793
usb 421,880 AUD 277,947 Citigroup 5/3/2024 2,598
usb 628,901,857 JPY 4,276,597 Deutsche Bank 5/3/2024 68,226
usb 21,616,429 CAD 16,098,752 Toronto-Dominion 5/3/2024 141,481
usb 2,598,000 NzD 1,590,436 UBS 5/3/2024 3,549
usb 5,468,000 CHF 6,354,423 State Street 5/3/2024 131,840
usb 4,111,340 GBP 5,215,000 BNY Mellon 5/3/2024 4,871
usb 40,715,000 SEK 3,921,574 Goldman Sachs 5/3/2024 (24,261)
usb 432,780 AUD 285,000 Morgan Stanley 5/3/2024 2,537
usb 14,040,914 MXN 815,412 Morgan Stanley 5/3/2024 (7,436)
usb 99,804,269 ZAR 5,308,409 Morgan Stanley 5/3/2024 108,689
usb 19,810,000 NOK 1,895,906 Morgan Stanley 5/3/2024 23,414
usb 13,151,000 DKK 1,914,695 BNP Paribas 5/3/2024 436
usb 4,320,000 SGD 3,228,973 Toronto-Dominion 5/3/2024 12,680
usb 32,058,000 PLN 8,010,408 State Street 5/3/2024 (46,901)
usb 234,033,095 MXN 13,589,363 BNP Paribas 5/3/2024 (125,814)
usb 575,172,257 CNH 80,172,990 HSBC Bank 5/3/2024 338,914
usb 99,752,171 CZK 4,344,400 Citigroup 5/3/2024 70,236
usb 1,730,000 RON 376,680 Barclays 5/3/2024 (822)
usb 61,371,000 THB 1,732,734 UBS 5/3/2024 21,426
usb 33,082,640 GBP 41,977,033 State Street 5/3/2024 52,789
usb 455,070,000 HUF 1,278,372 Nomura 5/3/2024 22,237
usb 248,418,333 EUR 269,779,329 BNP Paribas 5/3/2024 252,236
usb 1,038,000 EUR 1,129,373 JP Morgan 14/3/2024 2,753
usb 8,585,361,808 JPY 59,025,963 UBS 5/3/2024 1,575,998
usb 11,660,000 CNH 1,628,590 Deutsche Bank 5/3/2024 10,179
usb 700,000 EUR 757,790 State Street 5/3/2024 (1,691)
usb 1,000,000 EUR 1,080,942 Morgan Stanley 5/3/2024 (4,030)
usb 3,077,000 PEN 808,078 Citigroup 14/3/2024 (5,692)
usb 83,727,000 HUF 231,725 UBS 14/3/2024 799
usb 1,400,000 MXN 81,311 Morgan Stanley 20/3/2024 (532)
usb 1,510,000 EUR 1,628,550 Citigroup 20/3/2024 (10,772)
usb 32,880,000 THB 916,042 Citigroup 14/3/2024 (1,489)
usb 220,500,000 JPY 1,499,949 Barclays 21/3/2024 20,604
usb 4,410,000 CHF 5,072,825 Barclays 20/3/2024 45,912
usb 580,000 GBP 732,073 HSBC Bank 20/3/2024 (3,007)
usb 222,567,000 CLP 229,687 Société Générale 14/3/2024 98
usb 50,000 GBP 63,064 UBS 5/3/2024 (299)
usb 200,000 EUR 215,968 Barclays 5/3/2024 (1,026)
usb 90,000 CAD 66,509 UBS 5/3/2024 71
usb 3,096,026,000 coP 785,544 Société Générale 21/3/2024 767
UsD 250,000 EUR 270,642 Goldman Sachs 20/3/2024 (769)
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usb 1,280,000 EUR 1,378,395 UBS 5/3/2024 (10,370)
usb 7,016,937 TWD 224,000 Royal Bank of Canada 22/3/2024 1,894
usb 100,000 GBP 126,091 BNY Mellon 20/3/2024 (647)
usb 5,950,264,000 CoP 1,508,630 Citigroup 22/3/2024 633
usb 300,000 NzD 185,434 Morgan Stanley 20/3/2024 2,191
usb 4,496,666,000 CoP 1,138,973 HSBC Bank 22/3/2024 (633)
usb 300,000 NZD 186,093 Barclays 20/3/2024 2,850
usb 423,000 EUR 459,057 Citigroup 14/3/2024 (57)
usb 960,000 EUR 1,042,070 Bank of America 20/3/2024 (148)
usb 420,000 PLN 105,573 Barclays 5/3/2024 12
usb 1,470,000 EUR 1,594,033 Royal Bank of Canada 5/3/2024 (876)
usb 1,380,000 EUR 1,497,293 HSBC Bank 20/3/2024 (896)
usb 153,400,000 THB 4,260,697 JP Morgan 3/4/2024 (27,094)
ZAR 5,483,691 usb 104,533,426 State Street 20/3/2024 (44,645)
ZAR 77,983 usb 1,500,000 Goldman Sachs 20/3/2024 65
ZAR 79,600 usb 1,500,000 HSBC Bank 20/3/2024 (1,552)
ZAR 191,907 usb 3,623,372 JP Morgan 20/3/2024 (@3,377)
ZAR 9,400 usb 176,628 Morgan Stanley 20/3/2024 (210)
ZAR 460,082 Usb 8,816,000 BNP Paribas 14/3/2024 (1,133)
2,669,515
CHF 5,347,610 usb 4,632,146 BNY Mellon 15/3/2024 (70,308)
usb 76,243 CHF 87,681 BNY Mellon 15/3/2024 820
(69,488)
CNY 100,876 usb 726,236 BNY Mellon 15/3/2024 )
Usb 220,297 CNY 30,525 BNY Mellon 15/3/2024 (73)
8
DKK 81 usb 556 BNY Mellon 15/3/2024 1

usb 8 DKK 2 BNY Mellon 15/3/2024
1
EUR 130,431,525 usb 121,092,653 BNY Mellon 15/3/2024 1,004,438
usb 1,712,837 EUR 1,838,928 BNY Mellon 15/3/2024 (20,212)
984,226
GBP 293,532,331 usb 233,392,244 BNY Mellon 15/3/2024 2,254,709
Usb 4,147,650 GBP 5,210,083 BNY Mellon 15/3/2024 (46,394)
2,208,315
NOK 71,531,007 usb 761,363,364 BNY Mellon 15/3/2024 453,707
usb 12,507,041 NOK 1,170,353 BNY Mellon 15/3/2024 (12,151)
441,556
NZD 5,843 usb 9,634 BNY Mellon 15/3/2024 42
usb 150 NZD 91 BNY Mellon 15/3/2024 (1)
41
SGD 142,407 usb 191,333 BNY Mellon 15/3/2024 109
Usb 3,253 SGD 2,414 BNY Mellon 15/3/2024 (9)
100
6,234,188

65/107



EDINETOOOO
OO000oO00ooo0oo0onoOo(E3L398)

S]u[s]u[s]n[sn]sn]=l=]=
2024 29
(254) EUR Euro BOBL 2024 415,372
(126) EUR Euro Bund 2024 228,118
© EUR Euro BUXL 2024 26,377
291 EUR Euro Schatz 2024 (23,055)
9 EUR Euro-BTP 2024 2,246
38 EUR Euro-OAT 2024 242
21 JPY Japanese 10 Year Bond (OSE) 2024 14,569
82 AUD Australian 10 Year Bond 2024 61,494
119 AUD Australian 3 Year Bond 2024 36,933
15 KRW Korean 3 Year Bond 2024 1,464
(57) usb 30 Day Federal Funds 2024 17,814
190 USD US Long Bond (CBT) 2024 201,495
244 usb US Treasury 10 Year Note (CBT) 2024 85,465
(819) USD US Ul'tra 10 Year Note 2024 (277,183)
®) USD US Ul'tra Bond (CBT) 2024 180
84 CAD Canadian 10 Year Bond 2024 24,604
82 GBP Long Gi It 2024 8,756
678 usb US Treasury 2 Year Note (CBT) 2024 110,680
351 usb US Treasury 5 Year Note (CBT) 2024 109,169
24) AUD 90 Bay Bank Bill 2024 12 1,514
40 AUD 90 Bay Bank Bill 2025 12 (821)
1,135,433
2024 29
cDs EUR (10,815) Ziggo Bond BNP Paribas 20/12/2028 157 951
DS USD (11,583,000) CDX HY CDSI S41 5Y 12/20/2028 Bank of America 20/12/2028 647,520 745,405
DS EUR (15,575) Ziggo Bond Bank of America 20/12/2028 191 1,369
DS EUR10,172,688 ITRAXX.X0.40.V1 Bank of America 20/12/2028  (49,849)  (870,119)
CDS  USD (9,000,000) Mexican JP Morgan 20/12/2024 (36,417) 59,066
coS EUR (72,000) CHA. CGM JPMorgan 20/6/2027 2,158 8,717
DS USD 13,239,800 CDX.NA.HY.39.V1 Goldman Sachs 20/12/2027  (644,847)  (883,892)
IFS  EUR 1,205,000 , EZEEEMU + Obps Bank of America 15/2/2034 7,696 9,968
IFS USD 455,000 ) gggplu + Obps Bank of America 6/12/2033 655 655
IFS  USD 2,290,000 gsiglu + Obps Bank of America  8/2/2034 (9,584) (9,584)
IFS  USD2,290,000 X iggplu + Obps Bank of America  8/2/2044 9,520 9,520
IFS  EURL,550,000 X SEEEMU + Obps Bank of America  15/2/2034 1,879 1,879
IFS  EUR1,550,000 gpggsgu + Obps Bank of Anerica  15/2/2044 9,846)  (9,846)
IRS  BRL2,280,000 9.935 BRL  BROIS Barclays  4/1/2027 307) 307)
IRS  BRL1,512,656 11.59825 BRL  BROIS Barclays  2/1/2026 7,280 7,280
IRS  BRL2,301,764 11.856321 BRL Barclays  2/1/2026 14,251 14,251
IRS  EUR2,175,000 , oo, EUR EURIBOR BNP Paribas 12/12/2025 14,005 13,395
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IRS  USD10,950,000 Compoui 7% USD-SOFR- BNP Paribas  4/2/2020  (36,909)  (36,909)
IRS  JPY 186,000,000 1.325 JPY TONAR BNP Paribas  21/9/2033 7,254 7,254
IRS  JPY 231,000,000 1.33% JPY TONAR BNP Paribas  28/9/2033 9,553 9,553
IRS EUR 740,000 poooe 270001 EUR BNP Paribas 12/2/2044 3,628 868
IRS EUR 790,000 2.45466 EUR  ESTR BNP Paribas  24/1/2054 4,111 2,349
IRS EUR 780,000 , conn EUR EURIBOR BNP Paribas  24/1/2054 (.258)  (2,639)
IRS KRW 4,277,040, 000 3.865 KRW KORIBOR  pank of Anerica  3/7/2024 1,527 1,527
IRS KRW 2,048, 250,000 3.925 KRW KORIBOR  pank of America 9/11/2024 3,049 3,049
IRS KRW 2,618, 160,000 3.865 KRW KORIBOR  pank of Anerica 16/11/2024 3,174 3,174
IRS  WXN 84,890,000 VXN-TITE 10.95 Bank of America  3/12/2024 (1,494)  (1,494)
IRS  JPY 120,620,000 JPY TONAR 0.23 Bank of America 11/1/2025 (708) (708)
IRS  JPY 741,200,000 JPY - TONAR 0.235 Bank of America 19/1/2025 (4,547)  (4,547)
IRS  MXN 69,367,000 VXN-TIE 10.755 Bank of America  23/1/2025 954 954
IRS  CZK 53,459,000 CZK-PRIBOR 4-675  pank of America  20/3/2025 (6,330)  (6,330)
IRS  WN43,733,000 oo 1080 VXN Bank of America  25/9/2025 31,064 31,064
IRS  JPY 591,000,000 0.325 JPY-TONA-O1S Compound Bank of America 6/11/2025 (6,394) (6,394)
IRS  JPY 588,000,000 02335 JPY-TONA-OIS Compound Bank of America 14/12/2025 517 517
IRS  CZK 27,948,000 CZK-PRIBOR 4-098 ok of America  20/3/2026 6,117 (8,117)
IRS  JPY 752,070,000 JPY TONAR 0.266 Bank of America  7/7/2026 9,200 9,209
IRS  JPY 169,670,000 JPY TONAR 0.2925 Bank of Anerica  7/7/2026 1,779 1,779
IRS  JPY 169,650,000 JPY TONAR 0.3205 Bank of America  7/7/2026 1,463 1,463
IRS  JPY 169,680,000 JPY TONAR 0.324 Bank of America  7/7/2026 1,424 1,424
IRS  JPY 508,930,000 JPY TONAR 0.33 Bank of America  7/7/2026 4,068 4,068
IRS  JPY 259,500,000 JPY- - TONAR 0.331 Bank of America  7/7/2026 2,058 2,058
IRS  JPY 249,410,000 JPY TONAR 0.364 Bank of America  7/7/2026 1,430 1,430
IRS KRV 2,195, 685,017 3.376 KRW KORIBOR  pank of America  20/9/2026 (1,029)  (1,029)
IRS  JPY 303,000,000 0,635 JPY-TONA-O1S Compound Bank of America 8/10/2026 (2,808)  (2,808)
IRS  JPY 303,000,000 0.6515 JPY-TONA-O1S Compound Bank of America 8/10/2026 (3,139) (3,139)
IRs  USD20,260,000 Compouﬁc-i2193 USD-SOFR- pank of America 30/10/2026 98,619 98,619
IRS JPY 2,806,850,542 0.035 JPY - TONAR Bank of America 18/1/2027  (108,074)  (167,309)
IRS  GBP 1,290,000 3.44723 GBP  SONIA ponk of America  16/3/2027 (6,340)  (4,779)
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IRS  JPY 457,000,000 JPY TONAR 0.672 Bank of America  22/9/2027 (7,319)  (7.319)
IRS  JPY 549,000,000 JPY TONAR 0.705 Bank of America 20/9/2027  (11,021)  (11,021)
IRS GBP 2,350,000 4.11 GBP-SONIA-OIS gk of America 13/10/2027 11,413 11,145
Compound
IRS GBP 720,000 4.39 GBP-SONIA-OIS gk of America 2071072027 5,641 5,639
Compound
IRS GBP 720,000 4.398 GBP-SONIA-OIS 5o of America 20/10/2027 5,701 5,702
Compound
IRS  USD 10,220,000 4.24 USD-SOFR-OIS ok of America 27/10/2027 108,157 109,433
Compound
IRS  USD 10,360,000 4.1788 USD-SOFR- gank of America  3/11/2027 84,816 99,964
OIS Compound
IRS  USD 51,800,000 3.95 USD-SOFR-OIS  ponk of America 6/11/2027 290,668 290,668
Compound
3.9703 USD-SOFR- .
IRS usb 5,170,000 01S Compound Bank of America 6/11/2027 30,880 30,880
IRS  USD 10,470,000 3.8668 USD-SOFR-OIS gk of America 13/11/2027 43,587 43,587
Compound
3.70225 GBP-SONIA- )
RS GBP3,450,000 oo oo o Bank of America  1/12/2027 1,512 1,902
IRS  USD 16,420,000 3.4853 USD-SOFR- " pank of America  23/1/2028  (36,805)  (36,805)
OIS Compound
IRS  GBP2,740,000 8.175 GBP SONIA Bank of America 26/1/2028  (13,356)  (13,294)
IRS  EUR 1,890,000 1.93909 R~ ESTR Bank of America  4/2/2028 (8,254)  (13,483)
3.32047 GBP-SONIA- .
RS GBP 4,680,000 (¢ ooy Bank of America  5/2/2028 (8,178)  (15,180)
3.8761 USD-SOFR- .
RS USD12,849,200 (¢ oo g Bank of America  5/2/2028 60,675 60,675
IRS  USD 12,849,200 5 2761 USD-SOFR-01S Compound Bank of America  5/2/2028 75,391 75,391
IRS  USD 13,382,000 4.403 USD-SOFR-OIS gy of America 31/10/2028 214,958 214,958
Compound
3.46724 GBP-SONIA- .
RS GBPL,730,000 (¢ oo o Bank of America  6/12/2028 (595)  (1,038)
IRS  MXN 30,959,000 8.67 VXN-THE Bank of America  18/1/2029 (G,361)  (5,361)
IRS  USD5,110,000 3.223 USD-SOFR-OIS  ponk of America  4/2/2029  (30,498)  (30,498)
Compound
IRS USD 4,350,000 3.356 USD-SOFR-OIS gk of America  4/2/2029 (16,107) (16,107)
Compound
IRS USD 240,000 3.4205 USD-SOFR-OIS gk of America  4/2/2029 (625) (625)
Compound
3.3086 GBP-SONIA- .
RS GBP2,420,000 (¢ oo o Bank of America  7/2/2029 (1,879)  (4,979)
IRS KRW2,216,180,000 8.292 KRi KORIBOR  gank of America  19/9/2029 (937) (937)
IRS  USD 4,900,000 4.01 USD-SOFR-OIS gk of America  12/1/2034 61,185 61,185
Compound
IRS  USD 1,887,500 4.0085 USD-SOFR-OIS gk of America  17/1/2034 23,406 23,406
Compound
IRS  EUR1,420,000 2.611 ER  ESTR Bank of America  7/2/2034 4,486 4,486
IRS EUR 560,000 2.59099 R ESTR Bank of America  1/3/2034 1,490 1,126
IRS  GBPS5,410,000 0.701161 GBP SONIA  ponk of America 13/9/2051 (2,992,903) (3,622,682)
IRS  USD2,631,000 USD-SOFR-OIS Compound Bank of America 3/11/2053 (9,054)  (9,054)

3.658
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IRS USD 840,000 , . USD-SOFR-01S Compound Bank of America  6/2/2054 11,440 11,440
IRS USD 720,000 , .- USD-SOFR-01S Compound Bank of America  6/2/2054 4,858 4,858
IRS  USD1,800,000 , 5o USD-SOFR-01S Compound Bank of America  6/2/2054 10,394 10,394
IRS USD 310,000 4 400s USD-SOFR-01S Compound Bank of America  6/2/2054 1,323 1,323
IRS EUR 435,000 , 400 EUR EURIBOR Bank of America  12/2/2064 (7,38)  (5,001)
IRS COP 5,893,088, 000 COP-1BR-BANREP 10.3 Citibank 20/1/2025 3,377 3,377
IRS COP4,139,223,421 | . O IBR-BANRER Citibank  20/6/2025 727) 721
IRS  BRL1,493,894 11.796128 BRL  BROIS Citibank  2/1/2026 8,743 8,743
IRS  PLN 19,413,000 5.676 PLN- WIBOR G5 1dman Sachs  20/3/2025 (3,781)  (3,781)
IRS USD 3,000 Compound 4.051 USD-SOFR-0IS Goldman Sachs 18/10/2025 (31) (31)
IRS CLP 1,155,303,000 ii 4Si”a°°ﬁ Chile Interbank Rate Goldman Sachs  26/1/2028 8,546 8,546
IRS  BRL1,559,727 11.811176 BRL  BROIS JPlorgan  2/1/2026 9,260 9,261
IRS  GBP6,330,000 cOmpouﬁ&wSSZ GBP-SONIA- " \organ Stanley  28/2/2026 2,075 1,234
RS CBP9,100,000 (o 3.57 GBP-SONIA-OIS 5 ran Stanley  16/2/2028 4,217y (4,277)
IRS  GBP1,040,000 , j)oc GBP-SONIA-01S Compound Morgan Stanley  28/2/2044 (5,581) (5,483)
IRS  BRL 85,653,168 10.683879 BRL  BROIS  \organsStanley  2/1/2025  (50,531)  (50,531)
IRS  BRL2,742,905 11.866354 BRL  BROIS \iorganstanley  2/1/2026 17,136 17,136
IRS  BRLS5,976,000 9.785 BRL  BROIS BNP Paribas  4/1/2027 (6,91)  (6,91)
IRS USDL,000 oo 3.5 USD-SOFR-01S Goldman Sachs 17/10/2033 (29) (29)
TRS USD 998,000 PGP igoécegﬁigﬁi'frot;g”id High + Obps JPNorgan  20/3/2024 (7,366)  (11,071)

(2,180,234) (3,726,951)
CDS
IFS
IRS
TRS
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2024 29
52,000 OTCEUR/USD  Bankof Arerica  EUR 1.054 27/3/2024 (3,652) 2,057
70,000 OTCEUR/USD  Bankof America  EUR 1.04 1/8/2024 (5,808) 7,964
40,000 OTCEUR/PLN  Bank of America  EUR 4.2 16/8/2024 794 6,243
18,460,000 OTCEUR/USD  BNP Paribas EUR1.06 11/4/2024 (67,194) 23,365
4,600,000 OTCEUR/USD  JP lorgan EUR1.08 5/3/2024 (869) 5,814
4,600,000 OTCEUR/USD  JP Morgan EUR 1.065 11/3/2024 (11,324) 975
25,010,000 OTCNOK/SEK  JP Morgan NOK 0.99 13/3/2024 (8,504) 1,155
270 USTreasury10 ¢, pange Traded  USD 110.25 1/3/2024 (122,044) 18,984
Year Note
(218,601) 66,557
2024 29
(18,460,000) OTCEUR/USD  BNP Paribas EUR1.05 11/4/2024 41,553 (8,683)
(270) USTreasury6-7 ¢, pange Traded  USD 109 1/3/2024 41,769
Year Note
83,322 (8,683)
2024 29
EUR 7,868,000 2024 JPMorgan  1/3/2024 43,284 73,007
868, EUR EURIBOR 2025 9 (43,284) .
USD 20,280,000 2025 10 JPNorgan  24/10/2024 8,007) 153,499
,280,000  5g USD SOFR 2025 10 g (8,907) .
28
USD 13,440,000 2026 Goldman Sachs ~ 23/1/2025 28,195) 154,639
,440,000 o7 USD SOFR 2026 27 (28,195) ,
3.3 2025
AUD 4,070,000 o3 sl 025 JPMorgan  10/2/2025 (2,073) 14,401
1
EUR 14,680,000 2.3 2025 Morgan Stanley  12/8/2024  (25,197) 79,960
680, 14 EUR EURIBOR 2025 . .
14
GBP 7,300,000 2025 Barclays  23/8/2024 2,476 44,768
-300,000  »q GBP SONIA 2025 23 y (2,476) .

(110,132) 520,274
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2024 29
3.45 2024
EUR (7,868,000) SR BT o2 JPNorgan  1/3/2024 56,812
EUR (7,868,000) ., EUR EUR'EOE JPMorgan  1/3/2024 46,011
2025
USD (24,750,000) g S o 0 JPMorgan  27/3/2024  (18,480)  (273,652)
29
4.4 2025 .
USD (60,000,000) USD Somk e Citibank  4/4/2024  (118,755)  (198,780)
2025 .
USD (21, 250,000) 4D SOFR 2025 Citibank  4/4/2024  (41,428)  (120,128)
USD (13,500,000) 2025 DeutscheBank  16/4/2024  (39,404)  (86,296)
-500, 18 USD SOFR 2025 18 . :
USD (13,500,000) 4.05 2025 Deutsche Bank  16/4/2024  (76,130)  (107,781)
-500, 18 USD SOFR 2025 18 . :
USD (6,700,000) 2025 Deutsche Bank  22/4/2024  (15,920)  (45,099)
700, 24 USD SOFR 2025 24 : :
USD (16, 100,000) 4.3 2025 DeutscheBank  22/4/2024  (46,517)  (74,338)
100, 2 USD SOFR 2025 24 : .
2.85 2025
EUR (2,130,000) ER EURTRo oo’ 11 JPNorgan  29/4/2024 (,151)  (11,618)
2.85 2025
EUR (2,130,000) ER EURToo oo |, GoldnanSachs  29/4/2024 (3,847)  (11,618)
2025
USD (13,820,000) 4D SOFR 2025 DeutscheBank  2/5/2024  (42,893)  (98,587)
USD (26,570,000) 4.31 2025 Deutsche Bank  18/7/2024  (60,912)  (107,409)
570, 22 USD SOFR 2025 22 . .
4.17 2025 .
USD (9,470,000)  ,, 0D Sonk w02 2 Citibank  18/7/2024  (18,746)  (65,149)
EUR (14,680,000) 0, ” EUR EURIBOR Morgan Stanley  12/8/2024 11,077 (40,207)
2025 14
GBP (7,300,000) » . EBP SONTA 2025 2025 Barclays  23/8/2024 (1,087)  (23,042)
23
USD SOFR 2025
USD (20,280,000) 1 g - s 10 o JPNorgan  24/10/2024 22,000  (67,003)
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USD (20,280,000) 2025 10 JP Morgan 24/10/2024 77,739 (33,174)
e 28 USD SOFR 2025 10 ’ ’
28
USD SOFR 2026
USD (13,440,000) 97 2.5 2026 97 Goldman Sachs ~ 23/1/2025 12,776 (42,558)
2.87 2026
EUR (1,265,000) 31 EUR EURIBOR 2025 Barclays  29/1/2025 (2,759) (14,759)
31
AUD BBSW 2025
AUD (8,140,000) 1 25 2025 JP Morgan  10/2/2025 2,810 (7,818)
11
(261,895) (1,429,016)
2024 29
TBA Fannie Mae or Freddie
USD 2,006,000 Mac 5% TBA 1,947,779  0.19
Fannie Mae or Freddie Fannie Mae or Freddie
Usb 2,015,000 Mac 1.5% TBA 1,737,613  0.17 usDb 1,875,000 Mac 5.5% TBA 1,856,250 0.18
Fannie Mae or Freddie USD 4,377,700 Ginnie Mae 2% TBA 3,568,509 0.36
USD 1,428,500 Mac 1.5% TBA 1,067,581 0.11 USD 4,085,400 Ginnie Mae 2.5% TBA 3,460,148 0.35
Fannie Mae or Freddie USD 3,018,600 Ginnie Mae 3% TBA 2,648,244  0.26
UsD 10,777,008 Mac 2% TBA 8,483,526 0.85 USD 2,098,000 Ginnie Mae 3.5% TBA 1,899,677 0.19
Fannie Mae or Freddie USD 1,353,000 Ginnie Mae 4% TBA 1,260,503 0.13
USD 1,342,000 Mac 2.5% TBA 1,217,738 = 0.12 UsD 1,137,000 Ginnie Mae 4.5% TBA 1,087,286 0.11
Fannie Mae or Freddie USD 1,410,000 Ginnie Mae 5% TBA 1,378,154 0.14
USD 9,095,900 Mac 2.5% TBA 7,484,943 0.75 USD 1,053,000 Ginnie Mae 6% TBA 1,057,860 0.11
Fannie Mae or Freddie Fannie Mae or Freddie
USD 764,000 Mac 3% TBA 707,892 0.07 usb 2,700,000 Mac 3.5% TBA 2,408,489 0.24
Fannie Mae or Freddie Fannie Mae or Freddie
USD 4,843,537 Mac 3% TBA 4,152,406 0.41 USD 856,000 Mac 6% TBA 860,052 0.09
Fannie Mae or Freddie Fannie Mae or Freddie
UsD 175,000 Mac 3.5% TBA 165,702  0.02 UsD 1,273,000 Mac 2% TBA 1,123,217 0.11
Fannie Mae or Freddie Fannie Mae or Freddie
usD 18,684,025 Mac 3.5% TBA 16,655,089 1.67 USD 1,429,800 Mac 6.5% TBA 1,454,584 0.14
Fannie Mae or Freddie USD 1,368,000 Ginnie Mae 5.5% TBA 1,359,525 0.14
USD 142,000 Mac 4% TBA 136,839 0.01 USD 865,000 Ginnie Mae 6.5% TBA 876,645 0.09
USD 2,938,000 Fannie Mae or Freddie 2.708.684  0.27 TBA 91,845,782 9.19
Mac 4% TBA
Fannie Mae or Freddie
USD 334,000 Mac 4.5% TBA 326,930 0.03
Fannie Mae or Freddie

USD 19,794,700

Mac 4.5% TBA

18,753,917 1.

88
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société anonyme Commission de Surveillance du Secteur Financier
2010 12 17
2024 29 105
2023 28
2023 10 26
2023 10 26
2023 11
2024
2024 23
2024 23
2022
2022
2022
2022 2023
2024
29
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To Be Announced Securities

2024 29

2024 29
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0.9276 0.8002 147.6725 0.8815 7.2319
0.9217 0.7891 149.465 0.8788 7.2051
17,291,974 2023 31 2024 29
2024 29

UAE 0.2148 0.2723 0.2509 40.6934 0.2393 1.9617
0.0009 0.0012 0.0011 0.1775 0.0010 0.0086

0.5150 0.6526 0.6016 97.5483 0.5736 4.7024

0.1587 0.2011 0.1853 30.0552 0.1767 1.4488

0.5825 0.7382 0.6804  110.3335 0.6487 5.3187

0.8979 1.1379 1.0488 170.0723 1.0000 8.1985

0.0008 0.0010 0.0010 0.1543 0.0009 0.0074

0.1095 0.1388 0.1279 20.7444 0.1220 1.0000

0.1097 0.1390 0.1281 20.7785 0.1222 1.0016

0.0002 0.0003 0.0002 0.0380 0.0002 0.0018

0.0338 0.0428 0.0395 6.4043 0.0377 0.3087

0.1149 0.1456 0.1342 21.7550 0.1279 1.0487

0.0134 0.0170 0.0157 2.5462 0.0150 0.1227

0.0255 0.0324 0.0298 4.8371 0.0284 0.2332

0.8561 1.0849 1.0000 162.1588 0.9535 7.8170

1.0000 1.2673 1.1681  189.4095 1.1137 9.1306

0.0625 0.0792 0.0730 11.8388 0.0696 0.5707

0.1008 0.1278 0.1178 19.0945 0.1123 0.9205

0.0022 0.0028 0.0025 0.4126 0.0024 0.0199
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0.0001 0.0001 0.0001 0.0095 0.0001 0.0005
0.2218 0.2810 0.2590 42.0023 0.2470 2.0248
0.0095 0.0121 0.0111 1.8026 0.0106 0.0869
0.0057 0.0073 0.0067 1.0861 0.0064 0.0524
0.0053 0.0067 0.0062 1.0000 0.0059 0.0482
0.0054 0.0068 0.0063 1.0168 0.0060 0.0490
0.0006 0.0008 0.0007 0.1122 0.0007 0.0054
2.5657 3.2514 2.9969  485.9771 2.8575 23.4269
0.0017 0.0022 0.0020 0.3313 0.0019 0.0160
0.0025 0.0032 0.0030 0.4828 0.0028 0.0233
0.0463 0.0586 0.0540 8.7606 0.0515 0.4223
0.1663 0.2107 0.1942 31.4961 0.1852 1.5183
0.0005 0.0006 0.0006 0.0946 0.0006 0.0046
0.0746 0.0945 0.0871 14.1275 0.0831 0.6810
0.4820 0.6108 0.5630 91.2949 0.5368 4.4009
0.2087 0.2645 0.2438 39.5303 0.2324 1.9056
0.0140 0.0178 0.0164 2.6588 0.0156 0.1282
0.1983 0.2513 0.2317 37.5664 0.2209 1.8109
0.0001 0.0001 0.0001 0.0205 0.0001 0.0010
0.2167 0.2747 0.2532 41.0506 0.2414 1.9789
0.1722 0.2182 0.2011 32.6152 0.1918 1.5722
0.0087 0.0110 0.0101 1.6416 0.0097 0.0791
0.2104 0.2666 0.2458 39.8543 0.2343 1.9212
0.0765 0.0969 0.0893 14.4846 0.0852 0.6982
0.5875 0.7445 0.6862  111.2734 0.6543 5.3640
0.0220 0.0279 0.0257 4.1674 0.0245 0.2009
0.0253 0.0320 0.0295 4.7869 0.0281 0.2308
0.0250 0.0316 0.0292 4.7285 0.0278 0.2279
0.0207 0.0263 0.0242 3.9281 0.0231 0.1894
0.7891 1.0000 0.9217  149.4650 0.8788 7.2051
0.0202 0.0255 0.0235 3.8182 0.0225 0.1841
0.0000 0.0000 0.0000 0.0061 0.0000 0.0003
0.0411 0.0521 0.0480 7.7877 0.0458 0.3754
0.0336 0.0426 0.0393 6.3683 0.0374 0.3070
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1.50

2.5

17.3 2024 29

2024 29
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2024 29

0.00
2,082,600 0.13
0.00
82,529 0.13
107,135,641 0.45
1,442,819 0.19
19 0.00
2,942,665 0.11
7,759 0.00
0.00
1,044 0.00
8,869,352 0.35
8,012,609 0.49
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595,413 0.19
283,801 0.57
14,274,919 0.26
10,352 0.00
21 0.00
67,054,360 1.02
385,833,384 2.58
2,819,368 0.30
3,608,227 0.22
3,022,761 0.06
® 252 0.00
3,174 0.01
72,248,138 2.61
1 0.00
122,444 0.28
420,105 0.08
0.00
1,557,505 0.26
412,390 0.21
@ 9,684,188 2.16
2,851,800 0.29
0.00
0.00
131,111 0.03
6,472,533 0.33
52,807 0.00
744 0.00
1,908 0.00
1,340,943 0.04
912,201 0.01
520 0.00
176,038,354 1.50

O
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société anonyme 2010 15
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0.00 1.75
17.3
ongoing charge
2022
2024 29
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0.00 1.25

17.3

2024 29

0.25

17.3

ongoing charge

ongoing charge
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ongoing charge

ongoing charge

48,000 60,000

2024 29

2024 29
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2012

0.05

29,512,113

154
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Reporting Funds

http://www.gov.uk/government/publications/offshore-funds-list-of-reporting-funds
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*

©)

2024 29
@
O]
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1.50
493 4,264
593 6,962
644 8,243
1,228 23,197
409 6,998
82 4,016
2024 29 00
0.12
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15,912,260 0.71
5,337,636 0.23
1,447,095 7.74
3,261,529 17.45
49,264,800 4.43
42,494,621 0.91
32,690,462 17.91
3,696,306 2.03
2,708,149 1.48
3,695,507 2.02
1,840,969 1.01
5,397,099 2.96
25,563,281 14.01
642,515 0.58
2,048,984 0.62

2024 29
5,830,387

0.19bps 3,100
70
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13

29

29

712,251,524

246,196,022

1,980,311
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United States Treasury Note/Bond
505,000 0.375% 31/7/2027 330,727

United States Treasury Note/Bond
496,000 1.375% 15/11/2031 428,311

United States Treasury Note/Bond
357,000 0.5% 31/3/2025 388,284

United States Treasury Note/Bond 5%

278,000 30/9/2005 276,160

United States Treasury Note/Bond
2,505,978 2.125% 15/2/2041 278,141

United States Treasury Note/Bond
356,000 1.375% 15/11/2031 218,688

14
2024 29
2024 29

2,485,341 (300,000) 2,857,629 (283,121)

32,298 (5,165) 79,000
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11
14,598,742 (430,000) 1,294,558 (954,729)
14,144,964 (1,657,171) 14,436,524 (3,292,183)
(340,000)
71,000 (48,872) 100,398
793,382 (119,628)
164,077
(1,110,000) 9,285,000 (264,573)
(350,000) 19,345,527 (2,292,272)
1,423,564 (552,356)
5,859,235 (1,337,105) 664,344 (229,409)
407,000 (71,107)
1,250,000 (1,400,000) 919,002 (720,309)
5,212,000 (7,220,198) 1
846,371
2,922,832 (841)
208,341 (11,877)
280,000 (10,590,000) 66,263,591 (12,709, 395)
8,746,867 (1,237,436) 12,033,880 (93,131)
21,417,203 (926,207) 3,450,247 (62,974)
15,758,954 (1,026,393) 15,966,581 (167,758)
(280,000)
374,000 (4,000) @
(310,000)
204,019,944 (28,758,123) 83,655,926 (178,492)
32,369,596 (16,754,395) 213,529,575 (283,701,019)
4,786,715 (388,826) 5,288,000 (2,146,634)
2,080,694 (616,207) 6,508,926 (1,253,258)
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2,565,000 (2,342,623) 96,980 (11,652)

622,127 (235,972) 631,255 (57,728)
73,000 (908,012) 27,724,878 (130,797)
74,941 91,007 (27,839)

9

1,566,645 637,153 (80,242)
184,897 (52,383) 60,406 (844)

1,107,083 (350, 644) 142,982 (48,055)

33,000 (5.731)

1,438,000 (2,415,205)

9,311,322 (450,560) 3,244,520 (39,687)
267,765 (66,810) 1,726,653 (213,583)
451,337 (7.600) 759,442 (9,294)

1,520,493 (73,220)

8,786,687 (936,448) 3,490,024 (983,920)

300,219
10,105
133,568 (10,757)
227,983,119 (14,948,699)
1,633,141 (88,754)
234,000 (114,656)
1,088,939 (583,640) 463,701 (206,327)
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2,476,000 (4,531,068) 79,953
1,045,438 5,336,719 (319, 343)
4,750,000

15

Calculation of Dividends
16
2024
19 12.25
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18

2023

2024

2024

2024
2024
2024

0.10

18

23
31

2027 1

2024

29
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2023

2023

2023

2023

2023

2023

2023

2023

2023

2023

2023

2023

2023

2023

2023

2023

2023

2023
2023
2023

2023

2023
2023
2023

2023

2023

10

10

10

10

10

10

10
11
11

11

11
11
11

11

11

13

13

13

11

11

18

25

15

15

15
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2023

2023

2023

2023

2023

2023

2023

2023

2023
2023
2023

2023

2023

2023
2023

2023

2023
2023

2023

2023
2023

2023

2023

2023

2023
2023

2024

2024

2024

2024

2024

2024

11

11

11

11

11

11

12

12

12
12
12

12

12

12
12

12

12
12

12

12
12

12

12

12

12
12

15

15

15

15

15

15

20
20

20

20
20

20

20

20

20
20

10

10

10

10

10

10
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2024

2024

2024

2024

2024

2024

2024

2024

2024

2024

2024

2024

2024

2024

10

10

10

10

10

10

10

24

29
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2024
2023 154,229 216,935 801,827
2024 31 (154,229) (215,985) (788,677)
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