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2026 1 1
1
1 (022 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
9 (2026 1 15 ) 49 49 8,427 8,452
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 —
7 54 — 8,318 —
8 50 — 8,390 —
9 49 — 8,403 —
10 49 — 8,411 —
11 50 — 8,443 —
12 49 — 8,439 —
2026 1 48 — 8,406 —
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
2025 7 16 2026 15 25
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2021 10 5 2022 1 17 2.1

2022 1 18 2022 7 15 13.1

2022 7 16 2023 1 16 0.9

2023 1 17 2023 7 18 2.1

2023 7 19 2024 1 15 1.5

2024 1 16 2024 7 16 0.9

2024 7 17 2025 1 15 2.3

2025 1 16 2025 7 15 3.0

2025 7 16 2026 1 15 1.9
)

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

9 2025 7 16 2026 1 15 1,229,670 8,763,185 58,313,536]
D
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2026 1 30
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2026 1 1
1
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 ) 282 288 12,021 12,271
8 (2025 7 15 ) 250 255 11,596 11,846
9 (2026 1 15 ) 184 187 12,672 12,922
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 —
8 256 — 11,735 —
9 183 — 11,929 —
10 190 — 12,407 —
11 189 — 12,677 —
12 189 — 12,681 —
2026 1 179 — 12,230, —
D
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
9 2025 7 16 2026 1 15 250

30/101



EDINETOOOO
OO000O0000Oo00DoO0O0oOo(EL2480)
Ooooooooooooooooooad

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

2025 7 16 2026 1 15 11.4
)

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

9 2025 7 16 2026 1 15 6,450,849 76,873,301 145,265,465
D
¢ 2
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(H () (H () ) (H
29,600,000,000) 99.70] 29,513,272,000) 99.80] 29,541,303, 200 —1 2026 5| 27.96

11
29,000,000,000f 99.43| 28,835,873,593] 99.69| 28,911,810,998| —1 2026 6]27.36

22
28,000,000,000f 99.35| 27,819,764,000) 99.63| 27,896,652,000) —1 2026 7] 26 .40

21

2026 1 30
81.73
81.73

2026 1 30
80,200,000,000 106,935,126, 770 105,551,220, 000 99.9]
2026 3
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(2025 7 ° 15 ) (2026 1 ° 15 )
2,034,697 1,170,825
52,973,429 48,298,523
9,703 9,417
19 19
55,017,848 49,478,784
55,017,848 49,478,784
164,617 145,783
2,529
8,572 6,751
196,186 154,645
32,380 25,513
401,755 335,221
401,755 335,221
65,847,051 58,313,536
11,230,958 9,169,973
1,033,912 1,191,750
54,616,093 49,143,563
54,616,093 49,143,563
55,017,848 49,478,784
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8
2025 1 16
2025 7 15 )

9
2025 7 16
2026 1 15 )

599,960 541,650
3,852 2,588
1,665,443 623,158
2,269,255 1,167,396
8,572 6,751
196,186 154,645
32,380 25,513
237,138 186,909
2,032,117 980,487
2,032,117 980,487
2,032,117 980,487
447,009 74,619
17,562,250 11,230,958
4,913,631 1,494,393
4,913,631 1,494,393
2,830 193,493
2,830 193,493
164,617 145,783
11,230,958 9,169,973
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9
( 2025 7 16
2026 1 15 )

2025 7 16 2026 1 15
8 9
( 2025 1 16 ( 2025 7 16
2025 7 15 ) 2026 1 15 )
8 9
(2025 7 15 ) (2026 1 15 )
65,847,051 58,313,536
5 6 10 ) 5 6 10
11,230,958 9,169,973
1 ) 1
1 0.8294 1 0.8427
(10,000 8,294 ) (10,000 8,427 )
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8 9
( 2025 1 16 2025 7 16
2025 7 15 ) 2026 1 15 )
2025 1 16 2025 7 15 2025 7 16 2026 1 15
1,435,403 1,569,211
10,000 217 164,617 10,000 269 145,783
10,000 25 10,000 25
A A
472,376 440,793
B B
g g
236,874 231,678
D D
726,153 896,740
E=A+B+C+[) E=A+B+C+[)
1,435,403 1,569,211
F F
65,847,051 58,313,536
10,000 G=E/Fx 10,000, 10,000 G=E/Fx 10,000
217 269
10,000 H 10,000 H
25 25
1=Fx H/10,000 1=Fx H/10,000
164,617 145,783
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9
( 2025 1 16 ( 2025 7 16
2025 7 15 2026 1 15 )
9
(2025 7 15 (2026 1 15 )
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8 9
( 2025 1 16 ( 2025 7 16
2025 7 15 ) 2026 1 15 )
9
( 2025 7 16
2026 1 15 )
8 9
(025 7 15 ) (2026 1 15 )
91,406,348 65,847,051
15,852 1,229,670
25,575,149 8,763,185
8 9
(2025 7 15 ) (2026 1 15 )
1,238,280 562,204
90 286
1,238,190 561,918
(2026 1 15 )
(2026 1 15 )
SICAV I - 5,850.338 48,298,523
S1Q6
1 5,850.338 48,298,523
98.3% 100. 0%
48,298,523
8,367 9,417
1 8,367 9,417
0..0% 0.0%
9,417
48,307,940
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(2025 7 ° 15 ) (2026 1 ° 15 )
9,819,188 6,550,676
246,896,620 182,759,106
9,703 9,417
94 107
256,725,605 189,319,306
256,725,605 189,319,306
5,392,197 3,631,636
252,785 823,398
34,998 28,545
801,855 654,143
132,487 108,078
6,614,322 5,245,800
6,614,322 5,245,800
215,687,917 145,265,465
34,423,366 38,808,041
34,613,900 28,339,575
250,111,283 184,073,506
250,111,283 184,073,506
256,725,605 189,319,306
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8 9
2025 1 16 ( 2025 7 16
2025 7 15 ) 2026 1 15 )
7,861,360 6,305,113
7,230 10,495
11,247,399 16,437,087
3,378,809 22,752,695
34,998 28,545
801,855 654,143
132,487 108,078
969,340 790,766
4,348,149 21,961,929
4,348,149 21,961,929
4,348,149 21,961,929
661,795 2,908,144
47,451,384 34,423,366
1,036,410 1,243,194
1,036,410 1,243,194
4,985,877 12,280,668
4,985,877 12,280,668
5,392,197 3,631,636
34,423,366 38,808,041
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9
( 2025 7 16
2026 1 15 )

2025 7 16 2026 1 15
8 9
( 2025 1 16 ( 2025 7 16
2025 7 15 ) 2026 1 15
8 9
(2025 7 15 ) (2026 1 15
215,687,917 145,265,465
1 1
1 1.1596 1 1.2672
(10,000 11,596 ) (10,000 12,672 )
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8 9
( 2025 1 16 ( 2025 7 16
2025 7 15 ) 2026 1 15 )
2025 1 16 2025 7 15 2025 7 16 2026 1 15
52,334,371 42,439,677
10,000 2,426 5,392,197 10,000 2,921 3,631,636
10,000 250 10,000 250
A A
6,406,065 4,837,587
B B
4,606,735
g g
12,328,274 10,468,466
D D
33,600,032 22,526,889
E=A+B+C+[) E=A+B+C+[)
52,334,371 42,439,677
F F
215,687,917 145,265,465
10,000 G=E/Fx 10,000, 10,000 G=E/Fx 10,000
2,426 2,921
10,000 H 10,000 H
250 250
1=Fx H/10,000 1=Fx H/10,000
5,392,197 3,631,636
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9
(2025 7 15 (2026 1 15 )

55/101



EDINETOOOO
OO000O0000Oo00DoO0O0oOo(EL2480)
Ooooooooooooooooooad

8 9
( 2025 1 16 ( 2025 7 16
2025 7 15 ) 2026 1 15 )
9
( 2025 7 16
2026 1 15 )
8 9
(025 7 15 ) (2026 1 15 )
234,795,458 215,687,917
5,594,736 6,450,849
24,702,277 76,873,301
8 9
(2025 7 15 ) (2026 1 15 )
9,775,647 14,585,547
90 286
9,775,737 14,585, 261
(2026 1 15 )
(2026 1 15 )
SICAV I - 15,099.067] 182,759,106
S1Q6
1 15,099.067] 182,759,106
99.3% 100. 0%
182,759,108
8,367 9,417
1 8,367 9,417
0..0% 0.0%
9,417
182,768,523
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Sustainable
Income Portfolio

(usb)

$89,712,652
891,525
590,368
834
1,179,387
51,613
1,023
218,975
6,645
5,200
92,658,222

16,681
32,746
5,651
33,416
1,268
16,517
53,747
67,350
227,376
$92,430,846

60/101



(

)

(2024 6 1

EDINETOOOO
OO000O0000Oo00DoO0O0oOo(EL2480)
Ooooooooooooooooooad

2025 5 31 )

Sustainable
Income Portfolio

(usb)

$5,124,515
889

5,125,404

20,815

2,878
10,403
10,209
10,130
51,912
55,184
28,350

1,406

6,486
39,065

236,838
(61,185)

175,653
4,949,751

(1,704,222)

4,781,548
196,600
(94,619)
(52,724)
9,648

8,085,982

(19,715,841)
(133,315)

104,194,020
0

$92,430,846
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(2025 5 31 )
L ]
Rate Drate Primcipal Walue Mol Assels
AW (LISA0 T
TRANSFERABLE SECURITIES QUOTED ON A STOCK EXCHANGE OR DEALT IN ON ANOTHER REGULATED MARKET
CORPORATES « MOMNANVESTMENT GRADE
IXNIDUSTRIAL
BASK
Lo T - LTS OIS0 USD 14 5% 1AL 721 0.1%
FMG Resources August 2006 Pry Lad. ... ... .. G136 0152032 M8
Giraphae Packaging Internaviossl LLC. ... ..., . G3E%E 052002 180
Oy napus Water US Hodding Corp, . ..000u0es . LES% 10010 EUR 175
SCIL IV LLCSCIL USA Holdings L1LC .. ... R S3E% 10010 USEr 457
Reabed Air Coap.. ..o G AR OIS0 135
CAMTAL GOODS
B ARG ORI1S2032 45
Arndagh Metal Packaging Fimance USA LLC Asdagh
Metal Packaging Finance PLOC .. ... cnoiniinnnns L00% (R20E  EUR 100
Ardagh Metal Packaging Fimance USA LLC Ardagh
Metal Packaging Finance PLC .. ..o Lo Lt LR NN USD 555
Ball Compn.ovin i i i i . 2AE% ORS00 423
CTECIGmSH « s vavvavsisninsnsaraasanna . 5% 0152000 EUR 235
Derichebourg 8A .. ... ... .. oo niaiann . 2150 OISR 100
EMRLIY Boavower LINEmerald Colssuer, Inc. . G6ME IS0 TS 180
By .. il iiaciaiiscancatiaiaanaana 6637 OI1S/2A2 45
Seche Environmemem SACA. . coooniaiiiia, LI5% IVISHE  EUR 185
Trimity Indastres, Ine. ..o iinininns e LTE OMNSNIEE USD 1m
WESCO Disribiaton, Ine.. . .oooovinioniniinieiniaiiene. B3IE% ORS00 &7
COMMUNICATIHONS - MEDIA
€O Holdings LLOOOO Holdings Capital Corp, 428G 02012031 122
OO0 Holdings LLOOOO Holdings Capatal o, - . 4.158%  OVIS0M k2]
CC0 Holdings LLC/COO Holdings Ii‘arml (‘nrn. 4.75% 0201202 Hd
LCPR Senicr Secuned Financing DAC . vrarenrnaeeaes SI3% OMIS2020 450
LCPR Semior Secured Fimancing DAC ... ..o o oLl G TSE 1152027 X
Meptune Bidoo US, Inc.. ... ... .. ... 9.29% D45 149
Unavision Communacations, Tnc G63E  DaA0ET Hi
Unavision Commundcations, Ine. ... ......... T38% 060 55
Ulngvision Commumicstions, Inc. ... .......... A P | R
Virgin Media Finance PLC . ... ............. S00% OIS My
Yirgim Media Vemdor Financing Notes IV DAC ... S.00e OWIS/2028 o
gt Bond Ok BY. ..o canmasnavaisaansasannasnsnannass 513 ONZED00 450
T - A B 4.85% 01152000 FaLil
COMMUNICATIONS - TELECOMMUNICATIONS
Adice Fimancimg SA. ... oL 5000 DI1SINE 65 207,462 0.2
EchoStar Corpfal «.oonvnn e iieiinianinnnn G TS 11302030 103 B, 68 ol
Fiberoop Spa. oo ii i T.20%  ON1E2006 IBG 270750 03
Tebecon Nalsa Capital 5A ..o oo T20%  ON1R2006 n 10K, B0 LA
Tebefonica Burope BV(bY, .. .ocovannnnns 2.50% OROS20IT EUR o0 221,514 0.2
United GroupBY,.........0 4.00%  1ALE0ET 1l 125,518 0.1
Unsted Groop BY. ... ... 463 ORI SIH0IE 130 147,143 02
Vmed O UK Financing | PLC . ... 4TS OWIS203] USD 525 482 157 0.5
1650, TR2 1.7
CONSUMER CYCLICAL - AUTOMOTIVE
Adiemt Global Holdings Lid TG OXISAH03% 256 253,027 1]
Aston Martin Capital Holdings [ V00 QR0 200 156,718 0.2
Clarios Global LPClenics US| 438% OS50 EUR IR0 429,853 05
Dhnah, Dt oovnvnansasnasnnnannavaanaana 4150 O USD 475 50, 804 0s
T . L38% A5 EUR 0 o) 02
Giooddyear Tine & Rubber Co, (T, . e . 500% OIS0 USD 193 154,520 0.2
Gm‘dy\uTn&Rﬂhr(‘nI’I'hh.-..........-..-. » S35 Q4031 i 25,006 L
Gioodyear Tine & Rubber Co, (Thed. ... ooooL o . S5.I15% OWIS2031 T 69,011 ol
THCY Yerwabtungs Genbdia). ... ... ... ... G IRE  OS/1S2H09 X 197,182 02
THC Werwabmmgs GmbHiad, oo RO0% 10152002 T30 130,508 03
THC Verwalungs GmbHia), .. .. RTS8 ONI5200% EUR 151 215,087 0.2
Nissan Meodor Acceptance Co LLC, .. 000 2ANE (ISI0E USD pa Lo} 181,753 02
Mizsan Motor Co, Ll ..o 4350 DUITIH02T 50 52021 s
Volvo Car AB, Series E ... ... ... ... ... A0 1OAOTR02T EUR il pralt el 02
FF Fimance GmbH, Series E ... ... ... ..... 1.15% DSOS SO0 523,957 0.6
£F Nonth America Capatal, Ine oooiaania vee @ISR AZNI0 USD 205 194,922 02
LF Monh America Capmial. Ine. . ... ... B TA3E 04142030 150 144,473 02
A 2Tih 4.7
CONSUMER CYCLICAL - OTHER
Bailders FarstSoumoe, Ine. .. oo oo iiiiiiciiiiiiiiiiiiiians GIE%  DA/152032 100 106,952 ol
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fLL LT (180 L] L
Baibders FarsiSource, Inc. . ... oo oot iiian i c i GIRT ORO01203E  USEDr 35 202,595 0.2%
Lol Fhowmess, T . ccccoccscsscancassacaana . TO0% 1115032 0 185,724 02
Milker Homes Group Finco PLCTe) . o ool 0l 653 10V152030  EUR 178 204,421 02

Shea Homes LP/Shea Hoenes Fanding Comp. ....ovvvvvvnen....  475% ONIS2008 USD 208 WLEM 02
87,225 09

CONSUMER CYCLICAL - RETAILERS

Bath & Body Works, Inc.. .. ... ...l G TS0 OT0120G 135 133,698 ol
CONSUMER NON-CYCLICAL
Acndia Healthoane Con, DB, ooy on s o e ve s ean e s s emreannnre TIRG OIS &3 64, 20 ol

AdapiHealth LLC. ... ... ... ... ses S13% DAL i 247,875 03
Avamtor Fonding. Inc. ..o oiiLiiLol . LERT OWIS20XE  EUR 1495 121,497 02
CABSELAS ..........ocaie ann LIRE  O2010ZR T HT1. 158 09
Cerba Healtheare SACA . 130% 08312008 133 118,02 LR
CHSCommumty Health Systems, Ine. ... ... GO0% OIS USD 150 230,904 03
CVE Health Corp oo iniieieianvannn e L0 o e [ | 14 13,622 L)
CVE Health Corp. ... oo o . TOHE  OX IS5 I 172,586 L]
DN, Bt oo vvaniasrasnsmasnasaanaana aun ALTEE QL5203 pot 206,068 02
DaWia, Ine. oo i ii i - 463 0AA010A0 3 174,057 03
Elamco Aninsal Health Ine. o oovvavvaiiiiiiiiinnian o GG ORAZRO0CE 410 422,062 0.5
Emibecta Corp ..o oo ia i e v S00% DRS00 12 437,587 0.5
Emergent BioSolutions, Inc. ... _............ . TERE ORAS0ZR 95 T1.976 ol
GrifoksBA ... overin s cniiarraraa e . TERE ISR EUR 575 624,63 07
Giruementhal GebH ..o oo cee AR OSIS2028 245 s 03
LifePoint Health, It oo oo v ivnniaiaicains cee R3S DRSO USD Fasil 0537 03
Neogen Food Safery Comp.. ... ... B . RO 07 AN 145 180,874 04
Option Care Health, T ..o oovinonin s 438% IR0 o0 150 6502 02
Uhganon & CoOrgamon Foreign Debt Co-lssuer BY. 513 DAruHa] G20 521,197 0.6
Orvwenes & Mimor, Inc. ... oo 450 033209 1465 135,038 ol
O & Mimor, Ine.ooooonin, i OO0 0 52000 186 194,252 0.2
Perripo Finanee Unlimited Ca ... oo . 490% 06152000 EL ELOCEH S 04
Paowt Holdings, Isce. ... on v nvininninnen 45000 DAV SAN0A1 o1 T2.048 [N ]
Paost Holdings, Isc.. ... ... .o cnvininnonnnn . G.25%  IOV1SIH0d 115 103,742 ol
Papst Holdngs, Ime.c .o coccucaicasaacaanaanansanss . GIRE 03012033 130 123,211 ol
Primo Water Holdings, Inc./Triton Water Holdings, Inc.. .. ...... .. 438% 04N RN 372,430 LI ]
1,151,422 1.7
OTHER INDUSTRIAL
Multversity SpAich. ... oL Gdd 100 EUR 287 136,123 [LE ]
Mexams BA . .....covinrnmnrmmranrasrasns S50 DANSHE 100 120,210 ol
Resideo Fumding. Inc. ... coooniiiiiin dus 630% OWMISEZ  USD el 54,761 il
Remel BA Lo i s e L1 WIS200%  EUR 410 430360 05
R 5463 1.1
SERVICES
ALFT Securivy Coap (Tl . oo e e i i e crninareans 4 1M% RO USDy EiH) b, 60l s
Belron UK Fmance PLIC ... ... o aos s ez 5T5% 101520 280 280,989 03
Clarivale Scienoe Holdings Corp. _ . ooooL oo AHRTE  OR01209 125 208, O 02
Primse Security Services Bormower LLC/Prime Finance, Ine. . Lg% OR0T 1 172050 0z
Prime Security Services Bormower LLCPrime Finance, In G15%  OMISH0R Exi] 160, TRS [E
Sabwe GLBL. Inc 1L 13%  OF/ 15030 13 13,335 0.0
Shiftd Payments LLCSShiftd Payments Finance Sub, Inc. . . S50 OSS203%  EUR L] 122,24 ol
Techem Verwaltungsgesellschaft 674 mbH ... ... ... ... aun GO0%  ORAH00G 111 125 680 ol
Werisure Holding AB ... oo s LERE  ONIS2006 1 138 081 03
1975540 i1
TECHNOLOGY
Admaviva-The lalian Innevation oo SpA ..o oL S00% IOV 100 116,619 ol
CommScope LIC ... i iiia e e IXIS203]  USEr 411 427,068 05
Diehold Mixdorf, Inc.. ... .. .. ool i b8 TLT5% 0300 L1 04,832 ol
Entegriz, Ine. oo oo i i i 508G a1 52000 a5 05,077 LA
Seagare HDD Cayman. ..oooovinnan, i e A00% DG 86 T 03
Seagate HDD Cayman. ... .. T T e TSR 12010 13 110,721 0.1
Semsatn Techmologies BY. .. ... ... .. ... ... . SRR ORU0 A0 X0 197,435 0z
TeamnSem B, .. oL ciiiiiiiisi s e i s aans LIE OMISMOZE EUR N0 134450 02
159543 16

TRANSPORTATION - SERVICES

BOP Y Modulas Services Finanee WPLC, L onnu e 475% 110GN00R k) 425366 04
LomamBAS i 4504 OXIS202T 240 274,337 L]
600, TR 0.7

26,149,193 283

FINANCIAL INSTITUTIONS

BANKING
Abanca Corp, Bancaria SAb). . ... ... e G000% 01 RN oty YHL 142 (1]
Beead Fanancial Holdings, Inc, . ............. . RIZN OVISMAS  USD 21 TR.GR3 ol
Bread Financial Holdimgs, Inc. ... ... ool .75 OXIS209 255 271,521 03
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Imtess Sampacko SpABl. ... ..o T.70% WIS USD 490 5 491,075 0.5%
1,070,621 1.1
BROKERAGE
AG lssuer LLC, . E 6.25%  OXO10E Ho 154, 806 0z
AGTTMT IJD-:I'MM Ii-ﬂlrr I.Lf' . . B6ME  OFMWR2T 250 250,486 03
VEH Parent LLOWalor Coslssger, Ine. . ..o oo TR0 DAIS0A0 T 206,376 02
75,6068 07
FINANCE
Encva Intermational. Ine. oo vvaviniiiinnnnneienas 013 0RO 100 102,517 LN |
Encrva Intermational. Ine. . ooooaninionio i 1L I2AS2028 m 154,687 L
287 504 3
FINANCIAL SERVICES
Eneane Capital Gromp. Ine. . oo.ooo oo iiiiiiiiiiiiaiinnns RA0%  OS/152000 250 265,038 03
REITs
Avdas Homes Opeo 81 . 400% (RS0 EUVR i1 134, 506 03
Iran Mountain, Inc. . 4500 OIS0 UKD 17 10622 ol
Vivion levestments SARL Semes Bad ... ooooiiioii i 630% R0 EUR i 2328 L]
L6656 [IE]
265 ART 1.5
R 004 680 313
CORPORATES - INVESTMENT GRADE
INDUSTRIAL
BASIHC
WestBock MWV LLC. ... .. ... e T98% 015200 USD 250 254,724 03
CAPITAL (OO
GFL Environmental, s . o o icaicaicisaisisaiiaisaisasnasns AL0%  CNONT0E 113 107,701 ol
Heldelberp Materiale AG L oo i ia i L% 0PN EUR M X175 _ 0%
A4 04
COMMUNICATIONS « MEDIA
IMRECTY Fanarcing LLC. . ..o i BESE OO0 UKD 151 149,430 02
DIRECTV Flnﬂnr.inl: LLCThreety I!III.'I.'I'H.'iI,B Co-Oiblagor, Ime.. .o SAR%  OR1S202T 140 137,815 0z
DIRECTY Fanancing LLC Threcty Fimancing Co-Obdagen, Inc.. ... . 10005 D252 1M 172,300 L2
480,852 s
CONSUMER CYCLICAL - AUTOMOTIVE
Addient Global Holdimgs [ad, .. oo TO0% 0400 57028 52 52,0462 ol
Aptiv Seviss Holdings Ladl.. .o oo oo ... 435G a6 EUR P 279,600 03
Pond Mobor Co. - ccccaicicsicssaassasaana L% OMIMNEZ  USD Ha3 A0, B LLE |
General Motora Co, L oouun 6.75% 0401 34 232,708 03
Gieneral Motors Financial Co., Isc. ... . GA0%  DLARIHIS 136 Ml LLE
Harley-Davidzon Financial Services, Ine. ... . . G500 OR/10VI02R R JELETR 03
Jaguar Land Rover Automaotive PLC ... oL oL ool 5500 OVIS2029 Pt | [ 0
o LEdOE6L 21
CONSUMER CYCLICAL - OTHER
L T TG O6G/15HR2 R0 414, TRE 0.5
CONSUMER NON-CYCLICAL
Charles River Laboratorses International Inew. ... oo oonin oo L00%  OX152031 Fol 183,950 0.2
Charles River Laboratorses Intenatbonal. Ine., . o0000a o AN OS2 m WA DA
VS Health Corp, | e . 535% 06010 145 148,127 0z
L G250 00109 121 125,573 ol
Jawe Securities DA™ i 4380 O11S2029 O 191385 0%
S FLE. | B
SERVICES
Gilohal Pavmsents, Inc, ..o oo invinrnrrarmrnnrrarrnrnarears 4.88% ONMITAA]  EUR 237 283 742 0.3
TECHMOLOHEY
CDW LLOACDW Finance Corp. ... L6T% 1201006 USD b £11.985 0.6
D3l Intermationall LLOYEMC Corp,, . . 530% 0401002 5 73326 0l
D3l Intermational LLCYEMC Comp, ...o0eu e 530% 04012005 150 148,154 0z
Micron Techmology, Inc_ ... ... ... .. ... 2700 O S032 GO0 511,413 06
MECL Ime. . e AV R0 a5 E7,822 ol
NEPF BVINXP I-und.lng LLONXPUSA, Inc.. . . 00 01152033 304 383,000 L2 ]
Ohacle Corp.. EEaEsdEs RS EEAEaEERAEa S30% ORAVIAS 149 140,738 0z
5K Hwnix, In-;' -------------- . - L1E% 0L 0 173,302 0z
WMIwame L e e 1400 O SAM0G 00 192, 565 02
2,233 375 L6
TRANSPOETATION - SERVICES
Heathaow Fusding Lid., Senes E.. . oooonio o iia i 4.50% oMANRE EUR 240 286,507 (%]
1194718 B2
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FINANCIAL INSTITUTIONS
BANKING
ABNAMBOBank NY ... oo i e 480 OANE20G  USD 00 5 308,925 4%
AlB Groap PLE. oo coe R OSS2031 FiLil 201,653 02
Ally Frnanaial, Ine. oo oniiiiiiiiiin S54% 017031 13 12,981 [LL1]
Ally Financial, In. ....... .. 5 T4% 08152000 25 220091 LR
Ally Financial, Ine, . o GT0% ORIAZ035 9 3360 0.1
Bamoo Bilbao \'ir.:a}a .-\:gn. aria E;\ ......... . THRTR 11152034 N0 133,307 02
Bamoo Santander 84 ... LLllL o oo AIE% ONZDOZE il 197,974 02
Bameo Santander 84 oo 538G ON142008 T 2,370 0.2
Bamk Hapoalim BM. .......ooooooninn L16% ONZLNAZ FLi] 191, 500 0z
Bank Lesmai Le-lerael BM. . ooovuiiaiaiiain o LIME ONIR20MS 200 205,150 0.2
Bank of East Asia Lid, (The), Series E .. ... .. cee GTS% 6T 250 151,038 03
Bank of Ireland Groop PLC. ... ... ... .. R oL [P 0 200,708 02
Barchaya L. .. oo ciaiiiiaicaiiaiaacaans - S6T% 0N i 206,917 0.2
BNP Fanbas 3AMY . oooiviiniaaiaaiaiiains 463%  OLZS2031 Eny 415,394 0.5
BRCESA ... G.29% 01142004 52 4208 [T ]
BFCE SA, "?ﬂ'lni[- 575G 06012033 EUR 100 121,647 L8|
CaixaBank SAdhY. . ... Ll ... SER% 10027 Eiiy) 467,363 0s
CoixaBank SA& .. ....onin i e G844 VIR0 USD 200 206,200 0.2
Capital One Finamaial Comp. ooooinonn S4T% 020109 @5 6658 ol
Capital O Finamcaal l.urp ................ TO06%  11OLD0 105 130, hid LN
Citngroup, Ine. | . TSI 2.56%  DRO12032 124 108, 340 0l
Citigroup, Inc. . mareararraans SEME OXINI0AS 225 124,223 0z
Cooperaticve Ihhnhnk l ..’|.I'h'|n .............. cew AG6ME IVIN20ZS EUR 00 652,087 07
Credit Agricode 8A. . ...l ... ABA% O0LAR0AG UKD 50 53,592 03
Crodit Agricode AN . .ooooo i cee S0 DAEAR0G GBP 100 135,736 0.2
Deutsche Bank AG, Seres E L. . RedE 08972001 EUR T 230,633 L]
Deutsche Bank AGMNew Yook N - GI2% OMIAZ0G USD 1m 192,093 0.2
HSBC Holdimgs PLC. . ... ... ... ..0. e R N [ LT T ] Ei 504,350 0s
HSBC Holdimgs PLC. . ... ... . ... ... GBI IVI&D0AZ  EUR 108 131,481 ol
ING Croep BV, .. c.ccaicucnucaniacaucauns coo AR ORZA033 i 131,588 03
Intess Sampacdoe SpA ..o s i e AR SO USD Ha 157,406 0z
KB Groap MW . o oa i iinsaisansaansann . SA0% 0119200 bl 251,351 0.3
Morgan Stanley ...l cee S19% 04N TEN0R] 175 177,523 02
Morgan Stanley ... ..ol co. R4 OT2104 50 50,417 ol
Maonwide Buailding Socaety .. ..ol - 430%  OROR2009 200 197,390 0.2
Nawonwide Buailding bundﬁlfl ............. S75% 0a/DNIT  GBEP i 4R, GAH 04
NatWest Group PLC . TAT% 102006 USD m 280,71 L]
WalWest Growp PLC, 3\'!1\.‘* E ............... e 576% OXEROM EUR 127 155,008 0.2
Sastander Holdings USA Ine.. . ... ... ....... cee R4TR ONDNION  USD 17 117,535 ol
Samtander UK Group Holdings PLC . . S.69% D150 S 20,423 0.2
Samtander UK Group Holdings PLC GEYE 11212006 pall 236,130 03
Saciete Generale 84 ..o 4.88% 11212031 EUR paLil 242,341 03
Saocicte Generale 8A ... siraima cee GBS DIAXET USD X4 ELIR L]
Saandasd Chartered PLC ... ... ..o n s . G 19%  OTAHET 2 G011 03
Synchrony Bamk. .. ..coenieiiniiaiaiiaia, ..o 56T ORZND02T 150 153,321 L]
Synchrony Financiad ...l co. SdS%  OROG031 30 19,564 o0
Synehrony Finamesal .. ..ooooaan canaana cee B4 ORADR0G0 108 10847 LN
Synchrony Financaal .. L e GRAR0AN 173 1TR.683 0.2
UTBS Groap A ., ..., . 275% (OROR0XS  GRP 148 158,557 0.2
UTBS Grosp A . ..o i ie e 488% OMIZ0IT  USD 325 3T 03
1,330,051 B
BROKERAGE
Noura Holdings, Inc.. . ooooo oo i TR OLARIHG 386 %1813 LK ]
INSURANCE
ML, . coccirscracsassansssnssasasnsasarssraerassass 550  OAr]10dE G670 665,733 o7
Arpentumn Netherlands BV for Swass Be Lad ..o ooooaonn LT8%  ORASNA0 Fal 204,421 03
Athene Global Fusding ... cooiniininiiiiiiiiiininn cenann S38%  01AONHA0 a8 268,342 L]
Comtene COMP, . 0vovrnrrrrnrrarssrarrsansnnrs . 2500 DR 20 270,422 03
Clowverie PLC for farich rmua.w Co, Lud., "im-;'s E SO (240G 483 485,330 05
Swizs B Fimance Lucemboarg SA . ... .. oL ass S0 009 N0 197,393 0z
Unipol Assicurazioni Sph. Semes E _. ..o oooiiii il AL18% DI EUR 415 476,524 (1]
2667, 165 18
REIT2
Mewmark Group, Ing. . oo vaiansansassnssasnaiaiainannans T30% 02200 USD 14 109,864 0.1
14404805 154
UTILITY
ELECTRIC
Brookdfickd Renewabde Pamtners ULC. .. L. Lo oo inivnnnans 4.25% O1SHE CAD B3 63,324 ol
EDPSA Series NUB ..o vnveviencaranvanns cen 1LB&% 0142082 EUR =00 518216 i
Electricite de France SAbY . ... ... Lo 9.13% OXIS0E3F  USD il l] 125,141 0z
Enel Finance International XV S13% DGR N 0234 02
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Enel Finance Imermational NV . ... ... .. oo i G800 DVISIAAT  USD 1o 5 107,787 0%
Enel SpA. Semes E. . .o.oooniciicaiaiiainas ST8% OGIN20AT GBP 5 G, 200 ol
Engia SAM).....coccaiciainaiaiaacaan, iima L30% 05302008 EUR 200 7568 03
LG Energy Solwtbon Lad .o ooooainiiinie 53E% 040200 USD o 197, 5l 0.2
Niagara Mohawk Power Corpe . o.oon i ioicic e, 510% 01T 110 1CiR, (RS 01
1,839,755 1.9
OTHER UTILITY
Sz SBACA, SoeE Bu oo ivasninnsnnsnasiasaanasnasnisassasn 4.30% 117132003 EUR 200 24443 03
0. 198 2.3
I3 R0 B00 25
EMERGING MARKETS - HARD CURKRENCY
INDUSTRIAL
BASH
Celubosa Arauco ¥ Constimeion SA ..o i GIE% OS082002  USD 200 200,336 ]
Orbia Advance Comp. SAB de CV .. ... ..., . 2ER% 05112031 213 177,076 0z
Sociedad Chamica v Minera de Chile SA A.I5%  OSAO709 0 193,055 02
Saciedad Chaica v Minera de Chile A - 6.50% 1107203 00 205,050 0.2
Savzano Austria GmbH . .o aiiiaiiiiiiiiiiii i LT8R 01152001 200 180,915 L2
087,332 1.0
CAPITAL GOODS
Ambipar Lk SARL. ... ... .. oL (LBR%  OROS2033 00 373,908 o4
Cemex SABda TV ...l il AER% ON112031 Pl 1) 152,140 02
THS Holdang Lad, oooooooi i, canaana - 6% 1100 3 200054 0.2
IR Imfrastrwcture Devebopers Lid o oo oo iiiiiiaia i TA1% ON112032 200 197,568 0.2
G511 1.0
COMMUNICATIONS - MEDRIA
Grupo Televisa SAI ... ... L. i A63% 010G 00 197,226 02
Prosims WV Lo L06% OR300 R4 330,606 o
Tebecommnicaciones Dhgitales A 4500 01/U0G0A0 100 153,355 02
THLA8T 0%
COMMUNICATIONS - TELECOMMUNICATIONS
L 1 | 513% 020032 200 153,000 02
Empresa Naciomal de Telecomunicaciones 5A .. . L05% 014032 il A00ETD 03
Sable lsternaosal Financs Lid ..o TA¥E  1W1S2002 FaLil 196,827 0.2
GE0,397 07
CONSUMER CYCLICAL - AUTOMOTIVE
lochpe-Maxiom Aunstria GmblLMd Wheels de Mexico 5 de
e 5.00%  OSOT2028 200 189,594 02
CONSUMER CYCLICAL - RETAILERS
Falahells SA. .. vuvvnvmnnmanmnrmasasmansarasenrnannans RIE%  O1S032 400 341,740 LR ]
InFetnil CORSUNMET. ..o eyin i cniaaiaesaamasnaias e i nannans 315% ONINDI0ZE 200 157,148 02
528, 5R8 [
CORSUMER NON-CYCLICAL
Natsra £Co Lumembourg Holdings SARL ..o 413 OSON0E 80 536,507 LLL
Rede IVor Finance SARL ... oo on e ieiinnenns 4500 OL2LHAD ) VSR, OO [ ]
T2LE00 0.8
ENERGY
Greenko Dubch BY . ....c.cciccicaicicannansancsnasnancasns ABSE  OXTA0G 224 219,632 0.2
Reddow Py L i covcuscusansnnsasaasansa . S88% O30S202T 10 154, S0 02
LTEF Pemonome ISA ..o iiiiaia s G305 DOV 2038 LE S 2 N 1] 0
0508 06
OTHER INDUSTRIAL
Tebeconsmunications oo Telekom Srbaja ALY Bellgrade .. ... ... .. TOE  1OZEH0I9 Mo 197781 02
TECHNOLOGY
Lenove Group [ad,. .. ..o oo o ie i L b T ] 0 185,170 02
Lenowve Group Lad. ... ..o oo oo e G540 ONFI0A2 i 1) 2237 02
357,542 04
TRANSPORTATION - RAILROADS
Lima Metro Lime 2 Finance Ladh o oo vivnnnnnnia e S88%  OROS004 15 139,388 0.2
6,078, TR [
FINANCIAL INSTITUTIONS
BANKING
Akbank TAS. ..o canmamauEaLEs e EmaRaunn T80%  O1FDN2030 0 202,250 0z
Bangkok Bank PCL/MHong Keag ..ooovenene LT3 U0 200 184,480 02
Intercorp Pera Ltd. . ..o oo LER% (RS20 00 185,876 02
OB Bank AS .. ....o.oiiiiiiiiiiaicaina, LI5% OS21009 il 205,768 02
Turkiye Is BamkasaAds .. ... ..ol 1.T5% SN 200 204,250 0.2
Yaps ve Kredi Bankasi AS .. .cvavvaiiiiiiiiinnian TA3E 10102029 200 154,188 0.2
L181.512 12
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REITs
B T 487%  OMIS200  USD i 156,350
1368, 162
UTILITY
ELECTRIC
Clean Renewable Power Maurithas Pre Lad. .o oooo oo 4.3 ONES0IT 31 305,500 0%
Dhamond IT0ad ... ... . TOSE  OTERSHMG Hi 200, ERD 02
Engic Energia Chile 54 . GI5% DA TN 200 203,422 0.2
Indsa Clean Energy Holdimgs. . . .. ooinniiiniiiniaiiniininans 450 O80T 0 189, 250 0.2
Irrvestmeend Energy Resources Ladl. . ooon oo 6.25% 0420 10 200,570 0z
Irvestnent Encrgy Resourees Ladl. . .......... 62556 D4R Ho 191 400 2
Limak Yemilemebilir Enerji AS. ..o . Q635 R 2200 0 JEB,000 0.4
Mingara Energw 8AC ... ... ..o . STS%  1OA0R g 00 293,070 0.3
ReXNew Wind Energy AP2ZReNew Power Py Lid.. . 450 OWI4IH02R a1 152,450 L]
Sawrik Marapi Geothermal Power FT ... .o oo 1.75%  ORAOS2031 W5 3477 LI ]
LEISS1E 29
NATURAL GAS
Grupo Encrgia Bogota SAESP, ... .., B . TASG 1R8N o0 20,335 03
OTHEK UTILITY
Acpea Fimance SARL. . .......oo0. B . Q00% 01BN i 420,528 08
LA56,TT8 1.6
SOVERELIGN BONDS
CHILE
Chile Electricity Lus MPCSARL. ..o oo G01% 01203 155 1540054 0z
COHLOMEBLA
Colondbia Government Intermational Bond ... . .. ... .. .. .... 313% OAfSTAD Pl i] 163, 680 0z
Colandbia Governmaent [nternational Bond . . .. . . LM% 042232 0 156,900 0z
Calanstia Governmont Intermatfonal Bond .. .oooooo o BO0% DA 0 0508 03
S25.630 L]
DEMINICAN REPURLIC
Domimican Republic Imernational Bond A0 01030 150 [EAREL] 0.2
Drominican Republic Imernational Bond LHEE  UEVNAZ 150 124, 800 0z
Dminican Republic Imernational Bond RAME  O4D0M02T a7 G867 18]
B, 76T oS
ECUADNIR
Amaron Conservation IO, ... L. LR Er T Y [ 250 245, 445 0o
SOUTH AFRICA
Republic of South Africa Government Intersational Bond . .. ... ... 578 (/MHMG 0 144,500 0z
Republic of South Africa Government Intermstional Bond . ... ... .. G0 OGN Pt 1] !anﬂ'l'l _13._2.
307,000 4
TURKEY
Turkiye Government International Bond, Seres 107, ... o000 SI15% OMINNA0 00 1546, 200 1
1. 795 0 22
12,699,720 137
GOVERMMENTS - TREASURIES
CANADA
L8R 120 CAD o 662,22 0.7
UNITED STATES
450 XIS USEr 135 127,638 ol
L63E 115N 168 160,945 02
463 OL150ES L1 B5.616 ol
625G 08152030 1014 L1138, 724 1.2
GI0% 1152006 1,042 1079865 1.2
EA0E D09 925 W8, 234 1.0
ISR OL0H02T 1150 1., 1k, 0] 12
A% OrM0000 53 460,558 0
413% 0132007 1,965 100,222 &1
413 ONER20IT G2 5,758 07
4136 022 E13 &10,555 L
4I5% 11503 2 1577 Ll
4.38% 1230 Q1 925,214 1.0
4:63% D09 1M 195,715 02
reasury Nodis 4.85% 05312006 162 163,00 0.2
1.5, Treasury Nodes ER o 0 s 54 55,641 [N ]
Q888,028 107
10350.240 114
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MORTGAGE PASS-THROUGHS
AGENCY FIXED RATE 2-YEAR
Federal Home Loan Mongage Corp, Senies 2024 ... ... .o.o0es 5.00% 04012058 USD 21125 LO5LIIZ 221%
Federal Honse Loan Mongage Corp. Semes 2024 ... oooonoan S30% 12000004 178G 1715282 1.9
Federal Honse Loan Mongage Corp. Senes 2024 ... oooon e S30%  01AO1HAS 1.767 1,782,742 19
Federal Natioasl Mertgage Association, Seres 2003, ..., ........ SO0 D0A0] A0S 2.0 20370526 22
Federal Maticmal Mortgage Association, Series 2024 ., .. ..., .. GO0 OS] SR [T
Federal National Mortgage Association, Series 2024 .. ... ... LG T | 1.6
| [LE]
CONVMERCIAL MOKTGAGE-BACKED SECURITIES
RON-AGENCY FIXED BATE CMBS
215 Liberty Strect Trust, Series 2016-2250, Class E.............. 465% 010036 200 174,071 02
Cingroup Commercial Mongage Tust, Series 2006-GC36,
L . 4 ) LT 2] G40 §86,468 LLL
CEAIL Commercial Mostgage Trust, Semies X T-CX 10,
L TAG% 115D 20 19,188 0.0
G5 Mongage Securities Trast, Series 200 5-0GC32, Class 1§ L G [ 2 H00 398174 o
Maorgan Stanley Bank of America Merrill Lymch Trus.
Serea N300 Class B oo oo L% OS520G m 238610 L]
Wells Farpo Comnsercial Mongapge Trus, Seriea 2015-LOC20,
L 4.06% 04150 235 225,574 03
1662, 082 ]
COLLATERALIZED MOKTGAGE OBLIGATIONS
RISK SHARE FLOATING RATE
Conmecticut Avemue Securitics Tnast
Series 2019%-ROM, Class ZBI0C) . .. coocoicinciiciiainanaass 9.69% DGIS039 re) LU0, 865 L]
Series 2020-RO2, Chass ZBIGED . ... ooniniiiiiiiainannnes Tk O1ZS2040 00 511,103 0
Federal Natoaal Mompage Assocration Connectioil Avenise Securiises
Serven 2018002, Class IMI2ieh . cooun i iin i iianna G ORAESM L GRO18 0l
Series 2018 CO6, Class ZMIICL ..o veieiieiiia i iiarnnes G5 ORIS203] a3 94,572 ol
1.004,558 1.1
QUASI-SOVEREIGNS
QUASISOVEREIGN BONDS
BEALIL
Camna Feonombea Federal Lo onia i 563 08032000 0 158,750 0.2
CHILE
Empresa de Transporte de Pasajeros MetroSA. ..o oo 4.70% 0SS0 L] x40 s
723,727 0.5
GOVERMMENTS « SOVEREIGN BONDS
ROMANIA
Romanian Government International Bosd . ... ..ooo0onioaaiae SES% 012009 piill 159,025 03
TRINIDAD AN TOBAG
Trinsdad & Tobago Governmend Intemnational Bond .. ... ..., 4500 DEING Mo 197250 2 02
— AGITS 05
20,035,700 DGR
OTHER TRANSFERABLE SECURITIES
EMERGING MARKETS - HARD CURRENCY
EMERGING MARKETS - HARD CURRENCY
Intermational Bask for Reconsmaction & Developmest . ........ .. L75% O3 100 .26 0
CORPORATES « NOMNINVESTMENT GRADE
INDUSTRIAL
CONSUMER NON-CYCOLICAL
ModnoLare, Ine (@i ).« ccoccicssassasssnansascsnasnansass S00% 10012009 I 11322 0.l
ModivCare, Ing. ouvuans S.00% 1002009 8_ 4 _0m
17655 _02
Tetal Investments
(oost SR EMEIT). . ... ia e ie e 5 BO.TIZA652  97.0%
Time Deposits
Royal Bank of Camada, Londonfel . .ooo0vnienieniaiinnarnans 1LI1% - Sy 5T (1N ]
SMEC, Londonded. ... ..oon i ini i i ie e R6R% = . BDOa6 09
Tostal Thme Deposhis .. ..o e e . BOIS 10
Othver sssels b Dablitios. .00 _LEMG 20
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FUTURES
Unmealived
Mumbser ol Agrprocia on
Dieacriplivn Expirution Date Contructs Adrigginal Value Markel Yalhue | Dprociationi
Long Gl FUtuses . . ... ovn oo et i e e (HN26P2025 1] 5 L2303 5 1.232556 § RA62Y
U8, Lomg Bond (CBTY Fafumres -, o ov i i ceaeinenas (HEW12025 i | 136485 2368, 406 4022
LS T-Mola ZYr (CBTFoures. . .. oonon i i i i cainas (EHALR02S wT 201129584 121437 5453
US T-Nate SYr{CBTIFulures. . .. ouoiiininicniinian e (FW30F2025 254 27,301,031 11.4T9,625 178,594
US T-Note 10¥r 0CBTh Fanares, .. .ooovnvnn v icnicnnn e (ENIW202S 18 1982110 1,993,500 11,391
US. Ultra Boad (CBTI Fubures ... ..ouvvnnn e innnanan .. (ENTW02S 7 BOS 445 R12.438 60402
Short
Baro-BOBL Fotures . .. o.oooi i iiiiiiiiiinianiiaianiainas (G 2025 1| 4. 180,579 4,193,603 (13.024)
Baro-Schaz Fotures . .. o.oovo i iiiiiiiiiiainnnaa e G025 4 486,100 457,540 {14313
L L N T LT T (HW ] P05 14 1.573,504 1.575,656 {2062)
5 202458
Appreciatica § 218075
Deprecistion § (16,5071
FORWARD FOREIGN CURKRENCY CONTRACTS
[’ [l In Exchang Unpeadival
Dhelliver Far Setilement Appreciation
Coummil enparty’ LT LT Dt A D bthsn i
Brown Brothers Hamiman & Co. ..o in e TR TR CALY 953 Ush 675 OIR02S 5 (20,466
Brown Beaibers Mariman & Co., . ... . . EUR s UsD 118 O7TARFN2S {14800
Terowm Brothers Hariman & Co.. . oo oL oo oo ce.  GEP G UKD B3 OTIG028 (10,525}
Brown Brothers Harmman & Co.s LISEy i GHP 2 OGS 19
Brown Brothers Harmman & Cos ooon i CHF T USD B OGSei02s A0
Brown Brothers Harmiman & Cos, o oon i iiiniiiiiaianinnen coe IPY 1467  USD 10 DG e02s (1263
Brown Brothers Hamiman & Cos, oo oo on oo oo iaiaianiaes R 15 ] 21 CHF GER D105 13,768
Brown Brolhers Hamiman & Coe. o, ..o onninn i icnniaianennn ... UISDy 1 GHP 2 &2 a3
Brown Brothers Harmiman & Coor, o oonieiininiiaioaiaaiaiiains LSk 615 JPY #9.753 06161025 9,337
Birown Brothers Harmman & Cos oo oiiin oo iiiiinianin o EUR o USD o 0623025 (1A
Birown Brothers Harriman & Cos, o on i iniiiinaianinen s & AlD 12 23S E]
Brown Brothers Hamiman & Cos, ..o oo iniiiinaianinen s USD s ALY LUt ek Tk o=
Brown Brothers Hamman & Coe. o, ..o oo oo o ciicicneann ... UISDy 9 CNH 65 G202 {6}
Brown Brothers Harriman & Coue. ... oo i oo USD 25 EUR 22 O6RANIS &
Berown Brothers Harmman & Cos ooon i iiiiniiiiinianinnen (L1 12 GHP LT e Tk 47
Brown Brothers Harriman & Co.+, . s 1% 3GD 4 DGAEs {1
Morgan Saanley Capital Services LLi EUR 11,754 USD 18406 OTASGI025 28,3
5 15,867
Appreciatica 5 FLGIS
Depeecistion  § (32,746)
+ Used For portfolio or share class hedging purposes.
TOTAL RETURN SWAPS
Nod biial L nircskeed
¥ of Sharvs Ml Mliaturigy Approviation
Casmilprparty & Raforoncad Oibligation wr |nits Rt PaidRocsi vl [LLCT Il | Doprociztion
Reedive Total Retwm on Relerence Ohligation
Coldman Sechs [memnationsl
GEVILALUT2 231 FedFundEffective minus 1.2 USD 52 OXES20M6 5 1,023
GSVLSUT? ] FedFundEffective minus 1.2 USD 1 03252006 (58]
GEVLELUTI 195 FedFundEffective minus 1205 USD & OR2S2006 (12,527}
GEVLSLUTE 1594 FedFund Effective minus 1205 USD i OWDG20BG (126033
GEVLAUTY 191 FedFundEffective minus 1,205 USD ) OXINIOG [NERWT
GEVILALUTE 191 FedFundEffective minus 1,20 USD 0 OXMN202G (130913
GRVILSUT2 14 FedFundEffective minus 1.2 USD 1 O3 12006 {2,258)
Total 5§
Appreciaticm 5 1,023
Deprecastion § (53,747

*®  Coniract mmount less than 500,
== Amount less than 0,50,
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(a)  Pay-In-Kind Payments (PIK).
ibi  Secunbes ane |'u.-r|wlu:|.'| and, thus, do ot have a ;Im.n.ll.:ll.:nmnl..-d malunty dlate, The dme shown, f :||1|1@i|::|h|u. rellects the next call date.
(e) Floating Rate Security. Stated interest rate was in effect at May 30, 2025,

(dy  Faor vadued os determined in sccordance with procedures established by and under the general supervision of the Managemem Company’s
Board of Mﬂn:lgl.-rx aml the Board of Directors.

(e} Crvemight deposit.

Currency Abbreviations:

ALY - Austrahian Dollar

CAD - Canadian Dollar

CHF = Swiz Franc

CHNH - Chimese Yuan Renminba (OFfshore)
EUR - Eumo

GRP = Cremt Brinsh Pound

IFY - Japancse Yen

SGD - Singapore Dallar

VS — Umited States Dallar

Cilossary:

BOBL = Bundesobhgation

CAR — Capital Appreciation Bond

CET = Chicago Boawrd of Trade

CMBS = Commercial Morgage-Backed Secunties
EURIBOR = Furo Interbank Chfered Rate
FedFundEfective = Federal Fumds Effective Rate

REIT - Real Estate Investment Trest

SOFR = Secured Ovemnight Financing Rate
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(2026 1 15 )

752,327
18,246,223,885
86,330,285,999

299,937

2,427,224,201
107,004,786,349
107,004,786,349

1,039,046,770
1,039,046,770
1,039,046,770

94,138,157,035

11,827,582,544
105,965,739,579
105,965,739,579
107,004,786,349

( 2025 7 16
2026 1 15 )

( 2025 7 16
2026 1 15 )
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(2026 1 15 )

2025 7 16
95,741,717,141
991,612,355
2,595,172,461
94,138,157,035

2025 7 16
2025 7 16

2026 1 15
2026 1 15

48,223,251,919
17,936,508,090

27,563,171,059

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

2026 1 15 1
1 1.1256
(10,000 ) (11,256 )

(2026 1 15 )

(2026 1 15 )

29,000,000,000

28,906,097,999

28,000,000,000

27,888,420,000

29,600,000,000

29,535,768,000

81.5%

86,600,000,000

86,330,285,999
100.0%

86,330,285,999

2026

1

15

106,935,126,770

105,896,080,000

1,039,046,770

106,935,126,770

105,896,080,000

1,039,046,770
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2026 1 30

49,001,623

14,719

48,986,904

58,277,015

0.8406

2026 1 30

179,199,518

55,365

179,144,153

146,482,039

1.2230

2026 1 30

107,063,664 ,442

1,423,550,413

105,640,114,029

94,133,912,298

1.1222
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@
1,630 2026
100,000 32,600
)
2026
73 6,667,541
4 73,846
77 6,741,388
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*2
*2

*1

29 30
2024 12 31 2025 12 31

6,994,550 6,899,403
2,154,660 -
103,059 58,445
146,802 128,534
4,549,809 4,942,229
633,299 524,365
14,582,179 12,552,976
347,853 243,483
111,047 190,429
458,900 433,912
2,204 2,204
2,204 2,204
125,011 107,612
7,347 5,143
498,399 707,769
630,757 820,524
1,091,861 1,256,640
15,674,040 13,809,616
42,502 37,682
2,125,315 2,293,531
45,413 10,254
4,747,249 4,790,809
190,718 271,982
860,336 785,247
208,334 347,459
8,219,867 8,536,964
494,353 512,886
2,121,660 -
2,616,013 512,886
10,835,880 9,049,850
1,630,000 1,630,000
1,500,000 1,500,000
1,273,787 1,629,766
1,273,787 1,629,766
4,403,787 4,759,766
434,373 -
434,373 _
4,838,160 4,759,766
15,674,040 13,809,616
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29 30
( 2024 1 1 ( 2025 1 1
2024 12 31 ) 2025 12 31 )
72,518,351 85,692,564
1,126,230 882,930
322,415 324,684
31,031,861 37,568,019
42,935,135 49,332,159
35,700,498 42,056,690
146,871 126,591
77,971 95,736
2,187 1,536
827,594 801,809
51,857 58,746
39,999 37,861
23,564 33,236
6,089 6,140
36,876,630 43,218,345
147,320 159,536
1,591,989 1,627,752
831,874 711,809
5,636 6,750
59,102 48,299
80,042 89,547
289,522 306,410
147,988 201,898
164,603 180,562
1,026,440 1,141,342
582,502 643,558
4,927,018 5,117,463
1,131,487 996,351
111,305 76,895
- 644,586
389 1,020
111,694 722,501
83,047 77,863
176,497 15,793
259,544 93,655
983,637 1,625,196
97 -
- 3,559
983,734 1,621,637
391,674 504,150
51,478 17,665
340,196 486,485
643,538 1,135,152

79/101



EDINETOOOO

O00000000000000000O0(E12480)
OooOooooOoooooooooboood

29 2024 1 1 2024 12 31
( )
FiE- AN
mii; IS
HhE T o Bl NS AL #fESERSN | EnivEms
YRS =
= W o B 1,830, 000 1500, 000f 1,321,882 1,921,882 4,451,662 281,592 4,743,294
= LR ]

HREzoRS = - A 691,413 & 691,413 L BA1,403 - A 691,413
SMFEH S = = B43,538 B43, 538 B43,533 = B43,538
#EEERUND

k=Dt G kL - - - - - 142,731 142,751
PR
SMRE I E R - - A 47,875 A 47,375 A 47,875 142,751 g4, 308
=5 M = T 1,830,000 1200, 000 1. 273,787 1,273,787 4,403,787 434,373 4,335,160
30 2025 1 1 2025 12 31
( )
EES SR Bl wnd e
3 F iR b £ il AE
R BAP usaeatr | FERESHE |
R
5 00 o R 1. 630, 000 1, 500, 000 1,273, 787 1, 273, 787 4,403, 787 434, 373 4. 838, 160
5 1)
fhdohd S - - ATT9, 173 &TT9,173 £ 779,173 - &TT9, 173
5 ) - - 1, 135, 152 1, 135, 152 1,135,152 - 1. 135, 152
3 v Wk Fadii]
A5 B sei (e - B - - - So434,373) A 434, 373)
|y
5 000 2 ol 5 - - 455, 079 355,979 355,97a) A 434,373 A 78, 304
1L E 1, B30, 006 1, 500, 000 1,629, 766 1, 629, TEG 4,759, 766 - 4. 759, TG
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34 2024 13
33 2024 13

IFRS 16

IFRS 16

IFRS 16

82/101



EDINETOOOO
OO000O0000Oo00DoO0O0oOo(EL2480)
Ooooooooooooooooooad

29 30
2024 12 31 2025 12 31
*1 *1
3,132,378 3,412,565
*2 *2
754,943 765,284
347,496 362,184
29 30
( 2024 1 1 ( 2025 1 1
2024 12 31 ) 2025 12 31 )
*1 *1
31,031,861 37,568,019
1,026,440 1,141,342
83,047 77,863
29 2024 1 1 2024 12 31
1.
32,600 - - 32,600
2.
2024 6 24
691,413
1 21,209
2023 12 31
2024 6 28
30 2025 1 1 2025 12 31
1.
32,600 - - 32,600
2.
2025 6 24
779,173
1 23,901
2024 12 31
2025 6 26
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29 30
( 2024 1 1 ( 2025 1 1
2024 12 31 ) 2025 12 31 )
226,714 226,714
579,377 352,663
806,091 579,377
29 2024 1 1 2024 12 31
1
2
3
29 2024 12 31
2,121,660 2,038,559 -83,101
2,121,660 2,038,559 -83,101
1
2
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)
- 2,038,559 - 2,038,559
- 2,038,559 - 2,038,559
1
( )
3
5
4
- - 2,121,660 - -
- - 2,121,660 - -

30

2025 1 1

2025 12 31
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( )
29 2024 12 31
2,154,660
2.
o) - - -
@
®) 2,081 97 -
2,081 97 -
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30 2025 12 31

2.
@ - - N
@
(©)] 2,473,653 614,464 -
2,473,653 614,464 -
29 30
2024 1 1 2025 1 1
2024 12 31 2025 12 31
1 1.
2. 2.
@ [€))
493,753 494,353
81,875 81,359
81,275 62,825
494,353 512,887
@ @
494,353 512,887
494,353 512,887
494,353 512,887
494,353 512,887
€) (©)
81,875 81,359
3 3.
27,155 28,215
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29 30
2024 12 31 2025 12 31
1.
8,915 11,360
58,830 83,712
51,232 47,183
238,884 213,877
1,234 1,605
181,609 191,085
149,405 161,237
50,933 60,098
191,710 2,290
549,332 767,867
50,933 60,098
498,399 707,769
2.
30.6 % 30.6 %
2.8 1.8
- 2.7
0.8 0.6
0.4 0.3
34.6 % 30.0 %
2024 1 1 2024 12 31
10
2025 1 1 2025 12 31
10
2024 1 1 2024 12 31
( )
72,518,351
1,126,230
322,415
31,031,861
42,935,135
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30 2025 1 1 2025 12 31

( )

85,692,564

882,930

324,684

37,568,019

49,332,159

29 2024 1 1 2024 12 31

5,049,135 31,131,136

3,132,378
100.0 1,026,440
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191,484 2,121,660
100.0
83,047 23,985
2.
30 2025 1 1 2025 12 31
1.
37,591,078
4,965,672 s 412,565
’ 1,141,342
191,484 2,121,660
100.0
77,863 i
2.
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29 2024 1 1 2024 12 31
1 ( )
72,518,351 1,126,230 322,415 31,031,861 42,935,135
2.
@
73,743,856 31,126,478 317,757 42,935,135
@
90
3.
10%
31,126,478
30 2025 1 1 2025 12 31
1 ( )
85,692,564 882,930 324,684 37,568,019 49,332,159
2.
@
86,602,707 37,591,078 320,530 49,332,159
@
90
3.
10%
37,591,078
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29 30
( 2024 1 1 ( 2025 1 1
2024 12 31 ) 2025 12 31 )
148,409 82 146,005 08
19,740 42 34,820 60
1 1

29 30

( 2024 1 1 ( 2025 1 1

2024 12 31 )

2025 12 31 )

643,538

643,538

32,600

1,135,152

1,135,152

32,600
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@
342,037 2025
51,000 2025
@)
2025
100,000
3,000
36,839
@
O
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2026 3 13

PwC Japan

193 2 1
2025 1 1 2025 12 31 30

2025 12 31
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