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WA
2024 10
171,961,137.24 92.16
14,618,551.07 7.84
186,579,688.31
( 28,666 ) 10000

2024 10 31
153.64
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WA
2024 10
87,024,693.65 49.82
17,739,116.01 10.16
15,111,050.22 8.65
7,907,931.72 4.53
4,466,656.92 2.56
4,306,064.67 2.47
3,829,077.08 2.19
2,425,605.35 1.39
2,414,335.69 1.38
1,735,000.41 0.99
1,402,798.05 0.80
1,391,453.83 0.80
1,038,910.85 0.59
948,280.40 0.54
668,569.55 0.38
561,449.72 0.32
558,102.42 0.32
503,160.78 0.29
352,476.03 0.20
252,744.68 0.14
203,351.00 0.12
154,840,829.03 88.65
19,171,190.15 10.98
19,171,190.15 10.98
733,052.88 0.42
55,462.58 0.03
535,194.47 0.31
142,395.83 0.08
1,325,536.30 0.76
1,325,536.30 0.76
172,828,878.71 98.95
( ) 1,837,251.85 1.05
(17gé?ggé13o.56) 100.00
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2024 10

Western Asset Macro
Opportunities 8,618,062.81 22.33 | 192,482,608.67 19.95 | 171,961,137.24 | 92.16
Alternatives Fund, Ltd.
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WA

2024

10

(

)

UNITED STATES
TREASURY
NOTE/BOND

.625

2029/ /31

28,160,000.

00

.00

28,258,397.

27,705,633.

15.

86

BRAZIL NOTAS DO
TESOURO
NACIONAL SERIE
F

10.

000

2027/ /

104,600,000.

00

.18

18,503,563.

17,739,116.

10.

16

UNITED STATES
TREASURY
NOTE/BOND

.750

2026/ /31

8,190,000.

00

.00

8,197,124.

8,180,856.

.68

MEXICAN BONOS

.750

2042/11/13

192,992,000.

00

.05

9,605,661.

41

7,916,381.

.53

REPUBLIC OF
POLAND
GOVERNMENT BOND

.000

2033/10/25

31,440,000.

00

.28

8,728,954.

45

7,907,931.

.53

UNITED STATES
TREASURY
NOTE/BOND

.250

2050/ /15

13,180,000.

00

.78

10,224,288.

6,696,997.

.83

MEXICAN BONOS

-000

2047/11/

145,470,000.

00

.05

7,177,465.

6,019,905.

.45

FANNIE MAE OR
FREDDIE MAC

.000

2054/11/

5,900,000.

00

.99

5,829,476.

5,732,621.

.28

FANNIE MAE OR
FREDDIE MAC

.500

2054/11/

5,200,000.

00

.02

5,283,281.

5,233,148.

.00

10

FANNIE MAE OR
FREDDIE MAC

500

2054/11/

5,200,000.

00

.00

5,218,281.

5,150,594.

.95

11

UNITED STATES
TREASURY
NOTE/BOND

.625

2044/ /15

4,270,000.

00

.02

4,355,080.

67

4,382,580.

64

.51

12

BANK OF AMERICA
CORP

.875

3,510,000.

00

.99

3,468,978.

3,573,582.

.05

13

UNITED STATES
TREASURY
NOTE/BOND

750

2043/11/15

3,077,000.

00

.12

3,444,224.

2,797,122.

.60

14

TEVA

PHARMACEUT ICAL
FINANCE
NETHERLANDS 111
BV

-000

2046/10/

3,703,000.

00

.78

2,886,216.

2,627,527.

.50

15

BAUSCH HEALTH
COS INC

.250

2029/ /15

3,040,000.

00

.72

2,187,094.

1,929,107.

.10

16

PROVINCIA DE
BUENOS AIRES/
GOVERNMENT
BONDS

.625

2037/ /

2,856,959.

81

.45

1,285,653.

68

1,656,790.

06

.95

17

UNITED STATES
TREASURY
NOTE/BOND

.000

2047/ /15

2,000,000.

00

.02

2,037,580.

1,558,342.

.89

18

ISRAEL
GOVERNMENT
INTERNATIONAL
BOND

.500

2034/ /12

1,410,000.

00

.99

1,399,539.

1,391,453.

.80
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) (H
UNITED STATES
19 | TREASURY 2.000 | 2050/ /15 2,250,000.00 | 1.16 | 2,610,826.21| 0.62| 1.389,772.42 | 0.80
NOTE/BOND
20 EgERGY TRANSFER 6.500 1,350,000.00 | 1.00| 1,347,975.02| 1.03| 1,389,675.41| 0.80
21| SANDS CHINA LTD 2.300 | 20277 7 1,450,000.00 | 0.94 | 1,362,797.42 | 0.94| 1,356,188.25 | 0.78
22| BNP PARIBAS SA 8.500 1,230,000.00 | 1.00| 1,235,373.71| 1.06 | 1,309,790.98 | 0.75
23| APACHE CORP 5.100 | 2040/ 7 1,370,000.00 | 0.96 | 1,310,793.28 | 0.87 | 1,195,678.50 | o0.68
24 | ENERGY TRANSFER 6.750 1,120,000.00 | 0.99 | 1,106,279.60 | 1.03| 1.153,206.36 | 0.66
25| SANDS CHINA LTD 5.125 | 2025/ / 1,140,000.00 | 0.98 | 1,119,430.42 | 1.01| 1,151,368.70 | 0.66
26| CITIGROUP INC 5.950 1,120,000.00 | 0.96 | 1,070,462.87 | 1.03| 1.148,174.83 | 0.66
27 | ENERGY TRANSFER 6.625 1,150,000.00 | 0.94 | 1,076,250.40 | 1.00| 1.146,171.39 | 0.66
IVORY COAST
GOVERNMENT
28| SOYERWENT 6.125 | 2033/ /15 1,220,000.00 | 0.99 | 1,208,978.70 | 0.93| 1,137,089.36 | 0.65
BOND
29| AMAZON.COM INC 2.700 | 2060/ 7 1,500,000.00 | 0.99 | 1,483.388.33| o0.61| 922,086.68 | 0.53
) (H
DREYFUS GOVT
1| FEe 4.766 19,071,884.53 | 1.00 | 19,071,884.53 | 1.01 | 19,171,190.15 | 10.98
2024 10
2024 10
2024 10
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2024 10
2023 11 76,722,697.14 11,787,675 6.47 994
12 81,182,419.83 12,472,867 7.05 1,083
2024 76,651,533.24 11,776,742 6.88 1,057
73,206,773.98 11,247,489 6.67 1,025
73,659,050.81 11,316,977 6.71 1,031
67,522,193.98 10,374,110 6.28 965
67,376,502.61 10,351,726 6.42 986
66,426,279.16 10,205,734 6.38 980
66,165,386.66 10,165,650 6.57 1,009
63,920,621.45 9,820,764 6.64 1,020
60,101,653.25 9,234,018 6.73 1,034
10 54,957,516.12 8,443,673 6.42 986

2

2023 11 53,986,154.37 8,294,433 10.66 1,638
12 58,811,122.11 9,035,741 11.67 1,793
2024 57,656,714.18 8,858,378 11.43 1,756
55,647,825.77 8,549,732 11.13 1,710
55,676,509.17 8,554,139 11.25 1,728
51,682,522.66 7,940,503 10.59 1,627
52,452,105.58 8,058,742 10.86 1,669
52,485,757.73 8,063,912 10.86 1,669
53,602,774.65 8,235,530 11.22 1,724
52,582,754.55 8,078,814 11.40 1,751
49,329,892.38 7,579,045 11.60 1,782
10 44,426,519.15 6,825,690 11.13 1,710
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2023 11 11,387,715,385 5,164
12 12,132,851,081 5,599
2024 11,785,885,284 5,428
11,226,208,955 5,226
11,031,938,134 5,229
10,062,083,133 4,858
9,994,530,860 4,939
9,852,763,349 4,897
9,815,073,447 4,985
9,667,393,887 4,994
9,262,377,417 5,036
10 8,539,820,577 4,749
2
2023 11 13,276,414,851 8,907
12 14,268,629,015 9,710
2024 13,803,921,104 9,465
13,289,340,067 9,164
13,274,588,368 9,223
12,323,406,674 8,621
6,537,829,876 8,817
5,756,216,961 8,795
5,773,461,948 9,007
5,698,017,988 9,076
5,206,228,110 9,206
10 4,742,257,273 8,736
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2024 10

2023 11 .03
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2024 .03
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2024 10 .36
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2024 10 .78 734

2024 10
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2023 11

30

12

30

2024

30

30

30

30

30

30

30

30

30

10

30

2024 10

360

2024 10

4,780

2024 10

2024 10
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2024 10
2023 11 2024 10 31 14.14
2
2023 11 2024 10 31 14.27
2023 11 2024 10 31 7.63
2
2023 11 2024 10 31 7.34

100x
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2024 10 2024 10

2023 11 85,779 3,965,592 8,555,395
2024 10 31 (85,779) (3,965,592) (8,555, 395)

2
2023 11 306,408 1,384,433 3,993,063
2024 10 31 (306,408) (1,384,433) (3,993,063)
2023 11 31,492 465,161 1,798,142
2024 10 31 (31,492) (465,161) (1,798,142)
2

2023 11 5,979 970,054 542,870
2024 10 31 (5.979) (970,054) (542,870)
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23 103

2024 10 31
153.64



EDINETOOOO
OO000DOO000DO000DO000DO000DO000DO00nnoE24736)
OOoooooooooooooooooood

2024 30

201,766,322 195,493,757 30,035,661

3,999,092 614,420

8,608,120 8,639,842 1,327,425

1,410,882 216,768

20,638 3,171

12,514 1,923

3,464,479 532,283

213,041,204 32,731,651

2,246,032 345,080

20,226 3,108

192,909 29,639

77,701 11,938

2,536,868 389,764

210,504,336 32,341,886

60,023,662 8,922,904 6.727 1,034
49,329,908 4,253,300 11.598 1,782
64,753,757 1,839,350 35.205 5,409

36,397,009 565,532 64.359 9,888
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2024 30

24,017 3,690
788,070 121,079
85,559 13,145
59,507 9,143
31,157 4,787
23,881 3,669
21,368 3,283
4,190 644
21,974 3,376
1,035,706 159,126
(1,011,689) (155, 436)
2,547,813 391,446
(14,709,746) (2,260,005)
(12,161,933) (1,868,559)
(56,315, 157) (8,652,261)
80,255,961 12,330,526
23,940,804 3,678,265
11,778,871 1,809,706

10,767,182 1,654,270
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2024

30

20/33

(1,011,689) (155, 436)
(12,161,933) (1,868,559)
23,940,804 3,678,265
10,767,182 1,654,270
(1,839,447) (282,613)
(2,381,320) (365, 866)
(4,220,767) (648,479)

(82,172,132)

(12,624,926)

(75,625,717)

286,130,053

(11,619,135)

43,961,021

210,504,336

32,341,886
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2024 30

2015 2015 11

2024 30

2024 30 100

946
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250,000

2024 30
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30
30 2024 30

2024 9 30

2024 30

3.5

2024 30
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(
(
2024 30 100
2024 30
2024 30
2024 30
2024 31 2024 30
275,852,686 3,635,067  (149,540,211) (14,709,746) 80,255,961 195,493,757
15
2024 30
2024 30 2023 12 31

2024 30
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Brazil Notas do Tesouro 112,000,000 10.00 2027 1 1 9.2 19,473,976 19,376,675
Nacional Serie F
Government of Mexico 192,992,000 7.75 2042 11 13 3.8 9,453,653 8,085,066
Government of Mexico 145,470,000 8.00 2047 11 7 2.9 7,064,487 6,169,536
United States Treasury 28,160,000 3.63 2029 8 31 13.2 27,813,499 27,801,682
United States Treasury (1 1.25-4.75 2026 8 31 14.1 34,918,670 29,780,234
2054 5 15
@
0.01
0.01
0.01 25,000
0.01
30,000
10,000
0.66
0.05
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2024 30
2024 30
29,905 191,474 205,847 2,272,336 6,288 205,849
(2,091,036) (13,790,690) (901,473) (10,169,064) (276,609) (9,287,524)
(2,061,131) (13,599,216) (695, 626) (7,896,728) (270,321) (9,081,675)
4,966 284,770 247,006 2,954,429
(878,656) (51,879,283) (4,147,774) (85,126,561)
(873,690) (51,594,513) (3,900,768) (82,172,132)
2024 30
6.704 11.247 31.969 62.105
(@) (0.027) (0.045) (0.151) (0.266)
0.230 0.396 4.567 2.520
0.203 0.351 4.416 2.254
(0.180) 0.000 (1.180) 0.000
6.727 11.598 35.205 64.359
@ 3.03 3.12 13.81 3.63
(©) 0.86 0.86 0.87 0.85
3 (0.81) (0.81) (0.88) (0.86)
¢!
Q@
@
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2024 30
92.9
92.9
9,134,544 201,766,322 195,493,757
201,766,322 195,493,757
201,766,322 195,493,757
7.1 15,010,579
100.0 210,504,336
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2024 10
11,050,010 16 9,772
11,050,010 100,010
1,095
100 1,095
1,195 18 3,600
1940
SEC FCA

2024 335 6,800
2024 10

137,506,299,733

30/33



EDINETOOOO
OO000DOO000DO000DO000DO000DO000DO00nnoE24736)
OOoooooooooooooooooood

(¢

2024
11,050,010 16 8,446
11,050,010 100,010
1,095
100 1,095
1,195 18 2,166
2024 10
11,050,010 16 9,772
11,050,010 100,010
1,095
100 1,095
1,195 18 3,600
2024 10 31
153.64
0.75

0.90
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0.90

0.75
0.90

0.90
2025 14 0.40

(A
2024

(A
2024 11
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