EDINETOOOO
OO000O00o0oOO00o0Do00DOo00oo0onoOO(EL2457)
Ooooooooooooooooooad

2025 23

03 4587 6000

1/159



EDINETOOOO
OO000O00o0oOO00o0Do00DOo00oo0onoOO(EL2457)
Ooooooooooooooooooad

26
198

an

03 4587 6000
Wwww.gsam.co. jp

2/159



3.3

®

©))

2025 24 2025 10 23

11

03 4587 6000
WWw.gsam.co.jp

©))

3/159

EDINETOOOO
OO000O00o0oOO00o0Do00DOo00oo0onoOO(EL2457)
Ooooooooooooooooooad

28



EDINETOOOO
OO000O00o0oOO00o0Do00DOo00oo0onoOO(EL2457)
Ooooooooooooooooooad

€N

1

4/159



EDINETOOOO

OO000O00o0oOO00o0Do00DOo00oo0onoOO(EL2457)

Ooooooooooooooooooad

12

225

12

12

5/159



EDINETOOOO
OO000O00o0oOO00o0Do00DOo00oo0onoOO(EL2457)
Ooooooooooooooooooad

https://www.toushin.or.jp/

(€]

6/159



EDINETOOOO
OO000O00o0oOO00o0Do00DOo00oo0onoOO(EL2457)
Ooooooooooooooooooad

FAPD

4-. % PN ) Dl J 1-_ o
e HRRAOELICELT. A 71U OARES ERULICEBLET

i 4 ) E. . TY— V> TS s S RDORBERRYRELT. RRHS
R EIIRE DR REHREDHELET,

b i 7

Za=3=7.0xFx L=l a LR pICEEMSER TS T—=ILET 2

s FITRTEINRATAADIT O~/ AR AT N — 7 A WAL .

<CEE>EV7FORERS AT

RxOE | |]RJLR(E-9) R RIBR(B)

F4 DT AMEE*
REETHWES
. BRI S

A7 A8
HREEHCTHE
oINA A=V, IR —V T MBBE

e
e o

7/159



EDINETOOOO

OO000O00o0oOO00o0Do00DOo00oo0onoOO(EL2457)
Ooooooooooooooooooad

T=FULT

T
AN F L F-rTAUA F-LICED

1
F—=k7HUA-
F—i YAF-EZFT
2013 30
2021 10 23 2024 23 2029 23
(F77F) <HEREES> (ECEETR)

S’

W) mE

BipLk

—_—

(EREEE) W
*

-2 - :
o . BA PAS/RANBRRES KK | BR
P - ~T—RRT I AUSS A K- #
AEE At e U —F X7l |
BT D3—2 .

8/159



EDINETOOOO
OO000O00o0oOO00o0Do00DOo00oo0onoOO(EL2457)

Ooooooooooooooooooad

S_.1.C.A.V.

et

H - T FT s %ub A -
JETESE FThok IRt p
Htait
1
ERERH ERERCERERET SR
7 FORE - EED FruFzRESLBE (BRME T IS
Rzl R8RSR ELLET, | OERRERER ARMEDREE LUEH
R, Regks, X8 T, U, RRediE. BRME 2R, EREEOHEASE
EELUBRREOEL DHNEDEE7 v FOBETR FET.
L EfTLET. T ARBERSKIZRRTEC
EARUET,
1869 2
1988 2024 12
8,196 446

2024 12 30 UFJ 158.18

9/159



EDINETOOOO
OO000O00o0oOO00o0Do00DOo00oo0onoOO(EL2457)
Ooooooooooooooooooad

9,000

1996
2002

2023

6,400 100

200

10/159



EDINETOOOO
OO000O00o0oOO00o0Do00DOo00oo0onoOO(EL2457)
Ooooooooooooooooooad

(
)
(
) ( )
®)
1 2
(a 16
15
(b 17
66 61 10
54 62
38
14
(c 17
©)
14

11/159



«

(e

(b)

12/159

EDINETOOOO
OO000O00o0oOO00o0Do00DOo00oo0onoOO(EL2457)
Ooooooooooooooooooad

S.1.C.A.V.



EDINETOOOO

OO000O00o0oOO00o0Do00DOo00oo0onoOO(EL2457)

Ooooooooooooooooooad

S.1.C.A.V.

ESG

10

10

13/159



EDINETOOOO

OO000O00o0oOO00o0Do00DOo00oo0onoOO(EL2457)

Ooooooooooooooooooad

60

397
120

50

14/159



gao— L% - ERERIN—T

BELEREBERATHAAMTHER AT
LvET . EHREBmIERRSEREML.EE
LIS EA TS EMEEERALER
EFfFraTLVET,

2013 11 25

EDINETOOOO

OO000O00o0oOO00o0Do00DOo00oo0onoOO(EL2457)
Ooooooooooooooooooad

VRO EEEERM

¢—

Ef-#5

A EEHEIHMTE EEF—L T
Lit-uBc BAF—LicEVilSEEh=H
SLaDYRYKREEE=SYLTL.E
BRF— L. EEsHoURSBHEASI
gELET,

23

15/159

23

23



EDINETOOOO
OO000O00o0oOO00o0Do00DOo00oo0onoOO(EL2457)

Ooooooooooooooooooad

HRERTARENZILDNS AT

SARKORASE

RS SBEGEEHN LRULLCES AR SEREMY TELCES

105007 S e
|! i 1008
; ﬁ T 10,450/
(3+3) 450 4508
I - - -
L
]
i =
s =] =T =] T =] L ES =] “RENE TR =]
SHER SHEW SHER i

* FEORFESRLTOIMETHRINET.
LSl pit=gl

WchfEEE (Oo+01)

16/159



EDINETOOOO

OO000O00o0oOO00o0Do00DOo00oo0onoOO(EL2457)
Ooooooooooooooooooad

HREEO—EFfTEO—BLRLCHESETIES NREEOESNFTAO—ELBELICENETIES

LB (M SELEE (BN

u%" 'gz" u;“ﬂ- =g ‘EMIE E"i'“ .

HRED 7 anft FOER BEED . ﬁf:‘tuiu#ﬁ
iR B HeSELE 22

TR S Uy WS Sy by O

(4RI E) . LE¥: z (SDEPITE) weEn Ly ZELRE

A :;Enuttu L1 i‘gunutnu

€

17/159



EDINETO OO
000000000000000000000000000(EL2457)
0000000000000000000
BEMICOLSTRASENMY FTELLRS
(RYHEREPDINETIES +EW0UT -2 BERHESLS) HOSLEE

sCOETE MO E—REAERLTVE TS EDORRESEMAER N L A TET ISR TR, DD e
FBLETOTIERIIS

o

e . IR}
' 790
(. 72208
i 6570R 5705
| smmw AO=175M |
'U'L'Mﬂﬂw e
%0 5T0% 659 758 1) 39 1058 6EENA 1008
FOOME

GRESNEE L. THE (FEEE2Ae7. ) 40ETHES sonnus—BBINHES A YIS EE

SCOETE. RO F-LE-BELRELTUET F. B0 S ERGMEEEN_ L TR LIS R, 2R oS
ERLEYOTCEEITI

12008

ﬁ

e 8 8 |

msEE= en ) T 3R 1088 W

®1 g‘!}:ﬁ“ﬁﬂl: AN S (SRS CRAL R ANREN SRS S OS5 EUNIE TS CES Y

2 EEEWRIESGCEIEMRRDS (SEEMIULNCRRL ELSYRESURNENRE) OIS RRENRESLY
SEARETICEASHTENET.

(i) LR A—-UETHN. RROHESNHCERERETRT ILOTREUEEADTIES LI,

FEskE®247 LL2BRAENDICRCRE,STLINIDT TR ZNBSTOESEROXRICMOSTAEIC
AcpErsZihbNIBENHVET.

FEROESSOSTPOCAELCRSE. OESNESICNATENESAELHELL
FEOESEROTWETLTLEY. ML OOFETR 1 SMICRcESSER D0

SCESTL O iw. TNH TS TELTL Efﬁ%mﬁt[m
NSRS EHE L0, DEENT SEENHESI0 TLET.DDEEHS

10£ B3 Clc B #1345 06,0005 (RABREH492,0305+ RS SNSEES
3570R OEESEERNL. BEEM33,000RICe-TVEY, FEONICSVT. TRES
Wt’lﬁ~ RETALHESSROBEENI6.970M (3,0005+3,970M)IC

18/159



(a

¢

(c

10

20

130

30

23

19/159

EDINETOOOO
OO000O00o0oOO00o0Do00DOo00oo0onoOO(EL2457)
Ooooooooooooooooooad

10

22



Qa

(a

20/159

EDINETOOOO
OO000O00o0oOO00o0Do00DOo00oo0onoOO(EL2457)
Ooooooooooooooooooad

EHER-RTREORG AN OB EENED- -

1 -5
U mercoms e W

IS FTHTEL O TENERD S HOR2ETY.



10

(b)

(c

«

(e

21/159

EDINETOOOO
OO000O00o0oOO00o0Do00DOo00oo0onoOO(EL2457)
Ooooooooooooooooooad

100



EDINETOOOO
OO000O00o0oOO00o0Do00DOo00oo0onoOO(EL2457)
Ooooooooooooooooooad

(f FATCA
2014 30
2016 12 31
30
IRS
IRS
FATCA
Foreign Account Tax Compliance Act FATCA
i
2014 30
ii 2016 12 31
iii 2016 12 31
FATCA
30 FATCA
FATCA
FATCA IRS IRS
FFI
FATCA
IRS
FATCA

IRS
FFI 30
IRS FATCA

(9

(h

@

22/159



EDINETOOOO
OO000O00o0oOO00o0Do00DOo00oo0onoOO(EL2457)
Ooooooooooooooooooad

(€]
E77FOEREESR A7 REDTRNE
BIUSEZHEIRARE@AOEE BEISAEOEEREOHE
i) W : 20208 28~2025%1H WA : 2020828~202518
14000 © o F7 ROEMBMAH (W) 0% To0% e,
12.000 b = HREHRABMES (W) {s0x  soxl E] —Fal
comy  6L7% I
4L1%
8,000 | | ao% a0% |
215%
000 4 20% 20% I *2.9%
. 0 125% | eare 20w, ﬁ:!m -
4,000 - HIDITLLTE -.|||II||||||||HI|||----++h-+,1uli.,_, 0% 0% s i éiul'!‘&m : f
2,000 o -20% -20% - A% 2aw A5.4% e
o : : : : A0%  -A0% -
2020402 2021/02 2022702 2023/02 2024/02  (8/H) *77>F BEE RADH ENDE OxDA TADA FRDA
F 772 FOFRHESR X777 REfDRNG
LU SEEEREEE@EOEE HEIJSAEOHEEOHE
) JEA - 20208 2A~-20258E18 ARG : 2020828 ~-2025818
200001 g J7- FOEMBER (EW) 1100% 100%p epn
18000 | = HREMARBIEHEN) R | E._ql“
som  GLTR i
16,000 4 60% 0% L
FrALY
14,000 | 1 40% 40% |
155% ns%
12,000 4 20% 20% |- - J1.0% 15.3%
il N B0
10,000 ."_. Wissis |I|I|I||I|II|I|”|| ||||||"||"|| | |||"|I 0% 0% i " i L 1_“1‘“ * 53 &5
I 95%  aam 55% A1 gax
8,000 {-20% -20% A0.4%
6,000 A0%  -40%

2020402 2021702 2022/02 023/02 W0 A

23/159

i«???l‘ B¥h fillER FRES SEEA S0ERE FRER



77 FOFHEER
Hiﬁﬂﬁﬁﬁﬂﬁﬁﬁﬁﬁmﬁﬁ
[ ==1] 1 20208 28~2025¢18
140001 ‘?r.fl'ml‘ﬁll y109%
12.000 | — SEEBRAWREN W) 80%
o M——-“—“—: e
8,000 ¢ 4 a0%
6,000 | 20%
4,000 _II,..IIl"lllllh "““‘ﬂtliillln""" PRTPRPRETTTL P 173
2.000 4 -20%
0 + ; : d -40%
2020002 2021502 2022402 2023/02 2024/02 (/A
77 FOFREEEE
H LU T EEEENAREMSANER
[351] NEM : 20208 2R~20256E1R
20,000 = 100%

77 EDEERRE G
w— TS R RN ()

18,000 |
16,000 -
14,000
12,000 - ;
|n.....||I|||||||||||I||"hlIIhl[llll""""lhlll]

1&.000 "H'*

8,000

6,000 : : :
2020/02 2021/02 2022/02 2023/02 2024/02

-A40%

(EF/HD

EDINETOOOO
OO000O00o0oOO00o0Do00DOo00oo0onoOO(EL2457)
Ooooooooooooooooooad

A 77 FEftDtTRBE
BEISAEDHWEEDOLE
WAM - 20208 28~-2025%F1H
100%
— il
I
— il
aal soax  6L7% :
woxl A21%
21.5%
W%k e BBl - 12.3%
0% - L i A 3% , SWIS3% 8 H:‘
0.5% TR
| A5 AI% g
20|10 A5 a2 A

40% L
777K OER TADA FADA OSOA TATA FADA

P b e [ e RN
HEIJSALOWEROLLERE

MR : 202088 2R~2025F1 R
100% -

—Exil
goxl B —FEH
o s €278 — M

421%
40% |
55%
i | PR B
_!"’"‘ DT [aa e
WL B R
7.7%
20% A5% o4 f8%

m.
77K BEE ARG FRES SERE SSEEA FREDR

24/159



EDINETOOOO
OO000O00o0oOO00o0Do00DOo00oo0onoOO(EL2457)
Ooooooooooooooooooad

TOPIX
MSCI
MSCI
NOMURA-BPI
FTSE
JP

O TOPIX TOPIX
0O MSCI MSCI
MSCI MSCI MSCI
MSCI MSCI
MSCI
MSCI
MSCI MSCI
O NOMURA-BPI
O FTSE FTSE Fixed Income LLC
FTSE Fixed Income LLC aJp
J.P.

25/159



EDINETOOOO
OO000O00o0oOO00o0Do00DOo00oo0onoOO(EL2457)
Ooooooooooooooooooad

(a 3.3
(b
®)
(c
1.6775 1.525
0.825
0.75
0.825
0.75
0.0275
0.025
@ ®
(a
(b
(c
(d

26/159



EDINETOOOO
OO000O00o0oOO00o0Do00DOo00oo0onoOO(EL2457)
Ooooooooooooooooooad

(e
@ @
e
0.05
0.05
(e)
x 20.315
x 20.315
x 20.315
NISA

27/159



15

2014

15

2014

2014

2014

2037 12 31

2037 12 31

2037 12 31

2037 12 31

20.315

15.315

20.315

15.315

28/159

EDINETOOOO
OO000O00o0oOO00o0Do00DOo00oo0onoOO(EL2457)
Ooooooooooooooooooad

20
15.315
15
15.315
20 15
15.315
15 15
15.315



EDINETOOOO
OO000O00o0oOO00o0Do00DOo00oo0onoOO(EL2457)
Ooooooooooooooooooad

BERE(D+HE) Ui EE R EO L OtEMAOLESE

o HRMMMIEZ024575248~2025418238T7.

o HERIGM hOER EFICHH S RACEH(FRIELT. REFENE . CHSEFIE. 8LUATHESHS 1BER<)E
HPOTESESR0OMCAPOTSREHER (1 DS EREEETRUCRERE (5277,

o F DM BEE77 R (E 7RI NTVSEEEBRER) IO SBANASENTVET.

® IREET7RCBLT. ELAICSEN TV L RAIZEBRLTHEVEL A

e X7 ARORAEERL 77 ROMBIIR B Fent RSB BUET,

CNSNARFE<ETHRETH) EBCREL-MBOLEE-RuEY.

SHBIC OXEL TR . ARNMOERESE (2SR ECHE L.

29/159



EDINETOOOO

OO000O00o0oOO00o0Do00DOo00oo0onoOO(EL2457)

Ooooooooooooooooooad

(2025 31 )
) )
401,056,429 93.15
11,885,414 2.76
— 412,941,843 95.91
— 17,598,468 4.09
— 430,540,311 100.00
)
(2025 31 )}
) )
5,859,675,337 96.29
194,115,858 3.19
— 6,053,791,195 99.48
— 31,496,668 0.52
— 6,085,287,863 100.00
)
(2025 31 D)
) )
134,086,210 94.42
3,103,496 2.19
— 137,189,706 96.61
— 4,813,744 3.39
— 142,003,450 100.00
)
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(2025 31 )

) )
805,181,018 95.44
26,338,200 3.12
— 831,519,218 98.56
— 12,141,437 1.44
— 843,660,655 100.00
(2025 31 )

S.1.C.A.V.
91,799.616 4,344.11| 398,788,170 4,368.82| 401,056,429| 93.15
1X0
Us$ 6.296|1,885,894.37|  11,873,591|1,887,772.23|  11,885,414| 2.76
X

(2025 31 )

95.91

95.91
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(2025 31 )
S.1.C.A.V.
1,341,247.53 4,344.11| 5,826,534,719 4,368.82| 5,859,675,337| 96.29
1X0
Uss$ 102.828| 1,885,894.52| 193,922,762 1,887,772.37| 194,115,858| 3.19
X
(2025 31 )
99.48
99.48
)
(2025 31 )
S.1.C.A.V.
30,691.598 4,344.11| 133,327,858 4,368.82| 134,086,210| 94.42
1X0
uss 1.644 1,885,893.55 3,100,409 | 1,887,771.28 3,103,496 2.19
X
(2025 31 )
96.61
96.61
)
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(2025 31 )
S.1.C.A.V.
184,301.517 4,344.11| 800,627,149 4,368.82| 805,181,018| 95.44
1X0

Uss$ 13.952| 1,885,894.49| 26,312,000 1,887,772.36|  26,338,200| 3.12

(2025 31 )

98.56

98.56

(

)
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2025 31
) ( ) ) )
) ( ) ) )

2015 23 3,672 3,688 0.9153 0.9193
2016 25 2,958 2,972 0.8584 0.8624
2016 25 4,050 4,069 0.8419 0.8459
2017 23 3,281 3,297 0.8282 0.8322
2017 24 2,457 2,469 0.8007 0.8047
2018 23 1,495 1,499 0.7738 0.7758
10 2018 23 1,140 1,143 0.7429 0.7449
11 2019 23 994 996 0.7214 0.7234
12 2019 23 945 948 0.7224 0.7244
13 2020 23 873 876 0.7077 0.7097
14 2020 27 778 781 0.7086 0.7106
15 2021 25 756 758 0.7241 0.7261
16 2021 26 687 689 0.6942 0.6962
17 2022 24 622 624 0.6695 0.6715
18 2022 25 556 558 0.6098 0.6118
19 2023 23 546 547 0.5985 0.6005
20 2023 24 524 526 0.5812 0.5832
21 2024 23 500 502 0.5857 0.5877
22 2024 23 475 477 0.5770 0.5790
23 2025 23 432 433 0.5637 0.5657

2024 495 0.5869

488 0.5810

481 0.5803

477 0.5757

475 0.5752

473 0.5752

477 0.5794

475 0.5787

462 0.5784

10 451 0.5672

11 436 0.5673

12 430 0.5611

2025 430 0.5660

)
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2025 31
) ( ) ) )
) ( ) ) )
2015 23 34,688 34,930 1.1471 1.1551
2016 25 46,131 46,495 1.0142 1.0222
2016 25 39,716 40,079 0.8772 0.8852
2017 23 34,028 34,329 0.9056 0.9136
2017 24 27,622 27,886 0.8372 0.8452
2018 23 20,466 20,568 0.8020 0.8060
10 2018 23 16,592 16,679 0.7669 0.7709
11 2019 23 14,318 14,396 0.7344 0.7384
12 2019 23 12,633 12,702 0.7246 0.7286
13 2020 23 11,314 11,377 0.7176 0.7216
14 2020 27 10,236 10,295 0.6859 0.6899
15 2021 25 9,416 9,472 0.6775 0.6815
16 2021 26 8,624 8,675 0.6800 0.6840
17 2022 24 7,837 7,884 0.6645 0.6685
18 2022 25 7,673 7,716 0.7181 0.7221
19 2023 23 6,510 6,549 0.6722 0.6762
20 2023 24 6,717 6,754 0.7237 0.7277
21 2024 23 6,882 6,917 0.7767 0.7807
22 2024 23 7,009 7,043 0.8246 0.8286
23 2025 23 6,177 6,207 0.8181 0.8221
2024 6,865 0.7762
6,930 0.7865
6,873 0.7917
7,045 0.8165
7,019 0.8178
7,193 0.8425
6,847 0.8069
6,493 0.7682
6,182 0.7589
10 6,433 0.8033
11 6,100 0.7902
12 6,221 0.8219
2025 6,085 0.8115
)
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2025 31
) ( ) ) )
) ( ) ) )

2015 23 1,813 1,813 0.9972 0.9972
2016 25 1,278 1,278 0.9608 0.9608
2016 25 1,289 1,289 0.9696 0.9696
2017 23 1,300 1,300 0.9816 0.9816
2017 24 947 947 0.9776 0.9776
2018 23 749 749 0.9643 0.9643
10 2018 23 684 684 0.9403 0.9403
11 2019 23 644 644 0.9284 0.9284
12 2019 23 553 553 0.9452 0.9452
13 2020 23 521 521 0.9419 0.9419
14 2020 27 460 460 0.9607 0.9607
15 2021 25 306 306 0.9983 0.9983
16 2021 26 289 289 0.9735 0.9735
17 2022 24 272 272 0.9554 0.9554
18 2022 25 197 197 0.8867 0.8867
19 2023 23 198 198 0.8879 0.8879
20 2023 24 181 181 0.8800 0.8800
21 2024 23 168 168 0.9052 0.9052
22 2024 23 160 160 0.9104 0.9104
23 2025 23 141 141 0.9080 0.9080

2024 169 0.9071

166 0.9010

166 0.9030

163 0.8988

158 0.9013

159 0.9045

170 0.9144

170 0.9163

149 0.9189

10 140 0.9042

11 141 0.9074

12 140 0.9007

2025 142 0.9117

)
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2025 31
) ( ) ) )
) ( ) ) )

2015 23 6,328 6,328 1.2681 1.2681
2016 25 7,051 7,051 1.1725 1.1725
2016 25 5,861 5,861 1.0683 1.0683
2017 23 4,863 4,863 1.1658 1.1658
2017 24 4,105 4,105 1.1393 1.1393
2018 23 3,336 3,336 1.1349 1.1349
10 2018 23 2,752 2,752 1.1198 1.1198
11 2019 23 2,521 2,521 1.1070 1.1070
12 2019 23 2,384 2,384 1.1281 1.1281
13 2020 23 2,130 2,130 1.1559 1.1559
14 2020 27 1,968 1,968 1.1447 1.1447
15 2021 25 1,568 1,568 1.1711 1.1711
16 2021 26 1,456 1,456 1.2177 1.2177
17 2022 24 1,232 1,232 1.2323 1.2323
18 2022 25 986 986 1.3780 1.3780
19 2023 23 793 793 1.3319 1.3319
20 2023 24 862 862 1.4839 1.4839
21 2024 23 941 941 1.6433 1.6433
22 2024 23 940 940 1.7977 1.7977
23 2025 23 857 857 1.8392 1.8392

2024 941 1.6423

956 1.6725

883 1.6924

911 1.7542

903 1.7655

924 1.8279

923 1.7593

827 1.6839

815 1.6725

10 870 1.7785

11 842 1.7584

12 860 1.8389

2025 843 1.8244

)
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)
2015 24 2015 23 0.0240
2015 24 2016 25 0.0240
2016 26 2016 25 0.0240
2016 26 2017 23 0.0240
2017 24 2017 24 0.0240
2017 25 2018 23 0.0160
10 2018 24 2018 23 0.0120
11 2018 24 2019 23 0.0120
12 2019 24 2019 23 0.0120
13 2019 24 2020 23 0.0120
14 2020 24 2020 27 0.0120
15 2020 28 2021 25 0.0120
16 2021 26 2021 26 0.0120
17 2021 27 2022 24 0.0120
18 2022 25 2022 25 0.0120
19 2022 26 2023 23 0.0120
20 2023 24 2023 24 0.0120
21 2023 25 2024 23 0.0120
22 2024 24 2024 23 0.0120
23 2024 24 2025 23 0.0120
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)
2015 24 2015 23 0.0480
2015 24 2016 25 0.0480
2016 26 2016 25 0.0480
2016 26 2017 23 0.0480
2017 24 2017 24 0.0480
2017 25 2018 23 0.0320
10 2018 24 2018 23 0.0240
11 2018 24 2019 23 0.0240
12 2019 24 2019 23 0.0240
13 2019 24 2020 23 0.0240
14 2020 24 2020 27 0.0240
15 2020 28 2021 25 0.0240
16 2021 26 2021 26 0.0240
17 2021 27 2022 24 0.0240
18 2022 25 2022 25 0.0240
19 2022 26 2023 23 0.0240
20 2023 24 2023 24 0.0240
21 2023 25 2024 23 0.0240
22 2024 24 2024 23 0.0240
23 2024 24 2025 23 0.0240
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)
2015 24 2015 23 0.0000
2015 24 2016 25 0.0000
2016 26 2016 25 0.0000
2016 26 2017 23 0.0000
2017 24 2017 24 0.0000
2017 25 2018 23 0.0000
10 2018 24 2018 23 0.0000
11 2018 24 2019 23 0.0000
12 2019 24 2019 23 0.0000
13 2019 24 2020 23 0.0000
14 2020 24 2020 27 0.0000
15 2020 28 2021 25 0.0000
16 2021 26 2021 26 0.0000
17 2021 27 2022 24 0.0000
18 2022 25 2022 25 0.0000
19 2022 26 2023 23 0.0000
20 2023 24 2023 24 0.0000
21 2023 25 2024 23 0.0000
22 2024 24 2024 23 0.0000
23 2024 24 2025 23 0.0000
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)
2015 24 2015 23 0.0000
2015 24 2016 25 0.0000
2016 26 2016 25 0.0000
2016 26 2017 23 0.0000
2017 24 2017 24 0.0000
2017 25 2018 23 0.0000
10 2018 24 2018 23 0.0000
11 2018 24 2019 23 0.0000
12 2019 24 2019 23 0.0000
13 2019 24 2020 23 0.0000
14 2020 24 2020 27 0.0000
15 2020 28 2021 25 0.0000
16 2021 26 2021 26 0.0000
17 2021 27 2022 24 0.0000
18 2022 25 2022 25 0.0000
19 2022 26 2023 23 0.0000
20 2023 24 2023 24 0.0000
21 2023 25 2024 23 0.0000
22 2024 24 2024 23 0.0000
23 2024 24 2025 23 0.0000
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)
2015 24 2015 23 1.1
2015 24 2016 25 3.6
2016 26 2016 25 0.9
2016 26 2017 23 1.2
2017 24 2017 24 0.4
2017 25 2018 23 1.4
10 2018 24 2018 23 2.4
11 2018 24 2019 23 1.3
12 2019 24 2019 23 1.8
13 2019 24 2020 23 0.4
14 2020 24 2020 27 1.8
15 2020 28 2021 25 3.9
16 2021 26 2021 26 2.5
17 2021 27 2022 24 1.8
18 2022 25 2022 25 7.1
19 2022 26 2023 23 0.1
20 2023 24 2023 24 0.9
21 2023 25 2024 23 2.8
22 2024 24 2024 23 0.6
23 2024 24 2025 23 0.2
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)
2015 24 2015 23 5.8
2015 24 2016 25 7.4
2016 26 2016 25 8.8
2016 26 2017 23 8.7
2017 24 2017 24 2.3
2017 25 2018 23 0.4
10 2018 24 2018 23 1.4
11 2018 24 2019 23 1.1
12 2019 24 2019 23 1.9
13 2019 24 2020 23 2.3
14 2020 24 2020 27 1.1
15 2020 28 2021 25 2.3
16 2021 26 2021 26 3.9
17 2021 27 2022 24 1.3
18 2022 25 2022 25 11.7
19 2022 26 2023 23 3.0
20 2023 24 2023 24 11.2
21 2023 25 2024 23 10.6
22 2024 24 2024 23 9.3
23 2024 24 2025 23 2.1
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)
2015 24 2015 23 1.0
2015 24 2016 25 3.7
2016 26 2016 25 0.9
2016 26 2017 23 1.2
2017 24 2017 24 0.4
2017 25 2018 23 1.4
10 2018 24 2018 23 2.5
11 2018 24 2019 23 1.3
12 2019 24 2019 23 1.8
13 2019 24 2020 23 0.3
14 2020 24 2020 27 2.0
15 2020 28 2021 25 3.9
16 2021 26 2021 26 2.5
17 2021 27 2022 24 1.9
18 2022 25 2022 25 7.2
19 2022 26 2023 23 0.1
20 2023 24 2023 24 0.9
21 2023 25 2024 23 2.9
22 2024 24 2024 23 0.6
23 2024 24 2025 23 0.3
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)
2015 24 2015 23 6.0
2015 24 2016 25 7.5
2016 26 2016 25 8.9
2016 26 2017 23 9.1
2017 24 2017 24 2.3
2017 25 2018 23 0.4
10 2018 24 2018 23 1.3
11 2018 24 2019 23 1.1
12 2019 24 2019 23 1.9
13 2019 24 2020 23 2.5
14 2020 24 2020 27 1.0
15 2020 28 2021 25 2.3
16 2021 26 2021 26 4.0
17 2021 27 2022 24 1.2
18 2022 25 2022 25 11.8
19 2022 26 2023 23 3.3
20 2023 24 2023 24 11.4
21 2023 25 2024 23 10.7
22 2024 24 2024 23 9.4
23 2024 24 2025 23 2.3
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) ) )
2015 24 2015 23 1,100,406,851 756,277,209 4,012,271,378
2015 24 2016 25 783,862,556 1,349,722,840 3,446,411,094
2016 26 2016 25 1,814,827,057 450,620,728 4,810,617,423
2016 26 2017 23 198,513,864 1,046,436,021 3,962,695,266
2017 24 2017 24 52,233,825 945,900,703 3,069,028,388
2017 25 2018 23 14,755,072 1,150,487,823 1,933,295,637
10 2018 24 2018 23 7,282,440 405,253,946 1,535,324,131
11 2018 24 2019 23 6,205,836 163,379,288 1,378,150,679
12 2019 24 2019 23 18,230,721 87,309,968 1,309,071,432
13 2019 24 2020 23 4,631,761 78,817,723 1,234,885,470
14 2020 24 2020 27 13,088,680 148,884,955 1,099,089,195
15 2020 28 2021 25 3,790,537 57,767,894 1,045,111,838
16 2021 26 2021 26 15,106,906 69,693,169 990,525,575
17 2021 27 2022 24 4,214,511 65,356,865 929,383,221
18 2022 25 2022 25 3,711,198 19,870,412 913,224,007
19 2022 26 2023 23 28,634,758 29,294,649 912,564,116
20 2023 24 2023 24 32,193,073 41,669,763 903,087,426
21 2023 25 2024 23 12,525,789 61,072,095 854,541,120
22 2024 24 2024 23 11,136,721 41,735,579 823,942,262
23 2024 24 2025 23 7,148,545 64,002,862 767,087,945
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) ) )
2015 24 2015 23 20,529,936,895 5,444,414,702 30,239,299,541
2015 24 2016 25 20,793,370,853 5,545,088,292 45,487,582,102
2016 26 2016 25 6,576,881,726 6,785,459,736 45,279,004,092
2016 26 2017 23 2,321,003,178 10,024,750,907 37,575,256,363
2017 24 2017 24 1,188,284,141 5,768,202,208 32,995,338,296
2017 25 2018 23 507,194,737 7,983,903,237 25,518,629,796
10 2018 24 2018 23 294,614,950 4,177,377,577 21,635,867,169
11 2018 24 2019 23 250,039,497 2,388,862,077 19,497,044,589
12 2019 24 2019 23 245,473,685 2,308,328,539 17,434,189,735
13 2019 24 2020 23 194,958,360 1,862,786,510 15,766,361,585
14 2020 24 2020 27 177,152,938 1,020,380,674 14,923,133,849
15 2020 28 2021 25 175,724,150 1,200,711,429 13,898,146,570
16 2021 26 2021 26 155,958,062 1,370,895,557 12,683,209,075
17 2021 27 2022 24 162,555,567 1,051,799,637 11,793,965,005
18 2022 25 2022 25 166,053,242 1,272,877,775 10,687,140,472
19 2022 26 2023 23 185,141,941 1,186,552,504 9,685,729,909
20 2023 24 2023 24 174,078,520 577,402,919 9,282,405,510
21 2023 25 2024 23 254,164,258 675,593,157 8,860,976,611
22 2024 24 2024 23 107,696,068 467,254,780 8,501,417,899
23 2024 24 2025 23 79,646,205 1,030,774,429 7,550,289,675
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2015 24 2015 23 390,071,973 372,038,621 1,818,115,749
2015 24 2016 25 379,049,238 866,785,227 1,330,379,760
2016 26 2016 25 136,061,630 136,389,135 1,330,052,255
2016 26 2017 23 397,945,980 403,260,430 1,324,737,805
2017 24 2017 24 60,269,142 416,054,167 968,952,780
2017 25 2018 23 3,263,504 194,919,735 777,296,549
10 2018 24 2018 23 2,108,663 51,115,860 728,289,352
11 2018 24 2019 23 1,175,666 35,627,423 693,837,595
12 2019 24 2019 23 1,084,914 109,523,447 585,399,062
13 2019 24 2020 23 6,043,786 37,492,449 553,950,399
14 2020 24 2020 27 1,562,116 76,023,295 479,489,220
15 2020 28 2021 25 2,996,354 175,021,632 307,463,942
16 2021 26 2021 26 1,078,016 10,816,448 297,725,510
17 2021 27 2022 24 593,178 12,827,518 285,491,170
18 2022 25 2022 25 534,063 63,131,546 222,893,687
19 2022 26 2023 23 8,230,239 7,453,782 223,670,144
20 2023 24 2023 24 1,151,858 18,605,499 206,216,503
21 2023 25 2024 23 4,077,419 24,576,977 185,716,945
22 2024 24 2024 23 4,010,792 13,200,945 176,526,792
23 2024 24 2025 23 23,658,933 44,448,326 155,737,399
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2015 24 2015 23 2,187,885,392 1,350,037,863 4,990,906,036
2015 24 2016 25 2,347,116,322 1,323,680,259 6,014,342,099
2016 26 2016 25 335,824,870 863,160,116 5,487,006,853
2016 26 2017 23 175,700,488 1,490,838,655 4,171,868,686
2017 24 2017 24 133,646,096 701,949,370 3,603,565,412
2017 25 2018 23 132,108,411 795,492,054 2,940,181,769
10 2018 24 2018 23 13,661,478 495,459,639 2,458,383,608
11 2018 24 2019 23 12,323,388 193,311,447 2,277,395,549
12 2019 24 2019 23 7,864,731 171,555,587 2,113,704,693
13 2019 24 2020 23 6,483,744 277,083,714 1,843,104,723
14 2020 24 2020 27 5,844,224 129,588,736 1,719,360,211
15 2020 28 2021 25 5,001,573 384,853,848 1,339,507,936
16 2021 26 2021 26 4,161,032 147,290,861 1,196,378,107
17 2021 27 2022 24 3,073,340 199,533,007 999,918,440
18 2022 25 2022 25 3,606,530 287,398,297 716,126,673
19 2022 26 2023 23 14,025,662 134,308,842 595,843,493
20 2023 24 2023 24 43,175,880 57,679,862 581,339,511
21 2023 25 2024 23 37,505,670 46,102,258 572,742,923
22 2024 24 2024 23 25,648,756 75,117,853 523,273,826
23 2024 24 2025 23 8,044,981 64,950,015 466,368,792
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11,832,508 11,619,096
466,114,203 423,947,070
4,992,273
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10 56
482,982,448 435,590,108
482,982,448 435,590,108
1,047,417
5,304,912
1,647,884 1,534,175
8 8
10,369 10,068
622,144 604,139
18,820 18,275
7,604,137 3,214,082
7,604,137 3,214,082
823,942,262 767,087,945
348,563,951 334,711,919
399,254,417 391,246,979
475,378,311 432,376,026
475,378,311 432,376,026
482,982,448 435,590,108
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913

65,932 62,830
3,955,891 3,769,934
125,854 147,329
4,148,590 3,980,093
2,658,351 1,035,236
2,658,351 1,035,236
2,658,351 1,035,236
21,709 60,398
354,025,396 348,563,951
17,445,479 27,306,002
17,445,479 27,306,002
4,671,772 3,038,255
4,671,772 3,038,255
9,948,904 9,440,877
348,563,951 334,711,919
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6,018,580 5,416,828
83,851,613 85,872,117
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10,000 20 20
1,682,667 1,641,748
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6,169,264 5,599,028
82,870,024 83,892,919
381,986,992 388,865,484
471,026,280 478,357,431
828,600,582 798,570,296
10,000 5,684 5,990
10,000 20 20
1,657,201 1,597,140
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2024 23 2024 10 23
5,967,802 5,824,006
83,364,036 84,605,210
386,073,546 391,667,591
475,405,384 482,096,807
828,721,559 797,753,529
10,000 5,736 6,043
10,000 20 20
1,657,443 1,595,507
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83,842,601 81,950,151
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1,657,941 1,539,276
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6,062,756 5,452,321
83,977,905 81,873,249
390,691,830 383,585,759
480,732,491 470,911,329
822,884,297 766,515,560
10,000 5,842 6,143
10,000 20 20
1,645,768 1,533,031
2024 25 2024 12 24
2024 23 2025 23
5,934,514 5,276,227
84,734,896 82,223,958
394,967,787 387,504,927
485,637,197 475,005,112
823,942,262 767,087,945
10,000 5,894 6,192
10,000 20 20
1,647,884 1,534,175
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0.5770 0.5637
S.1.C.A.V.
10 93,567.025 2,632,040.41
Us$ 6.296 76,886.56

2,708,926.97

(423,947,070)

423,947,070

(423,947,070)

100.0 100.0
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237,296
144,600,120 115,432,179
6,914,189,391 6,101,156,484
128 565
7,058,789,639 6,216,826,524
7,058,789,639 6,216,826,524
34,005,671 30,201,158
5,168,104 375,784
156,430 144,909
9,385,814 8,694,470
201,075 199,384
48,917,094 39,615,705
48,917,094 39,615,705
8,501,417,899 7,550,289,675
1,491,545,354 1,373,078,856
2,895,726,948 2,820,224,922
7,009,872,545 6,177,210,819
7,009,872,545 6,177,210,819
7,058,789,639 6,216,826,524
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584,051,984 522,748,141
11,887 72,320
285,026,602 318,092,928
383,393,175 41,398,410
682,430,444 163,329,123
12,041
955,922 879,686
57,355,072 52,781,169
1,355,328 1,203,304
59,678,363 54,864,159
622,752,081 108,464,964
622,752,081 108,464,964
622,752,081 108,464,964
1,558,470 2,657,526
1,978,875,581 1,491,545,354
94,721,481 219,077,275
94,721,481 219,077,275
21,450,903 16,506,483
21,450,903 16,506,483
207,133,962 189,911,732
1,491,545,354 1,373,078,856
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8,860,976,611 8,501,417,899
107,696,068 79,646,205
467,254,780 1,030,774,429
8,501,417,899 7,550,289,675
1,491,545,354 1,373,078,856
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2024 26 2024 23
87,222,422 81,173,901
1,880,855,940 1,836,282,458
2,686,881,759 2,878,585,870
4,654,960,121 4,796,042,229
8,809,270,934 8,466,845,195
10,000 5,284 5,664
10,000 40 40
35,237,083 33,867,380

2024 27 2024 24

2024 25 2024 24
87,077,976 77,034,830
1,862,308,112 1,770,469,482
2,700,402,557 2,807,292,236
4,649,788,645 4,654,796,548
8,700,553,280 8,138,983,973
10,000 5,344 5,719
10,000 40 40
34,802,213 32,555,935

2024 26 2024 25

2024 23 2024 10 23
89,407,360 86,437,590
1,853,827,693 1,749,465,668
2,731,277,079 2,805,965,267
4,674,512,132 4,641,868,525
8,644,218,109 8,021,336,450
10,000 5,407 5,786
10,000 40 40
34,576,872 32,085,345
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2024 23 2025 23
2024 24 2024 10 24
2024 23 2024 11 25
93,028,101 80,063,586
1,846,088,482 1,691,450,924
2,763,283,414 2,755,395,354
4,702,399,997 4,526,909,864
8,587,275,941 7,737,806,882
10,000 5,475 5,850
10,000 40 40
34,349,103 30,951,227
2024 24 2024 11 26
2024 24 2024 12 23
92,929,638 76,910,380
1,839,852,055 1,656,682,936
2,802,914,561 2,737,514,292
4,735,696,254 4,471,107,608
8,540,755,194 7,562,671,789
10,000 5,544 5,912
10,000 40 40
34,163,020 30,250,687
2024 25 2024 12 24
2024 23 2025 23
88,219,266 75,870,623
1,838,392,408 1,659,031,403
2,841,513,353 2,774,555,457
4,768,125,027 4,509,457 ,483
8,501,417,899 7,550,289,675
10,000 5,608 5,972
10,000 40 40
34,005,671 30,201,158
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2024 23 2025 23

0.8246 0.8181

S.1.C.A.V.

10 1,341,247.530 37,729,293.01

Us$ 102.828 1,255,732.45

38,985,025.46

(6,101,156,484)

6,101,156,484

(6,101,156,484)

100.0 100.0
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22 23
2024 23 2025 23

9,870
5,427,340 4,801,128
156,817,445 138,256,970

1,680,900
4 23
163,925,689 143,067,991
163,925,689 143,067,991
341,542

1,787,131

24,087
22,324 20,909
1,339,422 1,254,299
40,477 37,904
3,213,441 1,654,654
3,213,441 1,654,654
176,526,792 155,737,399
15,814,544 14,324,062
171,905,637 143,645,872
160,712,248 141,413,337
160,712,248 141,413,337
163,925,689 143,067,991
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22 23
2024 24 2024 24
2024 23 2025 23

13,825,494 12,358,497

477 3,364

6,895,296 7,254,650
4,644,778 3,937,678
2,285,897 1,169,533

271

22,324 20,909
1,339,422 1,254,299
46,715 78,756
1,408,732 1,353,964
877,165 184,431
877,165 184,431
877,165 184,431

41,716 262,226
17,604,169 15,814,544
1,251,671 3,966,410
1,251,671 3,966,410
380,927 2,029,271
380,927 2,029,271
15,814,544 14,324,062
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22 23
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185,716,945 176,526,792
4,010,792 23,658,933
13,200,945 44,448,326
176,526,792 155,737,399
15,814,544 14,324,062
22 23
2024 24 2024 24
2024 23 2025 23
12,112,012 10,582,146
42,464,223 56,138,513
159,793,625 133,063,726
214,369,860 199,784,385
176,526,792 155,737,399
10,000 12,143 12,828
10,000
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157,690,900

156,010,000

1,680,900

138,450,754

138,792,296

341,542

157,690,900
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1,680,900

138,450,754

138,792,296

341,542
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22 23
2024 23 2025 23

0.9104 0.9080

S.1.C.A.V.

10 30,691.598 863,354.65

Us$ 1.644 20,076.47

883,431.12

(138, 256,970)

138,256,970

(138,256,970)

100.0 100.0

89/159



EDINETOOOO
OO000O00o0oOO00o0Do00DOo00oo0onoOO(EL2457)
Ooooooooooooooooooad

22 23
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25,232
22,246,518 12,274,156
926,297,188 838,023,550
15,650,000
19 60
948,543,725 865,972,998
948,543,725 865,972,998
5,360
6,824 768,964
125,013 118,722
7,500,470 7,123,259
226,954 215,538
7,859,261 8,231,843
7,859,261 8,231,843
523,273,826 466,368,792
417,410,638 391,372,363
641,659,874 625,854,228
940,684,464 857,741,155
940,684,464 857,741,155
948,543,725 865,972,998
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77,376,072 72,986,202
1,893 10,834
37,934,866 44,092,158
48,827,064 5,127,642
88,270,163 23,777,236
2,067
125,013 118,722
7,500,470 7,123,259
233,146 225,971
7,860,696 7,467,952
80,409,467 16,309,284
80,409,467 16,309,284
80,409,467 16,309,284
3,179,355 3,481,488
368,454,349 417,410,638
20,067,364 5,950,799
20,067,364 5,950,799
48,341,187 51,779,846
48,341,187 51,779,846
417,410,638 391,372,363
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25,648,756 8,044,981
75,117,853 64,950,015
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68,002,734 63,174,802
230,106,790 214,544,474
573,657,140 562,679,426
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10,000 16,659 18,020
10,000
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S.1.C.A.V.

10 184,301.517 5,184,401.67

uss 13.952 170,381.40

5,354,783.07

(838,023,550)

838,023,550

(838,023,550)

100.0 100.0
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S.1.C.A.V.

1X0

2023 11 30
( )

395,061,896
11,468,778

210,781

17,684,666

12,841,425
785,684
5,198,651
16,122,906
24,818,489
22,207
50,933
2,578,673
229,711

22
487,074,822

981
4,960,000

9,204,355
465,150

13,162,566

11,669,374
2,821,258
24,581,843
69,145,519
187,490
164,519
9,477
188,837
59,098
132,987
6,903
80,060
11,253
42,223
156,521
137,050,414
350,024,408
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2023 11 30

38.96
990,000 Banco do Brasil SA USD 6.250 Perp. 953,310 0.27
224,027 Easy Tactic Ltd. USD 7.500 11/07/2028 8,961 0.00
270,000 Yuzhou Group Holdings Co. Ltd. usb 5.375 Perp. 4,050 0.00
200,000 Zhenro Properties Group Ltd. usb 7.100 10/09/2024 3,500 0.00
7,550 0.00
80,000 Ecopetrol SA usD 8.625 19/01/2029 82,936 0.03
50,000 Ecopetrol SA usD 6.875 29/04/2030 47,279 0.01
210,000 Ecopetrol SA usD 8.875 13/01/2033 216,300 0.06
346,515 0.10
281,000 Altice France SA USD 5.500 15/01/2028 215,755 0.06
400,000 Hungary Government International Bond UsD 6.125 22/05/2028 407,700 0.12
250,000 Reliance Industries Ltd. usb 3.625 12/01/2052 168,691 0.05
200,000 ReNew Pvt Ltd. usD 5.875 05/03/2027 187,351 0.05
356,042 0.10
210,000 AIB Group PLC EUR 6.250 Perp. 223,621 0.06
289,000 Motion Bondco DAC usb 6.625 15/11/2027 261,166 0.08
484,787 0.14
530,000 Ivory Coast Government International Bond EUR 4.875 30/01/2032 469,769 0.13
3,942,650,000 Japan Treasury Discount Bill-Series 1179 JPY 0.000 04/12/2023 26,576,677 7.59
5,492,650,000 Japan Treasury Discount Bill-Series 1187 JPY 0.000 15/01/2024 37,034,938 10.58
3,941,150,000 Japan Treasury Discount Bill-Series 1194 JPY 0.000  19/02/2024 26,577,192 7.60
90,188,807 25.77
300,000 Galaxy Pipeline Assets Bidco Ltd. usb 2.625 31/03/2036 239,625 0.07
1,278,374 Galaxy Pipeline Assets Bidco Ltd. usb 2.940 30/09/2040 1,011,514 0.29
1,251,139 0.36
162,295 ARD Finance SA EUR 5.000 30/06/2027 93,943 0.03
611,214 ARD Finance SA usb 6.500 30/06/2027 321,413 0.09
415,356 0.12
470,000 Banco Mercantil del Norte SA Usb  5.875 Perp. 422,072 0.12
200,000 Mexico City Airport Trust usb 5.500 31/10/2046 156,657 0.04
431,000 Mexico City Airport Trust usb 5.500 31/07/2047 337,255 0.10
915,984 0.26
363,000 AerCap Holdings NV usD 5.875 10/10/2079 351,268 0.10
185,000 Greenko Dutch BV usD 3.850 29/03/2026 169,223 0.05
900,000 Heimstaden Bostad Treasury BV EUR 1.375 03/03/2027 747,236 0.21
640,000 Prosus NV usD 3.680 21/01/2030 539,200 0.16
299,000 Trivium Packaging Finance BV usb 5.500 15/08/2026 287,997 0.08
263,000 Trivium Packaging Finance BV Usb 8.500 15/08/2027 239,701 0.07
2,334,625 0.67
980,000 Oman Government International Bond UsD 4.750 15/06/2026 957,950 0.27
1,160,000 Romania Government International Bond EUR 3.624 26/05/2030 1,114,382 0.32
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200,000 African Export-Import Bank usb 2.634 17/05/2026 182,620 0.05
1,190,000 African Export-Import Bank usb 3.798 17/05/2031 968,910 0.28
1,151,530 0.33

150,000 DP World Ltd. USD 6.850 02/07/2037 158,812 0.05
919,000 Virgin Media Secured Finance PLC usb 5.500 15/05/2029 866,442 0.25
325,000 Virgin Money UK PLC GBP 9.250 Perp. 410,702 0.11
1,277,144 0.36
443,000 B&G Foods, Inc. usD 5.250 01/04/2025 435,190 0.12
182,000 B&G Foods, Inc. UsD 5.250 15/09/2027 158,791 0.05
3,510,000 Bank of America Corp. usD 5.819 15/09/2029 3,544,503 1.01
386,000 Buckeye Partners LP usD 4.350 15/10/2024 377,909 0.11
700,000 Buckeye Partners LP usb 3.950 01/12/2026 662,732 0.19
1,740,000 Citigroup, Inc. UsD 4.658 24/05/2028 1,699,528 0.49
1,145,000 Crown Americas LLC usD 5.250 01/04/2030 1,084,739 0.31
398,000 Encompass Health Corp. usD 4.500 01/02/2028 373,670 0.11
489,000 Global Partners LP / GLP Finance Corp. usb 7.000 01/08/2027 474,609 0.14
708,000 Hilton Domestic Operating Co., Inc. usb 4.875 15/01/2030 668,345 0.19
272,417 iHeartCommunications, Inc. usb 8.375 01/05/2027 191,436 0.06
1,205,000 J M Smucker Co. UsD 6.200 15/11/2033 1,257,008 0.36
1,705,000 JPMorgan Chase & Co. usD 6.087 23/10/2029 1,755,161 0.50
415,000 Lamar Media Corp. usD 3.625 15/01/2031 355,464 0.10
910,000 MGM Resorts International Usb 4.750 15/10/2028 842,387 0.24
3,510,000 Morgan Stanley UsD 5.449 20/07/2029 3,497,294 1.00
834,000 MPT Operating Partnership LP / MPT Finance Corp. usb 4.625 01/08/2029 598,770 0.17
159,000 Navient Corp. usD 6.750 25/06/2025 160,528 0.05
405,000 Navient Corp. usD 5.500 15/03/2029 356,384 0.10
525,000 Navient Corp. usD 9.375 25/07/2030 539,007 0.15
370,000 Newell Brands, Inc. usD 6.375 15/09/2027 364,043 0.10
735,000 Newell Brands, Inc. usD 6.625 15/09/2029 721,123 0.21
425,000 OneMain Finance Corp. usb 3.875 15/09/2028 365,449 0.10
900,000 OneMain Finance Corp. usb 4.000 15/09/2030 734,895 0.21
616,000 Penske Automotive Group, Inc. usD 3.500 01/09/2025 594,027 0.17
1,185,000 RTX Corp. UsD 6.100 15/03/2034 1,242,769 0.36
390,000 Sunoco LP / Sunoco Finance Corp.-Series Wl usb 4.500 15/05/2029 356,515 0.10
547,000 Tenet Healthcare Corp. usD 6.125 01/10/2028 532,493 0.15
125,000 TransDigm, Inc. usb 5.500 15/11/2027 120,666 0.03
405,000 Twilio, Inc. usD 3.625 15/03/2029 358,656 0.10
391,000 United Rentals North America, Inc. usb 3.875 15/02/2031 343,009 0.10
USA Compression Partners LP / USA Compression
220,000 Finance Corp. UsD 6.875 01/04/2026 219,197 0.06
24,986,297 7.14
98,220,000 Petroleos de Venezuela SA Ush 6.000 28/10/2022 8,348,700 2.39
201,330,335 136,351,115 38.96
2.57
Goldman Sachs US$ Treasury Liquid Reserves Fund (X
9,008,529 Distribution Class) 9,008,529 2.57
9,008,529 9,008,529 2.57
210,338,864 145,359,644 41.53
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15.26
675,000 Benteler International AG USD 10.500 15/05/2028 699,489 0.20
2,090,000 GFL Environmental, Inc. UsD 3.500 01/09/2028 1,872,745 0.53
1,235,000 Open Text Corp. usb 3.875 01/12/2029 1,082,749 0.31
2,955,494 0.84
1,564,219 Global Aircraft Leasing Co. Ltd. Usb 6.500 15/09/2024 1,459,103 0.41
330,000 Seagate HDD Cayman UsD 8.250 15/12/2029 351,599 0.10
360,000 Transocean, Inc. Ush 11.500 30/01/2027 374,875 0.11
2,185,577 0.62
785,000 Jazz Securities DAC Usb 4.375 15/01/2029 710,221 0.20
1,158,000 Camelot Finance SA USD 4.500 01/11/2026 1,102,567 0.32
848,000 Alcoa Nederland Holding BV usD 5.500 15/12/2027 820,686 0.24
360,000 Sensata Technologies BV usb 4.000 15/04/2029 323,121 0.09
1,143,807 0.33
415,000 Ardagh Metal_Packgglng Finance USA LLC / Ardagh USD 3,250 01/09/2028 358,631 0.10

Metal Packaging Finance PLC
479,000 Titan Acquisition Ltd. / Titan Co-Borrower LLC usb 7.750 15/04/2026 474,895 0.14
833,526 0.24
255,000 UBS Group AG UsD 9.250 Perp. 266,753 0.08
885,000 Acrisure LLC / Acrisure Finance, Inc. usb 7.000 15/11/2025 874,707 0.25
1,185,000 ADT Security Corp. UsD 4.125 01/08/2029 1,055,326 0.30
460,000 Aégiigzuzgldlngs Intermediate LLC / Alliant Holdings USD 6.750 15/10/2027 441,687 0.13
Allied Universal Holdco LLC / Allied Universal

523,000 Finance Corp. usD 6.625 15/07/2026 508,591 0.14
400,000 Asbury Automotive Group, Inc. Usb 4.625 15/11/2029 360,468 0.10
378,000 Berry Global, Inc. usD 4.500 15/02/2026 363,458 0.10
679,000 Calpine Corp. usD 4.625 01/02/2029 616,247 0.18
1,215,000 Carrier Global Corp. usb 5.900 15/03/2034 1,251,231 0.36
554,000 Castle US Holding Corp. UsD 9.500 15/02/2028 270,934 0.08
370,000 CCO Holdings LLC / CCO Holdings Capital Corp. usD 6.375 01/09/2029 357,716 0.10
863,000 CCO Holdings LLC / CCO Holdings Capital Corp. usb 4.250 01/02/2031 721,960 0.21
805,000 Charles River Laboratories International, Inc. usb 3.750 15/03/2029 717,529 0.20
395,000 Chemours Co. UsD 5.750 15/11/2028 357,795 0.10
335,000 Civitas Resources, Inc. usD 8.375 01/07/2028 343,924 0.10
395,000 Clarivate Science Holdings Corp. usb 3.875 01/07/2028 355,646 0.10
395,000 Dycom Industries, Inc. usb 4.500 15/04/2029 357,669 0.10
370,000 Entegris Escrow Corp. usb 5.950 15/06/2030 358,179 0.10
405,000 Go Daddy Operating Co. LLC / GD Finance Co., Inc. usb 3.500 01/03/2029 357,688 0.10
221,000 Group 1 Automotive, Inc. usb 4.000 15/08/2028 199,092 0.06
785,000 Herc Holdings, Inc. usD 5.500 15/07/2027 767,675 0.22
100,000 Hilton Domestic Operating Co., Inc. usD 5.375 01/05/2025 99,574 0.03
548,000 iHeartCommunications, Inc. usb 5.250 15/08/2027 419,450 0.12
385,000 Imola Merger Corp. usb 4.750 15/05/2029 349,980 0.10
1,220,000 Ingevity Corp. usD 3.875 01/11/2028 1,046,870 0.30
355,000 Iron Mountain, Inc. usD 7.000 15/02/2029 358,561 0.10
445,000 KBR, Inc. usD 4.750 30/09/2028 398,716 0.11
170,000 LABL, Inc. usD 6.750 15/07/2026 162,903 0.05
177,000 LABL, Inc. UsD  10.500 15/07/2027 160,530 0.05
1,200,000 Lamb Weston Holdings, Inc. usb 4.125 31/01/2030 1,076,100 0.31
325,000 LCM Investments Holdings Il LLC UsD 4.875 01/05/2029 283,858 0.08
410,000 Lithia Motors, Inc. usD 3.875 01/06/2029 361,546 0.10
896,000 Match Group Holdings 11 LLC usD 4.625 01/06/2028 837,079 0.24
1,143,000 Midcap Financial lIssuer Trust usb 6.500 01/05/2028 1,000,628 0.29
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320,000 Nabors Industries, Inc. usb 9.125 31/01/2030 323,174 0.09
1,190,000 News Corp. usb 3.875 15/05/2029 1,061,361 0.30
487,000 Nexstar Media, Inc. usD 5.625 15/07/2027 462,236 0.13
420,000 NRG Energy, Inc. usD 3.375 15/02/2029 359,562 0.10
785,000 Organon & Co. / Organon Foreign Debt Co-lssuer BV usb 4.125 30/04/2028 700,251 0.20
255,000 gg::ront Media Capital LLC / Outfront Media Capital USD 5.000 15/08/2027 240,618 0.07
650,000 Performance Food Group, Inc. usb 5.500 15/10/2027 630,962 0.18
615,000 Rand Parent LLC usb 8.500 15/02/2030 580,794 0.17
420,000 ROBLOX Corp. usD 3.875 01/05/2030 362,237 0.10
607,000 Scripps Escrow, Inc. usb 5.875 15/07/2027 513,085 0.15
1,070,000 Sealed Air Corp. / Sealed Air Corp. US usb 6.125 01/02/2028 1,061,087 0.30
820,000 Sensata Technologies, Inc. usb 4.375 15/02/2030 733,982 0.21
1,195,000 Sirius XM Radio, Inc. usD 4.000 15/07/2028 1,069,716 0.31
410,000 Sonic Automotive, Inc. usb 4.625 15/11/2029 361,985 0.10
385,000 Starwood Property Trust, Inc. usb 4.375 15/01/2027 355,166 0.10
6,350,000 State of Illinois usb 5.100 01/06/2033 6,112,981 1.75
2,275,714 State of Illinois usb 7.350 01/07/2035 2,406,844 0.69
400,000 Stericycle, Inc. usb 3.875 15/01/2029 355,252 0.10
195,000 gngft Materials LLC / Summit Materials Finance USD 6.500 15/03/2027 193,949 0.06
262,000 ggTZ!t Materials LLC / Summit Materials Finance USD 5250 15/01/2029 244,926 0.07
605,000 TransDigm, Inc. usb 6.750 15/08/2028 607,202 0.17
30,000 TransDigm, Inc. usb 7.125 01/12/2031 30,659 0.01
410,000 Travel & Leisure Co. usD 4.500 01/12/2029 355,015 0.10
815,000 TTM Technologies, Inc. usb 4.000 01/03/2029 724,967 0.21
758,000 USI, Inc. usb 6.875 01/05/2025 753,990 0.22
1,025,000 Venture Global LNG, Inc. usb 9.500 01/02/2029 1,058,200 0.30
1,255,000 Veralto Corp. usb 5.450 18/09/2033 1,249,641 0.36
795,000 Vistra Operations Co. LLC usb 4.375 01/05/2029 720,524 0.21
964,000 Waste Pro USA, Inc. usb 5.500 15/02/2026 910,778 0.26
1,205,000 WMG Acquisition Corp. usb 3.750 01/12/2029 1,063,822 0.30
695,000 ZF North America Capital, Inc. usD 6.875 14/04/2028 707,524 0.20
43,505,807 12.43
54,253,827 53,403,241 15.26

25.50
491 Federal Home Loan Mortgage Corp. (FHLMC) usb 6.319 01/09/2033 493 0.00
580,000 Federal Home Loan Mortgage Corp. (FHLMC) usb 7.365 25/12/2033 574,504 0.16
811 Federal Home Loan Mortgage Corp. (FHLMC) usb 4.690 01/11/2034 819 0.00
638 Federal Home Loan Mortgage Corp. (FHLMC) usb 4.483 01/02/2035 642 0.00
12,473 Federal Home Loan Mortgage Corp. (FHLMC) usb 5.421 01/06/2035 12,545 0.00
4,163 Federal Home Loan Mortgage Corp. (FHLMC) usD 4.313 01/05/2036 4,205 0.00
21,974 Federal Home Loan Mortgage Corp. (FHLMC) usb 5.789 15/10/2036 21,516 0.01
14,207 Federal Home Loan Mortgage Corp. (FHLMC) usb 5.839 15/12/2036 13,925 0.00
49,364 Federal Home Loan Mortgage Corp. (FHLMC) usb 6.039 15/09/2037 48,669 0.01
6,505 Federal Home Loan Mortgage Corp. (FHLMC) usD 6.289 15/06/2039 6,484 0.00
48,269 Federal Home Loan Mortgage Corp. (FHLMC) usb 5.805 15/03/2041 47,828 0.01
400,000 Federal Home Loan Mortgage Corp. (FHLMC) usb 8.815 25/03/2042 415,071 0.12
2,745,756 Federal Home Loan Mortgage Corp. (FHLMC) usD 0.561 15/09/2043 236,647 0.07
1,076,202 Federal Home Loan Mortgage Corp. (FHLMC) usb 0.665 15/05/2045 102,936 0.03
2,669,916 Federal Home Loan Mortgage Corp. (FHLMC) usb 0.565 15/05/2046 262,911 0.08
2,447,065 Federal Home Loan Mortgage Corp. (FHLMC) usb 4.500 01/03/2050 2,334,186 0.67
505,132 Federal Home Loan Mortgage Corp. (FHLMC) usD 4.500 01/05/2050 479,117 0.14
1,096,043 Federal Home Loan Mortgage Corp. (FHLMC) Usb 11.185 25/07/2050 1,211,844 0.35
742,591 Federal Home Loan Mortgage Corp. (FHLMC) usb 3.000 25/08/2050 121,056 0.03
1,322,845 Federal Home Loan Mortgage Corp. (FHLMC) usD 4.000 25/09/2050 262,280 0.08
1,112,522 Federal Home Loan Mortgage Corp. (FHLMC) UsDh  10.685 25/09/2050 1,206,971 0.35
1,723,000 Federal Home Loan Mortgage Corp. (FHLMC) usb 10.121 25/10/2050 1,878,852 0.54
256,314 Federal Home Loan Mortgage Corp. (FHLMC) usb 7.921 25/11/2050 261,145 0.07
850,000 Federal Home Loan Mortgage Corp. (FHLMC) UsD  10.971 25/12/2050 902,090 0.26
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263,304 Federal Home Loan Mortgage Corp. (FHLMC) usb 7.115 25/01/2051 264,744 0.08
936,147 Federal Home Loan Mortgage Corp. (FHLMC) usD 6.000 01/01/2053 949,899 0.27
1,000,000 Federal Home Loan Mortgage Corp. (FHLMC) TBA usb 3.500 13/12/2052 876,680 0.25
13,000,000 Federal Home Loan Mortgage Corp. (FHLMC) TBA usb 2.500 13/12/2053 10,530,508 3.01
5,000,000 Federal Home Loan Mortgage Corp. (FHLMC) TBA usb 3.000 13/12/2053 4,216,797 1.21
1,721 Federal National Mortgage Association (FNMA) usD 3.964 01/02/2033 1,734 0.00
14,608 Federal National Mortgage Association (FNMA) usb 5.707 01/07/2033 14,774 0.00
5,936 Federal National Mortgage Association (FNMA) usb 5.287 01/04/2034 6,054 0.00
11,125 Federal National Mortgage Association (FNMA) usD 5.806 01/09/2034 11,247 0.00
10,989 Federal National Mortgage Association (FNMA) usb 5.524 01/10/2034 11,102 0.00
84,481 Federal National Mortgage Association (FNVMA) usb 5.538 01/11/2034 85,478 0.02
589 Federal National Mortgage Association (FNMA) usb 5.765 01/11/2034 595 0.00

743 Federal National Mortgage Association (FNMA) USD  4.437 01/02/2035 751 0.00

1,063 Federal National Mortgage Association (FNMA) usb 4.200 01/04/2035 1,077 0.00

897 Federal National Mortgage Association (FNMA) usb 4.536 01/04/2035 910 0.00

4,377 Federal National Mortgage Association (FNMA) usD 4.234 01/05/2035 4,407 0.00
6,833 Federal National Mortgage Association (FNMA) usb 4.656 01/06/2035 6,839 0.00

971 Federal National Mortgage Association (FNMA) usb 5.367 01/06/2035 984 0.00

5,479 Federal National Mortgage Association (FNMA) usb 6.000 01/08/2035 5,557 0.00
4,658 Federal National Mortgage Association (FNMA) usD 5.269 01/09/2035 4,702 0.00
40,840 Federal National Mortgage Association (FNMA) usb 5.835 25/06/2036 40,089 0.01
49,467 Federal National Mortgage Association (FNMA) usb 5.835 25/08/2036 48,678 0.01
53,286 Federal National Mortgage Association (FNMA) usD 5.835 25/08/2036 52,298 0.02
31,954 Federal National Mortgage Association (FNVMA) usb 5.885 25/08/2037 31,446 0.01
6,303 Federal National Mortgage Association (FNMA) usb 6.535 25/10/2039 6,343 0.00
2,972 Federal National Mortgage Association (FNMA) usb 4.500 01/12/2040 2,849 0.00
1,222,343 Federal National Mortgage Association (FNMA) usb 1.015 25/10/2041 114,964 0.03
854,542 Federal National Mortgage Association (FNMA) usb 0.515 25/02/2042 71,205 0.02
1,951,661 Federal National Mortgage Association (FNMA) usb 1.235 25/07/2042 168,035 0.05
5,990 Federal National Mortgage Association (FNMA) usD 4.500 01/11/2043 5,762 0.00
2,423,609 Federal National Mortgage Association (FNMA) usb 0.715 25/02/2046 246,975 0.07
289,978 Federal National Mortgage Association (FNMA) usb 0.721 25/01/2048 27,809 0.01
726,359 Federal National Mortgage Association (FNMA) usb 4.500 01/06/2048 691,758 0.20
474,955 Federal National Mortgage Association (FNMA) USD  4.500 01/11/2048 451,588 0.13
457,610 Federal National Mortgage Association (FNMA) usb 4.500 01/02/2049 434,668 0.12
1,268,020 Federal National Mortgage Association (FNMA) usb 4.500 01/04/2049 1,205,636 0.34
694,971 Federal National Mortgage Association (FNMA) usD 5.000 01/04/2049 680,415 0.19
425,997 Federal National Mortgage Association (FNMA) usb 4.500 01/06/2049 406,302 0.12
1,145,421 Federal National Mortgage Association (FNMA) usb 4.000 25/07/2050 230,518 0.07
1,228,532 Federal National Mortgage Association (FNMA) usb 4.000 25/09/2050 243,581 0.07
942,193 Federal National Mortgage Association (FNMA) usD 6.000 01/04/2053 955,150 0.27
7,920,545 Federal National Mortgage Association (FNMA) usb 6.500 01/09/2053 8,071,321 2.31
850,539 Government National Mortgage Association (GNMA) usb 0.234 20/03/2040 57,069 0.02
735,529 Government National Mortgage Association (GNMA) usD 4.500 16/12/2042 40,369 0.01
1,451,168 Government National Mortgage Association (GNMA) usb 0.696 20/07/2043 120,206 0.03
2,397,784 Government National Mortgage Association (GNMA) usb 0.646 20/10/2043 107,845 0.03
1,086,290 Government National Mortgage Association (GNMA) usb 4.000 20/08/2044 149,850 0.04
521,893 Government National Mortgage Association (GNMA) usD 4.000 20/06/2045 67,602 0.02
1,344,938 Government National Mortgage Association (GNMA) usD 0.754 20/08/2045 128,676 0.04
3,571,007 Government National Mortgage Association (GNMA) usb 4.000 20/08/2045 554,314 0.16
962,178 Government National Mortgage Association (GNMA) usD 4.500 16/09/2045 177,822 0.05
463,030 Government National Mortgage Association (GNMA) usb 0.246 20/09/2045 33,175 0.01
588,351 Government National Mortgage Association (GNMA) usb 0.246 20/09/2045 42,339 0.01
1,662,832 Government National Mortgage Association (GNMA) usb 0.274 20/09/2045 131,342 0.04
774,070 Government National Mortgage Association (GNMA) usD 0.746 20/09/2045 72,404 0.02
1,822,728 Government National Mortgage Association (GNMA) usb 0.246 20/10/2045 121,887 0.04
2,524,632 Government National Mortgage Association (GNVA) usb 4.000 20/10/2045 410,883 0.12
1,861,835 Government National Mortgage Association (GNMA) usb 0.746 20/11/2045 170,676 0.05
3,215,908 Government National Mortgage Association (GNMA) usb 0.746 20/11/2045 308,660 0.09
2,198,918 Government National Mortgage Association (GNMA) usb 0.796 20/11/2045 200,892 0.06
2,090,607 Government National Mortgage Association (GNMA) usb 0.196 20/01/2046 137,654 0.04
327,371 Government National Mortgage Association (GNMA) usD 0.206 20/07/2047 24,440 0.01
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794,152 Government National Mortgage Association (GNMA) usb 0.746 20/05/2048 75,656 0.02
945,634 Government National Mortgage Association (GNMA) usD 4.000 20/05/2048 882,759 0.25
907,764 Government National Mortgage Association (GNVMA) usb 4.000 20/07/2048 847,150 0.24
599,399 Government National Mortgage Association (GNMA) usb 0.746 20/09/2048 54,613 0.02
930,248 Government National Mortgage Association (GNMA) usb 0.754 20/09/2048 86,146 0.02
839,615 Government National Mortgage Association (GNMA) usb 0.754 20/09/2048 78,403 0.02
917,613 Government National Mortgage Association (GNMA) usb 4.000 20/09/2048 856,501 0.24
1,019,935 Government National Mortgage Association (GNMA) usb 0.696 20/10/2048 90,082 0.03
184,618 Government National Mortgage Association (GNMA) usD 5.000 20/10/2048 181,845 0.05
3,053,612 Government National Mortgage Association (GNMA) usb 5.000 20/12/2048 3,014,979 0.86
998,396 Government National Mortgage Association (GNMA) usb 0.696 20/01/2049 86,060 0.02
1,136,196 Government National Mortgage Association (GNMA) usb 4.500 20/01/2049 1,090,154 0.31
2,885,032 Government National Mortgage Association (GNVWA) usD 0.000 20/02/2049 67,112 0.02
764,449 Government National Mortgage Association (GNMA) usb 5.000 20/03/2049 753,842 0.22
60,324 Government National Mortgage Association (GNMA) usb 5.000 20/06/2049 59,485 0.02
2,103,469 Government National Mortgage Association (GNMA) usD 4.000 20/12/2049 401,295 0.11
184,551 Government National Mortgage Association (GNVMA) usb 5.000 20/12/2049 182,585 0.05
708,943 Government National Mortgage Association (GNMA) usb 0.604 20/02/2050 68,631 0.02
1,243,592 Government National Mortgage Association (GNMA) usb 3.000 20/03/2050 1,086,660 0.31
721,567 Government National Mortgage Association (GNMA) usD 3.500 20/04/2050 131,857 0.04
3,508,633 Government National Mortgage Association (GNMA) usb 5.000 20/05/2050 720,688 0.21
1,254,035 Government National Mortgage Association (GNMA) usb 4.000 20/06/2050 236,380 0.07
762,635 Government National Mortgage Association (GNMA) usD 2.500 20/09/2051 628,566 0.18
907,915 Government National Mortgage Association (GNVMA) usb 2.500 20/10/2051 751,994 0.22
1,132,956 Government National Mortgage Association (GNMA) usb 2.500 20/11/2051 936,971 0.27
925,509 Government National Mortgage Association (GNMA) usb 2.500 20/12/2051 768,302 0.22
649,521 Government National Mortgage Association (GNMA) usD 2.500 20/12/2051 537,164 0.15
972,067 Government National Mortgage Association (GNMA) usb 2.500 20/12/2051 800,572 0.23
966,507 Government National Mortgage Association (GNMA) usb 2.500 20/12/2051 795,993 0.23
974,049 Government National Mortgage Association (GNMA) usD 2.500 20/01/2052 802,205 0.23
6,000,000 Government National Mortgage Association (GNMA) TBA usb 3.000 20/12/2053 5,192,697 1.48
1,000,000 Government National Mortgage Association (GNMA) TBA usb 6.000 20/12/2053 1,006,728 0.29
21,000,000 Government National Mortgage Association (GNMA) TBA usb 6.500 20/12/2053 21,329,765 6.09
89,250,910 25.50
92,466,340 89,250,910 25.50

28.88
3,100,000 OHA Credit Funding 14 Ltd. 2023-14A Class A usb 6.976 20/04/2036 3,109,003 0.89
1,200,000 OHA Credit Funding 14 Ltd. 2023-14A Class D usb 9.976 20/04/2036 1,205,041 0.34
3,300,000 RR 25 Ltd. 2023-25A Class Al usb 6.543 15/04/2036 3,306,316 0.95
7,620,360 2.18
1,300,000 Bain Capital Credit CLO Ltd. 2021-1A Class A usb 6.632 18/04/2034 1,291,529 0.37
5,400,000 Barings CLO Ltd. 2016-2A Class AR2 usb 6.747 20/01/2032 5,392,834 1.54
1,350,000 CQS US CLO Ltd. 2021-1A Class A usb 6.808 20/01/2035 1,335,793 0.38
1,300,000 CQS US CLO Ltd. 2021-1A Class D1 usb 9.138 20/01/2035 1,243,912 0.35
3,900,000 Dryden 57 CLO Ltd. 2018-57A Class B usb 6.991 15/05/2031 3,823,244 1.09
1,900,000 Dryden 57 CLO Ltd. 2018-57A Class C usb 7.341 15/05/2031 1,839,213 0.53
1,013,288 MF1 Ltd. 2021-FL6 Class A usb 6.545 16/07/2036 999,511 0.29
1,400,000 gizzzrg:r Berman Loan Advisers CLO 31 Ltd. 2019-31A USD 8.838 20/04/2031 1,388,884 0.40
1,500,000 Ocean Trails CLO 8 2020-8A Class DR usb 9.320 15/07/2034 1,418,769 0.40
1,000,000 Tikehau US CLO I Ltd. 2021-1A Class E USD  12.482 18/01/2035 921,665 0.26
9,000,000 Trinitas CLO Ltd. 2021-18A Class Al usD 6.758 20/01/2035 8,912,367 2.55
28,567,721 8.16
1,640,000 CIFC European Funding CLO V DAC Class A EUR 4.955 23/11/2034 1,744,994 0.50
6,000,000 Bain Capital Credit CLO 2023-3 Ltd. Class A usD 7.171 24/07/2036 5,988,444 1.71
2,000,000 Bain Capital Credit CLO Ltd. 2023-1A Class AN usb 6.573 16/04/2036 2,003,920 0.57
2,100,000 Halseypoint CLO 7 Ltd. Class A usb 7.509 20/07/2036 2,117,100 0.61
1,100,000 Halseypoint CLO 7 Ltd. Class D USD  11.099 20/07/2036 1,105,238 0.32
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3,300,000 Invesco US CLO 2023-3 Ltd. Class A usD 7.219 15/07/2036 3,306,584 0.94
975,000 gizzzrger Berman Loan Advisers NBLA CLO 53 Ltd. USD 7.617 24/10/2032 977,248 0.28
2,200,000 Pikes Peak CLO 12 Ltd. 2023-12A Class A usb 7.037 20/04/2036 2,214,313 0.63
2,909,041 Saranac CLO VII Ltd. 2014-2A Class A1AR usD 6.871 20/11/2029 2,909,172 0.83
2,878,000 Saranac CLO VII Ltd. 2014-2A Class BR usD 7.391 20/11/2029 2,834,444 0.81
600,000 Silver Point CLO 1 Ltd. 2022-1A Class Al usD 7.776 20/01/2036 605,165 0.17
1,000,000 Warwick Capital CLO 1 Ltd. Class A usD 7.512 20/10/2036 1,004,241 0.29
25,065,869 7.16

300,000 Compartment VCL 40 EUR 4.969 21/08/2029 327,533 0.09
24,921 Alternative Loan Trust 2005-26CB Class Al usb 5.500 25/07/2035 16,819 0.00
50,505 Alternative Loan Trust 2005-50CB Class 1Al Usb 5.500 25/11/2035 39,195 0.01
160,206 Alternative Loan Trust 2005-77T1 Class 1A3 usD 5.839 25/02/2036 66,801 0.02
314,446 Alternative Loan Trust 2006-19CB Class A22 usD 6.000 25/08/2036 181,286 0.05
204,201 Alternative Loan Trust 2006-19CB Class A7 usD 6.000 25/08/2036 117,506 0.03
324,079 Alternative Loan Trust 2007-16CB Class 1A2 usb 5.839 25/08/2037 219,281 0.06
282,036 Alternative Loan Trust 2007-16CB Class 4A3 usD 5.939 25/08/2037 186,816 0.05
270,525 Banc of America Funding 2006-7 Trust Class T2Al usb 5.878 25/10/2036 234,067 0.07
1,200,000 Bank 2018-BNK10 Class A5 UsD 3.688 15/02/2061 1,112,679 0.32
1,500,000 Bank 2018-BNK10 Class AS UsD 3.898 15/02/2061 1,365,461 0.39
775,000 Bank 2018-BNK12 Class A4 usD 4.255 15/05/2061 730,614 0.21
1,100,000 Bank 2018-BNK13 Class A5 usD 4.217 15/08/2061 1,031,747 0.29
1,317,797 Bayview Commercial Asset Trust 2005-2A Class Al usb 5.899 25/08/2035 1,250,515 0.36
263,559 Bayview Commercial Asset Trust 2005-2A Class A2 Usb 5.807 25/08/2035 250,429 0.07
1,025,000 BBCMS Mortgage Trust 2018-C2 Class A5 usD 4.314 15/12/2051 964,974 0.28
619,151 BCAP LLC Trust 2007-AAl Class 2Al usb 5.637 25/03/2037 529,714 0.15
660,333 BCAP LLC Trust 2007-AA3 Class 2A1A usD 5.677 25/05/2047 560,392 0.16
925,000 Benchmark 2018-B4 Mortgage Trust Class A5 usb 4.121 15/07/2051 860,912 0.25
1,600,000 Benchmark 2018-B5 Mortgage Trust Class A4 usb 4.208 15/07/2051 1,492,103 0.43
2,700,000 CFCRE Commercial Mortgage Trust 2016-C3 Class A3 usb 3.865 10/01/2048 2,572,400 0.74
206,469 CHL Mortgage Pass-Through Trust 2007-14 Class Al19 usb 6.000 25/09/2037 112,108 0.03
465,596 CHL Mortgage Pass-Through Trust 2007-15 Class 2A2 usb 6.500 25/09/2037 190,168 0.05
975,000 iztlgroup Commercial Mortgage Trust 2016-GC37 Class USD 3.314 10/04/2049 916,871 0.26
550,000 Citigroup Commercial Mortgage Trust 2017-P8 Class AS  USD 3.789 15/09/2050 489,239 0.14
1,150,000 Citigroup Commercial Mortgage Trust 2017-P8 Class D usb 3.000 15/09/2050 764,715 0.22
950,000 Citigroup Commercial Mortgage Trust 2018-B2 Class A4  USD 4.009 10/03/2051 883,645 0.25
429,580 E:E;Zozzgage Alternative Loan Trust Series 2006-A7 UsD 6.000 95/12/2036 373,984 0.11
302,504 E:E;Zozzgage Alternative Loan Trust Series 2007-A4 UsD 5.750 95/04/2037 271,248 0.08
313,000 g;gnectlcut Avenue Securities Trust 2022-R05 Class USD 8.315 25/04/2042 317,569 0.09
1,000,000 CSAIL 2015-C3 Commercial Mortgage Trust Class A4 usD 3.718 15/08/2048 955,592 0.27
925,000 CSAIL 2018-CX11 Commercial Mortgage Trust Class A4 usb 3.766 15/04/2051 870,856 0.25
215,848 Deutsche Alt-A Securities Mortgage Loan Trust Series USD 5 570 25/04/2047 188.941 0.05

’ 2007-0A2 Class Al - ’ )

554,877 E:;z: TX;IZOH Mortgage Pass-Through Trust 2007-AR2 USD 5544 25/08/2037 198,073 0.06
700,000 GS Mortgage Securities Trust 2017-GS7 Class A4 usb 3.430 10/08/2050 634,158 0.18
1,525,000 GS Mortgage Securities Trust 2017-GS8 Class A4 usb 3.469 10/11/2050 1,395,411 0.40
952,163 HarborView Mortgage Loan Trust 2005-5 Class 1A1A usb 6.066 19/07/2045 654,172 0.19
275,963 HarborView Mortgage Loan Trust 2006-3 Class 2A1A usD 4.234 19/06/2036 121,838 0.04
851,187 Home Equity Loan Trust 2007-FRE1 Class 2AV3 usD 5.669 25/04/2037 784,637 0.22
440,962 JP Morgan Alternative Loan Trust 2006-A7 Class 1A1 Usb 5.759 25/12/2036 389,682 0.11
750,000 gizgg igmmer0|al Mortgage Securities Trust 2017-JP7 UsD 3.454 15/09/2050 680,845 0.19
137,203 Luminent Mortgage Trust 2006-7 Class 1Al usb 5.799 25/12/2036 119,586 0.03
95,527 Luminent Mortgage Trust 2007-1 Class 1A1 Usb 5.617 25/11/2036 85,938 0.02
1,900,000 Morgan Stanley Capital 1 Trust 2018-H4 Class A4 usb 4.310 15/12/2051 1,776,494 0.51

106/159



EDINETOOOO
OO000O00o0oOO00o0Do00DOo00oo0onoOO(EL2457)
Ooooooooooooooooooad

20,363 RALI Series 2005-QS10 Trust Class 3Al usD 5.500 25/08/2035 14,290 0.00
125,188 RALI Series 2006-QS4 Trust Class A9 usD 6.000 25/04/2036 96,071 0.03
914,288 RALI Series 2007-QS1 Trust Class 2A8 usD 5.757 25/01/2037 638,547 0.18
1,653,249 E?zégegzial Asset Securitization Trust 2005-A11CB USD 4.850 25/10/2035 614,896 0.18
3,664,091 SLM Student Loan Trust 2003-1 Class A5A usD 5.592 15/12/2032 3,326,316 0.95
Structured Asset Mortgage Investments Il Trust 2006-

462,800 AR3 Class 3A1 usD 5.819 25/02/2036 231,358 0.07
WaMu Mortgage Pass-Through Certificates Series 2005-

1,764 ARG Trust Class 2A1A usD 5.899 25/04/2045 1,667 0.00
Washington Mutual Mortgage Pass-Through Certificates

570,847 WMALT Series 2005-3 Trust Class 1CB3 usD 5.500 25/05/2035 466,933 0.13

67,948 Wells Fargo Alternative Loan 2007-PA6 Trust Class A1  USD 5.643 28/12/2037 60,429 0.02

1,500,000 Wzéls Fargo Commercial Mortgage Trust 2017-C38 Class USD 3.453 15/07/2050 1,383,853 0.40
950,000 ngls Fargo Commercial Mortgage Trust 2017-RC1 Class USD 3,950 15/01/2060 708,910 0.20

1,200,000 Wiéls Fargo Commercial Mortgage Trust 2018-C44 Class USD 4.212 15/05/2051 1,120,246 0.32

1,400,000 W:;Is Fargo Commercial Mortgage Trust 2018-C45 Class USD 4.184 15/06/2051 1,312,850 0.38
900,000 WZ;IS Fargo Commercial Mortgage Trust 2018-C46 Class USD 3 888 15/08/2051 849,011 0.24

37,784,858 10.79
103,620,391 101,111,335 28.88

250,340,558 243,765,486 69.64

1.04

99,750 Transocean, Inc. Usb 8.750 15/02/2030 102,388 0.03
720,000 American Airlines, Inc. usb 7.250 15/02/2028 714,262 0.21

Antero Midstream Partners LP / Antero Midstream
375,000 Finance Corp. usD 5.375 15/06/2029 353,077 0.10
395,000 DIR?CTV Financing LLC / DIRECTV Financing Co- UsD 5.875 15/08/2027 355,923 0.10
Obligor, Inc.

1,155,000 Rocket Mortgage LLC / Rocket Mortgage Co-Issuer, Inc. USD 2.875 15/10/2026 1,051,212 0.30
705,000 Sunoco LP / Sunoco Finance Corp. usb 7.000 15/09/2028 711,810 0.20
405,000 TriNet Group, Inc. usb 3.500 01/03/2029 354,302 0.10

3,540,586 1.01
3,536,656 3,642,974 1.04
3,536,656 3,642,974 1.04
0.66

2,300,000 Bank of America Securities, Inc. UsD 0.000 18/12/2023 2,293,792 0.66
2,294,265 2,293,792 0.66
466,510,343 395,061,896  112.87

(7.02 )
(6,000,000) Federal Home Loan Mortgage Corp. (FHLMC) TBA usb 4.500 13/12/2053 (5,618,438) (1.60)
(1,000,000) Federal Home Loan Mortgage Corp. (FHLMC) TBA usD 6.000 13/12/2053 (1,003,125)  (0.29)
(7,000,000) Federal Home Loan Mortgage Corp. (FHLMC) TBA usD 6.500 13/12/2053 (7,111,016)  (2.03)
(5,000,000) Government National Mortgage Association (GNMA) TBA usD 2.500 20/12/2053 (4,174,708)  (1.19)
(2,000,000) Government National Mortgage Association (GNMA) TBA usD 4.000 20/12/2053 (1,841,763)  (0.53)
(1,000,000) Government National Mortgage Association (GNMA) TBA usD 4.500 20/12/2053 (946,104)  (0.27)
(4,000,000) Government National Mortgage Association (GNMA) TBA usb 5.000 20/12/2053 (3,886,689) (1.1D)

(24,581,843)  (7.02)

(24,262,344) (24,581,843)  (7.02)
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(0.07 )

7 Euro OAT Futures 07/12/2023 968,665 9,218 0.00
German Federal Republic Bonds 30YR Futures
L 071272023 141,007 2,182 0.00
1,109,762 11,400 0.00
368 US Treasury Notes 5YR Futures 28/03/2024 39,321,375 199,381 0.06
210,781 0.06
German Federal Republic Bonds 10YR Futures
35 07/12/2023 5,041,869 (13,123) (0.00)
(269) German Federal Republic Bonds 5Y Futures 07/12/2023 (34,457,157) (179,235) (0.05)
(29,415,288) (192,358) (0.05)
(12) US Treasury Long Bond Futures 19/03/2024 (1,398,750) (13,748) (0.00)
92 US Treasury Notes 10YR Futures 19/03/2024 10,102,750 (17,153) (0.01)
(79) US Treasury Notes 2YR Futures 28/03/2024 (16,154,266) (63,570) (0.02)
(144) US Treasury Ultra Long Notes 10YR Futures 19/03/2024 (16,359,750) (129,809) (0.04)
(26) US Treasury Ultra Long Notes 10YR Futures 19/03/2024 (3,206,125) (48,512) (0.01)
(27,016,141) (272,792) (0.08)
(465,150) (0.13)
(0.44 )
) ) ( )

usb 27,088,804 JPY 3,944,077,239 04/12/2023 502,506 0.14
CLP 890,201,249 usb 988,747 05/12/2023 32,729 0.01
HKD 6,812,959 usb 871,344 05/12/2023 952 0.00
EUR 10,143,313 usb 10,807,366 06/12/2023 258,834 0.06
NZD 2,703,396 usb 1,589,597 06/12/2023 70,161 0.02
CLP 2,436,634,844 usb 2,623,847 07/12/2023 171,879 0.04
usb 310,976 ZAR 5,874,658 07/12/2023 81 0.00
MXN 68,911,839 usb 3,874,026 08/12/2023 73,097 0.02
NZD 4,817,764 usb 2,800,145 12/12/2023 157,785 0.04
CzZK 12,616,818 EUR 514,849 14/12/2023 3,982 0.00
NZD 8,311,338 usb 4,967,916 14/12/2023 134,993 0.03
EUR 893,056 usb 970,064 18/12/2023 4,769 0.00
GBP 461,277 EUR 530,369 18/12/2023 3,562 0.00
KRW 1,559,626,371 usb 1,195,208 18/12/2023 5,960 0.00
PLN 18,764,363 usb 4,325,125 18/12/2023 372,391 0.11
GBP 2,213,739 usb 2,724,058 19/12/2023 71,463 0.01
AUD 1,678,445 EUR 1,007,165 20/12/2023 7,270 0.00
AUD 37,187,454 usb 23,931,202 20/12/2023 590,263 0.19
CAD 24,882,759 usb 18,268,309 20/12/2023 50,203 0.01
CHF 32,545,881 usb 36,670,206 20/12/2023 571,933 0.19
CLP 257,585,500 usb 271,000 20/12/2023 24,288 0.01
CNH 32,944,990 usb 4,550,699 20/12/2023 63,430 0.02
CZK 51,952,849 usb 2,256,308 20/12/2023 73,543 0.03
EUR 3,921,729 CAD 5,785,427 20/12/2023 22,072 0.01
EUR 1,407,024 JPY 220,119,082 20/12/2023 48,392 0.01
EUR 664,940 MXN 12,436,049 20/12/2023 14,953 0.00
EUR 397,131 NOK 4,577,118 20/12/2023 7,651 0.00
EUR 31,383,741 usb 33,587,925 20/12/2023 672,999 0.21
GBP 660,476 EUR 760,000 20/12/2023 4,386 0.00
GBP 23,781,439 usb 29,393,249 20/12/2023 638,366 0.17
KRW 6,496,414,080 usb 4,996,191 20/12/2023 7,690 0.01
MXN 75,193,893 usb 4,207,570 20/12/2023 91,136 0.02
NOK 94,207,038 usb 8,713,008 20/12/2023 52,678 0.01
NZD 7,705,330 AUD 7,113,463 20/12/2023 40,357 0.01
NZD 30,928,404 usb 18,541,562 20/12/2023 448,124 0.15
PLN 15,345,993 usb 3,705,161 20/12/2023 136,246 0.03
SEK 45,097,065 EUR 3,896,665 20/12/2023 44,830 0.01
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(@) (@) ( )

SEK 66,272,479  USD 6,108,521 20/12/2023 208,690 0.08
SGD 9,029,038  USD 6,664,187 20/12/2023 94,159 0.03
) 175,394,320  USD 5,536,000 20/12/2023 75,070 0.02
usp 7,883,629  NOK 84,260,637 20/12/2023 43,428 0.01
ZAR 24,383,418  USD 1,286,330 20/12/2023 2,611 0.00
CHF 4,714,916  EUR 4,904,332 22/12/2023 42,048 0.01
CHF 73,717 USD 83,571 22/12/2023 803 0.00
CZK 157,503,830  EUR 6,444,248 22/12/2023 27,361 0.01
EUR 3,726,888 SEK 42,611,815 22/12/2023 6,647 0.00
GBP 1,265,908  EUR 1,459,222 22/12/2023 5,491 0.00
NZD 18,288,836  AUD 16,855,483 22/12/2023 113,938 0.03
NZD 258,639  USD 155,776 22/12/2023 3,027 0.00
SEK 60,275,072  EUR 5,259,793 22/12/2023 3,642 0.00
SGD 11,283,082 USD 8,420,026 22/12/2023 26,278 0.01
USD 171,491 SEK 1,791,945 22/12/2023 660 0.00
USD 4,122,702 SGD 5,504,806 22/12/2023 1,907 0.00
coP 1,287,625,490  USD 314,208 26/12/2023 1,877 0.00
usp 2,012,959  SEK 21,088,894 27/12/2023 1,903 0.00
GBP 565,917  USD 684,510 10/01/2024 30,281 0.01
MXN 66,632,955  USD 3,763,711 16/01/2024 29,084 0.01
usp 959,648  ZAR 17,618,025 18/01/2024 30,660 0.01
coP 4,503,185,923  USD 1,089,053 07/02/2024 6,773 0.00
MXN 39,461,104  USD 2,181,541 07/02/2024 56,583 0.01
CAD 2,401,825  USD 1,752,338 09/02/2024 17,233 0.01
coP 2,954,123,881  USD 716,862 09/02/2024 1,730 0.00
GBP 1,457,541 USD 1,822,935 09/02/2024 18,379 0.00
AUD 383,947  USD 245,494 12/02/2024 8,097 0.00
usp 2,907,675  JPY 425,891,530 13/02/2024 3,906 0.00
coP 7,838,243,482  USD 1,797,969 16/02/2024 106,099 0.02
USD 27,039,115  JPY 3,942,970,811 20/02/2024 126,080 0.04
EUR 21,826,444  USD 23,716,845 23/02/2024 178,306 0.05
MXN 11,647,123 USD 632,825 08/03/2024 24,582 0.01
USD 1,025,314 MXN 18,148,863 08/03/2024 924 0.00
EUR 26,506,906  USD 28,550,056 05/04/2024 522,376 0.17
MXN 28,422,898  USD 1,522,421 10/04/2024 73,134 0.02
USD 1,135,639 COP 4,734,212,987 10/05/2024 4,509 0.00

7,374,230 2.13

(@) (@)

JPY 3,942,970,811  USD 26,701,611 04/12/2023 (122,772) (0.04)
USD 998,534  CLP 890,201,249 05/12/2023 (22,942) (0.00)
USD 12,332,320 EWR 11,518,734 06/12/2023 (234,445) (0.06)
USD 1,967,005  NZD 3,280,791 06/12/2023 (47,245) (0.01)
USD 2,742,473 CLP 2,513,017,824 07/12/2023 (140,893) (0.04)
ZAR 5,623,368  USD 300,302 07/12/2023 (2,705) (0.00)
USD 5,060,567  MXN 89,395,412 08/12/2023 (59,811) (0.02)
usp 1,923,001  EUR 1,798,830 12/12/2023 (39,971) (0.01)
USD 2,910,356 NZD 4,927,179 12/12/2023 (114,749) (0.03)
USD 1,467,745  KRW 1,954,901,349 13/12/2023 (37,415) (0.01)
EUR 514,912  CZK 12,616,818 14/12/2023 (3,913) (0.00)
usp 4,710,407  N2D 7,876,359 14/12/2023 (125,441) (0.02)
USD 3,722,926  EUR 3,412,645 18/12/2023 (2,215) (0.00)
USD 4,366,067  PLN 18,941,991 18/12/2023 (375,916) (0.11)
usp 3,217,651  GBP 2,608,225 19/12/2023 (76,025) (0.02)
AUD 1,076,000  NZD 1,173,958 20/12/2023 (11,281) (0.00)
CAD 7,086,280  EUR 4,920,455 20/12/2023 (154,681) (0.04)
CHF 1,217,642 EUR 1,291,000 20/12/2023 (16,013) (0.00)
EUR 791,605  AUD 1,321,759 20/12/2023 (7,392) (0.00)
EUR 2,795,834 CHF 2,676,382 20/12/2023 (10,425) (0.00)
EUR 1,784,125  CZK 43,793,057 20/12/2023 (16,231) (0.00)
EUR 1,634,613  GBP 1,426,988 20/12/2023 (17,555) (0.01)
EUR 795,000  NZD 1,438,010 20/12/2023 (15,038) (0.00)
EUR 795,000  SEK 9,498,342 20/12/2023 (37,515) (0.01)
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) )
ILS 5,203,543  EUR 1,285,000 20/12/2023 (3.713) (0-00)
JPY 5,466,939,196  USD 37,238,489 20/12/2023 (291,424) (0.09)
MXN 12,508,611  EUR 665,440 20/12/2023 (11,350) (0.00)
UsD 14,807,421  AUD 22,954,051 20/12/2023 (328,516) (0.09)
UsD 28,047,912 CAD 38,256,567 20/12/2023 (116,307) (0.05)
usD 30,892,776  CHF 27,541,350 20/12/2023 (622,696) 0.17)
usp 595,921  CLP 545,514,893 20/12/2023 (29,440) (0.01)
UsD 5,754,453  CNH 42,064,402 20/12/2023 (136,900) (0.04)
UsD 2,768,000  CNY 20,048,602 20/12/2023 (53,710) 0.02)
usD 1,876,576  CZK 42,840,358 20/12/2023 (44,621) (0.01)
USD 43,408,951  EUR 40,574,567 20/12/2023 (885,392) (0.25)
usD 35,739,782 GBP 28,902,665 20/12/2023 (759,010) (0.22)
usD 2,403,301  ILS 9,375,228 20/12/2023 (117,446) (0.03)
USD 15,611,547  JPY 2,314,720,708 20/12/2023 (31,966) (0.01)
usD 5,504,498  KRW 7,370,408,826 20/12/2023 (82,581) (0.04)
usD 3,336,901  MXN 59,649,504 20/12/2023 (73,160) 0.02)
usD 26,487,358  NZD 44,915,550 20/12/2023 (1,090,276) (0.32)
usp 19,499,851  SEK 212,486,212 20/12/2023 (754,713) 0.22)
usD 1,279,491  SGD 1,743,406 20/12/2023 (25,470) (0.00)
usD 4,248,954  TWD 133,011,869 20/12/2023 (6,251) (0.00)
USD 2,180,853  ZAR 41,762,082 20/12/2023 (26,747) (0.00)
NZD 3,690,663  USD 2,266,805 21/12/2023 (769) (0.00)
AUD 14,410,243  N2D 15,668,504 22/12/2023 (117,576) (0.04)
EUR 4,221,981  CHF 4,062,863 22/12/2023 (40,712) (0.01)
EUR 1,800,744  CZK 44,154,000 22/12/2023 (14,015) (0.00)
SEK 2,531,458  USD 244,569 22/12/2023 (3,238) (0.00)
usD 123,997  AUD 188,744 22/12/2023 (470) (0.00)
USD 314,208  COP 1,281,341,325 26/12/2023 (335) (0.00)
SEK 33,461,952  USD 3,194,008 27/12/2023 (3,045) (0.00)
usD 3,954,333 GBP 3,255,428 10/01/2024 (157,487) (0.05)
usp 37,060,705  JPY 5,495,264,710 16/01/2024 (242,072) (0.08)
UsD 3,775,375  MXN 66,839,455 16/01/2024 (29,174) (0.01)
AR 17,210,678  USD 937,460 18/01/2024 (29,951) (0.01)
usD 1,696,326 MXN 30,169,101 07/02/2024 (14,781) (0.01)
usp 1,800,696  CAD 2,468,106 09/02/2024 (17,708) (0.01)
usD 2,859,844  COP 11,773,200,628 09/02/2024 (3,990) (0.00)
usD 855,688  GBP 686,982 09/02/2024 (12,178) (0.00)
USD 1,436,715  COP 6,186,051,305 16/02/2024 (66,002) (0.03)
UsD 28,092,170  EUR 26,100,445 23/02/2024 (482,074) (0.14)
EUR 3,963,771 USD 4,349,374 26/02/2024 (9,362) (0.00)
usD 21,412,770  EUR 20,010,425 05/04/2024 (534,404) (0.16)
USD 313,440  MXN 5,837,502 10/04/2024 (14,256) (0.00)
(8,977,877) (2.57)

1.10

) )
CHF 4,548,417  USD 5,141,056 04/12/2023 54,464 0.02
EUR 47,413,055  USD 50,681,163 06/12/2023 1,045,764 0.30
GBP 64,366,100  USD 78,323,848 10/01/2024 2,974,782 0.85
SEK 5,145,233 USD 476,197 30/01/2024 15,210 0.00
AUD 138,784  USD 90,414 12/02/2024 1,251 0.00
UsD 392,196  JPY 57,170,683 13/02/2024 2,400 0.00
CHF 4,501,944  USD 5,187,357 23/02/2024 677 0.00
4,094,548 1.17

) )
USD 5,192,705  CHF 4,548,417 04/12/2023 (2,814) (0.00)
UsD 3,200,198  EUR 2,997,095 06/12/2023 (69,587) 0.02)
usD 2,749,343 GBP 2,251,159 10/01/2024 (94,019) (0.03)
USD 3,472 SEK 37,608 01/02/2024 @121) (0.00)
JPY 4,834,056,596  USD 33,019,002 13/02/2024 (59,937) (0.02)
(226,478) (0.07)
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0.58 )

( )
9,240,000 g;;;t?0:°”th EURTECR Expires 01/12/2023 Strike 1.98 (210,254) 1 0.00
34,900,000 Put 3 month EURIBOR Swaption Expires 05/02/2024 Strike 3.70 (21,949) 18,385 0.01
34,900,000 Put 3 month EURIBOR Swaption  Expires 05/02/2024 Strike 3.75 (17,108) 13,862 0.00
34,900,000 Put 3 month EURIBOR Swaption Expires 05/02/2024 Strike 4.00 (5,475) 3,168 0.00
34,900,000 Put 3 month EURIBOR Swaption Expires 05/02/2024 Strike 4.05 (4,493) 2,349 0.00
5,139,000 Put EUR / Call USD Expires 14/12/2023 Strike 1.08 (15,681) 14,806 0.01
12,451,000 Put EUR / Call USD Expires 21/02/2024 Strike 1.08 (72,302) 99,181  0.03
7,634,000 Put EUR / Call USD Expires 22/02/2024 Strike 1.08 9,203 63,734 0.02
8,331,284 Put EUR / Call USD Expires 03/04/2024 Strike 1.06 (148,064) 41,217 0.01
(486,033) 256,703 0.08
8,871,000 Put GBP / Call USD Expires 15/12/2023 Strike 1.19 (73,498) 100 0.00
1,892,000 Put GBP / Call USD Expires 07/02/2024 Strike 1.20 (11,926) 2,616 0.00
(85,424) 2,716 0.00
9,480,000 Put NzD / Call USD Expires 04/12/2023 Strike 0.58 (32,215) 6  0.00
9,272,000 Put NzD / Call USD Expires 12/12/2023 Strike 0.58 (27,928) 57 0.00
9,117,000 Put NzD / Call USD Expires 19/12/2023 Strike 0.61 (3,555) 37,099 0.01
(63,698) 37,162 0.01
1,722,000 Call USD / Put COP Expires 07/02/2024  Strike 4,300.00 (53,087) 24,144 0.01
1,711,000 Call USD / Put COP Expires 14/02/2024  Strike 4,200.00 (45,930) 38,303 0.01
1,391,000 Call USD / Put COP Expires 08/05/2024  Strike 4,232.00 (9,437) 54,410  0.02
6,814,000 Call USD / Put HXN Expires 06/12/2023 Strike 18.55 (94,783) 205 0.00
1,723,000 Call USD / Put MXN Expires 05/02/2024 Strike 17.88 (33,626) 25,886 0.0l
8,316,000 Call USD / Put SEK Expires 21/12/2023 Strike 10.72 (11,177) 32,399  0.01
44,760,000 Put 12 month SOFR Swaption Expires 01/12/2023 Strike 5.15 (74,472) 3,858 0.00
44,760,000 Put 12 month SOFR Swaption Expires 01/12/2023 Strike 5.65 (8,947) 5 0.00
1,722,000 Put USD / Call COP Expires 07/02/2024  Strike 4,300.00 26,037 103,268  0.03
1,711,000 Put USD / Call COP Expires 14/02/2024  Strike 4,200.00 6,315 73,301 0.02
1,391,000 Put USD / Call COP Expires 08/05/2024  Strike 4,232.00 7,132 70,979 0.02
2,763,000 Put USD / Call XN Expires 06/12/2023 Strike 17.40 (18,092) 12,831 0.00
1,723,000 Put USD / Call MXN Expires 05/02/2024 Strike 17.88 (9,999) 49,514 0.01
(320,066) 489,103 0.14
1,740,906 785,684  0.23
(3,040,000) Call AUD / Put NZD Expires 04/12/2023 Strike 1.09 10,807 (@ (0.00)
(3,017,000) Call AUD / Put NzD Expires 11/12/2023 Strike 1.08 7,951 (2,316)  (0.00)
(2,944,000) Call AUD / Put NZD Expires 22/12/2023 Strike 1.08 1,864 (7,295)  (0.00)
(3,040,000) Put AUD / Call NZD Expires 04/12/2023 Strike 1.09 (23,612) (34,420)  (0.01)
(3,017,000) Put AUD / Call NZD Expires 11/12/2023 Strike 1.08 (4,510) (14,778)  (0.01)
(2,944,000) Put AUD / Call NZD Expires 22/12/2023 Strike 1.08 (2,205) (11,364)  (0.00)
(9,705) (70,175) _ (0.02)
(77,820,000) g;;;tfozonth EURIEOR Expires 14/03/2024 Strike 3.72 (133,279)  (310,465)  (0.09)
(77,820,000) gz;;tiogonth EURIBOR Expires 14/03/2024 Strike 3.74 (153,370)  (325,755)  (0.09)
(6.,580,000) g;;;t?02°”th FURIBOR Expires 30/11/2023 strike 3.36 (169,8%)  (237,597)  (0.07)
(3,730,000) g;;;t?O:O”th EURIEOR Expires 01/12/2023 Strike 1.48 210,593 ()  (0.00)
(6,760,000) g;;;tiogonth EURIEOR Expires 13/12/2023 Strike 3.15 (57,589)  (124,759)  (0.04)
(6,770,000) g;;;tfo:onth EURIBOR Expires 20/12/2023 strike 3.09 (41,244)  (106,788)  (0.03)
(6,830,000) g;;;tfogonth EURIEOR Expires 27/12/2023 Strike 3.05 (29,656) (91,764)  (0.03)
(1,835,000) Call EUR / Put CHF Expires 04/12/2023 Strike 0.96 11,127 (306)  (0.00)
(1,784,000) Call EUR / Put CHF Expires 18/12/2023 Strike 0.96 8,706 (1,847)  (0.00)
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( )
(1,777,000) Call EUR / Put CHF Expires 21/12/2023 Strike 0.96 7,708 (2,555)  (0.00)
(1,812,000) Call EUR / Put CZK Expires 30/11/2023 Strike 24.58 10,461 () (0.00)
(1,802,000) Call EUR / Put CZK Expires 12/12/2023 Strike 24.53 8,985 (2,266)  (0.00)
(1,802,000) Call EUR / Put CZK Expires 18/12/2023 Strike 24.52 7,505 (3,690)  (0.00)
(1,775,000) Call EUR / Put CZK Expires 21/12/2023 Strike 24.54 5,771 (4,343)  (0.00)
(1,784,000) Call EUR / Put GBP Expires 07/12/2023 Strike 0.88 7,523 (167)  (0.00)
(1,777,000) Call EUR / Put GBP Expires 14/12/2023 Strike 0.87 5,407 (3,288)  (0.00)
(1,778,000) Call EUR / Put GBP Expires 22/12/2023 Strike 0.87 3,491 (5,966)  (0.00)
(1,835,000) Call EUR / Put SEK Expires 04/12/2023 Strike 11.82 15,229 (2 (0.00)
(1,777,000) Call EUR / Put SEK Expires 21/12/2023 Strike 11.44 548 (15,151)  (0.00)
(1,778,000) Call EUR / Put SEK Expires 27/12/2023 Strike 11.42 (2,971) (18,421) (0.01)
(69,800,000) Put 3 month EURIBOR Swaption Expires 05/02/2024 Strike 3.85 21,882 (15,465)  (0.00)
(69,800,000) Put 3 month EURIBOR Swaption Expires 05/02/2024 Strike 3.90 15,871 (11,498)  (0.00)
(77,820,000) Put 3 month EURIBOR Swaption Expires 14/03/2024 Strike 3.72 128,924 (48,262)  (0.01)
(77,820,000) Put 3 month EURIBOR Swaption Expires 14/03/2024 Strike 3.74 128,333 (44,051)  (0.01)
(6,580,000) Put 6 month EURIBOR Swaption Expires 30/11/2023 Strike 3.36 67,699 (1) (0.00)
(6,760,000) Put 6 month EURIBOR Swaption Expires 13/12/2023 Strike 3.15 55,907 (11,263)  (0.00)
(6,770,000) Put 6 month EURIBOR Swaption Expires 20/12/2023 Strike 3.09 38,562 (26,982)  (0.01)
(6,830,000) Put 6 month EURIBOR Swaption Expires 27/12/2023 Strike 3.05 21,294 (40,813)  (0.01)
(1,835,000) Put EUR / Call CHF Expires 04/12/2023 Strike 0.96 (2,529) (13,963)  (0.00)
(1,784,000) Put EUR / Call CHF Expires 18/12/2023 Strike 0.96 (11,418) (21,970)  (0.01)
(1,777,000) Put EUR / Call CHF Expires 21/12/2023 Strike 0.96 (11,162) (21,425) (0.01)
(1,812,000) Put EUR / Call CZK Expires 30/11/2023 Strike 24.58 (11,111) (21,572)  (0.01)
(1,802,000) Put EUR / Call CZK Expires 12/12/2023 Strike 24.53 (6,736) (17,987)  (0.01)
(1,802,000) Put EUR / Call CZK Expires 18/12/2023 Strike 24.52 (6,497) (17,692)  (0.01)
(1,775,000) Put EUR / Call CzK Expires 21/12/2023 Strike 24.54 (8,953) (19,067)  (0.01)
(1,784,000) Put EUR / Call GBP Expires 07/12/2023 Strike 0.88 (17,883) (25,573)  (0.01)
(1,777,000) Put EUR / Call GBP Expires 14/12/2023 Strike 0.87 (7,109) (15,803)  (0.00)
(1,778,000) Put EUR / Call GBP Expires 22/12/2023 Strike 0.87 (4,999) (14,456)  (0.00)
(1,835,000) Put EUR / Call SEK Expires 04/12/2023 Strike 11.82 (48,040) (63,271)  (0.02)
(1,777,000) Put EUR / Call SEK Expires 21/12/2023 Strike 11.44 3,549 (12,151)  (0.00)
(1,778,000) Put EUR / Call SEK Expires 27/12/2023 Strike 11.42 4,272 (11,178)  (0.00)
(12,451,000) Put EUR / Call USD Expires 21/02/2024 Strike 1.08 324,391 (99,182)  (0.03)
389,296  (1,828,755)  (0.52)
(4,435,000) Put GBP / Call USD Expires 15/12/2023 Strike 1.22 72,024 (812)  (0.00)
(6,590,000) Call 12 month SOFR Swaption Expires 30/11/2023 Strike 4.52 (209,063) (291,602)  (0.08)
(6,800,000) Call 12 month SOFR Swaption Expires 11/12/2023 Strike 4.26 (89,707) (165,221)  (0.05)
(6,800,000) Call 12 month SOFR Swaption Expires 18/12/2023 Strike 4.10 (26,142) (102,812)  (0.03)
(6,830,000) Call 12 month SOFR Swaption Expires 27/12/2023 Strike 4.03 (17,929) (88,534)  (0.03)
(1,723,000) Call USD / Put MXN Expires 05/02/2024 Strike 17.88 36,159 (25,886)  (0.01)
(1,934,000) Call USD / Put SGD Expires 04/12/2023 Strike 1.36 9,209 () (0.00)
(1,947,000) Call USD / Put SGD Expires 07/12/2023 Strike 1.35 9,343 (249)  (0.00)
(1,944,000) Call USD / Put SGD Expires 22/12/2023 Strike 1.33 (976) (10,632)  (0.00)
(1,931,000) Call USD / Put SGD Expires 22/12/2023 Strike 1.34 3,052 (7,757)  (0.00)
(6,590,000) Put 12 month SOFR Swaption Expires 30/11/2023 Strike 4.52 82,539 (1) (0.00)
(89,520,000) Put 12 month SOFR Swaption Expires 01/12/2023 Strike 5.40 63,215 (9 (0.00)
(6,800,000) Put 12 month SOFR Swaption Expires 11/12/2023 Strike 4.26 70,309 (5,205)  (0.00)
(6,800,000) Put 12 month SOFR Swaption Expires 18/12/2023 Strike 4.10 46,666 (30,004) (0.01)
(6,830,000) Put 12 month SOFR Swaption Expires 27/12/2023 Strike 4.03 18,535 (52,071)  (0.02)
(2,763,000) Put USD 7/ Call MXN Expires 06/12/2023 Strike 17.40 6,651 (12,831)  (0.00)
(1,723,000) Put USD 7/ Call MXN Expires 05/02/2024 Strike 17.88 12,531 (49,514)  (0.02)
(1,934,000) Put USD / Call SGD Expires 04/12/2023 Strike 1.36 (24,352) (33,563) (0.01)
(1,947,000) Put USD / Call SGD Expires 07/12/2023 Strike 1.35 (16,144) (25,735)  (0.01)
(1,944,000) Put USD 7/ Call SGD Expires 22/12/2023 Strike 1.33 1,162 (8,493)  (0.00)
(1,931,000) Put USD / Call SGD Expires 22/12/2023 Strike 1.34 (586) (11,395)  (0.00)
(25,528) (921,516)  (0.27)
(3,247,345) (2,821,258)  (0.81)
(1,506,439) (2,035,574)  (0.58)
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110,310,000 Fixed 4.000 Floating (AUD 3 month BBSW) AUD  20/12/2025 188,400  0.05
32,240,000 Fixed 4.250 Floating (AUD 6 month BBSW) AUD  20/12/2028 134,794  0.04
57,600,000 Fixed 12.795 Floating (BRL 1 month BRCDI) BRL  02/01/2024 63,548  0.02
13,320,000 Floating (BRL 1 month BRCDI) Fixed 13.950 BRL  02/01/2024 17,103 0.01
16,650,000 Fixed 10.950 Floating (BRL 1 month BRCDI) BRL  02/01/2025 425,261 0.12
22,720,000 Fixed 13.300 Floating (BRL 1 month BRCDI) BRL  02/01/2025 597,696  0.17
20,770,330 Fixed 6.320 Floating (BRL 1 month BRCDI) BRL  02/01/2025 136,985  0.04
36,082,097 Floating (BRL 1 month BRCDI) Fixed 10.850 BRL  02/01/2026 66,553  0.02

4,550,000 Floating (BRL 1 month BRCDI) Fixed 8.495 BRL  04/01/2027 10,247 0.00
40,910,000 Floating (CAD 1 month CORRA) Fixed 4.500 CAD  10/07/2025 168,604  0.05
105,960,000 Floating (CAD 1 month CORRA) Fixed 3.750 CAD  20/12/2025 772,035 0.22
1,720,000 Floating (CAD 1 month CORRA) Fixed 3.250 CAD  20/12/2033 27,307 0.01
2,330,000 Floating (CHF 1 month SARON) Fixed 1.750 CHF  20/12/2033 25,692 0.01
58,220,000 Floating (CNY 4 month CNRR) Fixed 2.500 CNY  20/03/2029 13,086 0.00
70,570,000 Floating (EUR 3 month EURIBOR)  Fixed 3.720 EUR  18/03/2025 101,097  0.03
75,810,000 Floating (EUR 6 month EURIBOR)  Fixed 3.000 ER  20/10/2027 599,033  0.17
53,000,000 Floating (EUR 1 month ESTR) Fixed 2.673 EUR  22/04/2028 316,217  0.09
31,670,000 Floating (EUR 1 month ESTR) Fixed 3.000 EUR  19/10/2028 274,487  0.08
7,490,000 Floating (EUR 1 month ESTR) Fixed 3.000 ER  20/12/2028 150,923  0.04
4,930,000 Floating (EUR 6 month EURIBOR)  Fixed 3.000 EUR  10/11/2033 16,683  0.01
5,970,000 Floating (EUR 1 month ESTR) Fixed 3.000 EUR  20/12/2033 118,488  0.03
21,430,000 Floating (EUR 6 month EURIBOR)  Fixed 3.250 EUR  20/12/2033 178,037  0.05
90,430,000 Fixed 1.452 Floating (EUR 6 month EURIBOR) ~ EUR  10/08/2042 2,180,138  0.62
24,160,000 Fixed 2.000 Floating (EUR 6 month EURIBOR) ~ EUR  17/05/2053 275,157  0.08
2,410,000 Fixed 2.500 Floating (EUR 6 month EURIBOR)  EUR  10/11/2053 2,907 0.00
71,270,000 Floating (GBP 1 month SONIA) Fixed 5.250 GBP  20/12/2025 364,564  0.10
12,230,000 Floating (GBP 1 month SONIA) Fixed 4.750 GBP  20/12/2028 247,144 0.07
720,000 Floating (GBP 1 month SONIA) Fixed 4.250 GBP  20/12/2033 30,010  0.01
8,301,450,000 Fixed 0.500 Floating (JPY 1 month TONAR) JPY  03/08/2028 159,206  0.05
2,172,340,000 Fixed 1.250 Floating (JPY 1 month TONAR) JPY  03/08/2033 51,044  0.01
21,838,860,000 Floating (KRW 3 month KSDA) Fixed 3.750 KRW  20/03/2026 19,119  0.01
9,730,480,000 Floating (KRW 3 month KSDA) Fixed 3.750 KRW  20/03/2029 17,933  0.01

607,531,896 Floating (NOK 6 month NIBOR) Fixed 4.750 NOK  20/12/2025 309,985  0.09
12,810,000 Floating (NZD 3 month NZDBB) Fixed 4.750 NZD  20/12/2033 189,747  0.05

1,597,875,000 Floating (SEK 3 month STIBOR)  Fixed 4.000 SEK  20/12/2025 1,262,435  0.36
85,300,000 Floating (USD 1 month SOFR) Fixed 3.696 USD  22/09/2028 334,742 0.10
47,310,000 Floating (USD 1 month SOFR) Fixed 3.750 USD  20/12/2028 798,331  0.23
27,960,000 Fixed 2.680 Floating (USD 1 month SOFR) USD  28/07/2032 1,121,699  0.32
39,130,000 Floating (USD 1 month SOFR) Fixed 4.306 USD  05/10/2033 776,449 0.2
10,785,000 Floating (USD 1 month SOFR) Fixed 4.280 USD  17/10/2033 461,398  0.13
29,400,000 Floating (USD 1 month SOFR) Fixed 3.500 USD  20/12/2033 273,188 0.08
30,610,000 Fixed 3.240 Floating (USD 1 month SOFR) USD  06/10/2035 1,278,747  0.37
74,630,000 Fixed 2.080 Floating (USD 1 month SOFR) USD  28/07/2047 1,307,122 0.37
70,040,000 Fixed 2.564 Floating (USD 1 month SOFR) USD  11/05/2053 1,340,859  0.38
42,220,000 Floating (ZAR 3 month JIBAR) Fixed 7.750 ZAR  20/12/2025 2,792 0.00
40,980,000 Floating (ZAR 3 month JIBAR) Fixed 9.250 ZAR  20/12/2033 40,972 0.01
17,247,964  4.93
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5,725,000 Floating (General Electric Co.) Fixed 1.000 USD  20/06/2026 55,917 0.02
Floating (Markit CDX North
17,889,975 America Investment Grade 40 Fixed 1.000 USD 20/06/2028 49,829 0.01
Version 1 Index)
1,680,000 f:ii:;g%iggz:'goﬁg\)’emment Fixed 1.000 USD  20/12/2028 7,523 0.00
1,710,000 | 10ating (Chile Government Fixed 1.000 USD  20/12/2028 10,912 0.00
International Bond)
1,680,000 7:122::12%.5;2?02§§:1§ Government ;i ed 1.000 USD  20/12/2028 3,387 0.00
1,650,000 fr']iz:r']ggigxz);'ggnggvemment Fixed 1.000 USD  20/12/2028 20,656  0.01
1,690,000 | 1oating (Peruvian Government i .4 g0 USD  20/12/2028 7,972 0.00
International Bond)
156,196 0.04
32,300,000 Floating (USD 12 month USCPI)  Fixed 2.570 USD  17/10/2028 280,506  0.08
280,506 0.08
17,684,666  5.05
10,110,000 Floating (AUD 6 month BBSW) Fixed 3.750 AUD  20/09/2028 (28,896)  (0.01)
8,630,000 Floating (AUD 6 month BBSW) Fixed 4.500 AUD  20/12/2033 (114,173)  (0.03)
39,012,666 Floating (BRL 1 month BRCDI)  Fixed 11.814 BRL  02/01/2024 (111,294)  (0.03)
10,060,000 Floating (BRL 1 month BRCDI)  Fixed 12.300 BRL  02/01/2024 (3,645)  (0.00)
79,219,878 Floating (BRL 1 month CETIP)  Fixed 9.200 BRL  02/01/2024 (966,121)  (0.28)
21,410,000 Floating (BRL 1 month BRCDI)  Fixed 12.060 BRL  02/01/2025 (516,975)  (0.15)
24,790,000 Floating (BRL 1 month BRCDI)  Fixed 12.064 BRL  02/01/2025 (550,856)  (0.16)
19,770,000 Fixed 11.230 Floating (BRL 1 month BRCDI) BRL  04/01/2027 (51,536)  (0.01)
2,575,958 Fixed 13.030 Floating (BRL 1 month BRCDI) BRL  04/01/2027 (30,105)  (0.01)
7,087,038 Floating (BRL 1 month BRCDI)  Fixed 10.286 BRL  04/01/2027 (754)  (0.00)
22,630,000 Fixed 11.500 Floating (BRL 1 month BRCDI) BRL  02/01/2029 (94,674)  (0.03)
111,480,000 Fixed 1.750 Floating (CHF 1 month SARON) CHE  20/12/2025 (199,224)  (0.06)
84,710,000 Floating (CNY 4 month CNRR) Fixed 2.000 CNY  20/03/2026 (7,037)  (0.00)
109,360,000 Fixed 3.500 Floating (EUR 1 month ESTR) EUR  20/12/2025 (613,996)  (0.18)
1,590,000 Fixed 3.500 Floating (EUR 6 month EURIBOR) ~ EUR  20/12/2025 (11,862)  (0.00)
53,000,000 Fixed 2.852 Floating (EUR 3 month EURIBOR) ~ EUR  22/04/2028 (326,558)  (0.09)
1,040,000 Fixed 3.250 Floating (EUR 6 month EURIBOR) ~ EUR  20/12/2028 (16,182)  (0.00)
35,350,000 Floating (EUR 6 month EURIBOR)  Fixed 2.152 EUR  09/08/2037 (560,181)  (0.16)
700,000 Fixed 3.000 Floating (EUR 6 month EURIBOR) ~ EUR  20/12/2043 (14,272)  (0.00)
52,940,000 Floating (EUR 6 month EURIBOR)  Fixed 1.051 EUR  11/08/2047 (1,044,818)  (0.30)
3,470,000 Fixed 2.500 Floating (EUR 6 month EURIBOR) ~ EUR  20/12/2053 (54,912)  (0.02)
3,985,630,000 Floating (JPY 1 month TONAR)  Fixed 0.500 JPY  02/08/2026 (54,193)  (0.02)
25.461,000,000 Fixed 0.500 Floating (JPY 1 month TONAR) JPY  20/12/2028 (953,242)  (0.27)
1,710,180,000 Floating (JPY 1 month TONAR)  Fixed 1.250 JPY  02/08/2033 (62,149)  (0.02)
1,240,000,000 Fixed 1.000 Floating (JPY 1 month TONAR) JPY  20/12/2033 (10,763)  (0.00)
2,353,630,000 Floating (JPY 1 month TONAR)  Fixed 1.500 JPY  03/08/2038 (104,729)  (0.03)
4,676,380,000 Fixed 3.750 Floating (KRW 3 month KSDA) KRW  20/03/2034 (17,594)  (0.00)
180,870,000 Fixed 9.750 Floating (XN 1 month TIIE) XN 17/12/2025 (27,363)  (0.01)
18,120,000 Fixed 8.750 Floating (XN 1 month TIIE) XN 07/12/2033 (7,022)  (0.00)
82,620,000 Fixed 4.000 Floating (NOK 6 month NIBOR) NOK  20/12/2033 (306,136)  (0.09)
4,510,000 Floating (PLN 6 month WIBOR)  Fixed 4.750 PLN  20/12/2033 (13,551)  (0.00)
145,600,000 Fixed 3.250 Floating (SEK 3 month STIBOR) ~ SEK 20/12/2033 (481,320)  (0.14)
27,780,000 Fixed 4.250 Floating (USD 1 month SOFR) USD  11/07/2025 (,772)  (0.00)
58,993,868 Fixed 4.250 Floating (USD 1 month SOFR) USD  20/12/2025 (249,950)  (0.07)
132,780,000 Floating (USD 1 month SOFR) Fixed 3.350 USD  06/10/2027 (949,740)  (0.27)
9,725,000 Fixed 4.360 Floating (USD 1 month SOFR) USD  17/10/2028 (227,992)  (0.07)
20,180,000 Fixed 3.782 Floating (USD 1 month SOFR) USD  22/09/2036 (190,814)  (0.05)
75,210,000 Floating (USD 1 month SOFR) Fixed 2.910 USD  28/07/2037 (2,302,040)  (0.66)
73,930,000 Floating (USD 1 month SOFR) Fixed 3.391 USD  10/05/2038 (1,217,866)  (0.35)
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9,420,000 Fixed 4.428 Floating (USD 1 month SOFR) USD  05/10/2038 (118,624)  (0.03)
19,450,000 Fixed 3.614 Floating (USD 1 month SOFR) USD  15/11/2053 (69,638)  (0.02)

(12,688,569)  (3.62)

35,120,000 Fixed 2.620 Floating (USD 12 month USCPI)  USD  17/10/2033 (473,997)  (0.14)

(473,997)  (0.14)

(13,162,566)  (3.76)
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(24,952,225)  (7.15)

350,024,408  100.00
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7,374,230 2.13

(8,977,877) (2.57)

4,004,548 1.17

(226,478) (0.07)

1,740,906 785,684 0.23
(3,247,345) (2.821,258) (0.81)
17,684,666 5.05

(13,162,566) (3.76)

(24,952,225) (7.15)

350,024,408 100.00
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