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1 (2022 1 17 ) 112 112 9,795 9,795
2 (2022 7 15 ) 91 93 8,390 8,515
3 (2023 1 16 ) 107 107 8,404 8,429
4 (2023 7 18 ) 100 100 8,225 8,225
5 (2024 1 15 ) 89 89 8,351 8,351
6 (2024 7 16 ) 80 80 8,273 8,273
7 (2025 1 15 ) 73 73 8,079 8,079
8 (2025 7 15 ) 54 54 8,294 8,319
2024 7 81 —] 8,296 —
8 79 — 8,407 —
9 80) — 8,473 —
10 76 — 8,264 —
11 76 —] 8,252 —]
12 74 —] 8,142 —
2025 1 75 —] 8,209 —
2 74 — 8,287 —
3 69 — 8,265 —
4 70 — 8,295 —
5 54 —] 8,243 —
6 55 —] 8,356 —
! 54 — 8,318 —
D
2)
1
2021 10 5 2022 17 0
2022 1 18 2022 15 125
2022 7 16 2023 16 25
2023 1 17 2023 18 0
2023 7 19 2024 15 0
2024 1 16 2024 16 0
2024 7 17 2025 15 0
2025 1 16 2025 15 25
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6 2024 1 16 2024 7 16 0.9
7 2024 7 17 2025 1 15 2.3
8 2025 1 16 2025 7 15 3.0
()
100
1 2021 10 5 2022 1 17 117,115,345 2,485,353 114,629,992
2 2022 1 18 2022 7 15 7,562,690 12,855,588 109,337,094
3 2022 7 16 2023 1 16 19,375,740 629,334 128,083,500
4 2023 1 17 2023 7 18 5,591,599 11,830,650 121,844,449
5 2023 7 19 2024 1 15 5,435,562 19,885,091 107,394,920
6 2024 1 16 2024 7 16 1,898,449 11,436,092 97,857,277
7 2024 7 17 2025 1 15 1,566,668 8,017,597 91,406,348
8 2025 1 16 2025 7 15 15,852 25,575,149 65,847,051
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1 (2022 1 17 ) 273 273 10,038 10,038
2 (2022 7 15 ) 374 379 10,521 10,646
3 (2023 1 16 ) 314 320 9,782 9,957
4 (2023 7 18 ) 280 284 10,481 10,656
5 (2024 1 15 ) 230 235 11,212 11,462
6 (2024 7 16 ) 281 287 12,215 12,440
7 (2025 1 15 ) 282 289 12,021 12,271
8 (2025 7 15 ) 250 255 11,596 11,846
2024 7 288 — 11,921 —
8 275 — 11,511 —
9 273 — 11,437 —
10 287 —] 12,063 —]
11 284 — 11,929 —
12 292 — 12,340 —
2025 1 276 — 11,966 —
2 271] — 11,772 —
3 271 — 11,783 —
4 259 — 11,284 —
5 264 — 11,451 —
6 269 — 11,648 —
7 257, — 11,785 —
1)
2)
1
1 2021 10 5 2022 1 17 0
2 2022 1 18 2022 7 15 125
3 2022 7 16 2023 1 16 175
4 2023 1 17 2023 7 18 175
5 2023 7 19 2024 1 15 250
6 2024 1 16 2024 7 16 225
7 2024 7 17 2025 1 15 250
8 2025 1 16 2025 7 15 250,
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2021 10 5 2022 1 17 0.4

2022 1 18 2022 7 15 6.1

2022 7 16 2023 1 16 5.4

2023 1 17 2023 7 18 8.9

2023 7 19 2024 1 15 9.4

2024 1 16 2024 7 16 11.0

2024 7 17 2025 1 15 0.5

2025 1 16 2025 7 15 1.5
()

100

1 2021 10 5 2022 1 17 273,163,950 609,620 272,554,330,

2 2022 1 18 2022 7 15 146,665,285 63,187,847 356,031,768

3 2022 7 16 2023 1 16 49,580,973 83,726,951 321,885,790

4 2023 1 17 2023 7 18 33,169,355 87,661,558 267,393,587

5 2023 7 19 2024 1 15 12,043,921 73,607,934 205,829,574

6 2024 1 16 2024 7 16 48,966,971 24,088,895 230,707,650

7 2024 7 17 2025 1 15 14,322,018 10,234,210 234,795,458

8 2025 1 16 2025 7 15 5,594,736 24,702,277 215,687,917
¢ D
¢ 2
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(2025 1 ! 15 ) (2025 7 ° 15 )
1,782,494 2,034,697
72,337,936 52,973,429
9,793 9,703
7 19
74,130,230 55,017,848
74,130,230 55,017,848
164,617
10,334 8,572
236,715 196,186
39,083 32,380
286,132 401,755
286,132 401,755
91,406,348 65,847,051
17,562,250 11,230,958
1,008,207 1,033,912
73,844,098 54,616,093
73,844,098 54,616,093
74,130,230 55,017,848
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7 8
2024 7 17 2025 1 16
2025 1 15 ) 2025 7 15 )
419,828 599,960
1,698 3,852
1,895,357 1,665,443
1,473,831 2,269,255
10,334 8,572
236,715 196,186
39,083 32,380
286,132 237,138
1,759,963 2,032,117
1,759,963 2,032,117
1,759,963 2,032,117
43,494 447,009
16,901,198 17,562,250
1,383,716 4,913,631
1,383,716 4,913,631
241,311 2,830
241,311 2,830
164,617
17,562,250 11,230,958
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8
( 2025 1 16
2025 7 15 )

2025 1 16 2025 7 15
7 8
( 2024 7 17 ( 2025 1 16
2025 1 15 ) 2025 7 15 )
7 8
(2025 1 15 ) (2025 7 15 )
91,406,348 65,847,051
5 6 10 ) 5 6 10
17,562,250 11,230,958
1 ) 1
1 0.8079 1 0.8294
(10,000 8,079 ) (10,000 8,294 )
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( 2024 7 17 ( 2025 1 16
2025 1 15 ) 2025 7 15 )

2025 1 16 2025 7 15

1,435,403
10,000 217 164,617
10,000 25

A
472,376

B

C
236,874

D
726,153
E=A+B+C+D

1,435,403

65,847,051

10,000 G=E/Fx 10,000
217

10,000 H
25

I=Fx H/10,000]
164,617
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( 2024 7 17 ( 2025 1 16
2025 1 15 2025 7 15 )
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(2025 1 15 (2025 7 15 )
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7 8
( 2024 7 17 ( 2025 1 16
2025 1 15 ) 2025 7 15 )
8
( 2025 1 16
2025 7 15 )
7 8
(2025 1 15 ) (2025 7 15 )
97,857,277 91,406,348
1,566,668 15,852
8,017,597 25,575,149
7 8
(2025 1 15 ) (2025 7 15 )
1,938,715 1,238,280
105 90
1,938,820 1,238,190
(2025 7 15 )
(2025 7 15 )
SICAV I - 6,504.596] 52,973,429
S1Q6
1 6,504.596] 52,973,429
97.0% 100. 0%
52,973,429
8,367 9,703
1 8,367 9,703
0.0% 0.0%
9,703
52,983,137
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(2025 1 ! 15 ) (2025 7 ° 15 )
15,214,739 9,819,188
276,312,569 246,896,620
9,793 9,703
66 94
291,537,167 256,725,605
291,537,167 256,725,605
5,869,886 5,392,197
2,383,241 252,785
37,441 34,998
857,989 801,855
141,768 132,487
9,290,325 6,614,322
9,290,325 6,614,322
234,795,458 215,687,917
47,451,384 34,423,366
37,461,749 34,613,900
282,246,842 250,111,283
282,246,842 250,111,283
291,537,167 256,725,605
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7
2024 7 17
2025 1 15 )

8
2025 1 16
2025 7 15 )

8,051,340 7,861,360
4,669 7,230
5,793,594 11,247,399
2,262,415 3,378,809
37,441 34,998
857,989 801,855
141,768 132,487
1,037,198 969,340
1,225,217 4,348,149
1,225,217 4,348,149
1,225,217 4,348,149
425,941 661,795
51,104,314 47,451,384
2,819,831 1,036,410
2,819,831 1,036,410
2,254,033 4,985,877
2,254,033 4,985,877
5,869,886 5,392,197
47,451,384 34,423,366
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8
( 2025 1 16
2025 7 15 )

2025 1 16 2025 7 15
7 8
( 2024 7 17 ( 2025 1 16
2025 1 15 ) 2025 7 15
7 8
(2025 1 15 ) (2025 7 15
234,795,458 215,687,917
1 1
1 1.2021 1 1.1596
(10,000 12,021 ) (10,000 11,596 )

53/112




EDINETOOOO
OO000O0000Oo00DoO0O0oOo(EL2480)
Ooooooooooooooooooad

7 8
( 2024 7 17 ( 2025 1 16
2025 1 15 ) 2025 7 15 )
2024 7 17 2025 1 15 2025 1 16 2025 7 15
55,832,172 52,334,371
10,000 2,377 5,869,886 10,000 2,426 5,392,197
10,000 250 10,000 250
A A
6,861,339 6,406,065
B B
g g
12,500,537 12,328,274
D D
36,470,296 33,600,032
E=A+B+C+[) E=A+B+C+[)
55,832,172 52,334,371
F F
234,795,458 215,687,917
10,000 G=E/Fx 10,000, 10,000 G=E/Fx 10,000
2,377 2,426
10,000 H 10,000 H
250 250
1=Fx H/10,000 1=Fx H/10,000
5,869,886 5,392,197
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8
( 2024 7 17 ( 2025 1 16
2025 1 15 2025 7 15 )
8
(2025 1 15 (2025 7 15 )

55/112



EDINETOOOO

OO000O0000Oo00DoO0O0oOo(EL2480)

Ooooooooooooooooooad

7 8
( 2024 7 17 ( 2025 1 16
2025 1 15 ) 2025 7 15 )
8
( 2025 1 16
2025 7 15 )
7 8
(2025 1 15 ) (2025 7 15 )
230,707,650 234,795,458
14,322,018 5,594,736
10,234,210 24,702,277
7 8
(2025 1 15 ) (2025 7 15 )
5,146,643 9,775,647
105 90
5,146,748 9,775,737
(2025 7 15 )
(2025 7 15 )
SICAV | - 22,200.937] 246,896,620
S1Q6
1 22,200.937] 246,896,620
98.7% 100. 0%
246,896,620
8,367 9,703
1 8,367 9,703
0.0% 0.0%
9,703
246,906,323

56/112



EDINETOOOO
OO000O0000Oo00DoO0O0oOo(EL2480)
Ooooooooooooooooooad

57/112



EDINETOOOO
OO000O0000Oo00DoO0O0oOo(EL2480)
Ooooooooooooooooooad

SICAV I - S1Q6
SICAV I - S1Q6
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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 )
- 0 0_________________________-
Rate Tt Principsl Value Nt Asedy
AN (LK ki
TRANSFERABLE SECURITIES QUOTED ON ASTOCK EXCHANGE OR DEALT IN ON ANOTHER REGULATED MARKET
GOVERMMENTS - TREASURIES
CANADA
Cansdios Government Bond . ... ... .. ... o oo iiiiiiiaan 2I5% 12alMRe CAD Gres M 06%
UNITED STATES
Ll 8 Moy BN o o o s s aa dami s daiams S be e s A50% WISHH USD a5 450,033 0.4
LLE TheRmery Bt < cocud e sidn s binsambs nms bias s bhasn G25% 08152030 1004 1101765 1.1
LS Treasury Bonds . ... ooovvancnnnn s 6500 1115726 11,764 12,275,103 LL8
LLE. Treasnry Moles. _ .. ... oonoues TI5% 0815032 3,713 3.317.556 3z
LLE Treasiry Mobeg, - ... ...oooovias I38% 081833 197 120, 206 0.2
ULE Treasmry Mobes, .oovvvviiianiaa, i78% 123 1702% 320 302,613 0.5
LIS, Treasry Notes, ... oovvvnrnren, vrevenrerrnns 00T OGRS 1292 1. 263,737 L2
LLE Treamry Mobess. - ... coveovinnasrs 4 13% 03310029 AT 461,185 4
LLE. Treasury Mobes. - . _.conciaeriaaia A13% IUV1SNET 1,750 1,701,843 L&
LS Treasury Mobes. - ...oooiaaiia. . A28% ORI 310 306,025 03
LA, Treasmry MoBE . . coooieainnininy cavmaresnnnpaiess AI3% 1B 1R024 b1 226,014 LF]
LLE Treasury Moles, ....covvvvnnnnn, 435% 1073072028 955 w8 09
LLE Treamry Mobes. - ... covrovrrins s AZEE OS1S034 ord ] 517,280 0.5
LLE Troasory Motes. - .. coovoninioy A50% 0331026 L 259,904 L1
LLE. Throastiey Mob&. . ... coiiaaniaaia A50% 1171533 100 199, 656 0.2
ULA Treasry Mome. . ... covvinnninns carmaresnarrarnss 0% OGRCN2S 100 103,813 1.1
LLE, Treasury Motes, . ... covvvvvnnnns A63% 0930025 1452 1,454,269 1.4
LLE Teeamry Mobes, - ... covvvnnrenars AB3T 0029 2395 T A0 607 23
LS. Treamsy Motes. . ... ... ......... A88% 103072025 00 398,938 LI ]
LA Treasry Motes. .. _.............. A85% 0RALI0IG 405 LTS L]
LUA Troamury Nomes. ... oovvinniranns viereaearees  ABE% 10312028 1.350 1568, 164 1.5
LB, s R S b o S R Py S00% 103 17H025 44 48514 04
S1ATRAZG 3T

32,106,708 308

CORPORATES « NOMINVESTMENT GRADE

INDUSTRIAL

BAZIC
R TN B i s AR e R o B o i S 39%% GUISTHIe 350 233,540 0.2
Hubtamaki Cyj. . ] e A05% eIT EUR 100 206,651 0.2
CHym pus Water US Hﬂdmg Cﬁm. Prmaraes e lasfe |o0lHlE 175 177,404 02
SCTLIV LLOECIL USA HaMimps LLC, ... .. oo iivrnirnren s S3IZM 1LALN2E UED 457 439,279 0.4
Sl e s S L e b A b 688 OT/15H33 3is 346,001 03
Seabed Air Conp./Sealied Air Corp. [, coLoiiiiciiniiiaaas 6.13% 0R01H028 ) I [+, (| I % §

LS5 1d
CAFTTAL GOODS

Ardagh Metal Packaging Fisanee USA LLC
Ardagh Metal Packnging Fimamce PLC._ .. .. .. .. .. ... ..... 200 DROLM2E  ELR L1 95213 [N
Ardagh Metal Packaging Finance USA LLC

Ardagh Metal I-"a.f.‘lu.;m; Finamee PLC 3.15% OUT0IE USD 555 126,319 05
Ball Corp.. . ... . He o 188% 081572050 Bl 557,358 a3
C‘w]lﬂnbl-l e T e e e L s e S25% OMISN30 ELR ns 235,767 0.z
Der:'nheb-unq&ﬁ .................... IS DTSR L[] o665 a1
Eco Matenial Technologies, Ine. . ... ... TA8% 0LAIIT USD s02 501,987 05
Eavir 0o oo i ian i i naiaas ST5% OTALI0IT jaz 315,139 03
Esab Corp. . . A25% IST09 41 41,105 0.0
GF'.L.EM'nrournmufl Iuv: 1500 081028 113 162,705 .l
Leche Ennm-u:ruutﬁ.ﬁ-ﬂﬁ. ............................... 225% IS8 HEIR 385 353,675 04
Zmmmit Masterials LU Samemit Materials Finanoe Corp. ... oo ... - 725% OI1ISIE1 USD 9 29917 0.0
TH Elevator U8 MNeweo, lnc S25% 0752027 385,631 0.4
Trinity Indeseries Ime. ... ... 5% O0TIS00% a7 A AT 0.0
Wasie Pro USA T2 ..o vivvvnnnnnas e e R S50% 021026 520 312,214 0%
WESCO DNstribotion, I0C, . . v vvvsavms ranrarsarns fnrrarrarnes 663% 0371532 68 GRS 01

RN S
COMMUNICATIONS - MEDLA

Altioe Fimddeing SA .. .. oiiniiianiiniiiia i S500% 01152028 565 439,635 0.4
OO0 Holdings LLCOOD Holdings Capital Corpa . oooooeeoone A25% 02l 122 58,334 01
COO Holdings LLCOOO Holdings Capil Corp, . o0 ovnnnvan s A% OUIAM3E 3T 426,124 0.4
Lhnivision Commumicatbons, Ime. . ... ..o v i ceiermrmn s 6639 WS00T B 336,592 ik
Virgim Modia Finanee PLC . ... . L . 175% 07/15H380 ELR b 1] 250,484 0.z
Virgin hHua\HurEnamn;Nmﬁ*mc S00% OT/15002% LD oo 179,545 0.2
ZiggoBond Ca. BY .. ... ..., AT R S 515% O TRIE0 A4S0 583,945 04
N I o i R e R R e RO R A 488% OVISN30 Joi 178, 194 a2
b 158 23

COMMLINICATIONS - TELECORDUNICATIONS
Level 3 Fimameriag Dme. - . .. oooiiooiioiiiiiinninniiniaaais A25% 070U B 157,756 0.2
Tebecom lialia Capital 84 . .....o0uns T20% 0T35S i 55151 0.l
Telecom ltmlka Capital SA ... .. o000 oiiiiiiinniiiiaiinias T.20%  OT/ N3G e 7 91,584 03
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Hate Thater Prineipul Valoe et Asrty
L (L5 &
Tebefonbca Buropo BV(). ...o.oveimn i iiiiiioiiiiiiiininas 150% 020S0IT EUR 100 § 203,967 0.1%
Uniied GrowpBY. . ........... PR A00%  1V1S30IT e 516,785 0.5
Vmed CF UK Finaseing [ PLC. | . ATS% OTANHSL  UED 515 435689 04
— LTGEss LT
CONSUMER CYCLICAL - AUTCASOTIVE
Asion Martin Capital Holdings Lad. ... ... .o .. .. 1000 0331029 Ty 193, 126 L1
Clarios Cilobal LPYClarios US Finanee Co. ..o oooon e iinininn s A38% 0515016 EUR 50 404, P68 0.4
o - | R o e A% 0R010E0 LD 4TS 415,615 0.4
Fervia 3E. . : 138% SN2 EUR pr 1] 217815 0.2
Goodyear Tin,-& Eu.!:hu E‘a iTh-e} ................... S25% OT/1SMA1 UsD §al 91,330 [N
THO Yerwaltangs Gmbib). . . ... ... 63T OS152029 i1} 196311 Lx
THO Yerwaltmogs GmBHBY .o .oooniniiiiiiiiianiiiiiiiaiaa: R75% 0515018 EUR 151 11,062 L]
Volve Car AR, Series E_. ... e L% 1000TH0ET pail | 07,135 a2
ZF Fipance Gmb#L. Zeries B . ........ .. P LI5% 0RONNIE 200 457,543 0.5
ZF Norih America Capital. Ine. .. ..., g b, ATHE N30 LD 205 200,526 0.2
ZF North America CapiBl IRE . . oo iyseurinnosfesrsrimrnns 688 (ITII03Z 205 209,737 02
_ LBS0068 28
COMNSUMER CYCLICAL - OTHER
Baibders Fustiouroe, Ine. i G358% 0501054 138 133,300 a1
Mller Homes Group Finca P‘U‘HJ e 9.08% 08152028 EUR 172 126,706 0.2
2hea Homes | PrSkea Homes Fludtp:f_'nrp\. AT5% OMISME USD Iag 101,542 i1
Znandard Indwstries, Ino/PU, . oL i r i e 4755 DL1S028 #72 AR 04
_§T2001 08
COMNSUMER, MON-CY CLICAL
T ol T e N o g e R e e e e S513% 3alNEn 268 233, 884 L2
Pt PR T e e L I8EE OTVISME  ELR 195 206,214 0.2
CABSELAS . ..o ciiuiiinsiaiiasairasas s s I38% 020N Tl TE0, 500G s
Cerba Healtheare SACA, | = . 150% 05312028 135 123,586 a1
Cheplapharm Arsciesinel GmbH,........ Cearas 350% OV1IANIT 470 49,360 03
CHECommunity Health Systems Ine.. . ...oooovvonininiinans S00% 03152006 LED il 200,000 0z
TR R 5 e e s T T ot e ST B S 175% o1S0al b0 0 204, THS 0.2
DRI s s e e A d e e it T A o o ABITH  DEOLIHIED 3 262,556 03
Elameo Anemal Health, Iee. ... ..ovo0 0 665% 0RIAT025 410 413,760 LU ]
Enﬂ;:n:Bmﬁulutnm1n.... REEAE R L B 188% 08152028 95 54,749 a1
Grifods 34, e 1sa% |0ISNIE HIR 575 22519 0.5
Elruenmlh.l'ﬂmbll ............................... A3 051528 M5 159,595 2
Legary LifePosnl Halth LI . ..o it iiaina A38% OXISI0IT  USD 574 636,584 LN
ModivCane Baevow Tssuer, [ne .. coooniiiiiiiinn iiiiaiiainns S00% 1010l m 192,500 0.2
Organon & Co/Organon angn Dbt Co-lssuer BY. . S13% 04340N31 G20 MLG3 03
Peggigo Finanee Unlimited Co, . cemrrnrrrreneass ST OGN0 396 354,060 04
Tl TR T i s e bR B e &25% OMISTMAT 139 138,343 a1
Primo Wader Holdiogs Tne. . .. ... . i 438% 029 3s8 356,738 03
Zolera Health Ihﬂnpl.lf_' ........................ T3 0601031 1061 103,242 .1
U5 Foods, Ine. . AT OM1SNI9 0 SO [ .. T
6200919 60
OTHER INDUSTRIAL
American Builders & Costracions Sopply Co, Inc. . ... ..o A0FE 0171570028 438 407 571 [iT]
Mlultiversiey SRLic) 813% 103I2E EUR =7 313,074 03
emamd 8, i bniaicais sani i ming S50¢%  MOST0IE TiHF 115, 30% 1
BRBtlB o ieip v s nns smrrs e TIME /150008 410 400,531 0.4
SGPLC, S25% 1030026 £ 326,659 [k
S O e R I L B L s e 263 (G/F026 200 A - R (]
—gE 1T
SERVICER
ADT Security (‘nrp. G‘ht} .................................. L13% 080U USD by 43,364 a4
APK Greup, Ine. ..oooooiiiinaiian. Sa 575% 071809 n: 130,388 0.2
APX Group, Ine, .. ..., e AR AT75% OX157203T 350 348,401 3
Prime 2ecarity Services E-nnwerlj,ﬂl'l’r Fimance, Inc. . ...... 338% 083LH2T 172 1&4, 304 2
Prime Secwnily Services Borrower LLCPrime Fimanee, Ing .. ... . 625% 0171528 T A6l 958 03
Techem Vcﬂ'ﬂlnﬂmﬂluﬁ:ﬁ 674 mbH a0E 071G BEUR Il 120, 130 [}
Verisnre Holding AB ... ...... : L88% 0T/151006 m 116,370 0.2
LipRecwirer, Ine. .. ... 500% OMINNEG UBD 487 AFpMER 04
_ LISRITE %
TECHMOLOGY
R VR . s e e el S G L e A S e e 513% L1509 sl 335,505 03
Presidio Holdings, Ine. A85% 020NIT 210 209,955 0.1
Seagate HDD Cayman. .. ... A09% 0G0 156 261,619 0.3
Zeagate HDD Caymam. .. . .......oo0s S75% 120N 13 107,120 a1
TeamSysiem 3pA. . .- ovvirrenrinars 150 X158 ELR 1) 205,013 02X
O DML D0 - = v is o i M i b i b = b b e b 475 OM1STN26  UIED i | &9,456 0.1
. Llsseeg 12
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{0y (LI5EN %
TRAMZPORTATICH - SERVICES
Adbion Fimancing | SARL Aggreko Holdings Inc. ... ... ... & 13%  [or1SM2s USD M § 302, 00 4%
BCPY Moduolar Services Fimance [T PLC. .. .. .. A75E  130HRE ELR 385 357,959 LI ]
el A il e i A L i b U A50% OMIST0IT a0 259,496 LUF
1 OuB0BA5 L
_ 2543831 M5
FINANCIAL INSTITUTTONS
BANKING
Abanca Corp, Bancana Sﬁulﬂ a00% 01PNl 200 21875 0.2
AIB Growp PLO@E). . oovvannanennan G25% GENNIS 300 515,568 0.3
Basco de Sakadell 2A4a). . e 500 O31902T i 204,029 2
Bamkimber SAM): -, 2oyt dreae e 6259 L1026 i1 207,007 0¥
Bread Financial Holdings, Ine L75% 03157029 USD 121 136, TG 1
Tmbess Sampacdo 3pA(A) .. . .. on vt ic i T0% 01025 £ 459,157 05
Loraia, L3
FIMARCE
Encone Capital Gromp, Ine. ... coocnvivvnncninnvivnnnianas . S50 0515030 2o 200,249 02
REITs
Acdas Homet Opea 8L .. .ooieiiiniiiiiiiiinniiniaiiainas A00% 0315016 EUR w7 230,400 0.1
Iron Mosntain, Ine ... .. Py g A50% OMISHESL UED 1?7 164, 240 a1
Via Celere Dclqmllmln-ohﬂlnzms.ﬂ. e S15% an0lls BEUR 335 A58 685 0.3
635,323 0.8
458 586 23
UTILITY
ELECTRIC
EDFP - Emergios de Portugal 8A, Series NCE. ... .. ooniinnans 188% 0371472082 SO0 467,221 04
28384800 372
CORPORATES - INVESTMENT GRADE
INDUSTRIAL
CAPITAL GOODE
Fegal Rexmord Comp. . . o.ooieiiinioniassimrssossesnsiissnss G3FE DMISNEA0 UsD &7 68 555 i1
COMMUNICATIORNS - MEDIA
DIRECTV Fimanging LLC. .. oooounos e ierenneiineinnns SRS (0130 10 CSEM 0]
COMMUNICATIONS - TELECOABAUNICATIONS
AT&T, loe, , J Py T e s 4 50 OS/157NBS 143 E30. T8 il
CONSUMER CYCLICAL - AI.JTDMGTI\'T:
Fard Motos Co. . s e e 1as% 0mihesd 495 405,363 0.4
Ford Maeos Credst C-:L [.LIL' b ’ G05% D30T 200 199, 166 0l
General Moioss Co, ... .....oonooon, S60% JO/IS032 K] 34],263 03
ey IO LN, s e it e S R Py o PR e GTSE LO]E 234 L5578 02
Hadley-Davidson Finascial Services, Iooe ..o oL oo oot 650 0E10° 028 401 410,955 04
L T e O e e T T e e S25% 08157049 510 456,841 0.4
L0059, 166 1.9
CONSUMER CYCLICAL - OTHER
iy 1T TR [ A S G3EE OS1SME3 k) 20,587 o1
L ey T e e O L e e N e TASE (615N 380 43047 0
314634 0.3
CONSLUMER NON-CY CLICAL
Charles River Laboratonies Iniemanesal, Ine.. . A25% 03012028 37 540,085 3
Cigna Group (The), | S13% 08153031 6% 62,316 0l
CVEHealth Covp. . oocvvivincvianns A55% 06131 Jal 380,038 04
0L 1 T e A e S G25% Ol 1l 124, 06l 1
e N BRI o s e A R R A e A35% 01152029 L1 153, 523 0.2
L9372 L1
SERVICES
Boost Mewoo Bosrower LLC. . .. ..o Lo TS50 O1/1SA] M7 307,773 03
Cilolal Pymaetts, BVG ... vo e v mamgay o ss s g mns 320% 081571029 215 191982 02
49, TS5 0.5
TECHNOLOGY
COW LLCCTW Finance Cotp. ..o cnian ioinanianns TeT% 12026 58 492,448 0.5
BRI IR st S e e ATSE IS0 il 204,248 0.3
| e L L S535% 0315031 210 204,157 0.2
LA oy s s s 4 e g 5A4A5% (201N 30 38,806 0o
Maeron Technology, Ine. LT0% 01508 00 494,728 0.5
MECL e ..., e A o e A LadE 020150 95 84349 a1
"‘IKPE-"-"N‘CFFHMM: I'..l..l'.'-NhPLM Inc ................ : S00%  DU1A0E3 kL] 381,585 [F}
Zkyworks Zolwtions, Ine, . .. ............. 300 (D030 k1] 250, TAT 0.2
TR DRI G, o iyt sl Bt g b 8ot st L e 285% 0B01I029 515 452,852 0.4
TEOROID 26
__LI86TM 69
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N [ %
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‘.‘iu}. 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 oy A63% 022872051 479 3907 04
BPCEEA . o' e s s s R 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 COme Finamcial LR ¢ epne catg st s bt e s sia s g b san g S4T% 02010 9% 9,224 (8]
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
Ctigroin, 180 .. cyus craal ciiaiiaaicy sl pa e e s Lpa e d S5E3% OIS 5 212,051 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 Utday .. ... .. .. 463% VXS HEIR =] 639,213 [
OB TR0, © o v i dias s v ik B PR SR e 632% [003029 sk 295 303,207 0.3
Lo A oo BB o caa s isataai s as pan e sk g Lpsin s TS0% IANG  GEP LG 137,15% i1
Deoesche Bank AG, Series B ... oo ciiiiiicn e e S65% 0519231 EUR 204 209386 02
Deutsche Bank AGHNew York NY. ... A12% 0TNAE  UED 192 192,234 02
Dientsche Bank AGNew Yok NY. .. TI5% OTAIN2T 150 153,734 01
Discover Fimancial Services .. ..oovvceriararios rasnarrarans T96% 110G 105 118,07% i1
LR B EPUR 2 d ootk ditin b wird bk boalnm i g b bk e 4 4853% 112024 #75 AT, B0 0l
Gobdman Sachs Grosp, Ise. (Theld. . ... ... ooooooniiiiiiiian S575% 25030 114 115,526 LN}
HSBC Hobdimgs PLC. .. oo ‘ : G 16% 0RO ] 4598, 144 0.5
TG Groep BVIED . cverianianneens e R e A88% 0S40 415 359,117 3
LA R N R e s N R S R S8 OAI20T9 M5 245,952 2
Lbovds Branking Group PLOGY .. .o oo i e iinin e 7 L Tl v 06 578 03
Mhazibo Finamoral Groowp, oo, . ..oooon i iviiiiiiaa S38% 05267050 165 263,771 [ %4
L T I SA42% 072154 50 AW4RE 00
Mlorgan SBaleY . oin i e A, S66% 0UIRN50 04 WEETE 02
Mationw ide Pailding Soesety. . ... ..c0n it e 430 030RI9 pill] 15d0,33) 02
Mationw ide Building Soesety(al .. ..o ... o S575% HVNIT ORP a5 318,166 03
N:I.“hlﬂmupl’l.c .............................. TATE VIS USD e 2183, 6440 0.3
MaiWeat Growg PLOG@Y . coviinnn e viniiiissms vansaisaians 213%  1/10as 200 07,634 02
MordeaBask Abp(a) - ..ovovvanivian o 665% 032626 338 333,814 03
faniander Holdings LISA, ]n‘_ ........................ G 1T DLAAEHIED 144 144,573 01
Sawimnder Holdmps TI8A, Twe: o.iuioiiiaiiiie i cibbddiuinas 6508 3029 b3 T9.514 il
Santander Holdings USA Tee. .. .. oL 65T 06122029 58 59,307 i1
Samtander UK Growp Holdinga PLC . ... oo iiiiiiians A% 11VIU06 34 237330 0.z
Skand ingvisks Enakilda Banken AB:[:] S13% 081302025 00 3910ms 0.4
Zocicte Generale 83A ..., ... ; GAS% DUIXNHRT s 386,793 4
Zpandasd Chartered PLIC . ... .. ..c.0inrninrcnicrnnrrarans 39T 33N L] 1946, TT6 02
e E T R T e S P 619%  O07/06TI02T o2 304,355 0.3
Svenshka Handelsbanken ABG) .. .. .o.ooooiiiiiiiiiiiiiiiian. AT75% 0301031 L] 511,018 05
UBS Grosp A3 . .. ocveviainaanns S R g S 175% 0ROA2025  GRP 148 182508 02
LUIBE Growp AG(a). A 488% OXIXHT  UED s 97479 03
VBECromp AT .. cvnrraarssnrrnars e R A e 63T OTISHG 250 251,222 2
T e e e T e S3ET OLNE0 76 75775 01
14361, TR3 138
BROKERAGE
omm o O, I o e o e s b s S b o Fon ST OLAOAIM2G 86 3R584S 04
INEURANCE
Acgon Lad. , . e e e S50% 04]1HAE & 44, 161 08
Argentum h:&erlandtﬂ‘-'l'nr Sl'luﬂrl.id. 575% 0871572050 295 291,701 0.3
Atteene CHobal Fundlimg - . ... o..on oottt i i aae Z55% 1171930 1% 59,054 i1
At CRONE TR o o i o it gt s i gt b 8 b ik LTI% OLOTH029 5 71,705 01
Attono Clobal Foadimg - . ... o.oooooniiiiiiiiin i i ians 5553% 0109 216 215,728 0.1
Centene Coap. | 2500 0301NE] 4 48480 0.5
ClmuwH..CFwanh I!nwmﬂn. Lui ScnuE vees SAB%E DGMMNME 485 420350 0.5
Homana, e, ... 0.verervesrransrmsrsararrsras ranrarerrnss S38% 15201 114 102,906 a1
fwism Re Finanoo Loxem boarg 54 S00% (RO il 192,628 Lz
Ulnipe Crmppo Spa, Soned B . .. ..ol it 3250 0WHHA0  EUR 415 A0 04
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iy (LISEN %
REITs
T T T e T T L R TR DEISNE0 UISD -1 &4, 0 0, 1%
American Tower Comp 520% OXM15CH2G O 58,353 0.1
T e L - R B et PR A F R AR e 560 0e01II02e 152 153,154 [
33551 _ 04
18.327,080 176
UTILITY
ELECTRIC
Brookfield Renewable Partmers UILC. ... ..o oooL o oiion A215% OVISII9 CAD 35 60,581 il
Eleetricite de France SAG). .. ......... AN L15% 0N UED 04 20239 02
Ened Finasce Intemational MV .. ..o ivnieniiiiainanas GA0%  0S157203T 100 166,450 0.1
Encl S, Sonieg B. oo coiivn v s marii s a v ws e e S75% 0GI2MMAT  GEP 75 94,007 01
488,667 05
OTHER UTILITY
Anglian Wiser Osprey Financing PLC, Seriea B ... ..., 200°% 0T IS 465 #4526 04
Angliaa Water Osprey Financing PLC, Series E. ... .. ... ...0.. 400% 0308026 [0 130,601 a1
595427 05
L0004 L
26,392,348 2535
EMERGING MARKETS - HARD CURRENCY
INDUSTRIAL
BASIC
Celulosa Aranco v Constitueion A, . .., ..o carmnrnrrarrninns 4200 DLIFFNE0 USD &85 630,414 L)
Imversiomes CMPC 3A 6 13% OXHGHGE il 200,574 0.2
Beabin Abaa b . o o e s e e i s 320% 0112031 s
1.3
CAPITAL GOODS
THB PRI IO o s spmenm s oo o, g s i G25%  11VMrNRE 215 1shoEd 02
COMMUNICATIONS - MEDILA
BTN e oo r im0 A 106% OT/1371031 334 310,571 0.3
Telecomunicacrones Digimles 3A. ... .. 0ocvioniciiniinias A50% 013030 A0 594,875 04
Tos T4 0T
COMMUNICATIONS - TELECCARUNICATHONS
Empresa Nacional de Tel i 3.05% 014rN3T S60 kb, IS0 0.4
Mlilticom Imlernatiosal Cellular 84 A5F% ITHG1 i 173,640 3
by e - A S65% 0115025 310 307087 03
1,037 877 1.0
COMNSUMER CYCLICAL - AUTOMOTIVE
lochpe-haxion Asstria Gm bHMaxzon Wheels de
5 e M R R e ey G e S0 OSOTII028 1] IT9.812 02
COMESUMER CYCTLICAL - RETAILERS
] L R PSRRI 375% 1004027 20 181,250 @2
COMSUMER MON.CY CLICAL
Rrede Do Finanee SARL ... o000 e 495% 011728 S0 AEREBEE 0%
ENERGY
Acore Power Bnewgy Lid, .. ... oooonoiiiiiiii i iiiiiaian 158% ORMN9N06 196 175.01% 01
Gireenko Wind Propects Mansitius Lad. | 550% 06028 30 504,760 0.3
Reblew Pl . ocvniiii e L 588% O030&NAT 200 192606 02
U PR BB /o cvvi vy v e d e o ity e e G507 VD103 185 1s4072 0
MGG 0%
OTHER INDUSTRIAL
Al DemarroTho BpA .. o0uiiinaiia i e s e AS5% 0TTI0S iis 251174 0.2
SERVICES
Bidweat Gooup U FLIC (TIEY. 1ow v cos iiivd v doves i v 3163% OWINI026 535 504,125 05
5653310 3.4
FINAMCIAL INSTITUTIONS
BANKING
Aty Do EML{AY : = o veian sainare caicd s bl b m s aid B s i 638% 0S/TI02G 30 F0E, (N ni
Itan Unibanco Holding SACayman Dsdand .. oo cooon o iiiinians 188% 157051 415 405,450 0.4
T13,450 0.7
RETs
N, L L S S25%  DIANNI6 biY) 2560 02
B N L
UTILITY
ELECTRIC
A25% (3725027 s 319390 3
T.95% 0728026 200 W0L855 02
Engio Energla Chile A . . oonuiiennsnsnsrpasnssninsiseas A58% 01TIHGH 200 bl ol | 0.2
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Imdiz Clean Encrgy Holdings, . A50% 0T USD 00 5 I80,625 0%
lewesiment Encegy Resounced r.ld e G25% RN29 FiLl] 192,938 02
Tewestment Ensrgy Resowrced Lad, .. .. ..o iniiiiinnans 6 25%  drdarknn g (1] 302 584 [ %]
Relew Wind Encrgy APV ReMew Power Pvt Lad. ... .. ... 450 OT/14N02E Ty 243,169 0.2
Hdar Energy Goothermeal Wavang Windo Lad. .. .o 0o o0 AT5%E A3 A5 432,664 A
1985606 19
OTHER UTILITY
Aegea Fimanee SARL. .. .o0ooiancninn e e iinee . S00% LIS Wo w03
LAFRHT 3l
SOVEREIGN RONDE
CHILE
Chibe Blectricity Lax MIPC SARL. .. oL . n o iihiarinenas 01 01HHE D 200, 57 2
COLOMBIA
Calombia Gevernment International Boad ., .. ...oo0iaia Lise sl 200 IS2,000 0.0
DEAAMICAN REPUBRLIC
Domsinican Republic Internatonall Boad . ... .o .o0oooiiiias AS0% 0130030 150 135, S0Hp 1
SOUTH AFRICA
Repubdic of Sauth Africa Government Intematonal Boad . ... ... 575% (53059 LT 13 TS0 j}]
632320 _05
A0 %1
COMMERCIAL MORTGAGE-BAUKED SECURITIES
NON-AGEMCY FIXED RATE CMB3
225 Liberty Street Trust, Series 2016-225L, Class 5. .. ... ....... A65% DMIWVNEE L 153,103 0.2
Citigroup Commeraal Morgage Trost
Serves 1015 GCIT, Clasa © A4S DM 10IHE 3 JORIET 03
Serpes 2016- GG, Clwss B . ATHR 01009 G40 3G 08
CEAIL Commereial Hu:lgu: "I‘ruu Smﬂ 2017- C'.h I'l'i.
Clasa AS, . e A 346% 1115050 20 18,298 0.0
GE Mongage Sﬂ:urm:: Tm.l
Berpen 2015 GO28 Class B ooonie i losm 01004 3 1T 03
Bedven 2015 GOF2, Clasa B . i AZF%  0T/107H045 0y gLy 04
Morgan Sranley Bank of Amietbez !A-'I:lrl-ll Lpus:h Treat,
Seriea 2013-C9, Class B . : 370% 0046 390 356,036 03
Wells Fargo Commercial Mm‘t;age'l‘rn\lt.
Beries 1015 LCM, Chass C. ..o oiiiniiiiiciiiaciiaians A06% I1S050 L 03,799 L]
AT TT6 2.4
COLLATERALIZED MORTGAGE OBLIGATIONS
RIZK SHARE FLOATING RATE
Connecticut Avesue Securities Trost
Beries 2019 RO4, Chasa 2B .. ooovnniiiiii i iiiiaiaa s 1069% 06257039 a5 359,386 LU ]
Berves 200002, Class TB10ed. . EEe s B4 0025040 500 515315 03
Federnl Matiosal Mongage Associstion E‘m:\:ﬂwrdmu: *ﬂumlu
Seriea 2018- 00, Clazy IMEE) 1 oo v vnav v rmsinrmarrarnes T 0SNG0 82 Mz 0l
Series 2018-006, Chams IMBOL . .ao e n e 754 (32531 18 119958 1
LiG3eT L1
QUASL-S0VEREIGNS
QUASE-SOVERELGN BONDS
CHILE
Empresa de Transporie de Pasajeros Metro 3A, ... ... .. AT DSOS 65 A5 03
HUMOARY
Magyar Export-lmportBank 0. ... oooonoecncoiii e s B13% 12OMN02T 00 201,064 0z
TI6T 07
100.845,833 _96.3
OTHER TRANSFERABLE SECURITIES
EMERGING MARKETS - HARD CURRENCY
INDUSTRIAL
COMMUNICATIONS - TELECOADWUNICATHONS
CAEW Senior Finanoe Lad. ... ... ... ..o AR8% 0157027 5 A4 466 0.4
CORPORATES « KROMNJINVESTMENT GRADE
INDUSTRIAL
CAPITAL GOODS
WESCO Distribation Ine. .. ....oooon i iiii i G38% 03/1572029 &7 _ 6":'_.!-26 il
COMMUNICATIONS - MEDIA
Virgin Media Finanee PLC .. oo sises v nees  S00T OSN30 200 G615 0
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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Hate Diaer Valan ot Aot
(LISHN %
Todal Investments
(oot SIOT,S5208TY. ..ot o e et £ 10165852 976
Time Depaits
EEERCE, PalE) ) v i i e i e b - 576,580 0.3
Zeotabank, Toronwaddy ... ..., ...... = 2 0.0
2EB, Stockhalmi{d) . - .. covian e = 10 a0
SRABC, Londotdd). o oo vinbasssensin - 165,492 0.2
Total Time Depasdis . e __ Sn0ET 05
e L A e 7 1,993,409 1.9
N ASSELE . s 5104154000 100.0%
FUTURES
Unrvalisml
Number aof Apgprocition
Dhesacrigdiom Expiration Dase Chontrscts Diyiginal Value Mlarket Value (Deeparerintion)
Lomg
Bura-BOBLFoms . ... o..ooioiiiiiiniiiniannniasiiaianes 0062004 18 £ 1151913 0§ 1353671 8§ 1,758
Lang Gili Fulutes ., . F o IR0 1 L341767 1.550,005 5526
U5 Loag Bond :CHTiFilulﬁ 19204 4% 5,191,937 3222313 30,875
i3 T-Nete 2 Yr(CBT) Futores . o320z 82 16,700, 102 16,703,656 1,555
LS T-Mode 5 Y (CBT) Fobores A2 149 15, 765391 15,763,734 (AL65G)
L2 T-Nete 10 Y (CBT yFutures o1 w2024 187 18,205,578 15,169,078 36,500
Bhort
U2 10 YT LB Pubeees. .o oo rnvrnrrmrms s rannsrmy pnararns L TR R el 4 4602313 4,593,231 2031
LULE Ultra Boad (CBT) Fotures T 2024 I 1,956,469 1,959,000} (1.531)
5 55858
Appeeciation § A9, 545
Deprecistion  § (43.657)
FORWARD FOREIGN CURRENCY CONTRACTS
Coaipaces 1o In Exchunge U rom Bl
Delver For Sartlemmani Appeciation
Coupdorpuriy L] ATHND} Diate ADeprvintion)
Bank of Amenca NA | ELR 12965 UsD B V4§ 125558
Barclays Bank PLC . | i GRP My UED LITS 02002024 (259.215)
Browm Brothers !-I'J.nlm:l R:C,nw ......................... AP 2 DD 3 0EN03 H024 1
Browe Brothers Hamimam &8 Cod. .o in in i it cnsigas cnpsinsssansnnms GRP o LUED 0 G302 Pl
Bivowm Brothors Hamtimam 800k, o000 ii oo ciii i iici it i i i s LIS 3 GRP 2 G024 A
Brows Brothers Hargman & Cot.oooonininiiiiiiiinin, uin 8 ALD 11 O I 3024 (1]
Brows Brothers Hasmmas & Coos, o000 0o onian Uen L 62 0G0 (63)
Brows Brothers Hammman & Coe, .o,y invennn LIED 3 BEIR 21 OFTIIO24 (41}
Bipowm Birothers Hamiman 8 Cocr. _, . oo it i ros vdas v bsrma ey UED 11 GBRP § 06173024 71
Eirows Brothers Hanmmmam S 00+ ... oo oo iii i ia e LD 17 20D H 187024 (53)
Brows Brothers Hariman & Cot. oo i iiiiiiiinin e, CHF 2 UED 2 I4I04 (24)
Brows Brothers Harrsman & Co.+, Iy 3084 USD I G204 109
Brows Brothers Hariman & Cob, oo vvniovaiiinnannnien iean WD 44 CHF 3gE e242024 516l
Broowm Brothers Hamimam dr Ciw, . oo iim v i anios e rdas s e eme e e n i ey 3 GBEP 2 24N 1
Browas Brothers Hamiman £ 0o+, . .o oo o it i i i e D TS IPY 120880 0624024 (4738}
Browa Brothers Harmiman & Cot. o..oooin oo iiinin i iainaiiaiosiasnanias [EEn] o GBP " DGR 024 ey
Browe Brothers Hamsmas & Co+, .. . LisD 3 GRP 3 ORI i1y
VR Bl T o i i i o M ELR 2 UED A7 12024 (L5119
R B . e e R e S e s e e UED 572 BEIR 532 EIXN24 5712
Citibank MA S — LigD 152 BRIR LM D& 11024 393}
Citibask MA. . ..o CAD 98 UsD T¥T 061303024 . 9138
5- ]tlwlﬂﬁ
Apprecianon § 149041
Deprecation  § {35.555)

+  Used for portiolio or share class hedgng purposes
*  Contract amount bess than 500,

= Amsamt less than 0.50

(a) Secunties are perpetual and, thus, do not have a predeternaned nmiunty date, The date shown, if applicable, reflects the next call date.

()  Pay-In-Kind Paynsents (P

IE).

(e} Floating Rate Seaumity. $tated inberest rate was in effect at May 31, 2024

[y Owermight deposit
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Currency Abbreviations:

ALD Anestralian Dallas

CAD - Camadian Dollar

CHF - Swiss Frane

CHH - Chinese Yuan Renoninba { Odfshore)
EUR - Euro

GHF - Great British Pound

I~ Japanese Yen

SGD - Singapore Dollar

UsD Undted Seates Dollar

Cil pssary:

BOBL — Bamlezobligation

CRBT Chicago Board of Trade

CMBS ~ Commencial Mortgage-Backed Securities
EURIBOR — Euro Interbank Offercd Rate

REIT Real Estate Investment Trust

S0OFR — Secured Orvermight Financing Rate

68/112



EDINETOOOO
OO000O0000Oo00DoO0O0oOo(EL2480)
Ooooooooooooooooooad

(2025 7 15 )

74,213
22,472,031,929
87,535,351,598

215,485
1,558,224,637
111,565,897,862
111,565,897,862

493,443,675

40,138,425
533,582,100
533,582,100

95,741,717,141

15,290,598,621
111,032,315,762
111,032,315,762
111,565,897,862

( 2025 1 16
2025 7 15 )

( 2025 1 16
2025 7 15 )
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(2025 7 15

2025 1 16
2025 1 16

2025 7 15
2025 7 15

2025 7 15 1
1
(10,000 )

2025 1 16
101,097,421,750
1,844,941,234
7,200,645,843
95,741,717,141

49,357,667,029
18,048,800,917

27,920,023,228

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

1.1597
(11,597 )

(2025 7 15 )

(2025 7 15 )

29,100,000,000

29,097,962,999

29,600,000,000

29,591,001,600

29,000,000,000

28,846,386,999

78.8%

87,700,000,000

87,535,351,598
100.0%

87,535,351,598

2025

7

15

111,519,043,675

111,025,600,000

493,443,675

111,519,043,675

111,025,600,000]

493,443,675

70/112



EDINETOOOO
OO000O0000Oo00DoO0O0oOo(EL2480)
Ooooooooooooooooooad

2025 7 31

54,820,430

17,525

54,802,905

65,881,371

0.8318

2025 7 31

258,258,929

528,752

257,730,177

218,694,495

1.1785

2025 7 31

111,584,628,099

404,893,675

111,179,734,424

95,778,651,444

1.1608
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@
1,630 2025
100,000 32,600
)
2025
71 6,887,417
4 72,869
75 6,960,286
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2024 12 31

11 2025 6 30

193

193

2 1
PwC Japan
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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

77/112



EDINETOOOO
O00000000000000000O0(E12480)
Oooooooooooobooooooad

28 2023 1 1 2023 12 31
( )
FE - AR
BERF —1
REHRE HEE S
> LOWHE | HRESH
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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10
10

25

NAV )

NAV

34 2024 13
33 2024 13
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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

81/112



EDINETOOOO
OO000O0000Oo00DoO0O0oOo(EL2480)
Ooooooooooooooooooad

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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2 ( )
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

2,121,660 2,038,559 -83,101

83/112



EDINETOOOO
OO000O0000Oo00DoO0O0oOo(EL2480)
Ooooooooooooooooooad

( )
2 3
- 2,038,559 - 2,038,559
- 2,038,559 - 2,038,559
1
2 ( )
3 4
1 5
4 5
_ - - 2,121,660 - -
- - - 2,121,660 - -
28 2023 12 31
2,115,792
2.
® ) - )
@
3) 95,012 2,129 -519
95,012 2,129 -519
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29 2024 12 31

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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157,256 1,903,230
100.0
77,392 21,305
2.
29 2024 1 1 2024 12 31
1.
31,131,136
5,049,135 ot s 132,578
’ 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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28 29
( 2023 1 1 ( 2024 1 1
2023 12 31 ) 2024 12 31 )
145,498 59 148,409 82
23,621 48 19,740 42
1 1

28 29

( 2023 1 1 ( 2024 1 1

2023 12 31 )

2024 12 31 )

770,060

770,060

32,600

643,538

643,538

32,600
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30
2025 6 30

5,750,273
2,022,055
122,305
4,107,015
225,939
79,885
12,307,472

295,668
137,085
2,204

114,702
404,024
6,245
959,928
13,267,400

43,890

1,947,344

3,320,983

1 820,170
168,096

32,690

406,395

6,739,568

484,644
1,950,008
2,434,652
9,174,220

1,630,000

1,500,000
1,500,000

650,430
650,430
3,780,430

312,750
312,750
4,093,180
13,267,400
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30
2025 1 1
2025 6 30

40,747,744

447,937

1 17,989,964
23,205,717

20,009,238
568,620
20,577,858
2,484,575
143,284
202,657
40,048
305,893

351
305,542
1,674
148,052
155,816

94/112



EDINETOOOO
OO000O0000Oo00DoO0O0oOo(EL2480)
Ooooooooooooooooooad

10
10

25

( NAV )

NAV
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34 2024 13
33 2024 13

IFRS 16

IFRS 16

IFRS 16
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30 2025 6 30
807,129
363,055
18,142,642
30 2025 1 1 2025 6 30
86,815
40,954 161,166
40,048
30 2025 6 30
226,714
484,912

711,626
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2025 6 30

1,950,008 1,904,174 -45,834
1,950,008 1,904,174 -45,834
( )
2 3
- 1,904,174 - 1,904,174
- 1,904,174 - 1,904,174
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( )
1 1 2 3 4 5
2 3 4 5
- - - 11,950,008 - -
- - - 11,950,008 - -
2025 6 30
2,022,055
2025 1 1 2025 6 30
10
2025 1 1 2025 6 30
( )
40,747,744
447,937
152,678
18,142,642
23,205,717
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2025 6 30

40,747,744
447,937
152,678

18,142,642

23,205,717

41,195,681
18,162,960

172,996
23,205,717

90

10

100/112



30

2025 1 1

2025 6 30
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125,557 67

4,779 62

155,816

155,816
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@
342,037 2025
51,000 2025
@)
2025
100,000
3,000
36,839
@
O
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2025 3 14

PwC Japan

193 2 1
2024 1 1 2024 12 31 29

2024 12 31
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2. XBRL
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PwC Japan
193 2 1
2025 1 1 2025 12 31 30
2025 1 1 2025 6 30
2025 6 30
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