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3 4
2023 7 18 2024 7 16

81,306,642 104,941,814
2,488,240,959 1,886,214,345
299,256 299,107
29,042,348 27,854,039
192,511
2,598,889,205 2,019,501,816
2,598,889,205 2,019,501,816
2,179,732 55,223,248
35,494,273 35,943,188
416,091 355,685
13,177,564 11,264,923
36,943 31,565
51,304,603 102,818,609
51,304,603 102,818,609
2,565,366,662 1,870,515,715
17,782,060 46,167,492
43,445,840 28,545,687
2,547,584 ,602 1,916,683,207
2,547,584,602 1,916,683,207
2,598,889,205 2,019,501,816
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2022 7 16 2023 7 19
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48,105 26,568
163,873,206 229,181,125
99,364,929 137,607,290
64,556,382 91,600,403
48,436 12,070
699,149 756,162
22,142,340 23,948,327
478,891 648,984
23,368,816 25,365,543
41,187,566 66,234,860
41,187,566 66,234,860
41,187,566 66,234,860
2,577,367 8,239,943
39,386,388 17,782,060
8,364,135 6,262,279
8,364,135 6,262,279
25,370,006 307,644
25,370,006 307,644
17,782,060 46,167,492
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2023 7 19
2024 7 16
12
133 60 61
7 15
2023 7 18
2024 7 16
3 4
2023 7 18 2024 7 16
1,414,040,766 2,565,366,662
1,502,355,973 245,709,367
351,030,077 940,560,314
2,565,366,662 1,870,515,715
17,782,060
3 4
2022 7 16 2023 7 19
2023 7 18 2024 7 16
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383 10,215
0 0
84,596,732 64,825,908
43,445,457 28,535,472
128,042,572 1 93,371,595
49911 499_17
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2022 7 16 2023 7 19
2023 7 18 2024 7 16
3 4
2023 7 18 2024 7 16
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2023 7 18

4
2024 7 16

156,008,294 171,892,364
297 149
156,007,997 171,892,215
3
2023 7 18
2,461,060,077 2,432,017,729 29,042,348
2,461,060,077 2,432,017,729 29,042,348
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2,461,060,077 2,432,017,729 | 29,042,348
4
2024 7 16
1,877,103,163 1,849,249,124 27,854,039
1,877,103,163 1,849,249,124 27,854,039
1,877,103,163 1,849,249,124 27,854,039
3 4
2023 7 18 2024 7 16
0.9931 1.0247
(9,931 ) (10,247 )
2024 7 16

299,777.417 11,904,161.220

299,777.417 11,904,161.220

(1,886,214,345)
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299,777.417 1,886,214,345
(1,886,214, 345)

297,442 299,107
297,442 299,107
297,442 299,107

1,886,513,452
(1,886,214, 345)

98.41 99.98
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3 4
2023 7 18 2024 7 16
159,951,155 217,245,435
2,829,321,241 6,448,389,525
119,702 119,643
166,966

2,989,559,064 6,665,754,603
2,989,559,064 6,665,754,603
27,462,770
448,928 947,687
14,217,614 30,011,926
39,859 84,265
14,706,401 58,506,648
14,706,401 58,506,648
2,153,877,803 3,857,651,032
820,974,860 2,749,596,923
210,254,589 1,008,528,698
2,974,852,663 6,607,247,955
2,974,852,663 6,607,247,955
2,989,559,064 6,665,754,603
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3 4
2022 7 16 2023 7 19
2023 7 18 2024 7 16
28,725 52,328
151,251,928 504,539,499
31,973,972 586,686,801
183,254,625 1,091,278,628
44,167 28,400
646,940 1,552,433
20,489,570 49,163,620
457,673 733,844
21,638,350 51,478,297
161,616,275 1,039,800, 331
161,616,275 1,039,800,331
161,616,275 1,039,800, 331
19,587,942 164,998,870
141,901,860 820,974,860
632,578,672 1,610,693,471
632,578,672 1,610,693,471
95,534,005 556,872,869
95,534,005 556,872,869
820,974,860 2,749,596,923
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12
133 60 61
7 15
2023 7 18
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3 4
2023 7 18 2024 7 16
490,339,789 2,153,877,803
1,970,348,161 3,012,209,559
306,810,147 1,308,436,330
2,153,877,803 3,857,651,032
3 4
2022 7 16 2023 7 19
2023 7 18 2024 7 16
0 26,262
142,037,994 874,766,515
610,733,926
1,741,068,225
68,216,595 133,735,921
820,988,515 1 2,749,596,923 1
3,811.67 7,127.64
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3 4
2023 7 18 2024 7 16
142,903,805 489,713,776
119 59
142,903,686 489,713,717
3
2023 7 18
85,899,016 86,065,982 166,966
85,899,016 86,065,982 166,966
85,899,016 86,065,982 166,966
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2024 7 16
1
3 4
2023 7 18 2024 7 16
1 1.3812 1.7128
1 (13,812 ) (17,128 )
2024 7 16
1,024,847.234 40,696,683.660
1,024,847.234 40,696,683.660
(6,448,389,525)
1,024,847.234 6,448,389,525
(6,448,389,525)
118,977 119,643
118,977 119,643
118,977 119,643

6,448,509, 168
(6,448,389,525)
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2024 7 16

83,748,742
399,976,000
2,886

712
483,728,340
483,728,340

481,035,704

2,692,636
483,728,340
483,728,340
483,728,340

62/113



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

2023 7 19
2024 7 16

2024 7 16

484,219,525

1,304,821,099
1,308,004,920

15,843,407
13,867,169
1,088,285
98,095
3,959,763
989,197
494,102
494,102
48,517
395,083
11,377
98,027
989,197
395,083
494,102
494,102
791,316
2,474,972
294,047,243
870,000
530,000
70,000

10,530,000

149,716

5,972

993,740

1,987,479

9,935

14,723,185
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99,040

99,040
99,040
99,109
188,380

109,063

297,442

118,977

99,255,584

301,134

1,493,740

9,943,324

1,988,665

481,035,704

481,035,704

2023 7 19
2024 7 16

2024 7 16
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2024 7 16
46,471
46,471
2024 4 6 2024 7 16
2024 7 16
1.0056
(10,056 )
2024 7 16
100,000,000 100,003,000
100,000,000 99,975,000
200,000,000 199,998,000
400,000,000 399,976,000
399,976,000

65/113



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

66/113



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

2023 12 31

204,446,641
(3,910,031)
200,536,610

356,066
207,407
25,214,648
12,674
3,611,962
541,477
230,480,844

24,969,838
123,315
2,193
31,496
25,126,842
205,354,002
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2023 12 31
/
Ford Motor Co. 0% 15/03/2026 usb 550,000 552,113 0.27
552,113 0.27
Block, Inc. 0.25% 01/11/2027 usb 575,000 475,782 0.23
475,782 0.23
DraftKings Holdings, Inc. 0% 15/03/2028 usb 935,000 759,638 0.37
759,638 0.37
NextEra Energy Partners LP, 144A 2.5% 15/06/2026 usb 2,645,000 2,385,740 1.17
2,385,740 1.17
Spotify USA, Inc. 0% 15/03/2026 usb 750,000 662,753 0.32
662,753 0.32
Peloton Interactive, Inc. 0% 15/02/2026 usb 1,500,000 1,168,484 0.57
1,168,484 0.57
/

CryoPort, Inc., 144A 0.75% 01/12/2026 usb 1,730,000 1,379,218 0.67
1,379,218 0.67
7,383,728 3.60
Bombardier, Inc., 144A 6% 15/02/2028 usb 2,325,000 2,274,674 1.11
Rolls-Royce plc, 144A 5.75% 15/10/2027 usb 1,510,000 1,514,117 0.74
TransDigm, Inc. 5.5% 15/11/2027 usb 1,250,000 1,228,022 0.60
5,016,813 2.45
GXO Logistics, Inc. 1.65% 15/07/2026 usb 625,000 563,554 0.27
563,554 0.27
Hanesbrands, Inc., 144A 4.875% 15/05/2026 usb 1,980,000 1,913,932 0.93
1,913,932 0.93
Ford Motor Credit Co. LLC 3.375% 13/11/2025 usb 600,000 573,721 0.28
573,721 0.28
Clarios Global LP, 144A 8.5% 15/05/2027 usb 1,075,000 1,082,125 0.52
Icahn Enterprises LP 6.375% 15/12/2025 usb 1,000,000 980,873 0.48
Icahn Enterprises LP 6.25% 15/05/2026 usb 500,000 477,651 0.23
Real Hero Merger Sub 2, Inc., 144A 6.25% 01/02/2029 usb 775,000 671,192 0.33
ZF North America Capital, Inc., 144A 6.875% 14/04/2028 usD 1,025,000 1,066,071 0.52
4,277,912 2.08
Rivian Holdings LLC, 144A 11.493% 15/10/2026 usb 1,655,000 1,658,319 0.81
1,658,319 0.81
Grifols SA, 144A 4.75% 15/10/2028 usb 1,750,000 1,594,486 0.78
1,594,486 0.78
Kohl*s Corp. 4.25% 17/07/2025 usb 1,000,000 976,783 0.48
976,783 0.48
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/

AmeriTex HoldCo Intermediate LLC, 144A 10.25% 15/10/2028 usD 560,000 576,100 0.28
CP Atlas Buyer, Inc., 144A 7% 01/12/2028 usD 689,000 600,656 0.29
New Enterprise Stone & Lime Co., Inc., 144A 5.25% 15/07/2028 USD 1,000,000 958,730 0.47
2,135,486 1.04
LPL Holdings, Inc., 144A 4.625% 15/11/2027 usD 1,750,000 1,693,809 0.82
1,693,809 0.82
ASP Unifrax Holdings, Inc., 144A 5.25% 30/09/2028 usD 1,434,000 1,037,354 0.51
HB Fuller Co. 4.25% 15/10/2028 usD 1,250,000 1,170,230 0.57

International Flavors & Fragrances, Inc., 144A 1.23%
01/10/2025 usD 1,175,000 1,087,817 0.53
SCIL IV LLC, 144A 5.375% 01/11/2026 usD 600,000 576,670 0.28
Trinseo Materials Operating SCA, 144A 5.375% 01/09/2025 usD 449,000 390,960 0.19
4,263,031 2.08
Alta Equipment Group, Inc., 144A 5.625% 15/04/2026 usD 2,500,000 2,422,877 1.18
AMN Healthcare, Inc., 144A 4% 15/04/2029 usD 500,000 451,522 0.22
Sotheby*s, 144A 7.375% 15/10/2027 usD 1,200,000 1,158,346 0.56
4,032,745 1.96
Allied Universal Holdco LLC, 144A 6.625% 15/07/2026 usD 250,000 249,343 0.12
Allied Universal Holdco LLC, 144A 9.75% 15/07/2027 usD 500,000 489,398 0.24
Garda World Security Corp., 144A 9.5% 01/11/2027 usD 1,700,000 1,718,380 0.84
2,457,121 1.20
Great Lakes Dredge & Dock Corp., 144A 5.25% 01/06/2029 usD 700,000 602,620 0.29
Pike Corp., 144A 5.5% 01/09/2028 usD 1,100,000 1,059,876 0.52
1,662,496 0.81
Castlelake Aviation Finance DAC, 144A 5% 15/04/2027 usD 730,000 686,651 0.33
Ford Motor Credit Co. LLC 4.125% 17/08/2027 usD 4,075,000 3,860,001 1.87
Macquarie Airfinance Holdings Ltd., 144A 8.375% 01/05/2028 usD 900,000 943,353 0.46
5,490,005 2.66
Ball Corp. 6.875% 15/03/2028 usD 1,000,000 1,040,690 0.51
Canpack SA, 144A 3.125% 01/11/2025 usD 270,000 257,883 0.13
Iris Holding, Inc., 144A 10% 15/12/2028 usD 575,000 505,552 0.25
Trident TPl Holdings, Inc., 144A 12.75% 31/12/2028 usD 715,000 767,248 0.37
2,571,373 1.26
BCPE Empire Holdings, Inc., 144A 7.625% 01/05/2027 usD 1,420,000 1,370,646 0.67
Dealer Tire LLC, 144A 8% 01/02/2028 usD 2,500,000 2,477,912 1.20
3,848,558 1.87
CCO Holdings LLC, 144A 5.125% 01/05/2027 usD 1,415,000 1,373,556 0.67
1,373,556 0.67

Leeward Renewable Energy Operations LLC, 144A 4.25%
01/07/2029 usD 1,000,000 861,841 0.42
861,841 0.42
EnerSys, 144A 4.375% 15/12/2027 usD 695,000 658,947 0.32
658,947 0.32
TTM Technologies, Inc., 144A 4% 01/03/2029 usb 500,000 454,795 0.22
454,795 0.22
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/
Oceaneering International, Inc., 144A 6% 01/02/2028 usb 1,925,000 1,868,039 0.91
1,868,039 0.91
Brundage-Bone Concrete Pumping Holdings, Inc., 144A 6%
01/02/2026 usD 1,500,000 1,498,717 0.73
KBR, Inc., 144A 4.75% 30/09/2028 usD 850,000 791,267 0.39
2,289,984 1.12
Raptor Acquisition Corp., 144A 4.875% 01/11/2026 uUsD 495,000 471,498 0.23
Speedway Motorsports LLC, 144A 4.875% 01/11/2027 usD 1,725,000 1,624,876 0.79
2,096,374 1.02
Waste Pro USA, Inc., 144A 5.5% 15/02/2026 usD 1,750,000 1,686,872 0.82
1,686,872 0.82
CPI CG, Inc., 144A 8.625% 15/03/2026 usD 1,500,000 1,457,348 0.71
Jefferson Capital Holdings LLC, 144A 6% 15/08/2026 usD 1,480,000 1,408,695 0.69
NMI Holdings, Inc., 144A 7.375% 01/06/2025 usD 1,000,000 1,009,570 0.49
Oxford Finance LLC, 144A 6.375% 01/02/2027 usD 1,678,000 1,579,400 0.77
Rocket Mortgage LLC, 144A 2.875% 15/10/2026 usD 1,020,000 945,555 0.46
6,400,568 3.12
Chobani LLC, 144A 4.625% 15/11/2028 usD 1,000,000 933,993 0.46
Chobani LLC, 144A 7.5% 15/04/2025 usD 500,000 497,928 0.24
H-Food Holdings LLC, 144A 8.5% 01/06/2026 usD 2,750,000 288,750 0.14
1,720,671 0.84
Darling Ingredients, Inc., 144A 5.25% 15/04/2027 usb 500,000 493,119 0.24
493,119 0.24
Ferrellgas LP, 144A 5.875% 01/04/2029 usb 600,000 566,027 0.28
566,027 0.28
EquipmentShare.com, Inc., 144A 9% 15/05/2028 usbD 1,490,000 1,534,700 0.74
RX0, Inc., 144A 7.5% 15/11/2027 usb 1,105,000 1,141,277 0.56
Watco Cos. LLC, 144A 6.5% 15/06/2027 usD 800,000 800,852 0.39
3,476,829 1.69
Bausch & Lomb Escrow Corp., 144A 8.375% 01/10/2028 usD 545,000 576,419 0.28
576,419 0.28
/
AHP Health Partners, Inc., 144A 5.75% 15/07/2029 usb 650,000 566,228 0.28
Heartland Dental LLC, 144A 10.5% 30/04/2028 usb 900,000 934,875 0.46
Legacy LifePoint Health LLC, 144A 4.375% 15/02/2027 usb 1,500,000 1,386,862 0.68
LifePoint Health, Inc., 144A 5.375% 15/01/2029 usb 675,000 500,809 0.24
RegionalCare Hospital Partners Holdings, Inc., 144A 9.75%
01/12/2026 usD 500,000 498,983 0.24
US Acute Care Solutions LLC, 144A 6.375% 01/03/2026 usb 2,375,000 1,990,013 0.96
5,877,770 2.86
Heartland Dental LLC, 144A 8.5% 01/05/2026 usD 2,362,000 2,338,663 1.14
ModivCare, Inc., 144A 5.875% 15/11/2025 usD 2,325,000 2,307,795 1.12
4,646,458 2.26
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WASH Multifamily Acquisition, Inc., 144A 5.75% 15/04/2026 usb 1,750,000 1,690,674 0.82
1,690,674 0.82

Acushnet Co., 144A 7.375% 15/10/2028 usb 375,000 391,468 0.19
Caesars Entertainment, Inc., 144A 8.125% 01/07/2027 uUsD 750,000 768,862 0.37
Jacobs Entertainment, Inc., 144A 6.75% 15/02/2029 usb 725,000 682,174 0.33
Lindblad Expeditions Holdings, Inc., 144A 9% 15/05/2028 usb 388,000 402,168 0.20
Lindblad Expeditions LLC, 144A 6.75% 15/02/2027 usb 1,250,000 1,244,813 0.61
NCL Corp. Ltd., 144A 5.875% 15/03/2026 usb 750,000 732,732 0.36
Royal Caribbean Cruises Ltd., 144A 5.5% 31/08/2026 usb 675,000 669,935 0.33
Viking Cruises Ltd., 144A 6.25% 15/05/2025 usb 550,000 548,307 0.27
Viking Cruises Ltd., 144A 5.875% 15/09/2027 usb 2,565,000 2,477,469 1.20
7,917,928 3.86

Ashton Woods USA LLC, 144A 6.625% 15/01/2028 usb 900,000 884,471 0.43
Dream Finders Homes, Inc., 144A 8.25% 15/08/2028 usb 1,000,000 1,057,920 0.52
New Home Co., Inc. (The), 144A 8.25% 15/10/2027 usb 2,560,000 2,390,784 1.16
Newell Brands, Inc. 5.2% 01/04/2026 usb 1,180,000 1,162,026 0.57
5,495,201 2.68

CD&R Smokey Buyer, Inc., 144A 6.75% 15/07/2025 usb 2,680,000 2,662,714 1.30
2,662,714 1.30

BroadStreet Partners, Inc., 144A 5.875% 15/04/2029 usb 625,000 582,777 0.28
582,777 0.28

Cars.com, Inc., 144A 6.375% 01/11/2028 usb 1,180,000 1,133,653 0.55
1,133,653 0.55

Arches Buyer, Inc., 144A 4.25% 01/06/2028 usb 250,000 226,945 0.11
Arches Buyer, Inc., 144A 6.125% 01/12/2028 usb 1,305,000 1,130,267 0.55
Kyndryl Holdings, Inc. 2.7% 15/10/2028 usb 1,170,000 1,031,557 0.50
2,388,769 1.16

Station Casinos LLC, 144A 4.5% 15/02/2028 usb 1,000,000 940,813 0.46
Sugarhouse HSP Gaming Prop Mezz LP, 144A 5.875% 15/05/2025 usb 2,282,000 2,270,590 1.10
3,211,403 1.56

Hillenbrand, Inc. 5.75% 15/06/2025 usb 750,000 746,892 0.36
Manitowoc Co., Inc. (The), 144A 9% 01/04/2026 usb 1,000,000 1,008,260 0.49
Titan International, Inc. 7% 30/04/2028 usb 500,000 500,401 0.24
TK Elevator US Newco, Inc., 144A 5.25% 15/07/2027 usb 1,000,000 981,071 0.48
3,236,624 1.57

Audacy Capital Corp., 144A 6.5% 01/05/2027 usb 2,000,000 37,500 0.02
Block Communications, Inc., 144A 4.875% 01/03/2028 usb 500,000 439,822 0.21
CCO Holdings LLC, 144A 5% 01/02/2028 usb 725,000 693,401 0.34
Clear Channel Outdoor Holdings, Inc., 144A 7.75% 15/04/2028 uUsD 1,125,000 971,284 0.47
CSC Holdings LLC, 144A 5.375% 01/02/2028 usb 650,000 576,014 0.28
CSC Holdings LLC, 144A 11.25% 15/05/2028 usb 780,000 803,950 0.39
CSC Holdings LLC, 144A 5.5% 15/04/2027 usb 1,125,000 1,029,333 0.50
GCI LLC, 144A 4.75% 15/10/2028 usb 1,230,000 1,128,562 0.55
LCPR Senior Secured Financing DAC, 144A 6.75% 15/10/2027 usb 750,000 730,362 0.36
Midcontinent Communications, 144A 5.375% 15/08/2027 usD 2,303,000 2,241,900 1.10
TEGNA, Inc., 144A 4.75% 15/03/2026 usb 850,000 827,596 0.40
Townsquare Media, Inc., 144A 6.875% 01/02/2026 usD 2,250,000 2,212,729 1.08
Univision Communications, Inc., 144A 6.625% 01/06/2027 usD 1,417,000 1,416,663 0.69
13,109,116 6.39
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Hudbay Minerals, Inc., 144A 4.5% 01/04/2026 usD 1,750,000 1,696,248 0.82
IAMGOLD Corp., 144A 5.75% 15/10/2028 usD 1,450,000 1,248,638 0.61
2,944,886 1.43
Enpro, Inc. 5.75% 15/10/2026 usD 1,000,000 990,802 0.48
Enviri Corp., 144A 5.75% 31/07/2027 usD 3,300,000 3,080,738 1.50
4,071,540 1.98
Chesapeake Energy Corp., 144A 5.5% 01/02/2026 usb 750,000 744,437 0.36
CITGO Petroleum Corp., 144A 6.375% 15/06/2026 usD 1,650,000 1,646,463 0.80
CrownRock LP, 144A 5.625% 15/10/2025 usD 1,250,000 1,249,119 0.61
Magnolia Oil & Gas Operating LLC, 144A 6% 01/08/2026 usD 1,840,000 1,795,913 0.88
Matador Resources Co. 5.875% 15/09/2026 usD 1,368,000 1,357,855 0.66
Occidental Petroleum Corp. 3.2% 15/08/2026 usb 1,250,000 1,182,406 0.58
Permian Resources Operating LLC, 144A 7.75% 15/02/2026 usb 1,625,000 1,654,835 0.81
Vermilion Energy, Inc., 144A 5.625% 15/03/2025 usb 1,000,000 988,492 0.48
10,619,520 5.18
Archrock Partners LP, 144A 6.875% 01/04/2027 usb 600,000 600,739 0.29
Martin Midstream Partners LP, 144A 11.5% 15/02/2028 usD 1,025,000 1,056,727 0.51
Permian Resources Operating LLC, 144A 8% 15/04/2027 usb 540,000 559,786 0.27
Sitio Royalties Operating Partnership LP, 144A 7.875%
01/11/2028 usD 1,210,000 1,254,842 0.62
Tallgrass Energy Partners LP, 144A 5.5% 15/01/2028 usb 600,000 571,500 0.28
4,043,594 1.97
Trivium Packaging Finance BV, 144A 8.5% 15/08/2027 usb 1,500,000 1,468,019 0.71
1,468,019 0.71
Air Canada, 144A 3.875% 15/08/2026 usb 1,750,000 1,672,155 0.81
American Airlines, Inc., 144A 5.5% 20/04/2026 usb 2,145,833 2,127,979 1.05
American Airlines, Inc., 144A 7.25% 15/02/2028 usD 250,000 254,599 0.12
Hawaiian Brand Intellectual Property Ltd., 144A 5.75%
20/01/2026 usD 1,455,263 1,371,740 0.67
United Airlines, Inc., 144A 4.375% 15/04/2026 usb 1,725,000 1,674,823 0.82
VistaJet Malta Finance plc, 144A 7.875% 01/05/2027 usD 2,375,000 2,046,918 1.00
VistaJet Malta Finance plc, 144A 9.5% 01/06/2028 usD 490,000 415,509 0.20
9,563,723 4.67
P&L Development LLC, 144A 7.75% 15/11/2025 usD 3,015,000 2,453,848 1.19
2,453,848 1.19
Blue Racer Midstream LLC, 144A 6.625% 15/07/2026 usD 2,000,000 1,989,789 0.97
Global Partners LP 7% 01/08/2027 usD 2,250,000 2,201,040 1.07
NuStar Logistics LP 5.75% 01/10/2025 usD 1,300,000 1,297,647 0.63
Rockies Express Pipeline LLC, 144A 3.6% 15/05/2025 usb 729,000 706,041 0.34
Tallgrass Energy Partners LP, 144A 7.5% 01/10/2025 usb 1,300,000 1,309,484 0.64
7,504,001 3.65
AMN Healthcare, Inc., 144A 4.625% 01/10/2027 usD 1,175,000 1,112,959 0.54
Concentrix Corp. 6.6% 02/08/2028 usD 700,000 720,040 0.35
CorelLogic, Inc., 144A 4.5% 01/05/2028 usb 675,000 595,502 0.29
2,428,501 1.18
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Blackstone Mortgage Trust, Inc., REIT, 144A 3.75% 15/01/2027 USD 1,300,000 1,157,779 0.56
CTR Partnership LP, REIT, 144A 3.875% 30/06/2028 usD 2,200,000 2,004,205 0.98
Global Net Lease, Inc., REIT, 144A 3.75% 15/12/2027 usD 1,500,000 1,252,193 0.61
RLJ Lodging Trust LP, REIT, 144A 3.75% 01/07/2026 usb 1,500,000 1,422,374 0.69
Starwood Property Trust, Inc., REIT, 144A 3.625% 15/07/2026 usD 1,500,000 1,412,775 0.69
7,249,326 3.53
Carrols Restaurant Group, Inc., 144A 5.875% 01/07/2029 usb 1,275,000 1,127,287 0.55
Ferrellgas LP, 144A 5.375% 01/04/2026 usD 2,750,000 2,702,158 1.32
Lithia Motors, Inc., 144A 4.625% 15/12/2027 usD 900,000 866,775 0.42
Nathan®s Famous, Inc., 144A 6.625% 01/11/2025 usb 1,142,000 1,140,595 0.56
PetSmart, Inc., 144A 7.75% 15/02/2029 usD 450,000 439,998 0.21
6,276,813 3.06
Crowdstrike Holdings, Inc. 3% 15/02/2029 usb 500,000 452,164 0.22
452,164 0.22
Iron Mountain, Inc., REIT, 144A 5.25% 15/03/2028 usD 1,250,000 1,215,316 0.59
SBA Communications Corp., REIT 3.875% 15/02/2027 usD 725,000 695,867 0.34
SBA Communications Corp., REIT 3.125% 01/02/2029 usb 500,000 449,326 0.22
2,360,509 1.15
At Home Group, Inc., 144A 4.875% 15/07/2028 usD 360,000 132,336 0.06
Evergreen Acqco 1 LP, 144A 9.75% 26/04/2028 usD 1,016,000 1,081,872 0.53
Michaels Cos., Inc. (The), 144A 5.25% 01/05/2028 usb 750,000 598,684 0.29
PetSmart, Inc., 144A 4.75% 15/02/2028 usD 1,400,000 1,313,977 0.64
3,126,869 1.52
Iliad Holding SASU, 144A 6.5% 15/10/2026 ush 750,000 749,193 0.36
749,193 0.36
Wolverine World Wide, Inc., 144A 4% 15/08/2029 usb 1,950,000 1,542,070 0.75
1,542,070 0.75
Cargo Aircraft Management, Inc., 144A 4.75% 01/02/2028 usb 1,000,000 920,025 0.45
920,025 0.45
Seaspan Corp., 144A 5.5% 01/08/2029 usbD 35,000 29,311 0.01
29,311 0.01
Fly Leasing Ltd., 144A 7% 15/10/2024 usb 3,190,000 3,081,859 1.50
3,081,859 1.50

192,093,043 93.53

199,476,771 97.13
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National CineMedia LLC 5.75% 15/08/2026° UsD 2,250,000 0 0.00
0 0.00
0 0.00
American Gilsonite Co. usb 2 504 0.00
504 0.00
504 0.00
504 0.00
UCITS
- UCITS
Morgan Stanley Liquidity Funds US Dollar
o + usD 1,059,335 1,059,335 0.52
Treasury Liquidity Fund - MS Reserve
1,059,335 0.52
- UCITS 1,059,335 0.52
UCITS 1,059,335 0.52
200,536,610 97.65
356,066 0.17
4,461,326 2.18

205,354,002 100.00

w —+
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2023 12 31
EUR 42,607,188  USD 46,681,450  31/01/2024 J.P. Morgan 541,477 0.26

_ 541,477 0.26

- 541,477 0.26

UsD 166,472  EWR 152,178  31/01/2024 J.P. Morgan  (2,193) 0.00

_ (2,193) 0.00

— (2,193) 0.00

_ 539,284 0.26
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2024 7 31
1,909,556,613
850,533

1,908,706,080

1,861,325,001

1.0255

2024 7 31

6,588,462,395

127,194,161

6,461,268,234

3,904,244 ,696

1.6549

2024 7 31
5,082,438,461
0

5,082,438,461

5,055,874,095

1.0053
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21 31,003,186,015
196 1,062,795,195,927

1,016 19,245,225,405,309
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