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2024 7 1
1

1 (2022 1 17 ) 50 50 9,794 9,794

2 (2022 7 15 ) 59 60 8,415 8,515

3 (2023 1 16 ) 65 66 8,359 8,454

4 (2023 7 18 ) 64 64 8,166 8,181

5 (2024 1 15 ) 73 73 8,293 8,293

6 (2024 7 16 ) 41 41 8,208 8,208

2023 7 63 — 8,148 —

8 73 — 8,076 —

9 71 — 7,859 —

10 69 — 7,732 —

11 72 — 8,069 —

12 73 — 8,307 —

2024 1 73 — 8,257 —

2 72 — 8,166 —

3 72 — 8,205 —

4 40 — 8,018 —

5 40 — 8,053 —

6 41 — 8,134 —

7 41 — 8,231 —

1) 1
2)
3)
1

1 2021 10 5 2022 1 17 0

2 2022 1 18 2022 7 15 100

3 2022 7 16 2023 1 16 95

4 2023 1 17 2023 7 18 15

5 2023 7 19 2024 1 15 0

6 2024 1 16 2024 7 16 0

1 2021 10 5 2022 1 17 2.1

2 2022 1 18 2022 7 15 13.1

3 2022 7 16 2023 1 16 0.5

4 2023 1 17 2023 7 18 2.1

5 2023 7 19 2024 1 15 1.9

6 2024 1 16 2024 7 16 1.0
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2022 1 18 2022 15 23,434,243 4,428,938 71,028,286
2022 7 16 2023 16 7,503,778 133,161 78,398,903
2023 1 17 2023 18 796,599 757,094 78,438,408
2023 7 19 2024 15 12,269,494 1,845,468 88,862,434
2024 1 16 2024 16 864 38,285,240 50,578,058
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9,849 0.03
— 157,928 0.56
27,964,603 100.00
2024 7 31
) ) ) ) )
2,406.235 11,839.99 28,489,805 11,552 27,796,826(99.40)
8,367 1.1831 9,898 1.1772 9,849 0.03
2024 7 31

99.40,

0.03
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2024 7 1
1

1 (2022 1 17 ) 23 23 10,039 10,039

2 (2022 7 15 ) 30 31 10,540 10,640

3 (2023 1 16 ) 28 29 9,809 9,979

4 (2023 7 18 ) 24 25 10,502 10,682

5 (2024 1 15 ) 26 26 11,277 11,482

6 (2024 7 16 ) 28 29 12,271 12,506

2023 7 25 — 10,684 —

8 25 — 11,001 —

9 25 — 10,945 —

10 25 — 10,776 —

11 25 — 11,129 —

12 25 — 11,035 —

2024 1 26 — 11,462 —

2 27 — 11,592 —

3 27 — 11,717 —

4 27 — 11,810 —

5 27 — 11,953 —

6 28 — 12,388 —

7 27 — 11,971 —

1) 1
2)
3)
1

1 2021 10 5 2022 1 17 0

2 2022 1 18 2022 7 15 100

3 2022 7 16 2023 1 16 170

4 2023 1 17 2023 7 18 180

5 2023 7 19 2024 1 15 205

6 2024 1 16 2024 7 16 235

1 2021 10 5 2022 1 17 0.4

2 2022 1 18 2022 7 15 6.0

3 2022 7 16 2023 1 16 5.3

4 2023 1 17 2023 7 18 8.9

5 2023 7 19 2024 1 15 9.3

6 2024 1 16 2024 7 16 10.9
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100

2021 10 5 2022 17 23,659,745 500,176 23,159,569
2022 1 18 2022 15 6,446,747 264,514 29,341,802
2022 7 16 2023 16 3,766,956 3,952,452 29,156,306
2023 1 17 2023 18 171,291 5,819,501 23,508,096
2023 7 19 2024 15 301,163 520,524 23,288,735
2024 1 16 2024 16 169,552 145,558 23,312,729
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2024 7 31
97.936,413,199 77.66
) —_ 28,170,754,341 22 .33
) 126, 107,167,540 100.00
126, 164,480,000 100.04
2024 7 31
() (H (H () ) (H
34,100,000,000) 99.83] 34,043,052,999 99.73 34,009,021,199 —1 2025 7126 .96
22
32,000,000,000) 99.99 31,999,552,000 99.99 31,999,456,000 —1 2024  8|25.37|
5
32,000,000,000f 99.86/ 31,955,520,000 99.77 31,927,936,000 —1 2025 6]25.31]
20
2004 7 31
77 .66
77 .66
2024 7 31
88,400,000,000 127,364,021,270, 126,164,480,000 100.04
2024 9

(
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(2024 1 15 ) (2024 7 16 )

188,418 1,022,271
73,536,966 40,508,250
10,111 9,898
73,735,495 41,540,419
73,735,495 41,540,419
1,643 867
37,679 19,802
6,222 3,267
45,544 23,936
45,544 23,936
88,862,434 50,578,058
15,172,483 9,061,575
604,366 481,777
73,689,951 41,516,483
73,689,951 41,516,483
73,735,495 41,540,419
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2023 7 19 ( 2024 1 16

2024 1 15 ) 2024 7 16 )
272,091 233,108
36
1,267,348 1,642,037
1,539,439 1,408,893
66 3
9,174 7,583
210,250 173,494
34,699 28,629
254,189 209,709
1,285,250 1,618,602
1,285,250 1,618,602
1,285,250 1,618,602
1,447 297,456
14,387,721 15,172,483
371,133 7,432,221
371,133 7,432,221
2,442,592 167
2,442,592 167
15,172,483 9,061,575
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( 2024 1 16
2024 7 16 )
2024 1 16 2024 7 16
( 2023 7 19 ( 2024 16
2024 1 15 ) 2024 16 )
(2024 1 15 ) (2024 7 16 )
88,862,434 50,578,058
55 6 10 55 6 10
15,172,483 9,061,575
1 1
1 0.8293 1 0.8208
(10,000 8,293 ) (10,000 8,208 )
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( 2023 7 19 ( 2024 1 16

2024 1 15 ) 2024 7 16 )

2023 7 19 2023 8 15 2004 1 16 2024 2 15
2023 8 16 2023 9 15 2024 2 16 2024 3 15
2023 9 16 2023 10 16 2024 3 16 2024 4 15
2023 10 17 2023 11 15 2024 4 16 2024 5 15
2023 11 16 2023 12 15 2024 5 16 2024 6 17
2023 12 16 2024 1 15 2024 6 18 2024 7 16
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( 2023 7 19 ( 2024 1 16
2024 1 15 ) 2024 7 16 )

2 4
(024 1 15 ) (2024 7 16 )
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( 2023 7 19 ( 2024 1 16
2024 1 15 ) 2024 7 16 )
( 2024 1
2024 7 )
(024 1 15 ) (024 7 16 )
78,438,408 88,862,434
12,269,494 864
1,845,468 38,285,240
(024 1 15 ) (024 7 16 )
267,602 287,855
141 50
267,743 287,805
(2024 7 16 )
(2024 7 16 )
SICAV I - 4,963.03 40,508,250
S1Q6
1 4,963.03] 40,508,250
97.6% 100. 0%
40,508, 250
8,367 9,899
1 8,367 9,899
0.0% 0. 0%
9,899
40,518,148

51/113



EDINETOOOO
OO000O0000Oo00DoO0O0oOo(EL2480)
Ooooooooooooooooooad

52/113



EDINETOOOO
OO000O0000Oo00DoO0O0oOo(EL2480)
Ooooooooooooooooooad

(024 1 15 ) (024 7 16 )
239,366 248,381
26,110,382 28,479,805
10,111 9,898
26,359,859 28,738,084
26,359,859 28,738,084
20,000
81,510 93,250
582 605
13,256 13,824
2,186 2,276
97,534 129,955
97,534 129,955
23,288,735 23,312,729
2,973,590 5,295,400
2,584,281 4,879,139
26,262,325 28,608,129
26,262,325 28,608,129
26,359,859 28,738,084
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2023 7 19 ( 2024 1 16

2024 1 15 ) 2024 7 16 )
761,444 786,333
1,616,744 2,182,877
2,378,188 2,969,210
20 7
3,327 3,635
76,346 83,324
12,570 13,708
92,263 100,674
2,285,925 2,868,536
2,285,925 2,868,536
2,285,925 2,868,536
2,085 51
1,180,584 2,973,590
28,886 29,488
28,886 29,488
46,561 27,907
46,561 27,907
477,329 548,358
2,973,590 5,295,400
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( 2024 1 16
2024 7 16 )
2024 1 16 2024 7 16
( 2023 7 19 ( 2024 1 16
2024 1 15 ) 2024 7 16 )
(2024 1 15 ) (2024 7 16 )
23,288,735 23,312,729
1 1
1 1.1277 1 1.2271
(10,000 11,277 ) (10,000 12,271 )
( 2023 7 19 ( 2024 1 16
2024 1 15 ) 2024 7 16 )
2023 7 19 2023 8 15 2024 1 16 2024 2 15
2,294,836 3,827,504
10,000 976 70,519 10,000 10,000 1,641 81,611
30 10,000 35
A A
B B
91,404 749,559
g g
469,190 493,664
D D
1,734,242 2,584,281
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E=A+B+C+D) E=A+B+C+D
2,294,836 3,827,504
F F
23,506,489 23,317,687
10,000 G=E/Fx 10,000 10,000 G=E/Fx 10,000
976 1,641
10,000 H 10,000 H
30 35
1=Fx H/10,000 1=Fx H/10,000
70,519 81,611
2023 8 16 2023 9 15 2024 2 16 2024 3 15
2,536,445 4,126,898
10,000 1,099 80,760 10,000 1,768 93,354
10,000 35 10,000 40
A A
353,001 377,493
B B
g g
461,906 497,889
b D
1,721,538 3,251,516
E=A+B+C+D) E=A+B+C+D
2,536,445 4,126,898
F F
23,074,371 23,338,606
10,000 G=E/Fx 10,000, 10,000 G=E/Fx 10,000
1,099 1,768
10,000 H 10,000 H
35 40
1=Fx H/10,000 1=Fx H/10,000
80,760 93,354
2023 9 16 2023 10 16 2024 3 16 2024 4 15
2,477,022 4,038,293
10,000 1,064 81,462 10,000 1,728 93,464
10,000 35 10,000 40
A A
B B
g g
483,243 502,638
b D
1,993,779 3,535,655
E=A+B+C+D) E=A+B+C+D
2,477,022 4,038,293
F F
23,274,892 23,366,091
10,000 G=E/Fx 10,000 10,000 G=E/Fx 10,000
1,064 1,728
10,000 H 10,000 H
35 40
1=Fx H/10,000 1=Fx H/10,000
81,462 93,464
2023 10 17 2023 11 15 2024 4 16 2024 5 15
2,902,070 4,763,718
10,000 1,246 81,507 10,000 2,037 93,530
10,000 35 10,000 40
A A
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B B
505,183 816,117
g g
485,391 506,978
b D
1,911,496 3,440,623
E=A+B+C+[) E=A+B+C+[)
2,902,070 4,763,718
F F
23,287,769 23,382,512
10,000 G=E/Fx 10,000, 10,000 G=E/Fx 10,000
1,246 2,037
10,000 H 10,000 H
35 40
1=Fx H/10,000 1=Fx H/10,000
81,507 93,530
2023 11 16 2023 12 15 2024 5 16 2024 6 17
3,200,006 5,157,489
10,000 1,373 81,571 10,000 2,214 93,149
10,000 35 10,000 40
A A
377,215 379,335
B B
126,815
g g
487,619 511,221
D D
2,335,172 4,140,118
E=A+B+C+D) E=A+B+C+[)
3,200,006 5,157,489
F F
23,306,025 23,287,391
10,000 G=E/Fx 10,000 10,000 G=E/Fx 10,000
1,373 2,214
10,000 H 10,000 H
35 40
1=Fx H/10,000 1=Fx H/10,000
81,571 93,149
2023 12 16 2024 1 15 2024 6 18 2024 7 16
3,155,633 5,489,121
10,000 1,354 81,510 10,000 2,354 93,250
10,000 35 10,000 40
A A
B B
39,512 419,270
¢ g
489,842 516,732
b D
2,626,279 4,553,119
E=A+B+C+[) E=A+B+C+[)
3,155,633 5,489,121
F F
23,288,735 23,312,729
10,000 G=E/Fx 10,000, 10,000 G=E/Fx 10,000
1,354 2,354
10,000 H 10,000 H
35 40
1=Fx H/10,000 1=Fx H/10,000
81,510 93,250
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( 2023 7 19 ( 2024 1 16
2024 1 15 ) 2024 7 16 )

2 4
(024 1 15 ) (2024 7 16 )
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( 2023 7 19 ( 2024 1 16
2024 1 15 ) 2024 7 16 )
( 2024 1
2024 7 )
(024 1 15 ) (024 7 16 )
23,508,096 23,288,735
301,163 169,552
520,524 145,558
(024 1 15 ) (024 7 16 )
781,019 432,159
141 50
781,160 432,109
(2024 7 16 )
(2024 7 16 )
SICAV I - 2,405.389 28,479,805
S1Q6
1 2,405.389 28,479,805
99. 6% 100. 0%
28,479,805
8,367 9,899
1 8,367 9,899
0.0% 0. 0%
9,899
28,489,703
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SICAV I - S1QG
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S QG

S QG

- S QG
- S QG

(2023 5 31 )

Sustainable
Income Portfolio

(usb)

$96,179,748
361,696
552,404
6,603
84,300
1,097,665
395,230
294,655
20,082
98,992,383

32

53,030
28,839
99,759
94,446
276,106
$98,716,277
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2023 5 31 )

Sustainable
Income Portfolio

(usb)

4,132,516

4,132,516

22,740
9,877
16,549
9,719
44,772
39,466
34,953
5,487
4,131
28,667

216,361
(47,560)

168,801
3,963,715

(5,903,099)

57,675
280,458
462,123

(1,139,128)

185,501
(152,391)

99,822,295
0

$98,716,277
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Hule Diuter Principal Viloe TNt Asorts
(01 (USI %
TRANSFERABLE SECURITIES QUOTED ON ASTOCK EXCHANGE OR DEALT IN ON ANOTHER REGULATED MARKET
CORPORATES - NOMIMNVESTMENT GRADE

FINANCIAL INSTITUTIONS
BANKIMNG
Abanca Corp. Baneaeia BAL)Y. 0. oL ioioiaiiaeiiiniiias G0 0L EUR 00 § 181,511 1%
AIB Group PLC ). . b B 4 M b e e M G25% DT30S ey 290537 03
Bancode Sabadell SA8a). -, ... S00% 05/1WH0ET 1] 156,138 i
Bamco Santamder SALZ) . ..o ie i e aiiaeaa A38% 0142006 0k 175, 186 LL¥3
Rank of lreland Gmupl’l,c'l'ﬂ T et e el GO N0 102 % 30 300,638 [
Bankdnter BALR). o .0l e s s s s 6.25% 011G iuy 204,335 0
CaaBank BAR). . oo v G a e e S58%  NTNI0ET A0y 330,584 0.4
JtneﬂSahp{thpM:j............................. TR TS USD AW A%4.930 (5]
—r1s6158 2%
FINANCE
Rt o o T R S S00% 037132027 Ion 315,229 154
DR s et e e s S U el T25% IS0 30 S5 0l
367,158 03
REITs
Apdas Homes Opeo SLUL . A0FE 087153026 BEUR o 199722 L4
MPT Cperating P:rrn:nhqpl..l"l'MPTFlslu Cm'p A% D0V UD 155 115,963 ol
mﬂperlhns P:.rll:lsh:lp LEMWEPT Flnl.ll}tf.‘rl)rp 3 S0 V1SH0ET 365 P00 00T 3
‘ru{‘ﬂtml}ﬁmmﬂm]ﬂnnhlmms.i............... A13% M0 BEUR 335 331,049 3
Vivion Investmens SARL . b e e e F00%  ORIT00d A0y 334583 04
. la2:3le 13
— 806N 33
INDUST RTAL
BAZSIC
Constellinm SE . i s P e b 1T5% 1SN0 USD 150 215,003 0.z
FMG Fesomrces (ﬁ.usu.ll!!"ﬂﬂﬁ]l’t} Lid,. R 4 RN el 315 9835 03
Hubstam aki ©vj. . - A A25% 06TWIET EUR 204y 210,452 [
INECS Qu!.lw]"mmceiﬁ.ﬂ ................... wi I3E% 01N  USD 450 412,136 L)
Cilym pua Water US Halding Comp. . P -+ O 1[0} Pl S 5 175 150,869 0z
SCILIH’[LC‘SCILU“AH@H!E;}LLC 538% 110VI0Ne LD 457 412,447 04
Seabed A Cop. - .ovario s T R I M SR 6E8% O7T/1A2033 135 3615 (L2
SGLCabon 8E . ... ....... cearsasnsisiessasasensaieas 05 0RENI4 BEUR Doy 21123 02
WR Ornce HobEoga LI ... o ivvraniminvamnavianwesmimerns S.63% 081502 USD 177 140836 0T
412824 _ 25
CAFITAL GOODE
Ardagh Metal Packaging Finanee USALLCY
Ardagh Metal Packaging Fimamee PLC, ... ... .o 0ooniahnn 2od% oOL202E EUR Tosy B 505 [18]
Audagh Meial Packaging Finance USALLC
Ardagh Metal Packaging Fimamce PLC. . 3% 001028 LUED 555 474,525 05
Audagh kanplanﬂuﬂPLCa’Aldagi Hn-ldmgs. LFS.-'-L ln-: ceeien AN 08152026 384 359, 502 [E ]
R O o s i e S L T L B o i sl e R i LEE% 081030 413 350,208 n3
Cree Il GmbH. . 52%% 02152030 EUR 35 206,528 (153
Denct:b{:urg"ﬁ. ‘ 2.25% 07/1¥2028 Ty 92,640 0l
Fm\lalcnal'l’mhmnlﬂgu:,lnu' D L O S et e s B e oy i TER% 013127 USD 52 A4TH, 290 (1]
Harseo Cosp. . A75% 07312017 i3z 287349 03
kamennmenIS.-’l.. 225% 115028 BEUR 3z5 356, 130 03
T‘}{Elal.':thchn,lnt........._......_......... Fre 525% 07182027 LRED Ay JEETOR 04
— 060445 3.1

COMMUNICATIONS - MEDLA
Adevinta ASA | PR R T T o P Wl 300 11152027 BEUR
Altice Flnaﬂﬁn; SA. L FECHE: 500% 01152028 USD 442,243 L2 ]
CO0 Holdings l-l;,C-'U:DI!uInIm;s Capital C‘oqu : A25% 01/152034 421,618 04

220 216,438 02
565
ST

Siries XM Radio, Ine. ... ..o oL s S00% 0801027 046 268,683 [LE
130
T
20

anmulCﬂmuunwihnnm[m............ 663% DEOLTNTT 142,208 ol
Virgin Media Finanoe PLC . 3T75% 0TNAME0 BEUR 231,709 02
ﬁfginhiedi:ﬁuml’l.l:'................... S500% O07/152030 USD 158042 02
Tt Bond Co B vy - coris waciosrs samninas e s kaan e § 5139 027280030 450 343,627 (e
BB e R e S e P e AR8% 01/152030 Wi 16715 02

23BLTIT 24

COMMLUMICATIONS - TELECOMMUNICATIONS

Consalsdated Communications, Ine. . . ....ooooiiianciiaiainn 6.50% 10012028 b L 163, &85 0z
Embarg Corp.. . S et e o s A b e e B0 G0 12036 500 248G 03
Lﬂ-d;ﬁnums [m"_............................. 425% 0701028 485 272 544 03
T:ttcnmlullal_‘apmlM........................... T.20% 0771872036 383 340,824 [LE]
Tetefonica Eorape BVIRY. ... coovmiiianirinrreiarees cee L8R OMOSINET EUR a1 18064 02
T T T R e A00% 1171829027 AW 419273 L2
VmpdmbKFrnanﬂngIM...-..-..-... 473% 07VLEIE1 UED 515 437,010 o4

2,067,046 2.1
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Rair Thabr: Primcipal Vb Mot Assels
(Lo L] %
CONSUMER OY CLICAL - AUTOMOTIVE
Clarios Global LP'Clarios US Finance Co. . A38% 05152026 EUR 380 5 358,317 0.4%
Drana, lne. . . FE e b AT 02030 USD 475 352,629 0.4
F:-rma&E 38% 06152029 EUR 20 150,478 0.2
Fard Mnmn'ﬂl Ve 31% 012037 USD G5 3,404 L8]
Ford Mator Ca. | Rt R s e 0 [ R 351 329,778 0.3
Guocbyanlrc&RuhhnfC‘n {Th:]_. T A e S 5215% O0TN152031 1ir] 57,836 LN
THO Yerwaltungs GmbEUbY. .. oo vavvirrsrianrarsnanrarins 63%% 057152029 2 186, 000 02
[[-‘.'D'l.-trwa]mngnﬁmhi'l(hl......................._......... BT5% 05152018 EUR 151 196,411 02
Vaolve Car AB, Senies E | L% 10VTT02T bl 191,895 02
ZF Finance GmbH. . AT S o, R G A R LIS 057032028 5 44,689 0.4
£F Norh America C!.PII‘EL Inc. ............................ T.13% 42030 USD 130 151,255 _ 0.1
S -0 S )
CONBUMER CY CLICAL - OTHER
Cnatl:UhI—'l“oH..Cw}.............................. B57% 05151038 EUR 172 161,443 0.2
Standard Tndustries, Inco™I. | e e e T T A75% 01150028 USD a72 433,377 i
'l‘asln:\lnrnaunﬂommumlm Im: 5T5% OU1S2028 261 53,169 03
547,939 0.9
CONSUNER MON-CY CLICAL
AdapHeabth LLC. .. ... .oov i i, iR 513% 03/01/2030 o 108,471 01
Avantor Famdidg, Db . ..o o Lol lliiiiiciiiiei o s 388% 0TNIS028 ELIR 195 192,129 0.2
Cab Selas . 338% 00128 99 681,661 0.7
El:plnphm.ﬂrxl:l:lll.lclﬂmh}[ L e T 350 0N 1LmRT A7 458,229 L5
Chiromn e Bidea SASLL | iy 350% 05312028 135 118,818 01
CHW'C»mnnmeE-kallh‘:ysntmtlnc........................ B00% 03152026 USD £ 379,001 0.4
DaVia, Iec. . i PR S R . (1 1) P I 193,467 0.2
Daim, Ine. | Verasaeenieieras s ienses 3% 0GOL2030 pall 171,573 0.2
EI:mmAmm;lHeﬂﬂ: Inu: T R I AR G655 08282025 Al0 393,085 Le]
Em:mﬂthﬁﬂlﬂlmaln:.................. 1E% 8152028 G5 52,122 0.1
Cirifols Encrow Issuer SA. v e b ar e s s ERR 1WMISTHN2E  BEUR 575 513,221 0.5
Gruenenihal GmbH . SRRy RS A13% 05152028 45 241,555 0.2
L:;uyuf:PmItHﬂlllLLC....-.. 438% 0150027 USD 674 07,552 L&)
LifePoimt Health, Ine.. . SebaiL & At e g 538 01N152020 1040 A8, TG 0.1
Modl\'ﬂarcﬁcmw!uueulnc . 500%  I0V01/2029 1 205, 009 0.2
Organen & CoJOvgancn FM|:u. ch:(.r.- luunu B"-" ............. S13% 04302031 G20 526,043 0.5
Perrigo Finanee Unlimited Co. | A40% D615 2030 £ 34,660 0.3
P:man:rHaldmg: lne. . R A438% 453000020 358 333,709 3
USMU!:C:MS‘-UII[:’M;LLC............................... G38% 03012026 445 TSl 04
— 5947351 _ &0
OTHER INDLUSTRIAL
American Builders & Contrscton Sepply Ca, Ine. ... .. .. ... 400 01152028 A58 399119 04
WLWMUSRL{-:} TH%  I0MNI0ZE EUR 87 302, 640 0.3
MNexans 34, S50% 4052028 100 106, (25 0.1
SN0 B o i S g A 0 e L R 2I3% 0611552028 410 384,805 0.4
Lt 1 A e e Lot AR He E et T et et d 535% 11502026 330 308,673 0.3
BRI, e s i darai s el Bismai el MW TR L v T o s Wbt 263% 06182026 i) 05,381 _ 02
LT07 86 LT
SERVICES
ADT Seowrity Corp. (The). . A3 080L202R  USD A6 A, 244 0.4
Allied Universal l-[uldml.lﬂmldenutmlFmaucchpL A63% 07132026 <H) 431,293 4
APX Groug, lae. ... .. " 575 07152029 52 198,415 0.2
Ath_‘-mupInc AT5% 0TS0 350 345,118 0.4
Block, [ne, . 150 GO bl 237,300 0.2
T..iF’HmtraAu!uu SA,SU veeaa. DR 05715202 EUR 470 376,787 LE]
Prime *‘:wmy&ummﬂmm:ruﬂmnnr Finance, lac, . ... . 333% 4OUN2T USD 179 157,125 0.2
Prime Secwrity Services Bomower LLCO/Prime Finance, lae. . 6.25% 0132025 A0 155713 0.4
Techem Verwaltungsgesellschaft 674 mbH. . . .................. 600% 073026 EUR 1l 115,229 Q.1
Techem Veraaltungsgesellachaft 6TSmbH. . ... ... . ... 2005 OVIS202S 211 213,738 0.2
"n’:fmr:HuhdmgAB................. 1% 0TN1S026 21l 209,775 0.2
LipReoruater, lne.. P el L e S0 01152030 UED 648 546051 0.6
3616808 3T
THBCHMOLOGY
Seagate HDD Cayman. . oo oo vvranisrssivssraniensranenes WIFE (GI01I20Z2 284 0T 0.2
TeamBystam SpA. Co.. ool isiiiiii e sbave it cedees 350% 0NSH2E - BEUR i) 187221 _ 0.2
84297 04
TRAMSPORTATION . SERVICES
Albion Fimancing 1 SARL/ Aggreko Hnldmgu. IO ooy o sy G13% IVISI06 USD B 161,293 04
BCPY Modular Services Finance [1 PLC . | i A A AT5% 11902028 EUR 3485 342,312 03
EC Finance PLC . gy ey WO 1 SRE (1] P02 1) 9, a8 0.1
[.w:amSAS A% O2T15I0ET 20 BN 03
Lodm481l L1
26,122,157 265
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Rate Dhate Prinijul Vibae Nt Aswarts
(00d) Sy %
UTILITY
ELECTRIC
ELP - Energias de Pomugal SA, Serea™NOH. _ . oociniuiiiiiisg L38% 05142082 EBEUR 500 § A0E.R50 4%
— 3033FTIE 307
CORPORATES - INVESTMENT GRADE
FINAMCIAL INSTITUTIONS
BANKING
ABNAMBRO Bank BIWR) 2000 iae s i s siian saes i AT5% 0II0ET ] 337,162 05
ABMNAMRO Bank W . ..ot iricirrrrr et a i A80% 04182026 USD Ay 385,625 [1E ]
AIB Group PLC. . A26% 10025 04 287310 03
Bmwﬁ:nmm:*ﬁ.............. 4, 18% 057247028 200 187,966 02
Banea Santander 4 S18% 111w 2S A0 392,166 [LE]
Buku!ﬂmcmﬂwp» S:nu’{[ﬂ... ...... e T G.25% MOS0 A 457,531 (L%
Eutatimlan:lﬂmuppm 6.25% 0162026 200 199,454 02
BMP Paribas SA(a) .. AG3% D221 479 340,341 03
BRCE 8A . . P T 515% 077212034 495 483347 0.5
C:.puulﬂnlhlmnlﬂnrpu 54T% 0200172028 o5 92,257 [N
Citigroop, Inc, Seres Ya) .. o vvv i cvivmasaramni v 4.15% 117157026 1o 88362 L8
Cooperatieve Rababank UAY ., ... ..o ooiicianias 463% 127192 BUR ] 581,581 (LY
Credit Agricole SA) o vvvavi e innaisiamianssmnaniis 1 02306 GBRP 100 118,542 0l
Cledllsulmﬁlnup.ﬁ.ﬁ. g e S 275% 0RO S 145 167 168 02
CrcdﬂSulmeupAG E3T% O7A5MRG  USD 250 45,892 02
Danske Bank ASS4a). . . 438% 1171872023 565 482,172 (3]
Danske Bank A% GATE: 010N 2026 ] 200,193 02
Deubchﬂintﬁﬁ.ﬁcﬂ:lr T A e A S563% 05/1WHK] EUR 2} 0T TS 0.2
Deutschie Bank AGINEWw YOrk BT, .. ..o o oevsnonsnesas 612% 0714006 USD 192 158,587 0.2
Diiseover Finaneial 3erviees . ... ....00 00000 Ll i S A 6T0% 11/ ZNI032 11 115106 0l
B Bk AR s G v A e e R E e ABE% 1171272024 475 44,417 o4
HSBCHDI:tiugaPLC .................. s i A 6, 16% 050929 458 496,539 05
mﬂ-ﬁm-np‘ﬁ"l::‘.l e T e i e I e e et e Tl AS8% 05/16/2029 415 37743 03
KBC Groap MY . . S80% 01/1WI029 45 246,631 0.2
Lluy\dllianhngGMPFIj:{a] T50% 0672772024 s 267,533 03
h-hmbush:T.lF.]FmalnnIGmIp.ln:_._...._...._......_...._. 502% OT/R0HLS pll 1] 157621 0.2
Mitsmbishi LF] Finascial Groop. Ine. ... ..ovvvvnnican e 548% DTVHE 96 198,243 n3
Wizsho Financial Group, lne. . S6T% 0STTR0R9 Tah 20,05 3
Mizuho Fisancial Group, Inr.‘........ 5T4% 05ITII031 246 249,355 03
Mlonpan Sholew-. Lo s e A s sk 421% 047002028 177 170,694 0.2
Morgan Stanley . . 63F%  1V182028 182 295,279 03

hhnunmﬂeﬂul!dlngﬁmcly RS e < B e 2000 185974 0.2
Mationwide Bollding Socienv(a) . . ... ... oo iiiiiiiian ST75% 06200027 GRP 165 288043 03
Mqt".‘&ﬂﬁmupﬁj:...................................... 4.¥T% GRS LIED 05 200,501 02
et it PN Lo L e e R e TATR 11100026 m 167 826 [
Mogdea Bank Abp{ad . ..o iiianinnan N L e 6.63% (916023 3ig 317.738 03
Salﬂndn]-[nldilFU'SA.lhr:............................... 6.50%  03/00 020 260 272748 03
Zamtander UK Group Holdings PLC . BE3% 117202026 34 136,528 02
$hnd1nﬂnnhEmh1d:!3ant:nAE{:} AL e 5013% 05/13/0025 L) 36, T16 (L]
Bocicie Generale 24 . R A N 645% 01712027 i 3 H8 4
ql'-mﬂwdfhm:rcdl’l.[‘ 30T% OGCHNI0NE 200 191,954 02
SumilnmohiiuuiFimuci:uﬁmup.l-r....._...._......_...... 2015% OT/OE2030 Ty 245,558 02
Sumitomo Mitsui Financial Growp Iee, . ... ........ EGa AR 5T1% 011372030 40 245,074 0z
Swvenaka Handelsbanken AB(2) . . ..., ovverinioraionicinnasn 475% 03012031 0] 465,718 05
LBS Cromp AGHEY. .o vcraniani s isannasanamanasnaranias 4.88% 0201272027 315 152,481 03
LR S PRGN e o i v i b i e i e T50% 0R03/2026 EUR o 200005 02

13147474 133

BROKERAGE
Momura Holdings. Iae. .o ovvavivanianannmianiminasnaianias 5T71% 010XINeE  LIED £ 3ESTIO o4
FINANCE
Synchooay FRamofal oo vias i imis e bl s s b e s e e 3095% 1200027 161 138,733 1
Synichomy FRigmeial, .o viian i e v divava st aaava slva's A488%  06713/2025 152 143730 02
. mAnr 03
INSURANCE
Aggon NV . e e R 550% 0401102048 T GHL3 18 LY
.-\rgmlumMt!hﬂlaud:B‘-'l’arS‘l'mREI..ld 5.75% /152050 05 283,603 03
Centene Corp, .. ... 250% 030N Sod 475332 05
{.'Iwm:FLCI‘mZumhimmm(m Lul g o R A R S63%  DGSIA MG 485 480,922 05
Swiss Re Finance Luxembomrg 84 ... ... ..oioiiiiiaaian SO0 00022045 200 191,447 0.2
Unipol Groppo SpA, Senies B. . ... viiiiiciianiaianias 3.25% 0300 BLR 415 408472 04
2480009 _ 25
REITs
Armairioan Temtr COMR. - .o ool e vdde st boia S a s b s S25% 0TS0 USD 127 126,914 LY}
American Tower CotP. . v verrvar s inrsaramrrsarimranras 555% 0157033 170 170,926 0.2
Bloston Proparfist LB .. o, oon oo itenaribinmaassnanssids A0 062102029 5 450,700 4
Kilroy Realy LP ..., B e it A e T H R 475% 127157028 G300 553438 06
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Hate Duge Principal Value Tt Aty
L] (USI) %

Comega Healthoar Tnvestork T08 ..o oouoieesloeeoeaine,s:  S25% DIAS2026 TISD 4808 466350 0%
WEPRINEEREEE 0 . 0 vevsevanssassaninsnioniaisnsiiacenas  T38% 037152082 an 473332 05
234L660 23
18532410 188

INDUSTRIAL

CAPITAL GOODS
Regal Rexmond COMP. . .. ovevenssrnensinnseninrnnareneenns,  630% 02152080 &7 66,922 4.1
Regal Resmord €O . . ..o ooevieee oot e ees GA0% DAS033 78 TS 0
WOrRIIE B, .. . 2w v i vainvwan s san v nans o svmbanenssnnss - LEBS LIIWNG] BUR 200 174,500 0.1
Ky, Y e A3E% TUDLMME  USD 1% 105884 0.1

CONSUMER CY CLICAL - AUTCMOTIVE
Aptiv PLC . e e RS i O e A B e SR SA0% (31549 550 47765 05
f.‘-:wthumCo 5.60% 1WIS032 343 330,39 03
Gieneral Mot Co. ; GT5%  N01HMGE 234 231,921 02
Harley-Davidson Fnznml&mm Inc ................... 6.50% 03/100T028 401 401,783 LLE ]
Lt COp. . voovne v rrme 5259 051570049 510 441,804 05

CONSUMER CYCLICAL - OTHER
Pt TR0 o ol e e s s e S e g 638% DS/1%I033 T 20,222 0.
T I v 58 A8 B B 8,8 o B TN DES1572032 380 435 153 i

CONIUMER NON-CY CLICAL
Charles River Labormatones International, Ine._. .. ... ... .. 4.25% 05012015 72 339,036 L2 ]
o S eI AP, « s o w0 i b A B 4.78% 037252038 A4 407,131 [ ]

AERVICES
Global Payments, Imc. ... .o iiiiioiaiieiaiinaiianiaiis 1N% 815129 15 187,628 02
L‘ilnhzll?‘a‘vmtnhluc........................... o T 4A45% OLN2E 150 15:!‘_25.3 ﬂi

TECHNOLOGY
f_‘[}“-LLC."CDWFman:tCMp A R R e 267T% 12012026 58 AT4, 260 05
Erl-l:grl!-E“memp B R T A T 4.75% 018029 k111 289,762 03
BTN T o om0 e 3.50% 07012029 252 240,128 02
Jabil, Ime. . e b e T L Mo 545% 0200029 39 38,484 L]
M.lr:rnquchn.o!uﬂ' luc e R e B R e e 270% D153 2 50 592,203 LLE
MECL Ine. . £ e T O N T 31.63% (OL030 o5 51,501 il
NxFB?mPFHldlngmbs.ﬂ.lnm.....-...-...... R 5.00% 01157033 3 377610 4
SR Hynx, Ine. H R TR e IR 138% 01/ 192031 TE0 575,842 i
Ska'wthulnHunllL... 3.00% MAOLHGI] 3y 235,818 02
Weakers Dgilal DOD: - - vovvimiinios amamn s mnimmes wame 4on et 2.85% 02012029 a17 336,505 03
Wieabern DIg el COMp: o vonne it inimiossnsniamessansniesniss 475% O1S026 150 142,967 02

TRANSPORTATION - SERVICES
AP Mollar - MacmkAS ©.cooiaiiiiiiaisiiaiiiiasiasaass. G75% 11ZNNE] BEUR 104 83,158 0.1

UTILITY
ELECTRIC

I L i et s i i A 330% GDLI0Z9

BrookBeld Renewable Parmes ULC. .. ... ... ..., 4.25% 0171572029 85 60,274 ol

Enxl Financs Intemational MV .. oo vaiaivnianiaaiianiaia 6.30% OUWINMET S 10 104,839 ol

Enel Finanoe Intermatiomal MY . .. o mic s cia e s iranerns T50% OVIAHGE 20y 211,514 02

L TP e oA b A B e A e R 575% 0622M37 GBP 75 00,599 0l

951070

3l 473,94 L]

=

o
g

OTHER UTILITY
Amernican Water Capital Corp.. .. .. oL .o it A30% OIS USD 55 71,748
Anglizn Water Osprey Fimaneing PLC .. ... ... a0 200% 073170028 GHP 465 457,715
Anglian Water Osprey Fimameing PLC ... ... . ..oooiiioin, A00% 03082026 104 115411

— GA5ET4
1,597,044

el S S

37,498,532

|m |
ke - =

i#‘
o

f—ii;.-'

GOVERMMENTS - TREASURIES
CANADA
Canadian Govermment Bond . .......... o T e T LI15% 120N CAD 9% 645310 £
LUMITED STATES
RS Doy BOmE .o i e e alea e e a a i 6.25% OS/15M30 USD Lo 1, 168, 506 1.2
LA Treasmry Bamtls .o .ooono v ciciceac e ameee 6.50% 117152026 1,764 12,681,333 128
LS, Treammry TIODES. . oo o mvan sainsassnsassnsanansemeniay 1.75% UB/182032 4453 4,139,481 4.2
ey Bl e s R R S e e A50% 027150033 S50 531,713 (11
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Rate Thater Principul Vubue Tt Assorts
) [LE: %

L2 Treasary Motes, . I — . creeeeeees  EIT% OLBNN2S  UED 250 % 247,801 3%
L&Trmurrﬂom cveennnees CAIE% 11IR2032 1,750 1,814,399 1.5
L3, Treasary Moles, STl Eee g cverreeees A38% M3 LN24 1,20 1192312 1.2

—2LEAME B
22,471,055 208

EMERGING MARKETS - HARD CURKENCY

FINANCIALIMSTITUTIONS
Absa Growp Lida) . . 638% 05ITIH02G 3w 280,660 3
Banca do Brasil SNC‘:}m:n{aL SO0 D TR0 305 305,000 03
Ttau Unibanoo Halding Sﬁ."ﬂapﬂzu |![:nd.. i e e 1E8% /152031 425 392041 0
926701 L0
INDLUSTRIAL
Alla Demarrollo SpA .. .ol e e e e A55% NITIR0S1 537 386,077 [LE]
Azure Power Energy L., . ...o0000 o s e e 15E% OBIINDOLG 219 166,847 02
Bva:GmpLﬂiH_EiTht]._......_..........._.......... 365% WENDOZG 545 A85,449 05
CEW Zenior Financing DAL . G38% 015027 5 3EE 615 LLE]
C-'\.\l:gn‘um thim;: 3 T e Ayt . S3%% 10310k 515 446,215 (L]
Celwlesa Aranco v Cnuarllucmrr S.JL G i e 4H% 01/ IWHE0 685 611020 i
Diamaoad [ Lid . LN LR e T95% 07282026 20dp 195,065 0z
Empresa N:mm:l dn Tﬂ:mﬁumc:monubﬁ AT R Jos% b33 Sy 440,405 [LE]
Crrﬂ:nkn\\'inﬂﬁajcmmunlluhﬂ. A% 0GRS 30 292,524 0.3
HTA Groop Lad Mamritivg TE ik e A A R T 1218025 2y 185,538 L]
THE Hebding Lad. ... ...oovvvnivanian, E N R TaTaTt St s 6.25% 1172WH2S 15 171,368 (L%
Techpe Mation Awstria GmbH!
haxion Wheels de Mexico 3 de RLde CV | =Sk g bl 5.00%  0SO0TII0ZE 20wy 163,975 L]
Klabin Auwstria GmbH . = Ty 1W% 0113 560 443,380 04
Millicom [ntermnational C‘olluhr Su’t e o R 4.50% ITIH0R0 Lril) 30,598 0.2
Mamra Cosmeticos A, 4. 053% 05032028 121 185,640 L]
Network (21 Led.(a) . . % SRR Se5% WIS i 290014 03
R:d:DurFlnnc:Sall......................... 4.95% 01170028 1L 461,485 L]
Reiew Power P Lud. 5 . 558% 035027 110 104, %80 (18]
Telecomunicaciones Dl;lulﬂ SA By K P R s L L A50% 0130030 450 367,594 [LE]
UEP Penonome 1 54 . . R e P A R A A PN R 6505  1VOLI2038 195 144,576 0.1
__ 6168746 &7
UTILITY
Aegea Finance SARL. . . 6.T5% 052029 252 236,771 02
Clean Renewable Puwal ’ﬁa-num\heud R E G 4.25% 037250027 381 IR 3 3
India Clean Energy Holdings. ... .. .. SRS civmananrances  hHR GWISHET 20 159,600 0.2
Invesitm ent Energ} Resoiroes Lid. . ek 6.25% 042600209 410 3835350 i
EeMew Wind Energy AF2/Relew iner P\'ILI'I.I.
ather @ Subasdiaries. | 450% 0T/ 143028 o 273,942 0z
Star Emergy Geothermal '|F-13langWudu le A H75% 0472472083 A% A38. 264 5
L7081z L&
. B9%e3%5 00
COMMERCIAL MORTGAGE-BACKED SECURITIES
NON-AGENCY FINED RATE CMBS
225 Liberty Street Trust, Series 2006-225L, Class E. . 4.65% 0L/ 1WD03E 20 162,107 [L¥]
CEAIL Commercial Mortgage Trust, Series 2017. CXI0, Class AS .. 3.46% 1171572050 L 18,248 0.0
33 Mongage Securities Trust
S D) SO0 OB B . bl it w b a6 3o8% 02/ 100048 3 265,193 03
Series 20156052, Ch.uB- A% 0T 100 Al 372312 [ F]
JPMEBB Commercial Mortgage Securilics Tml.
Zeries 20015.C17, Class B . R AB8% 011587 37a 338470 03
Margan Stanley B:nkcll'.-’nru:nn 'Ih!l'mlll Lgrllf:i: Trnl.
Berves 20013.C9, Clasa B ..., . 3T 051506 675 601,830 [
Wells Fargo Com merncial Muﬂga,gc Tl'l.lll.
Zeries 200151020, Class C .. P~ e e - 4,06% D4T1STHS0 A6 424,832 (L ]
WFRBE Commercaal Mortgage Tlm
Series 20013-UBSL Class C. .. ... kAt B S 502% 371806 20y 195361 02

2,378,456 4
COLLATERALIZED MORTGAGE OBLIGATTONS

RISK SHARE FLOATING RATE
Connecticut Avenue Secunties Trusi
krmﬂﬂl'?-ﬁﬂhf:lmﬂﬂl{c}.-..--.-...--.-.. 4% 0TIV A0 S236T5 L8]
Borves 20019 R0d, Class 2B 1ie) . . ciiaeriasecasiecanaees  1039%  0625H03G 410 43014 L2}
Zeries 2000-RO2, Class IH1ig) . . i 2014% 0120 S04 475,524 L&
Federal Hom e Loan hMorigage Corp. Slru:l-md A;etn C‘mﬂu Rnk
Diehi Motes, Zeries 1015 HOAL, Class Blic). . il 209% 117252049 S 457,303 0.5
Federal Matianal M:ml Fetid Assocmalion Cﬂnu.bchl:nl.r\.\r:nnc Saﬂunll:!.
Serves 2018-C02, Class 2M2{c). . . A AT e (e TH% E2N030 100 101,745 ol
Series 2018.C06, Clasa IMIEK ... .oovvvnvnnnnnnninnn.. T24% 03725031 184 144398 _ 02

2,174,659 2.2
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QUASI-SOVEREIGNS
QUAST-SOVEREIGN BONDS

CHILE
Empresa rfeTrlnr:.puuLede F‘::ajmm Metro 8A, ... 4T0% 05072050 USD G65 _S 5¢6.5-1_7 i), 5%
HUMGARY
hr'laj}'ll]itp-uﬂ-impoﬂ[hnkl"rl............................. A13% 12042027 T .!%?2.5. l}.'!l
— PTE 07
M55 93T
OTHER TRANSFERABLE SECURITIES
COMMERCIAL MORETGAGE-BACKED SECURITIES
NORN-AGENCY FIXED RATE CMBS
Citigroup Commercal Mort gage Tras!
Serics 015GCIT. Chm C.. . oovvivicicvisiniinsvnsnianas A42% 02/ 1008 Ryl 93,202 0.3
Borkes 2006-GC36, Clasm B. . ..o cvvrimrvrrrimrannrneramnas ATS% 02/ 102049 &mﬂ _06
8713 09
CORPORATES « NONINVESTMENT GEADE
INDUSTRIAL
CAFTAL GOODE
Waate Pro LA Ine oo vomunvaaniinsins i nmenran pnnionis LR 021026 20 478,518 0.3
TBECHNOLOGY
DT 0P 0 w0 o i m i  Ree L1IE% /10T £ 34956 03
TOE A4 0.8
LG50 197 T

Todal Investmenis
B LT . e R $_ 96, 179,748 A%
Time Deposits
SN0 Londomldy. . o i i e e s e e 03
AR Tolyoll) - oo e e a e e ke 34514 0l

T T Tl o e it b e R S e R S e I61e9 04
Chber aeaets e Habiliiies . . . o e e e _%_]?dhﬂ}_]_- "2_3

- E YR

i L
=

@

FUTURES

Number of Appreciation!
Duscrigtion Esgiration Duto Cantracts Original Valus Market Value (Dopreciution)

Lang
Enro-BOBLF®HIS, .. ovvorrnsiamrnsrranrsrs e rianrnrsesy  GOMRI023 u § 130 3 2904436 § 71196
LA Long Bond (CBT) Fufures .. .. ...ooooonoiin oo 002092023 47 5920414 6,032, 156 111,742
UE T-Note SYr{CBT)Futwres ........o0vvvavnneninnie ., 09292023 171 18,618,554 18,652,359 33,805
LS T-Hote 10 Ye {CBT)Fultne - . ...ccopimianiiecinneonns  OOF20NI023 75 8,564,547 8,585,156 20,609
Short
Euror-Bund FOlms . ; - s canacismnns mmvs bbasiepomnanreee | DARIE0E 10 1,401,541 1,454,238 (52,697}
U 27 ri¥obe (CBT)Fmnes. ..o i iianiaa oo DRIIO2023 14% 30,725,594 30,668,391 57,203
U 10YrUlimPutuees. .. .. ooooiniiiiienenane, ., DFDNE023 25 2977078 3,011,328 (34,250)
Ui, Uora Bond (CBT) Futares .. .cocvovinniviinacisnincians  OAMI0TE 8 1082, 188 1,095,000 (12,811}
§ 1M
94,655
(59,759}

Appreciaiion
Diepreciation

LR

FORWARD FOREIGN CURRENCY CONTRACTS

Comiructs to In Exchamge Unrvulioed
Diedlver For: Sedulemien i Apprecistion’
Comnterpurty (W [LLLT] D {Ehegmreciudion

BankolfAmedea BA .. ... .o il it creeii e e i e GBR Wy UsD L2383 072101 % 699
Barchays Bank PLC ., .. ... e e A R R R e e T o e e o R -t 13,580 WJSD 14955 073120213 350,081
Brows Brotbers Harmimam & Cod. .. o ooovoviiciciiiniiemicrsnvssdvensioara- LCHH 1 UsD 0 061272023 2
Brows Brothers Hamiman & Cos ... .ooonciiiiiiiiiiniiaiinciiaianniieia.  EUR o*  UsD 06122023 o
Brown Brothers Hamimam & Co . . ... o oo e cr s smrsmerersnoenarensraneee IR " | Ush 7 12013 20
Brows Brothers Hamimas & Cos. .. oooon oo iiiiiainas L2k 9 OCNH 62 0122023 (255)
Brows Brodber Harmimam & Co. .. .. ovicvirvmrartarrartnrisnerscrarnbanes LI 2 ELR 20 0E1272023 61Ty
Brows Brotbhers Harmimam & Cos .. ..o iiiiiiiiiiiiiiiiiciaciaoa.. UBD 31 GBP 183 061252023 (3, 596)
Brows Brodbers Hamiman & Coe. ... 0oc e i ineiainiaiian e insinanansiinin Ush 17 3G 3 w2023 (3551
Brown Brodhim Harrimam & C0a. L. oo il e e e babe 8  AlD 11 0&M1535003 A03)
Brown Brothers Harmiman & Co.e. . ... 0000000 . £ el e et ey Ush 5 0602023 33
Browm Brothers Harmimam & 0. o cv cmvm vrremrmrag s s m s sr s s am s e 2170 UsD 15 0622023 {1253
Brown Brodbers Harriman & Coe .. oo i iiiiiiiiaiiaiincinaiinincis 1450 USD 18 062002023 A

5525
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Comlrucis i In Exchampn Ui lieasd

Dieliver Far Settlement Appréchation!

Counberparty 000 (000 Date (Degrociutiont
Brown Brothers Hamiman & Cos. o0 oiiiiiniinniaiinsiaiiisriniinnna s UED 3o CHF 455 062000023 § 9.348)
L T | W= T T S S - 1 7 | La IPY ITE 500 062002023 (31,334)
Brown Broibers Harriman & Cos. ... oo iiiiiiaiiiiiiiiaiiniiiniinniicis UED T IPY 30 (2002023 5
R IR e i i R ELR 193 LisD 212 07315023 4,004
G A, o o i B S R e s LR R b -] M HBUR 34 073120213 3.297)
Mosgan Stambey Capital Serviees LLC .. ... oo iiiiiiai it a i s LTAD L2 LsSD T35 DA09r2023 3. T16)
5 342,700

Appreciation § 395,130
I:ltprm.'ilh'nn L {53,030)

+  Used for share class bedging purposes.
*  Contracts amount less than 500.

{a) Secuniies are perpetual and, thus, do nod have a predetermined matunty date. The date shown, if applicable, reflects the mexit call date.

by Pay-In-Kind Payments (PIK).

fe) Floating Rate Security. Stated mderest rate was in effect al May 31, 2023,

fdy Owermight deposmt

Currency Abbreviations:

AUD — Australian Dollar

CAD - Camadian Dollar

CHF = Swiss Franc

CNH - Chinese Yuan Renmanti { Offshore)
EUR - Euwo

GEBP - Great Bruish Pound

IFY Japmnese Yen

SGD - Singapore Dollar

USD — Umnited States Dollar

Glossary:

BOBL - Bundesobligationen

CBT - Chicago Board of Trade

CMBS Commereial Mortgage-Backed Secunitzes
REIT - Real Estate lnvestment Trust
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(2024 7 16 )

487,540
27,161,685,050
98,049,401,699

491,196,755
7,441
1,590,879,939
127,293,658,424
127,293,658,424

107,589,963,356

19,703,695,068
127,293,658,424
127,293,658,424
127,293,658,424

( 2024 1 16
2024 7 16 )

( 2024 1 16
2024 7 16 )
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(2024

7

16

2024 1 16
2024 1 16

2024 7 16

1

(10,000

2024 7 16
2024 7 16

2024 1 16
109,218,283,457
1,641,155,479
3,269,475,580
107,589,963,356

55,901,564,496
20,129,933,617

31,143,239,276

296,016,477
119,176,022
8,367
8,367
8,367
8,367

1.1831
(11,831 )

(2024

16 )

(2024 7 16 )

34,100,000,000

34,099,897,699

32,000,000,000

31,999, 808,000

32,000,000,000]

31,949,696,000

77.0%

98,100,000,000

98,049,401,699
100. 0%

98,049,401,699

2024

7

16

126,686,863,245

127,178,060,000

491,196, 755

126,686,863,245

127,178,060,000

491,196,755
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2024 7 31

41,645,473

12,465

41,633,008

50,578,058

0.8231

2024 7 31

27,973,101

8,498

27,964,603

23,360,233

1.1971

2024 7 31

126,283,148,880

175,981,340

126,107,167,540

107,127,285,955

1.1772
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@
1,630 2024
100,000 32,600
)
2024
70 5,746,713
7 76,966
77 5,823,680
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38 38
19 8 6
2023 12 31
11 2024 6 30

193

193

57
52
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*2
*2

*1

27 28
2022 12 31 2023 12 31
4,656,186 5,177,049
1,884,828 2,115,792
70,193 141,385
32,300 57,243
2,911,346 3,330,454
718,696 656,841
10,273,549 11,478,764
556,594 452,223
129,338 99,762
685,932 551,985
206 -
2,204 2,204
2,410 2,204
21,184 -
169,629 147,562
- 10,842
522,955 509,936
713,768 668,340
1,402,110 1,222,529
11,675,659 12,701,293
41,929 46,649
1,354,503 1,554,093
21,696 25,161
2,928,028 2,742,832
177,916 174,488
714,600 747,465
97,761 270,368
3,333 -
5,339,766 5,561,056
439,844 493,753
1,781,258 1,903,230
2,221,102 2,396,983
7,560,868 7,958,039
1,630,000 1,630,000
1,500,000 1,500,000
783,518 1,321,662
783,518 1,321,662
3,013,518 4,451,662
201,273 291,592
201,273 291,502
4,114,791 4,743,254
11,675,659 12,701,293
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27 28
( 2022 1 1 ( 2023 1 1
2022 12 31 ) 2023 12 31 )
48,656,523 51,583,715
1,458,018 1,350,715
277,755 270,031
19,697,921 21,068,164
30,694,375 32,136,297
23,912,669 25,363,768
126,700 109,896
74,854 81,286
2,538 2,305
684,371 707,587
47,439 45,825
33,626 38,093
31,841 25,481
2,664 2,600
24,916,702 26,376,841
137,061 133,566
1,651,064 1,583,695
661,328 702,636
5,314 6,815
15,468 36,479
77,220 80,800
252,770 279,781
99,745 124,460
180,888 173,854
797,221 896,671
533,765 513,684
4,411,844 4,532,441
1,365,829 1,227,015
30,693 104,776
643 691
31,336 105,467
184,798 89,808
72,068 77,392
256,866 167,200
1,140,299 1,165,282
2,861 2,129
521 519
1,142,639 1,166,892
362,690 423,673
3,561 26,841
359,129 396,832
783,510 770,060
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27 2022 1 1 2022 12 31
( )
FE-RR
RERE ik
REN R FlEtRE
> FORFE | WREEH
RER ﬁ¢¢ﬁﬁ* Mﬂﬁﬂﬂﬁﬂﬁﬂﬁﬁﬁﬁ BEREEN | EEFES
REHIEN RS Lk
LEEE 1,830,000 1,500,000 1,207,935 1,207,535 4,337,935 58,7149 4,397, 654)
4 25 W3R
BT T Mo 1,207,827 Sy 1207, 92T A 1,207,927 - 1,207,927
& MR 183,510 783,510 783,510 - 783,510
TR AL
Lead: =R l-g i - = = - 141, 554 141.554]
0 ()
=) CE IE O 424,417 D424 417 D 424 417 141, 554, M 282,863
LmnERE 1.830,0000 1,500,000 783,518 783,518 3,813,518 201,273 4,114,781
28 2023 1 1 2023 12 31
( )
@ - B
BERE ol
RN R HlEtRe
> FORNE | WREEH
A ﬂﬁﬂﬁﬁ* Mﬂﬁﬂﬁﬁﬂﬁﬂﬁﬁﬁ# BEktal | n2EEs
WEETIE M RS Wz
LR E R 1,630,000 1,500,000 783,518 T83. 018 3.813.518] 201,273 4,114,781
e
BT - A 231,918 Ay 231,916 Do 231,918 - 2 231,916
Ep e Fa = TT0, 060 770,080 770,080 = 770,080
AL
D E O ST - = - 80,3149 90,3149
836 ()
EXRERIRS - b3S, 144 538,144 38,144 a0, 3149 B28, 483
O T 1,830,000 1,500,000 1,521,802 1.321,882  4.450.882 201507 4,743,254
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1
27 28
2022 12 31 2023 12 31
*1 *]
1,882,909 2,073,675
*2 *2
546,203 650,573
272,096 312,754
27 28
( 2022 1 1 ( 2023 1 1
2022 12 31 ) 2023 12 31 )
*1 *1
19,697,921 21,068,164
797,221 896,671
72,068 77,392
27 2022 1 1 2022 12 31
1.
32,600 - - 32,600
2.
2022 6 28
1,207,927
1 37,053
2021 12 31
2022 6 30
28 2023 1 1 2023 12 31
1.
32,600 - - 32,600
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2.
2023 6 28
231,916
1 7,114
2022 12 31
2023 6 30
27 28
( 2022 1 1 ( 2023 1 1
2022 12 31 ) 2023 12 31 )
88,166 226,714
- 806,091
88,166 1,032,805
27 2022 1 1 2022 12 31
1
2
3
27 2022 12 31
1,781,258 1,727,464 -53,794
1,781,258 1,727,464 -53,794
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1
2
( )
2 3
- 1,727,464 - 1,727,464
- 1,727,464 - 1,727,464
1
2 ( )
3 4
1 5
4
- - - - - 1,781,258
- - - - - 1,781,258
28 2023 1 1 2023 12 31
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28 2023 12 31

1,903,230 1,858,113 -45,117

1,903,230 1,858,113 -45,117
1
2

( )
2 3
- 1,858,113 - 1,858,113
- 1,858,113 - 1,858,113

86/113



EDINETOOOO

OO000O0000Oo00DoO0O0oOo(EL2480)
Ooooooooooooooooooad

87/113

2 ( )
4
1
5
- - - - 1,903,230 -
- - - - 1,903,230 -
27 2022 12 31
1.
(€)) - - -
@)
3) - - -
(€)) - - -
@)
®3) 21,184 22,970 -1,786
21,184 22,970 -1,786
21,184 22,970 -1,786
1,884,828
2.
¢h) - - -
@
3) 16,420 2,861 -
16,420 2,861 -
28 2023 12 31
2,115,792
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2.
@ ) - )
@
(3) 95,012 2,129 -519
95,012 2,129 -519
27 28
2022 1 1 2023 1 1
2022 12 31 2023 12 31
1 1.
2. 2.
(€Y @
403,844 439,844
65,473 74,594
29,473 20,685
439,844 493,753
@ @
439,844 493,753
439,844 493,753
439,844 493,753
439,844 493,753
® ©)
65,473 74,504
3 3.
27,960 28,310
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27 28
2022 12 31 2023 12 31
8,868 9,303
53,767 53,860
86,511 62,367
195,914 207,756
1,193 851
130,656 156,670
133,856 149,221
35,782 42,979
1,021 -
88,831 130,092
558,737 552,915
35,782 42,979
522,955 509,936
30.6 % 30.6 %
2.4 2.4
0.7 0.6
2.3 0.4
3.4 % 34.0 %
27 2022 1 1 2022 12 31
10
28 2023 1 1 2023 12 31
10
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27 2022 1 1 2022 12 31

( )

48,656,523

1,458,018

277,755

19,697,921

30,694,375

28 2023 1 1 2023 12 31

( )

51,583,715

1,350,715

270,031

21,068,164

32,136,297

27 2022 1 1 2022 12 31

4,694,098 19,697,921

1,882,909
100.0 797,221
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157,256 13,500
100.0
546 153
2.
28 2023 1 1 2023 12 31
1.
21,068,165
4,636,007 0.0 2,073,675
’ 896,671
157,256 13,500
100.0
546 153
2.
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27 2022 1 1 2022 12 31
1 ( )
48,656,523 1,458,018 277,755 19,697,921 30,694,375
2.
D)
50,125,538 19,703,419 272,256 30,694,375
@
90
3.
10%
19,703,419
28 2023 1 1 2023 12 31
1 ( )
51,583,715 1,350,715 270,031 21,068,164 32,136,297
2.
D)
52,972,507 21,101,412 265,202 32,136,297
@
90
3.
10%
21,101,412
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27 28
( 2022 1 1 ( 2023 1 1
2022 12 31 ) 2023 12 31 )
126,220 60 145,498 59
24,034 06 23,621 48
1 1
27 28
( 2022 1 1 ( 2023 1 1
2022 12 31 ) 2023 12 31 )
783,510 770,060
783,510 770,060
32,600 32,600
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29
2024 6 30

6,012,462
2,477,785
118,140
3,614,452
335,110
89,393
12,647,342

400,039
86,547
2,204

138,370
305,550
8,449
941,159
13,588,501

41,751

1,717,054

1 3,822,818
178,763

120,128

400,724

6,281,238

479,812
2,171,610
2,651,422
8,932,660

1,630,000

1,500,000
1,500,000

1,025,136
1,025,136
4,155,136

500,705
500,705
4,655,841
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29
2024 1 1
2024 6 30

33,534,360

559,621

1 13,872,305
20,221,676

16,530,709
580,146
17,110,855
2,372,068
738,753
58,975
206,538
591,190

96
591,286
84,303
112,096
394,887
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10
10

25

( NAV )
NAV
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29
79,558

NAV
2024 6 30
14,030,176
2024 1 1 2024 6 30
58,747

164,915
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29 2024 6 30
226,714
711,626
938,340
29 2024 6 30
2,171,610 2,090,032 -81,578
2,171,610 2,090,032 -81,578
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2 3
- 2,090,032 - 2,090,032
- 2,090,032 - 2,090,032
( )
1 2 3
1 2 3 4
- - - 2,171,610 -
- - - 2,171,610 -
29 2024 6 30
2,477,785
29 2024 1 1 2024 6 30

10
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2024 6 30

( )

33,534,360

559,621

157,871

14,030,176

20,221,676

29

2024 1 1

2024 6 30

33,534,360
559,621
157,871

14,030,176

20,221,676

34,093,981
14,047,459

175,154
20,221,676
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90

10
14,047,459

2024 6 30

142,817 22

12,113 12

394,887

394,887
32,600
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@
342,037 2024
51,000 2024
@)
2024
100,000
3,000
342,037
@
O
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2024 3 15

PwC Japan

193 2 1
2023 1 1 2023 12 31 28

2023 12 31

106/113



EDINETOOOO
OO000O0000Oo00DoO0O0oOo(EL2480)
Ooooooooooooooooooad

2. XBRL

107/113



EDINETOOOO
OO000O0000Oo00DoO0O0oOo(EL2480)
Ooooooooooooooooooad

108/113



EDINETOOOO
OO000O0000Oo00DoO0O0oOo(EL2480)
Ooooooooooooooooooad

XBRL

109/113



EDINETOOOO
OO000O0000Oo00DoO0O0oOo(EL2480)
Ooooooooooooooooooad

110/113



EDINETOOOO
OO000O0000Oo00DoO0O0oOo(EL2480)
Ooooooooooooooooooad

XBRL

111/113



EDINETOOOO
OO000O0000Oo00DoO0O0oOo(EL2480)
Ooooooooooooooooooad

2024 9 13

PwC Japan
193 2 1
2024 1 1 2024 12 31 29
2024 1 1 2024 6 30
2024 6 30
2024 1 1 2024 6 30
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