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1 (2022 1 17 ) 112 112 9,795 9,795
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1] FHLM 2054%12R18-2055%8 1818 | 5500% | PAUA ke 4.13%
2| US. Treasury Bonds 20264110158 6500% | PxUn g 3.63%
3| Frama, 20545016~ 205456818 | 6.000% | 7AUn 2.44%
4| FHLM 20545 48 18 5.000% | PAUn E 2.39%
5| FMAA, 20535108 18 5.000% FAUR E 2.37%
6| LS. Treasury Notes 202655R318- 20285108318 | 4875% | 7oun | 9 2.02%
7| US. Treasury Notes 20295 4H308 aes% | 7wn [ 9 1.55%
8| 5. Treasury Bonds 20306 5H158 6.250% | FAUN " 1.28%
a| US. Treasury Notes 20296128318 4375% | 7xUn ' | 1.06%
10| USS. Treasury Notes 2029% 9H208 3500% | FAum ! 1.03%

(SDGET-r 2kt M S5DGsEIRLET.)

M R, TP FOE EN RN R £ 100% L THELTLET,
;éﬁgggﬁﬁ? o FOERNEORADSDEOTEL, SRS BIRROSWALORRETSe0TEEUED .

BEMNBEOHSE (BEA-R)

(F2ERNE - B~ ISY)

%)

30
15
2.0
ﬁ i i k. i i i u'B
-0.9 r -7
15 158
-30

216 207 2018 20019 2020 2021 2022 2023 2024 2025

FroPOEERE, BENSESERN L EH S LTRELTLEY,
20N FREEEEANIRSErSFEE TOERREERTLTLEY.
20253 BEHE TOHBEERTLTLEY,

FFUFICRAYFI=0R2 B0 ED A

15 15.0 149
= 1.1
0 i i i i i i i i
-0.4 -1.0
-18
-30

2006 2007 2018 2019 2020 2027 2022 2023 2024 2025

FPYPOERRE, BRNSESERNRLLIEAELTRELTIEY,
20NFREREESNIASErSERETOUREERETLTVET.
20253 BEHE TOESRERTLTLEY,

FEFVRICRBAVFT=013BUE A

i EREREEEORRTSL, HROHRERENETIO0TRESUER A,
# 7P PO, SREtOmn—L- = RO RRE TRRLTLET,

32/97



EDINETOOOO
OO000O0000Oo00DoO0O0oOo(EL2480)
Ooooooooooooooooooad

(BEME) 77/ FOEENE

EE S ERES B e R (20248 78178~ 20258 1 H15B) CHBIT34 7 r / EOBERE L FOMRE
LIFOLEHITT.

BERE(1+2) APEERAOHED  TOMBAOHE:
AL AR AR 1.38% ihd s
R DG S (IBANE  REAYIBL) 1:38% iy R
LA AR 1.38% Bhetag e
T e oom| o

#EEREL ARENPDD F OB - ERC o BEORE (R SL T, BRFEE, ANSEFRESAUEENS NS HEmEET)
EMPO RSB SHORCESOISERER DY) 2R E R THLCE CEERNE) T,

B EOAMAICE. SRR IR ERAFSENTLET,

EHEEIFRCSOLT, FEMACSENTUELRBIZENLTEESA.

® AR 7P PORBICOVWT, BN EmyRssBaTBUEY,

NI, R EMDOERESE (2EE) BRIV

33/97



3.0

34/97

EDINETOOOO
OO000O0000Oo00DoO0O0oOo(EL2480)
Ooooooooooooooooooad

30

3.3



EDINETOOOO
OO000O0000Oo00DoO0O0oOo(EL2480)
Ooooooooooooooooooad

03-5962-9687
https://ww.alliancebernstein.co.jp

30

35/97



EDINETOOOO
OO000O0000Oo00DoO0O0oOo(EL2480)
Ooooooooooooooooooad

03-5962-9687
https://www.alliancebernstein.co.jp

03-5962-9687
https://www._alliancebernstein.co.jp

36/97



16

2021 10

15

®

2032

30

37/97

15

16

EDINETOOOO
OO000O0000Oo00DoO0O0oOo(EL2480)
Ooooooooooooooooooad

15



EDINETOOOO
OO000O0000Oo00DoO0O0oOo(EL2480)
Ooooooooooooooooooad

16

18 1

https://ww.alliancebernstein.co.jp

14

38/97



EDINETOOOO
OO000O0000Oo00DoO0O0oOo(EL2480)
Ooooooooooooooooooad

https://www.alliancebernstein.co.jp

€Y

@

39/97



EDINETOOOO
OO000O0000Oo00DoO0O0oOo(EL2480)
Ooooooooooooooooooad

10

®

Q)

40/97



15

59

12

193
EY

133

41/97

7

EDINETOOOO
OO000O0000Oo00DoO0O0oOo(EL2480)
Ooooooooooooooooooad

38

2024 7 17 2025 1



EDINETOOOO
OO000O0000Oo00DoO0O0oOo(EL2480)
Ooooooooooooooooooad

(2024 7 ° 16 ) (2025 1 ! 15 )
2,247,775 1,782,494
79,003,360 72,337,936
9,898 9,793
7
81,261,033 74,130,230
81,261,033 74,130,230
11,012 10,334
252,293 236,715
41,649 39,083
304,954 286,132
304,954 286,132
97,857,277 91,406,348
16,901,198 17,562,250
955,954 1,008,207
80,956,079 73,844,098
80,956,079 73,844,098
81,261,033 74,130,230
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6 7
( 2024 1 16 ( 2024 7 17
2024 7 16 ) 2025 1 15 )
342,971 419,828
19 1,698
879,429 1,895,357
536,439 1,473,831
378
11,012 10,334
252,293 236,715
41,649 39,083
305,332 286,132
841,771 1,759,963
841,771 1,759,963
841,771 1,759,963
112,754 43,494
17,711,076 16,901,198
1,887,115 1,383,716
1,887,115 1,383,716
348,220 241,311
348,220 241,311
16,901,198 17,562,250
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7
( 2024 7 17
2025 1 15 )

2024 7 17 2025 1
15
6 7
( 2024 1 16 ( 2024 7 17
2024 7 16 ) 2025 1 15 )
6 7
(2024 7 16 ) (2025 1 15 )
97,857,277 91,406,348
5 6 10 5 6 10
16,901,198 17,562,250
1 1
1 0.8273 1 0.8079
(10,000 8,273 ) (10,000 8,079 )
6 7
( 2024 1 16 ( 2024 7 17
2024 7 16 ) 2025 1 15 )

44/97




EDINETOOOO

OO000O0000Oo00DoO0O0oOo(EL2480)

Ooooooooooooooooooad

-
( 2024 1 16 ( 2024 7 17
2024 7 16 2025 1 15 )
7
(2024 7 16 (2025 1 15 )
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2024 7 17
2025 1 15 )

( 2024 1 16 (
2024 7 16 )

7
( 2024 7 17
2025 1 15 )

6 7
(024 7 16 ) (2025 1 15 )
107,394,920 97,857,277
1,898,449 1,566,668
11,436,092 8,017,597
6 7
(2024 7 16 ) (2025 1 15 )
754,502 1,938,715
213 105
754,715 1,938,820
(2025 1 15 )
(2025 1 15 )
SICAV I - 9,006.823 72,337,936
S1Q6
1 9,006.823 72,337,936
98. 0% 100. 0%
72,337,936
8,367 9,793
1 8,367 9,793
0..0% 0.0%
9,793
72,347,729
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024 7 ° 16 ) (025 1 ! 15 )
11,250,861 15,214,739
276,654,718 276,312,569
9,898 9,793
3 66
287,915,480 291,537,167
287,915,480 291,537,167
5,190,922 5,869,886
2,383,241
32,939 37,441
754,927 857,989
124,728 141,768
6,103,516 9,290,325
6,103,516 9,290,325
230,707,650 234,795,458
51,104,314 47,451,384
38,069,680 37,461,749
281,811,964 282,246,842
281,811,964 282,246,842
287,915,480 291,537,167
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6 7
( 2024 1 16 ( 2024 7 17
2024 7 16 ) 2025 1 15 )
7,553,464 8,051,340
116 4,669
19,454,177 5,793,594
27,007,757 2,262,415
706
32,939 37,441
754,927 857,989
124,728 141,768
913,300 1,037,198
26,094,457 1,225,217
26,094,457 1,225,217
26,094,457 1,225,217
1,370,656 425,941
24,944,043 51,104,314
9,722,894 2,819,831
9,722,894 2,819,831
3,095,502 2,254,033
3,095,502 2,254,033
5,190,922 5,869,886
51,104,314 47,451,384
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7
( 2024 7 17
2025 1 15 )
2024 7 17 2025 1
15
6 7
( 2024 1 16 ( 2024 7 17
2024 7 16 ) 2025 1 15 )
6 7
(2024 7 16 ) (2025 15 )
230,707,650 234,795,458
1 1
1 1.2215 1 1.2021
(10,000 12,215 ) (10,000 12,021 )
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6 7
( 2024 1 16 ( 2024 7 17
2024 7 16 ) 2025 1 15 )
2024 1 16 2024 7 16 2024 7 17 2025 1 15
56,295,236 55,832,172
10,000 2,440 5,190,922 10,000 2,377 5,869,886
10,000 225 10,000 250
A A
6,811,771 6,861,339
B B
17,912,030
g g
13,034,634 12,500,537
D D
18,536,801 36,470,296
E=A+B+C+[) E=A+B+C+[)
56,295,236 55,832,172
F F
230,707,650 234,795,458
10,000 G=E/Fx 10,000, 10,000 G=E/Fx 10,000
2,440 2,377
10,000 H 10,000 H
225 250
1=Fx H/10,000 1=Fx H/10,000
5,190,922 5,869,886
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7
(2024 7 16 (2025 1 15 )
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6 7
( 2024 1 16 ( 2024 7 17
2024 7 16 ) 2025 1 15 )
7
( 2024 7 17
2025 1 15 )
6 7
(024 7 16 ) (2025 1 15 )
205,829,574 230,707,650
48,966,971 14,322,018
24,088,895 10,234,210
6 7
(2024 7 16 ) (2025 1 15 )
18,051,028 5,146,643
213 105
18,050,815 5,146,748
(2025 1 15 )
(2025 1 15 )
SICAV I - 23,844.716] 276,312,569
S1Q6
1 23,844.716| 276,312,569
97.9% 100. 0%
276,312,569
8,367 9,793
1 8,367 9,793
0..0% 0.0%
9,793
276,322,362
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S QG

S QG

- S QG
- S QG

(2024 5 31 )

Sustainable
Income Portfolio

(usb)

$101,658,524
542,087
217,566
1,000,189
307,316
1,151,109
149,041
49,545
13,131
105,088,508

683,829
35,555
30,477
43,687

100,940

894,488

$104,194,020
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2024 5 31 )

Sustainable
Income Portfolio

(usb)

4,822,360
4

4,822,364

21,122
19
10,453
13,232
10,982
61,249
37,514
35,666
3,276
6,950
24,596

225,059
(51,082)

173,977
4,648,387

(3,372,859)

5,323,717
(189,038)
(228,714)

1,905

6,183,398

(579,133)
(126,522)

98,716,277
0

$104,194,020
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) (2024 5 31 )
-  _________________________o_o_o_o_o_o_o_-
Hate Tt Princips] Value LT
A (LI5EK) &

TEANSFERABLE SECURITIES QUOTED ON ASTOCK EXCHANGE OK DEALT IN ON ANOTHER EEGULATED MARKKET

GOVERMMENTS « TREASURIES

CANADA
Cossdias Governmest Band . ... ... ... 0 iiioniriiiannns 235E 12O1N29  CAD X8 0 MaMn  06%

UNITED 8TATES
HA Thesmnyi Dol oo colph aaidnidiaa il dinnais A50% OMISI0 USD 455 450,033 0.4
LA Treasuwy Boods .. ..cooovniinnns AR b oo G25% 081 5H30 1014 1101, 765 1.1
LLE Treasmry Bonds ... .ovencnnns e e 6.50% 1171572026 11,764 12,275,103 113
LLE Treasmry Mobes. - . cvrvvrannarasrs 3 275% 081573 3,773 3,317,556 32
LLE Treasory Motes. - ... ... oohianes 338% 0515153 157 180, 3006 0.z
LLE Treasney Mobes. .. .. ...oooooon. 175% 12310008 520 502,613 0.5
LLA Tresaory Mot . oovvawranninn carmavesnararnss 400 OEN2E 1392 1,263,737 L2
LLE, Treasury Motes, ..., .., i e A 13% 03312029 470 461,285 04
LS Treasmry Moms, -, o\ voie s asrme s 4.13%  1115N32 1.750 1,701,443 l.&
LIS Treamsy Mobes. _ .. oo .oooiooan. 425 DAIRANID 3o 304,125 03
LA Treasury Motes. ... ......_....... AZRT  1DALD024 m 126,014 0.2
LA Treanmmy Molss. . .o coviinnirnsiiniaiiarnsianeanaraes  A38% 113072028 G55 w88 09
LLE, Treasury MNobes, . ..o oovvnvvnianions A35% 0818054 i nnme 08
LS, Treasury Mofes. ... oovvvnovin, . e b el A 50FE 033126 P r) 259,50 0.2
LS Troamory Mobes. - . .oooooiinaain 4506 10715733 b1 154, 656 0.2
LLE, Treasmry Mobes. . ... ..ocooenoan.. A63% OIS 1,00 1093, 813 1.1
LLE Treasury Mobes. - ... cooivniiinnns A63% 030008 1,452 1454, 269 14
LA Treasry MODER, - . . coovvevanmaiiaiassannas A65% 0029 1393 403,607 i3
LS, Tregsiny Mobes, . .o covvavsirarrmasarsnrmsransareneas  A85% 11BWNIS 0y L=UREL S
LA, Treasry Motes. ... oovvvvnninnns A8FE OS2 M5 404,573 .4
LLE Teeasnry Motes. - ... ... ...cooonin A88% 103028 1,550 1,568, 164 L5
e R A S00% 105317025 4 #5404

3L 4T84 302

CORPORATES - MONINVESTMENT GRADE

INDUSTRIAL

BASIC
CORBIDIHI BB . iciiais n s e wam s e e LT5% W29 250 223,540 [ 1%
15 DTV i iy A g M (IR T N0 = B et e ol I d25% 0G0AI02T  ELIR IOy 206,631 0z
CHympus Water US Haldimg Carp. .. _......ooiooiiiiioaa. 3188% V012028 175 1704 02
ACILIY LLOASCTL USA HoMings LLC ... i 5358% 10U UsSD 457 A9 0d
Sealed Adr Conp. oo i s AR EAho e A AHE% 0715053 335 S, 00 03
“ﬂhdhlrf:ﬂrp‘.‘?»ﬂl:dmrmp US i ks Ty W A G13% OO0 1l 100240 0.1

1505495 14
CAPITAL GOODE

Asdagh Metal Packaging Finance U2A LLO/
Andagh hMetal Packaging Finamoe PLE. ., . ooon i oo 100% DR01E ELUR 100 95113 01
Ardagh Meial Packaging Fisance USA LLCY

Andagh Metal Packaging Finamee PLOC. ... ocoiiiiiiiiinias 325% 0R0U2028  UED 555 486,319 0.5
R BT i i b e e NN B A AT D A AT e e 2RSE OEMSTMED 413 357358 3
LB R L S SRR 525% OMISN30 EIR ns 135,767 02
Dartighobomrg 34 . oo ca i R d G SRR 125% 070152028 | L1 99, 665 ol
Eeo Maverial Tmn]u;g:u. Ime. . i e v e T85% 0031202 USD 2 501987 0S
Enviri Conp. it e S . G e 5275% 0TAUN2T 332 503 03
Esab Corp. . . T e s G25% ISR 41 41,105 i
GF.I_Elwro.um wh! Im:' ............................ 350 0RMLM2E 113 102, 705 il
Lealer Eoviromnament 3ACA, ..o caveiiaiiiiia e iiipsirainee TI5% 1WISMIE EUR 385 383,675 04
Smmmil Masenals LLC Semmil Materials Finance Lm‘p ......... TI5% OVISIA USD ) 0.917 a0
TE Elevator U$ Neweo, lse .. : Gimsreseieeaiass e S% OWIENRT 400 385631 04
Tl‘ll'lll” Indesenes, Imc. . ... o0vnnvnnnn, e TU5%  OT/ACH2E 47 48 437 LX)
Wasde Pro LBBA Ioe, ..oy ravraverrnnrs S50 X156 530 512,214 0.5
WESCD Distribulion. Inc f63% 1SHET 68 G685 ]

3663631 335
COMMUNICATIONS - MEDIA

Altice Financing 54 . b S00% OUISN2E 565 439,635 0.4
mHﬂdrny]mHnldmpCIpthwp ................ 425% 020103l 122 58,334 0.1
OO0 Holdings LLOOOD Holdings Capital Corp, oo v pn e 425% DL1STNE4 S0 426, 124 04
Linivision Commumicatons, Ime. . ... .. .. ooinroniinierimnons 63 OIT o 386,597 LI |
Virgin Media Fananoe PLC . L. oo oo iiiaiiiiiiiian IT8% 0S50 BLR 70 250,484 02
Virgin Mnﬁmurﬁn:mng\mwmt e S00% 0TS0 LUED o0 179,545 0.2
Ligge Bond Co. BY . ... .. o R S13% XG0 450 583,545 0.4
EREED BV o s ivesdnnion s s shis we Ph s s Eat s BT OLIISTRNED 200 17302

5. A L R

COMMUNICATIONS - TELECOMDWMUNICAT HONE

Level 3 Fimaneing Ime. -, ......cooouiiiiiiiiiaiaiiiiiiians A25% 0TMIT00R AR5 187,754 L1
Tebocom ltalia Capitsl 34 .. ....oooiiiiiiiininiiiiiiiiaians T.20% OF/192056 L 0,151 0.1
Tebocom Imlia Capital SA .. ....ooon i iiiiian iinaianas TA0% OTI82036 186 291,586 03
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Hate Thater Prineipul Valoe et Asrty
Ay (LS50 &
Tetefonsca Burope BY(a). .. o.ocviniiiiiiininniaiiniininns L50% 0XOSNIT EUR 00 § 203,967 0.1%
Uniied Growp BY . . ek A00% 1152007 e 516,785 0.5
Vmed C2 UK Flmuﬂ PLL ATS% OTANHSEL  UED 525 435689 04
— LTGAs L7
CONSUMER CYCLICAL - AUTCAROTIVE
Aston Martin Capital Holdings Lad. ... ... ... ... ..., 10006 03311029 L1} 193,126 L4
Clarios Global LPYClarios US Finanee Co. ..o coonn o iiiiininns A38% 05151016 EUR jz0 404,968 04
Dana, .. ... A% VRS0 UED ATS 415,615 0.4
Farvia 2E. . 38% NS ER e 2017.815 02
Goodyear Tin,-& Ru.hhu C‘a lTh-e} ................... S25% OT/1ISM31 USD §al 91,330 L8|
THO YWerwaltangs Gmb(b). . . ... ... L. 63T (5152029 i1} 196311 0
THO Yerwaltmngs GmbHb) . ..ooooniiiiiiiian it 275% 0511518 EUR 1351 11,062 {13
Volve Car AR, Series B ............. Sk A e L% 1000T0ET puil | 07,135 a2
ZF Fipance Gmb#L. Zeries B . ........ .. LIS% 080VHIIE 00 457,548 0.5
£F Morth America Capital. Inee .. ..., b et AT OR300 USD 5 207,526 0.2
ZF Norih America CapiBL INC .. v v cvaasorrsvmansnnrrmrnns 683 GUXUMIL 05 0TI 02
T L ]
COMNSUMER CYCLICAL . OTHER
Baibders Fustiouroe, Ine. i G35% 08017054 138 133,300 a1
Mhller Homes Group Finca P‘[ﬂﬂ S S.08% 0515028 EBEUR 172 126,706 0.2
Ehea Homes L Skea Homes Fludtp;f_'nrp\. 3t 475% OX15028 USD L[ 101,942 ol
Znandard Indwstries, Inc™J. . ... ... AT5% O11S028 @72 HEFE 04
gm0l o8
CONSUMER MON-CY CLICAL
MO RODA B IS i oo sl s s e oot b s el S13% 03alNEn TR 233 584 02
Pt PR T« i e G e e R L R I88%E OT/1SMB ELR 195 206,214 0.2
CABSELAS ..o ciiasiinsiaiiassao i sassnrasne I38% 020LN0IE T TE0, 500G 08
Cerba Healtheare SACA | aun . 10% 08312008 135 125,580 a1
Cheplapharm Arzncisinel GmbH. .. ... 350% OV11A0IT 470 493,560 0.5
CHECommunity Health Sar!hcnk]ue A A WU U e et B00% 03152026 UED il 201,000 02
B T R S S e 175% ox1Sal 44 204,763 L1
DRMTEL NG - cwhialoq srcaait-Lats i st g i s, cd e e 463  (eD1IHE0 93 262, 536 03
Elameo Anbmal Health, loe. ... Chiayd e 665% 08RG 410 413,760 LS
Euﬂpn!&nﬁmutnm g s o o Y 188% 08152028 9% 34,7 L]
Grifolds 24, e isa% |01SNE HIR 575 522,519 0.5
Gruenmlin.lﬁmbll ............................... A.13% 05157028 X5 159,595 L1
Legaoy LifePoinl H&Ith LLC . . . ..couiininiaimiisirscrainss A3F%E OWISI2T  USD 74 634,584 L]
ModivCare Bscrow Tssver, Ine .. ooooooiiii i iiiiiiiaians S00% 101l m 192,500 0.2
Oiganen & Co/Ovganon Famgn Dbt Co-lssuer BY. . co RIM% 040031 G20 MLGA 03
Persigo Finance Unlimited Ca, . s A B T 465% 06150030 oG 364,160 0.4
Tl IR T v v s Wir i R RS R 6259 QX1STMN3T 139 138,343 a1
Primo Waster Holdiogs, Ime. .. . oL oL vt iiin b A38% G029 isg 356,738 3
Salera Health Hﬂanl.l..C ........................ TIE% 0601031 10 103,242 0.1
U2 Foods, Ine. . ATS% 0159 i 162,357 4.0
6200919 60
OTHER INDUSTRIAL
American Builders & Contraciors Sopply Co, Inc. . ..., ... A0 01153028 438 407 971 4
Mlultiversiey BRL{c) 1% 103028 EUR 57 313,074 03
o T T e e e oy S50¢%  OST02E HiHF 113,309 1
- 2 B F S e P TIME 05152008 410 A0, 531 0.4
S1G PLLC, 525% 103000026 330 326,659 03
BT B o i £ i e e Rk T R K SR SN Ta3% D/182026 200 2L 02
LRI 1T
SERVICES
ADT Security Corp. (Thed. .. ..o iiiiiiiiaiaiiiiiaians L153% 080U USD by 123,364 04
APK Greup, Ine. ..ooooioiiiiiiian. A L75% 0T/1SNe ir] 130,388 0.2
AFX Group, Ine, ., ..., ’ AT5% OX1N202T 350 348,401 3
Prime 2ecurity Services E-nnw:rll,{'.l'ﬁ' Fl.lulu:. Inn ....... I38% 0EBALN2T 178 164,304 (1%
Prime Securily Services Borower LLC/Prime Fimance, Inc. ., ... . 625% 0171528 3T Al 958 03
Techem "s’cﬂ':llnmmdlui:hﬂ 674 mbH a0 0TS EBEUR Il 120, 130 (8]
Verisure Holding AB . ... ..... : 188% 0T824 m 136,370 0.2
LipRecwiter, Ine. ., ... 500% ON1ENE0 USD 48 433363 04
1088178 2.1
TECHNCLOGY
T A e R e e e 513% W15 sl 335,505 03
Presadio Hobdings, Ine. .. ............. A88% 020HET 210 209,955 0.2
Seagate HDD Cayman, .. c.ooiianinn A09% 06010 56 261619 0.3
Seagate HDD Coyman. .. . ..oovcvvany ATHE 120N 13 107,120 a1
TeamBysiem S3pA. . oo ireainiaaes 150 OIS0 ELR My 204,043 0.2
R D b s R R R e R A e R i ATSE OMISTH2E LIS i | &9, 456 0.1
1189698 12
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Hate Thate Prineijml Valor Nt Asuts
{00 (LI5EN k]
TRAMEPORTATION - SERVICES
Adbion Fisznciag | SARL Aggreko Holdings Inc -, . .......... 613% |15H26  LIED 400 5 352,500 0. 4%
BCPV Modular 2ervices Fisance [TPLC. ... . ATS% 113028 ELUR 3ss 387,959 0.4
Laoveatti SAS .. 0oy bs s adt e s Caa vk Eal e b sl AS50%. OR1SH02T 240 56 02

L5 L0
_I5ASREN M5

FINANCIAL INSTITUTIONS
EBANKING
Abanga Corp, Bancana Shla) A00% 01PN o0 22875 0.2
AIB Growp PLOGY - covvaninncninis e G25% OIS 300 525568 03
Bﬂwdcsnhdtllw“.-.------ . - L e 200 204,020 02
Bamkimber SAQRY. . oo cib it 625% 012G pill] 207,007 [
Bread Financial Foldings, Ine L75% 0F/1STH29  USD 121 126, T76 1
Imbens Bampaodtr BplaY . . ooocioiniininniininiai i e 0% 0R1TI025 400 480157 08
1575412 15
FINANCE
Encane Copital Group, 102, «vovvvvaavaivarmrrns s venrrasess S50 OS/ILA30 20} 200240 03
REITs
AodisHomee Opeo ... ..oooniimsinunasrasns nnnasrasns A00% DRNAI EUR 7 0400 02
Tron Mosmntxin, Tne .. oovvinivinninn i iimmrma e ies s ASME OMIENSL UED 117 04240 01
Via Celere Desanrodlon Inmobiliaroa A .00 s A% 017M26  ELR 335 338685 03
633328 06
2458986 23
UTILITY
ELECTRIC
EDP - Emergins de Portugal 8A, Senes NCE. ... ... oo o. 1.88% 0371472082 SO0 467,221 04
2324800 ITZ
CORPORATES - INVESTMENT GRADE
INIUSTRIAL
CAPITAL GOODSE
Fegal Rexnord Cofp.. . oovuirainsiasioss iorssnsvabnsiesinis 630 OLSNE0  USD &7 48, 555 ol
COMMUNICATIONS - MEDIA
DIRECTY FimmneRig LLC, v voxvrmav s rnrmma vmn s mm s T B E T 120 5800 0.1
COMMUNICATIONS - TELECOADUNICATIONS
AT&T, Loz . 2, ik Ty ARt Lo TR L 4500 BS1STHES 143 130,782 ikl
COMNSUMER: CYCLICAL - AI.JTDMG“‘.'T:
Fuarel Bantos Co. = e s 335% 002052 05 408,363 04
Ford Matos Credst Cn [.LIL' ; R e G05% 30SH3) 200 199066 0.2
General Motoss 0o, . . .ovvevienneons N T | S {1 1) T 1 343 341,263 0.3
L T T R e e T S M fo GT5% U01G 234 2:45,578 0.z
Hadley:Davidsom Finascial Services, Ioo.. ... oL ooo ool 6.50% 03/1070028 #01 410,955 L]
T R N g oy e S R S15% 0SNSHHY 510 456,841 04
1059, 166 L?
COMNSUMER CYCLICAL - OTHER
PlteGroup, TRE. . ..\ oo vesiacre et s n e s G38% 051533 ki) 20,587 0.1
PRI I o i et 4 e o e o h P et R TEE% 06/157032 350 43,047 04
_ SME3 05
COMAUMER MNON-CY CLICAL
Charles River Laboratonies Inlematesal, Ine.. . . ..o.ococnocan . 425% 030172028 57 540,085 3
C’unﬂmr’fk:l F e NI e o S13% 08/15H31 a3 G316
CVE Health Covp. iare waunh : 555% 060152031 s 380,038 0.4
0L R R e PR Sy 615% 0201079 121 124, 06l il
Jazx Secunitios DAC A435% OI1SH29 piLl) 153,923 [
L099372 L1
SERVICES
Boosi Mewod Bowrower LLC. . ..o oL iiiiiiiniaas TS5 DIISNE1 i) 307,773 03
Global Payments, oe. .. ..o it 320% 0815029 AL i) I A 4
499, 755 .5
TECHNOLOGY
COW LLCACTIW Finange Cotp . oovov i iinnnmn e inainaas L6T% 10126 58 492,448 05
R I s e S e e A T5%E 1S9 il 194,248 0.3
I oy s e S R e 535%% 03/15M31 il 209,157 0.2
R SA5% 020129 30 38806 00
Maeron Technology, Ine. firmsieseseaanne PR ULSNET 00 494,728 0.5
MACL Tee. . ... B e i e i L63% 0RI0] 50 95 B 0l
‘IKPE"-"M‘CFFuMm: I'..l..l'.'-NhPLM Inc ................ : S00% 017152033 kL] 381,585 04
Zhkyworks Zobetions, Ine. . ... oo o e 300 (D030 k1] 250, TAT 0.2
Womiach DRERAL C0D. e ocyit dinate aaidaon s bl matiat Sy e s 285% D019 525 451,852 0.4

TSRO0 16
__LIB6TH 69
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FINAMCIAL INSTITUTIONS
BANKING
ABM AN Baok YRy oo e sl it s i b s L e A475% 0IIHIT EHEIR G0 § 612818 6%
ABNAMBOBank NY .. .o i iiisimn s A80% VIR0 UED 400 32016 04
Alty Financsal, lne, ... .. G85%  DLELHE0 126 139,577 01
Ally Finsneisd, Ine, ...ovvonrnrcnrnnns s G99% DGR 26 2006 02
Bamnco Bilbao Vivmya Arpentaria 8A .. ..o inien innianpaaas TAS% 1115054 00 219,852 0z
ERO0 SN AN S i R R B e e e A418% 03724028 pill] 192,020 0.z
Balion SANaAa i IO | L ot s i b e et e et S55% 03140028 204 198,974 0.2
Basnco Santander A0 .. ..o . 5 965% 0821rNaE 200 219,341 02
Bank of Ameriza Corp, S:nn‘.‘im. i R G25% DRIOSTN24 66 e85 L L]
Bamk of Treband Growp PLC. . . .. ..o inme varravrame s 560 032000030 315 311,672 3
Bask of Inebnd Goomp BRIC. . Lo i i tinnnes 6255 091670026 Pl 201,851 0.2
BB, o o ool rmorn sim ot e i s W oo e S6T% 031270028 K 203,50 0.2
BNP Paribas SAa) . Lt q A63% 022872051 479 3907 04
BPCEEA . o' e s s s e A S15% 0721024 495 494,077 05
it ] DT R T R L iy R S e e IR 53R  |0RrMZT ER By 427,495 rd
I R o e b i o R s el B AR RS G840 OIINEE  USD Pl 211,76 0.2
Capital Ome Finamoial OO .. ooooniiniiaiciiiaiiacas SAT% D01 a5 4,224 o1
Capital Ome Finasedal Comp. .ooooa00 o S70%  OR0150 W 36,563 L]
Capital Ome Finasedal Corp. . ......... G38% D5 145 187468 0.2
Capital One Finameinl Corp. .. .. cooovvinirinaniinrarraraas THI%  10AHE] a3 10, 65 il
Citkgromp, IBe. . ... oo aransrrnar s ra s e T56% OS0LNEY 124 o3, 103 il
e TBE . sl s il ik i B i G vy S83% OWNATNGS ns 222,051 0.2
Citigrosp, loe, Sedes OC) . ..o s TI5% 031152029 it ] &1.542 L
Citigroap, Ine. Sedes Yiad ... ........ A15% 11826 g 101,317 0l
Conpenatieve Rabobank UMday .. ... .. .. 463% VNS EIR =1 349,213 [
B AGTHOOME T - uvw v v iy s ot ok bt s o b 4 R e 632% (00029 UISD 295 303807 03
Lo A OO RGN - e smwin i s ina sk ma g piah o g TS0% O/IAN1G6  GEP 100 127,15% LY ]
Deuwsche Bank AG, Series E. ... oo civiiiiicn o i 565% 05192031 EUR 204 9386 02
Dieutsche Bank AGNew York NY. ... £12% 0TNANE  UED 192 192,234 02
Dientsche Bank AGHNew Yok NY. .. T15% OTARN2T 150 153,734 0.1
Driscover Fimancial SErviees, . . .o o vv s rrararsnres rormsrraress TO6% 110G 15 18,078 01
ERE Bk NEPURY o siabiin i mnind bk balbmaiid g b 4 b e ds 4853% 1712024 475 AT, 600 .
Gobdman Sachs Grosp, Ise. (Theld. .. .. ... oooooonoiiiiiiian 575% IST030 114 115,526 LN ]
HSBC Hobdimgs PLC. .. oo G 16% 0RO ] 498,144 0.5
ING Groep BVED . evevvanianenenas 488% OS1672029 415 359,117 03
BB O W i v i e o s B A T W o ] P S8 ONAIWY 25 245,952 02
Lboyds Banking Group PLOGRY . . oo ine oo e e e min s T50% 0WTUI0IS 296 94,578 03
Mhazihe Findmoval Goomp, I . ..oooouiiaiiiiniaiviiiiiiias S38% 0526750 165 263,771 [ %4
e Y 542% 072N 50 A4R8 00
Mlorgan Smley . on i e At S66% OUIRNE0 04 WEETE 02
Mationw ide Pailding Society. . ... ..cnn i it e 430 030ET9 pill] 15,331 {1l
Mationw ide Bmildimg Society(al . ... ... ..o S575% 0ANVIZT ORP a5 318,166 03
MaWest Goomp PLE .. i TATE VIS USD mr 133,646 0.3
MaWest Groap PLC(a) . i ey e G e 213%  1/100053 200 207,634 02
Hordea Bask Abp(E) « vo v vovvanv s iiansrmarms e s 665% 032626 38 333814 03
Sapiander Holdimgs UUSA Tme. .. ..o oo iinininninns [ S ] W e TR 144 144,973 LN ]
Sawimnder Holdmps TI8A, Twe: o.iuioiiaiiiie o i bddininas 6 S50 D3/0rH029 i3 T9.514 il
Santander Holdings LI8A Tme. .. o.ooiinniiieciiiaias s 657T% Da/127029 55 2307 b1
Samtander UK Growp Holdinga PLC . ... ooiion oo iiiiiiinns af3%  11VIUI006 34 237,330 0.z
Skand inaviska Enakilda Banken Aﬂu] S13% 080302025 00 391086 0.4
Zociete Generxle 8A ..., ... ; GASE DUIZHRT i 386,793 4
Standard Chartersd PLC . ... ... i iceverra i ma s 19T 33026 i) 194,776 02
Snanichard Chartwesd PLIE | o0 ivin acisiaibaiasnai s Lymaaiin G19%  OT0G02T a0 Ing3ss 03
Svenska Handelsbanken ABGI)Y .. o.oo.ooiiiiiiiiiiiiiiiiiina AT5% 030131 G} 511,018 05
UBS Grosp AF . .. ocveviainannns S i e R T g M 175% 0B0A025  GBP 148 182598 02
LIB2 Girowp AlH(a). Sl R e S 488% OX1VHT USD s a0 03
UBZCmup AT . . overrarraenrnnns perreres e G3TE OTIISINRG 250 251,222 02
= e M S S S e P S38% O30 76 75775 0.1
_M56lTEY 138
BROKERAGE
Momom HoMimpr Ine. - s e i e ra e b s ST OLAOSINITG 386 385845 04
INEURANCE
ADEOIINL o i i e S50% 04]1HME ] 44, 161 08
Argentum Metherlands BY for SwissRe Lad. .. ... .. .. 575 08152050 35 291,701 0.3
Atlerwe CHobal Funtlimg - . coocouinaiihiiiorim irbosinn inns TS5% 119 N30 1% o9, 054 il
F o P A S 272% DLOTIH029 ] TLI0S 01
Atteno Global Fonding .. .ocoviiioniiiiiiiiinniainiiiainis 555% 0109 216 215,728 0.1
Centene Coap, | 250%  OR01NE] 4 440 05
ClmﬁwH..CFwan I!nwmﬂu. :I.nd SmuE vees SARTE DGMMTHHE 485 420350 0.5
Humana, Ioc. .. ..o ni e e s i e rar e s 538% M1SH30 114 102,904 a1
Zwiss Re Finance Luxembourg 5A S00% ORI 200 192,628 0.2
Uniped Crappo Spa, Senes B ... oo oo iiaieioiiiiiaiaas 3125% 0WIVNE0 EUR 415 A0 04
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il (LISIN %
REITs
Armericnn Tower oM. - . o v imarnarmaiiasimassns s nnnosmrns 20 DEISNEG LIESD s &4, (i 1%
Amevican Tower Comp 520 OX15029 80 =8 353 [N ]
T G O . o < i 0 B30 o A e Bt m i o Lo P o e 560 G079 152 153, 154 0.2
33550 04
18327,080 176
UTILITY
ELECTRIC
Brookfield Renewable Partmers UILC. .. ..o oooL o oion A25% OVISHI9 CAD 35 60,581 LN}
Electricite da France SAf) ... .....o.... SRR AN A A15% 0WIS2033  UED 200 0.3 02
Encd Finasce Intemational BV .. ..oou o ienianniiaiiaes GH0% 0152057 10 o450 0
el g, Bl B o s dreir s ma g a e b e e e AT¥% 0FINET GBP . o, (rrT 01
483,667 0.5
OTHER: UTILITY
Anglian Waser Osprey Finascing PLC, Seriea B ... ..., TO0E 0T UNTE 465 474,826 04
Anglian Water Osprey Financing PLC, Series E. ... ... ... 400% 03042026 [0 130,601 a1
P54 _ 05
LOTo 004 L
26,392,348 255
EMERGING MARKETS - HARD CURRENCY
INDUSTRIAL
BASIC
Celulosa Araneo ¥ Constitucion SA. .. v vvenimninrrarranes s L30% QIZWNE0 USD G35 630,414 0.4
Imwersiomes CMPC 3A 6. 13% OXHGHEE il 200,574 0.2
Hlabin Amatria GambH ... oo oo e 320% 0N/12E1 0§
L3
CAPITAL GOODS
TR BRI, . v v evm s ot iy i dscoom s e, e e s mie i w G25% 1028 15 192,084 _ 0.2
COMMUNICATICNS - MEDILA
B N e oo r im0 o 0 A 106% OT/13T031 354 310,571 0.3
Telecomunicacrones Digimles SA. ... oo oo iciiniina A30% 013050 A0 594,875 0.4
TO5TAE 0T
COMMUNICATIONS - TELECOMMUNICATIONS
Empresa Nacional de Tel i 105% 0I4rH3T Sl kb, F50 4
Milkicom Imternatiosal Cellular 84 450 N30 i 273,640 03
Pobwork EBEBNR) .o oo iaieimi e e e s e Se%% 0152025 310 300,387 03
1037 877 10
COMSUMER CY CLICAL - AUTOMOTIVE
lochpe-Maxion Asstria GmbHMaxion Wheels de
I e N L RSP SO0 DSITITS K 19812 02
CONEUMER CY CLICAL - RETAILERS
PRI T ot st e B o 375% 100027 20} ISL250 6.7
CORMSUMER NON. CY CLICAL
Frede T or Finance SARL ... ooovinionorininnininiien . ASS% O1IT202E 510 AREEGT 0.8
ENERGY
Aguie Power En.n;fr 8 PO N B R LA M KU RS 158% (RA9H026 196 175,019 0.2
Gireenko Wind Frojeets Maunsitius Lad | .. 550% na02s 310 504,75 03
L s T P A85% ORUET 200 92,006 0.3
T P R B Sl o e e e Ve il el 6507 |OV01INES 155 154072 40l
Haes 03
OTHER INDUSTRIAL
Alfa DesarroTho SpA ..o, .oiinciia it e s ASS% 0ITTH0S1 iis 251174 0.2
EERYICES
Bitveat Group UK PLIC (T, o oo das s v va iees sin voes 363% 0SNG 545 304,125 05
Sl
FINANCIAL INSTITUTTONS
BANKING
Aty Do LML {RY o5 o vooa swvae co s L s wad s ts cease 638% 05276 3 308, 00 LUK ]
Itan Unibanco Holding SACayman leland .. .. o.oo0ooinnan i88% 0157051 415 405,450 0.4
T13,450 0.7
REITs
TR FIBIUI00 . v ves v sesssra s e rm e e S25%  MANNIG biY] IEE 02
070 _ 0.9
UTILITY
ELECTRIC
A25% (372570027 is? 319,390 33
T95% OTRAD026 100 01,855 02
658% M1TH054 200 02471 LU
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{1 (LISHy %
Imdiz Clean Energy Holdings. . A50% I80IT  USD 00 5 i80,625 0%
lewesiment Encegy Resouwrced r,-u LA F R G25% DeN29 FiL 192,938 02
Iewestment Energy Resowmrced Ld, .. ... ..o covnnniinrannes H25% 29 210 202 58 02
Relew Wind Encrgy APV ReMNew Power Pvi Ladl .. .. ... noon. 450 07T/ 14018 Fa ) 243, 169 LU
Sdar Energy Geotherneal Wavang Windo Lad. .. L. oooo o o0 AT5% AN A5 432,664 L]
1985696 19
OTHER UTILITY
Acges Fimance BARL. ... o.0ooovininiiiioienieneiianen s 000 DLHPHZY W0 NI 0z
RIFRAT &l
SOVEREIGN BONDS
CHILE
Chibe Electricity Lax MIPC SARL. .. ..o vaiiarrnnnas 0% 0LNES 0 200, 570 02
COLOMBIA
Calombia Geovernment International Boad .. .. ... ... L1 0Erdosl 200 152,000 0.0
DOAANTICAN REPUBLIC
Dominican Bepublic Inlernatomall Boad . ... oo iiiiiiiaiaas A50%  0130T030 150 135, 00y LY ]
SOUTH AFRICA
Repubdic of Zauth Alrica Government Intermatsonal Bond . .. .. ... 575% 050307045 LT ] 11}.._!_
632320 _ 0.3
SA1T,807 81
COMMERCIAL MORTGAGE-BACKED SECURITIES
NON-AGENCY FIXED RATE CMB3
215 Liberty Strect Trust, Series 2016-225, Class 5. .. ... ..... 465% 0IHE6 il 153,103 {13
Citigroup Commeraial Margage Trost
Berpes 2015 GCIT, Clasa © AAT%  D10IE i J0H3ET 03
Berpes 2016- GG, Clwss B . ATHF% 010049 G40 S3G 08
CEAIL Commerecial Hu:l_gu: Truu Smn 2017- {,‘}. Iﬂ.
Class AS, . ’ A 3d46% 1115050 b1} 18,193 L]
G5 Morigage Sacurdl:: T.rI.!.I
Berpen 2015 GOZE Class B ..o oooiie i log% OX1OAD04S 3 1T 03
Serea 2015 GO, Clas B . Mk au e AXF% 010045 Ly JELELS 04
Mlorgan Sunley Bank of Amctics M:lrul I..pw:h Treat,
Zeries 201309, Class B . e 1701 DEAS MG 390 356,136 3
Wells Fargo Commercial Mm‘t::ge'l"rnut.
Berben 2015-LON, ChasaiC. .. onouiiiiinisiaiiaimacrainan A06% BU1S050 A 3,299 0.4
TART. TT6 24
COLLATERALIZED MORTGAGE OBLIGATIONS
RIZK SHARE FLOATING RATE
Connecticul Avemne Securities Trost
Beriea 2019 R0, Chama 2B .. coovnnviiaicaiiniaiiainan 1069 /25039 jes 359,586 0.4
Serpea 2000-ROZ, Class TB10e). . B4 0125040 00 515315 035
Federsl Matiosal Mangage Asaciation E‘mcﬂunﬂrdmue *ﬂumlu
Berbea 2018-C02, Clasa IWERE). ..o vvn v e e rrarrrma s Tbe BR2SHAG 2 84,238 i1
Serien 2018- 006, Tl IVEOL + o - oz vamigir et o rrmms s TS4% 03725031 118 119,958 .1
LIm3gT L1
QUASL-S0VEREIGNS
QUASRL-SOVERELGN RONDS
CHILE
Empeesa de Transporie de Pasajeros Metro A, ... ... .. AT0%  OSOT050 65 Bssa 03
HUMGARY
Wagyar Export-lmportBank 0. .. o.coocaincaiiii s GB13% 12OM02T 100 201,064 0z
TIEST 07
O.B45,533 965
OTHER TRANSFERABLE SECURITIES
EMERGING MARKETS - HARD CURRENCY
INDUSTRIAL
COMMUNICATIONS - TELEC O DUNICAT NS
CEW Semior Fananoe Lad. ... ... ... ..o AR8% 015027 M5 AT 466 0.4
CORPORATES « NONJINVESTMENT GRADE
INDUSTRILAL
CAPITAL GOODS
WESCO Distribation Ine. .. ....oooon i iiii i G38% 03/1572029 &7 6":'_.!-26 il
COMMUNICATIONS - MEDIA
Wirgin Media Finance PLC ... .ocvv v ssinres e e svennnne 500 OT/LSNE0 200 166159 0.2
CONSUMER OV CLICAL - AUTOMOTIVE
ZF Manh Amenea Capiml Ine .. ..o oo ciian i i iaias T15% 14050 150 154,740 L
ok S X |
BIZEYL 08
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Hatq Dhasee Yadun et A
(LISDN %
Todal Invesiments
(oomt SI0T, 5520370, .. e s £ 10165853 9TE%
Time Deponils
HEEC Pl - i it v eimi i i b ke i i LET% - 3Ta, 583 0.3
Zeotizbank, Toromtafdl .. . ... .cvni i i irrriraeee e TR = ) a0
ZER, Stodehalmfd) < - oy asrs s v p s s s §o A l6% - 1 .0
SVBE Londonfd). o coc.cuaidiaiaanadd blia is s et s bua co EEE 165,492 0.2
Dol VS IO - - v o e e R A e R SR e ST R 42 087 0.5
Oither mel s D MBI - . ..o o v e i b e s e b e e R

FUTUREES
Unreadized
Numbar of Aggreciation
D il iom Expiratin Tute Contracs Oviginal Valur Market YValoe (Dapavciation)
Lomg
Eera-BOBLPures . .ooociin i iiiiaiaiiiiiinnnianiiaanns 0062004 18 £ 2103 5 1353671 § 1.758
Long Gili Fuimies, .. .ovvvvrrarrnrrmrorrnsnannereeranseres U SER0R il 1344787 1. 350,003 530
U.E Losg Bond (CEBT)Fefunes. ., ... coverrmrrareiresranrares U ISI024 45 5191937 5,222 813 30,875
U T-Noe Yr{CBT)Folarsl .. . ..o cuiiitwiosidnntng 302024 a2 146,700, L2 116,703, 656 2,555
US T-Note 5 Y r{CBTIFomres ... ...o.ciiiniiniiaiionnina A0 14% 15,768,391 13,763,734 [N ]
US T-Nete l0YriCBT Fumres ... ooooiinciiiiiiinnaian 0 1204 167 18,205,578 15,169,078 (56, S0
LS 10 Y Urn FODOI .« - cnvicivmcnininssmansasnnsnenss  OUENEN 4 4602513 4,553,281 9031
UL Ulirs Boad (CBT) Fomuees . . ooovveve v vnninnennnnvann e, O F20R4 I 1,956,469 1959, 000 (2.531)
5 5858
Appreciation 5 49 545
Depreciation 5 (43,687}
FORWARD FOREIGN CURRENCY CONTRACTS
Comdructs in In Exchange LlnronEod
wlirer Fer Settl ApT i
Cosimior gty L] L] Dater (Depirocithn)
B A - A T s ELIR 12963 LD LLESE 061202 § 128598
= GHP M5 UsSD LITS 062003024 (29.215)
Birown Brothes Harmman & Co+. .. oo.vein i iiiiiiiniciiinniiianeinnnans,  GBP D 3 G038 3024 1
Browe Brothers Hagmimaa & 0o+, .0 oo vvmvmrranrnsniisr s iisarstisrenrear  GEE o9 LED o RS04 [
Birows Brothers Hanmimam B ok, o oo iveenrraasan s emardar srba s rnsss ey [ REAR 3 GEP 2 0S4 49
Brown Brothers Famimam SO0+, . .o oo oo i i i i e b e UED g ALUD 11 O/ ETEN024 %)
Browa Brothers Hammmam 88 ot . . oo i e i b b i et Usn g ONH 62 OGITIH024 (G
Brown Brothers Haniman & Cot. .. oo iiaieiincinain e eaas  USD I ER I T2 (4l
Brows Brothers Harmman & Cot oo vave i viinnnieniann s innnesinnnaea: UED Il GRP 8 06TH024 T
Brows Brothers Hamimam &£ 000F, . o cvvevm s e rmsics vme s asearms ranenreas  LISLF 17 2GD ok S 1 ] (53)
Browa Brothers Hammmmam & Covd. .. oo iiii i ciiciiiainsimninnnanin, CHF 2 UED 2 0S4 i 24
Browa Brothers Hamiman & Cock, o .oooiie ooy iiniiiiiioiiissiirainiiasnsnias Iy 308 UsD 21 024024 108
Browe Brothers Hasiman & Co+ oo oooonin o i o R R L W T A CHF 98 0247024 5161
Brows Brothers Harriman &£ Cok, .. oo nie v viiianinieniainiiiaieniaina e, UIED 3  GBP T G204 1
Brows Brothers Hamimas £ Co#, ..o .o vovoivanrarerrcsranrarsarosrasnarras  USD T1S Iy 120,880 06242024 {4238
Brows Brothers BFamiman & Cot. ... oo oo ine e e e 2D o' GRP 0628 024 e
Browa Brothers Hanimam 88 Cot. . oo oot i os e cia e rsins e sbas UiD 3 GRP 2 OGRRI04 i1
Nl TN (i ke vy R e S T Wl UED 07 104 (L5197
Citibamk AL ..o iiiviiiaeimi i e L o i e g b i o et R 7 HBR 5z M0 i ]
DI I o 2 i e e e e e b e T W T e da e B e IR 152 HEIR L0 0eS 120024 {3035
T I, s e i o R Pl i B s, T o e CAD 978 LUED TE?  O&1340024 2239
5
Appreciation 5 149,041
Deprecastion  § (35.555)

Used for poctfiolio or share cliss hedging parposes.
*  Contract amoun less than 500,
= Amoamt less than 0.50.
(a) Secuntics are perpetual and, thus, do pot have a predetermaned matuniy date. The date shown, if applicable, reflects the next call date
{b)  Pay-In-Kind Payvenents (PIK).
(e} Floating Rate Secumity. Stated interest mte was in effect at May 31, 2024
(ddd Owemnight deposit
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Currency Abbreviations:!

AUD = Australian Dallar

CAD - Camadian Dollar

CHF - Swiss Frane

CHH - Chlinese Yuan Resomnta {Offshaose)
EUR - Euro

GRF - Great British Pound

IFY - Japanese Yen

SGD - Singapore Dollar

UsD Undted Seaves Dollar

Cil ossany:

BOBL — Bumlescbligation

CET Clacago Board of Trade

CMBS - Commercial Mortgage-Backed Secumities
EURIBOR - Euro Interbank Offered Rate

REIT - Real Estate lnvestment Trust

SOFR — Seeured Overmight Financing Rate
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(2025 1 15 )

829,130
20,725,544,294
96,994,943,399

90,851
2,340,361,544
120,061,769,218
120,061,769,218

1,458,629,035

271,939,565
1,730,568,600
1,730,568,600

101,097,421,750

17,233,778,868
118,331,200,618
118,331,200,618
120,061,769,218

( 2024 7 17
2025 1 15 )

( 2024 7 17
2025 1 15 )
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(2025 1 15 )

2024 7 17
107,589,963,356
1,136,261,703
7,628,803,309
101,097,421,750

2024 7 17
2024 7 17

2025 1 15
2025 1 15

52,379,785,340
18,802,485,841
29,499,924,602
296,016,477
119,176,022
8,367

8,367

8,367
8,367

2025 1 15 1
1 1.1705
(10,000 ) (11,705 )

(2025 1 15 )

(2025 1 15 )

32,000,000,000
34,100,000,000

31,961,984,000]
34,038,074,399
31,000,000,000 30,994,885,000
3 97,100,000,000 96,994,943,399

82.0% 100.0%

96,994,943,399

2025 1 15

119,694,819,035

118,236,190,000]

1,458,629,035

119,694,819,035

118,236,190,000]

1,458,629,035
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2025 1 31

75,064,471

23,909

75,040,562

91,407,918

0.8209

2025 1 31

276,158,062

89,755

276,068,307

230,701,736

1.1966

2025 1 31

119,492,651,501

1,509,336,784

117,983,314,717

100,735,477,646

1.1712
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@
1,630 2025
100,000 32,600
)
2025
72 6,788,134
6 73,049
78 6,861,184
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*2
*2

*1

28 29
2023 12 31 2024 12 31
5,177,049 6,994,550
2,115,792 2,154,660
141,385 103,059
57,243 146,802
3,330,454 4,549,809
656,841 633,299
11,478,764 14,582,179
452,223 347,853
99,762 111,047
551,985 458,900
2,204 2,204
2,204 2,204
147,562 125,011
10,842 7,347
509,936 498,399
668,340 630,757
1,222,529 1,091,861
12,701,293 15,674,040
46,649 42,502
1,554,093 2,125,315
25,161 45,413
2,742,832 4,747,249
174,488 190,718
747,465 860,336
270,368 208,334
5,561,056 8,219,867
493,753 494,353
1,903,230 2,121,660
2,396,983 2,616,013
7,958,039 10,835,880
1,630,000 1,630,000
1,500,000 1,500,000
1,321,662 1,273,787
1,321,662 1,273,787
4,451,662 4,403,787
291,592 434,373
291,592 434,373
4,743,254 4,838,160
12,701,293 15,674,040
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*1

*1

28 29
( 2023 1 1 ( 2024 1 1
2023 12 31 ) 2024 12 31 )
51,583,715 72,518,351
1,350,715 1,126,230
270,031 322,415
21,068,164 31,031,861
32,136,297 42,935,135
25,363,768 35,700,498
109,896 146,871
81,286 77,971
2,305 2,187
707,587 827,594
45,825 51,857
38,093 39,999
25,481 23,564
2,600 6,089
26,376,841 36,876,630
133,566 147,320
1,583,695 1,591,989
702,636 831,874
6,815 5,636
36,479 59,102
80,800 80,042
279,781 289,522
124,460 147,988
173,854 164,603
896,671 1,026,440
513,684 582,502
4,532,441 4,927,018
1,227,015 1,131,487
104,776 111,305
691 389
105,467 111,694
77,392 83,047
89,808 176,497
167,200 259,544
1,165,282 983,637
2,129 97
519 -
1,166,892 983,734
423,673 391,674
26,841 51,478
396,832 340,196
770,060 643,538
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( )
FE - AR
BERF —1
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R ﬁ$mﬂﬁf ﬂﬂﬁ”*ﬁﬂﬁﬂﬁﬁéﬁ RERFEH | EHEER
b Ly - L
L 10 5 T 1,630,000 1,500,000 783,518 783 b18 3.813.518 201,273 4,114,781
4 4 3
L kg ] - S 231,916 S 231,918 M 231,918 - S 231,918
= M il - - T70, 080 770,080 Ti0, 080 - Ti0,080
MR L
DI B o & - - - 20,314 80,319
3 (W)
LEmTreIEsH - - 535,144 538,144 bas, 144 90,3149 B25.483
R T 1,830,000 1,500,000 1,321,882 1.921,682]  4.451.882)  201.502]  4.743.254]
29 2024 1 1 2024 12 31
( )
- 2R
EEw 2%
R 85 a
> EOEWE | wRESH
REE ﬁ$$ﬁi'* s ssapay | FERFEL | EHFED
ey I Lk
4 00 TR 1.830,000] 1,500,000 1,321,862 1.321.882|  4.450.882) 201593  4.743.254
4 00 W
L el | - S B81,413 S BA1,413 M B9, 413 - M B31,413
P cf k) fas - - B43, 538 843,538 643, 538 E B43, 538
H R AL
MEE MR - - - 142,781 142,781
Wi CenEE)
LTSN - - 2 4T 8BTS 2 4T 87h O 47 BTh 142,741 34, 908
4108 TR 1,830,000 1,500,000 1,973,787 1.273.787]  4.403.787] 434,373 4,838,180
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(
IFRS 16
IFRS 16
IFRS 16
IFRS 16
(
2028 12
(
1
28 29
2023 12 31 2024 12 31
*1 *]
2,073,675 3,132,378

*2 *2
650,573 754,943
312,754 347,496

28 29
( 2023 1 1 ( 2024 1 1
2023 12 31 ) 2024 12 31 )
*1 *]
21,068,164 31,031,861

896,671 1,026,440
77,392 83,047
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28 2023 1 1 2023 12 31
32,600 - - 32,600
2.
2023 6 28
231,916
1 7,114
2022 12 31
2023 6 30
29 2024 1 1 2024 12 31
1.
32,600 - - 32,600
2.
2024 6 27
691,413
1 21,209
2023 12 31
2024 6 28
28 29
( 2023 1 1 ( 2024 1 1
2023 12 31 ) 2024 12 31 )
226,714 226,714
806,091 579,377
1,032,805 806,091
28 2023 1 1 2023 12 31
1
1
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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
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1 2 3 4
1 5
2 3 4 5
- - - - 1,903,230 -
- - - - 1,903,230 -
29 2024 1 1 2024 12 31

29 2024 12 31

2,121,660 2,038,559 -83,101
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( )
2 3
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1
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3 4
1 5
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28 2023 12 31
2,115,792
2.
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@
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2,154,660
2.
) - - -
@
?) 2,081 97 -
2,081 97 -
28 29
2023 1 1 2024 1 1
2023 12 31 2024 12 31
1 1.
2. 2.
@ €))
439,844 493,753
74,594 81,875
20,685 81,275
493,753 494,353
@ @
493,753 494,353
493,753 494,353
493,753 494,353
493,753 494,353
€) (©)
74,594 81,875
3 3.
28,310 27,155
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28 29
2023 12 31 2024 12 31
1.

9,303 8,915

53,860 58,830

62,367 51,232

207,756 238,884

851 1,234

156,670 181,609

149,221 149,405

42,979 50,933

130,092 191,710

552,915 549,332

42,979 50,933

509,936 498,399

2.

30.6 % 30.6 %

2.4 2.8

0.6 0.8

0.4 0.4
34.0 % 34.6 %

28 2023 1 1 2023 12 31
10
29 2024 1 1 2024 12 31
10
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28 2023 1 1 2023 12 31

( )

51,583,715

1,350,715

270,031

21,068,164

32,136,297

29 2024 1 1 2024 12 31

( )

72,518,351

1,126,230

322,415

31,031,861

42,935,135

28 2023 1 1 2023 12 31

4,636,007 21,068,165

2,073,675
100.0 896,671
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100.0
77,392 21,305
2.
29 2024 1 1 2024 12 31
1.
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’ 1,026,440
191,484 2,121,660
100.0
83,047 23,985
2.
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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
29 2024 1 1 2024 12 31
1 ( )
72,518,351 1,126,230 322,415 31,031,861 42,935,135
2.
D)
73,743,856 31,126,478 317,757 42,935,135
@
90
3.
10%
31,126,478
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2023 12 31 ) 2024 12 31 )
145,498 59 148,409 82
23,621 48 19,740 42
1 1

28 29
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2023 12 31 )

2024 12 31 )

770,060

770,060

32,600

643,538

643,538

32,600
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193 2 1
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2. XBRL
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XBRL
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