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BLACKROCK GLOBAL FUNDS

Denise Voss
2453

2-4, rue Eugéne Ruppert, L-2453 Luxembourg, Grand Duchy of
Luxembourg

03 6775 1000

2026 31
159.88 211.03 200.13
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2020 " ote. 278,126 1,552,663
2021 18275539 1,433,219
2022 150,305 641 1,088,332
200 e : g1 : 140 874,040
2024 1541120, 290 766,837
2025 185,067,269 680,761
2026 (146,849,600 446,871
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2026

Denise Voss

Bettina Mazzocchi

Geoffrey Radcliffe

Keith Saldanha

Davina Saint

iShares

Vasiliki Pachatouridi

Benjamin Daniel
Gregson
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83,398,168 8.10
80,514,085 7.82
20,042,816 1.95
19,730,133 1.92
18,989,400 1.84
17,274,265 1.68
11,040,493 1.07
9,397,999 0.91
9,163,589 0.89
7,415,393 0.72
6,919,525 0.67
6,886,995 0.67
5,862,775 0.57
5,464,694 0.53
4,923,641 0.48
4,920,877 0.48
4,369,583 0.42
3,803,494 0.37
3,707,417 0.36
3,338,333 0.32
3,307,938 0.32
3,007,720 0.29
2,689,497 0.26
2,530,153 0.25
2,467,864 0.24
2,337,755 0.23
1,963,858 0.19
1,883,503 0.18
1,837,939 0.18
1,604,313 0.16
1,491,792 0.14
1,232,112 0.12
1,190,383 0.12
1,144,477 0.11
1,143,289 0.11
1,126,413 0.11
973,675 0.09
805,000 0.08
782,982 0.08
720,898 0.07
712,189 0.07
630,362 0.06
629,365 0.06
600,681 0.06
586,003 0.06
564,000 0.05
508,350 0.05
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480,493 0.05
434,585 0.04
434,458 0.04
432,666 0.04
426,452 0.04
378,523 0.04
297,082 0.03
251,300 0.02
243,310 0.02
209,125 0.02
208,383 0.02
201,605 0.02
201,000 0.02
199,985 0.02
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197,600 0.02
116,816 0.01
111,018 0.01
370,660,337 36.00
137,950,120 13.40
11,605,469 1.13
10,479,201 1.02
6,150,428 0.60
4,303,758 0.42
3,369,507 0.33
2,496,844 0.24
2,410,438 0.23
2,297,084 0.22
2,191,389 0.21
2,033,282 0.20
2,004,792 0.19
1,588,658 0.15
1,412,894 0.14
1,399,482 0.14
1,224,062 0.12
1,029,315 0.10
1,001,969 0.10
884,556 0.09
805,201 0.08
801,212 0.08
788,454 0.08
768,296 0.07
661,469 0.06
580,413 0.06
547,171 0.05
491,142 0.05
459,220 0.04
438,977 0.04
417,521 0.04
408,296 0.04
405,000 0.04
397,879 0.04
201,259 0.02
184,225 0.02
145,602 0.01
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126,378 0.01
112,108 0.01
25.022 0.00
204,598,003 19.87
247.141,225 24.01
25,398,491 2.47
18,889,130 1.83
11,537,033 1.12
5,953,773 0.58
5,506,282 0.53
4,361,132 0.42
3,642,697 0.35
3,360,341 0.33
2,241,810 0.22
688,646 0.07
633,709 0.06
567,707 0.06
356,149 0.03
63,877 0.01
330,351,002 32.00
12,120 0.00
12,120 0.00
905,621,552 87.97
123,887,251 12.03
1,029,508,803 100.00
111,009,929 10.78
918,498,874
(146,850 89.22
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2025 1,111,552 | 177,715 972,225 | 155,439 82.28 13,155
1,094,188 | 174,939 967,503 | 154,684 82.10 13,126
1,123,874 | 179,685 986,737 | 157,760 82.94 13,260
1,096,374 | 175,288 961,731 | 153,762 82.80 13,238
1,122,266 | 179,428 969,898 | 155,067 83.41 13,336
1,069,603 | 171,008 971,721 | 155,359 84.23 13,467
10 1,127,263 | 180,227 968,682 | 154,873 84.83 13,563
11 1,093,375 | 174,809 966,752 | 154,564 84.94 13,580
12 1,128,589 | 180,439 966,112 | 154,462 84.75 13,550
2026 1,176,316 | 188,069 981,833 | 156,975 83.69 13,380
1,118,292 | 178,793 945,691 | 151,197 86.11 13,767
1,029,509 | 164,598 918,499 | 146,850 83.89 13,412
2026
1,868,919.44 298,803

2025
4.18
( 2026 31 )
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BlackRock (Luxembourg) S.A.

2026 31 6,309,670 11 5,726

2026

Jonathan Griffin

Joanne Fitzgerald

Leon Schwab

Svetlana Butvina

Richard Gardner

Michael Renner

Benjamin Daniel Gregson
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2010 15

418,445,585.39
1,418,355,547.59

1962

135,769,452,362.35
185,213,297.96
418,445,585.39
27,299,266,035.36
1,807,533,461.99
1,418,355,547.59

14

2007

12,627,863,976.62
8,869,985,560.08
530,132,429.12

2012

8,929,267,973.59
30
1,052,256,951.21
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914,298,605 146,178,061
1,252,925 200,318
(@) 915,551,530 146,378,379
©) 29,369,284 4,695,561
14 7,608,125 1,216,387
©) 8,647,352 1,382,539
©) 75,731,351+ 12,107,928+
@) 202,377 32,356
©) 477,149 76,287
©) 189,705 30,330
©) 80,266,880 12,833,069
©) 228,792 36,579
(a ©) 19,936 3,187
1,118,292,481 178,792,602
14 2,454,128 392,366
@ 24,622 3,937
©) 164,933,125+ 26,369,508+
@) 161,999 25,900
©) 3,291,341 526,220
©) 905,054 144,700
831,462 132,934
172,601,731 27,595,565
945,690,750 151,197,037
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2026 28

2026 28

945,690,750 151,197,037

54.64 8,736
54.51 8,715
89.88 2,077

8.38 1,037
86.11 13,767
181.87 33,357
10.56 1,307
72.99 13,387
12.21 2,577
54.93 8,782
54.57 8,725
92.83 14,842

9.33 1,867
191.66 35,152
10.11 1,251
12.56 2,651
77.24 12,349

8.61 1,579
12.16 1,944

10.15 2,031

19/122



EDINETOOOO
OO000oO00ooo0oo0onoOo(E3L398)

oOoooooooooood
2026 28
2026 28
103.14 16,490
13.66 2,734
119.54 2,934
209.34 38,395
14.02 2,959
1491 245

13.27 1,214
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2026 28

2025 31

969,897,857 155,067,269

53.78 8,598
53.64 8,576
88.62 2,048

8.41 1,041
83.41 13,336
177.97 32,641
10.38 1,284
11.84 2,499
54.05 8,642
53.70 8,586
89.74 14,348

9.22 1,845
187.17 34,329
12.15 2,564
75.01 11,993

8.40 1,541
11.75 1,879
10.01 2,003

99.43 15,897
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2026 28
2025 31
13.45 2,692
116.72 2,864
203.87 37,392
13.53 2,855
14 .38 236

12.88 1,179
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2026 28

2024 31

963,974,792 154,120,290

54.01 8,635
53.88 8,614
89.54 2,069

8.72 1,079
81.22 12,985
176.86 32,438
10.32 1,277
11.55 2,437
54.30 8,681
53.94 8,624
87.04 13,916

9.34 1,869
185.25 33,977
11.81 2,492
73.41 11,737

8.61 1,579
11.37 1,818
95.91 15,334

13.55 2,712

23/122



EDINETOOOO
OO000oO00ooo0oo0onoOo(E3L398)

ooooooooooogd
2026 28
2024 31
115.43 2,833
200.67 36,805
13.07 2,758
13.92 229
12.54 1,148
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2026 28

2023 31

925,326,117 147,941,140

25/122

51.60 8,250
51.46 8,227
86.01 1,988

8.55 1,058
75.25 12,031
166.93 30,617
10.76 2,271
51.87 8,293
51.52 8,237
80.32 12,842

9.00 1,801
174.16 31,943
10.96 2,313
68.35 10,928

8.38 1,537
10.48 1,676
87.99 14,068

12.

97
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2026 28
2023 31
108.37 2,659
187.56 34,400
12.06 2,545
12.94 213

11.53 1,055
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969,897,857 155,067,269
(b) 654,701 104,674
(b) 19,898,767 3,181,415
©) 6,894,286 1,102,258
(b) 57,702 9,225
(b) 57,990 9,271
4,477 716
11 1,141 182
(b) 27,569,064 4,407,742
©) 7,219,252 1,154,214
287,006 45,887
16 3,988 638
m, 167,991 26,858
85,704 13,702
91,704 14,662
875,250 139,935
8,730,895 1,395,895
18,838,169 3,011,846
@) 5,121,918 818,892
©) 1,131,467 180,899
©) (286,753) (45,846)
©) 1,083,869 173,289
©) (50,190) (8,024)
©) (2,541,266) (406,298)
(i) 520,146 83,161

4,979,191 796,073
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9,601,597 1,535,103
561,520 89,776
878,468 140,449
131,450 21,016
(7.269) (1,162)
5,089,682 813,738
(282,798) (45,214)
15,972,650 2,553,707
39,790,010 6,361,627
99,608,906 15,925,472
(163,434,360) (26,129, 885)
(63,825,454) (10,204,414)
(171,663) (27,445)

945,690,750 151,197,037
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9,577 99 2,660 7,016
117,521 10,477 20,590 107,408
5,842 32 5,874
35,646 8,067 16,977 26,736
680,761 27,313 259,494 448,580
35,985 468 10,130 26,323
674 674
58 58
335,015 11,096 4,455 341,656
11,239 95 2 11,332
74,319 1,039 17,000 58,358
1,189,363 61,359 120,544 1,130,178
486,054 22,000 1,545 506,509
23,679 1,162 10,410 14,431
1,641 43 1,598
1,465,948 146,516 225,459 1,387,005
459,544 21,434 86,064 394,914
4,104,507 5 4,104,512
1,222,195 485,827 61,784 1,646,238

404 4,534,693 4,535,097
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1,936,287 142,896 272,110 1,807,073
2,342,938 2,342,930 8
5 5
268,446 268,446
15,463,561 488,086 2,437,988 13,513,659
56,300,974 56,300,974

795 795
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2026 28
Metro Finance 2024-1
AUD 5
60,105 Trust 5.04% 17/9/2030 399,705 0.04
Mineral Resources 8%
uUsb 250,000 1/11/2027 255,570  0.03
iShares EUR Flexible Mortgage House RMBS
1,600,000 Income Bond Active 9,553,264 1.01 AUD 742,794 Prime Series 2024-2 529,958 0.06
UCITS ETF~ 4.89% 13/5/2057
9,553,264 1.01 Pacific National
AUD 380,000 Finance Pty Ltd 7.75% 275,035 0.03
11/12/2054
Argentina Treasury Panorama Auto Trust
ARS 34,762,000 Bond BONCER 0% 53,395 0.01 AUD 371,529 2025-1 4.767% 264,645  0.03
15/12/2027 15/3/2033
Pepper Residential
AFG 2026-1 Trust AUD 556,520 Trust No.40 Mtge 5.1% 397,756  0.04
AUD 1,000,000 4.794% 10/10/2057 710,524  0.08 12/11/2065
Australia Government Pepper SPARKZ Trust
Al
AUD 1,420,000 o ot 100030 866,613  0.09 UD 271,214\ "0 4 7970 15/1/2033 193,020  0.02
Australia Government RAF ABS Series 2025-1
AU .
AUD 1,220,000 Bond 3% 21/3/2047 635,700 0.07 D 421,828 4.74% 9/12/2031 300,086  0.03
Australia Government Resimac Bastille Trust
AUD 13,714,000 ooy 4. 050 21/6/2034*  9-9%2,197  1.01 AUD 429,536 Series 2024-2NC 5.14% 307,070 0.03
Australia Government 6/3/2056
AUD 900,000 o - 01 /3/2036 619,422  0.06 Scentre Group Trust 1
*-29 ° AUD 690,000 478,278  0.05
EUR 886,000 CoF Billiton Finance o )0 gsh .11 >-35% 18/9/2035
’ Ltd 3.643% 4/9/2035 A : Triton Bond Trust
Driver Australia Ten 2025-1 in respect of
AUD 500,000 - 357,170  0.04
AUD 359,513 4.958% 21/2/2033 256,181  0.03 Series 1 5.05%
Driver Australia Ten 12/3/2057
AUD 220,398 5.308% 21/2/2033 157,438 0.01 Triton Bond Trust
FirstMac Mortgage AUD 1,000,000 2026-1 in respect of 710,510 0.07
Funding Trust No.4 Series 1 0% 15/2/2058
AUD 441,847 Series Eagle No 5 315,279 0.08 20,417,682 2.15
5.097% 16/9/2056
FMG Resources August ams-0SRAM 10.5%
EUR 2
USD 101,000 2006 Pty 4.5% 101,035 0.01 UR 200,000 30/3/2029 249,615 0.08
15/9/2027 Republic of Austria
Household Capital EUR 300,000 Government Bond 0% 219,086 0.02
AUD 232,993 2025-1 RMBS 5.631% 165,814  0.02 20/10/2040
21/7/2087 Republic of Austria
La Trobe Financial EUR 690,000 Government Bond 1.5% 398,976  0.04
Capital Markets Trust 2/11/2086
AUD 316,632 2024-3 5.09% 226,366  0.02 Republic of Austria
13/11/2055 EUR 350,000 Government Bond 1.85% 302,482 0.03
La Trobe Financial 23/5/2049
Capital Markets Trust Republic of Austria
AUD 474,362 2025-1 4.847% 337,866 0.04 EUR 1,426,000 Government Bond 2.9% 1,719,052 0.18
15/5/2057 23/5/2029
Latitude Australia Republic of Austria
Credit Card Master EUR 580,000 Government Bond 2.9% 695,026 0.08
AUD 500,000 Trust Series 2025-1 356,918 0.04 20/2/2033
4.958% 23/11/2037 EUR 200,000 S2PP Papier tolding 226,276 0.02
AUD 439,347 LiPerty series 2025-1 313,139 0.03 oK 4.5% 157372032
7 4.905% 25/9/2056 ’ | USD 400,000 SuZaN0 Austria 5% 403,456  0.04
AUD 400,000 acquarie Bank Ltd 284,537  0.03 o 17080 ' -
’ 5.307% 20/8/2036 ’ :
10
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i 0/
USD 400,000 ingTZOSSStrIa o 414,800 0.0 1011778 BC ULC / New
4,628,769  0.49 USD 143,000 Red Finance 3.875% 141,300 0.02
15/1/2028
Anheuser-Busch InBev 1011778 BC ULC / New
EUR 235,000 o\ \\/ 2 750 17/3/2036 259,824 0.03 USD 249,000 Red Finance 4% 239,471 0.03
Azelis Finance NV 15/10/2030
Kingdom of Belgiun USD 117,000 Red Finance Inc 6.125% 120,341 0.01
EUR 450,000 Government Bond 1.4% 299,138  0.03 15/6/2029 .
i?/632053f ot USD 100,000 iagtsifzﬁgzgogzot'a 101,132 0.01
ingdom of Belgium -
EUR 326,000 Goze;nment Bond 2.15% 235,249  0.03 USD 192,000 ?iizigoszomb 8.375% 199,200 0.02
22/6/2066
Kingdom of Belgium Bell Telephone Co of
EUR 1,581,000 Government Bond 2.75% 1,730,855 0.18 USD 100,000 Canada or Bell Canada 105,867  0.01
22/4/2039* 7% 15/9/2055
- - H y
Kingdom of Belgium UsD 161,000 Compardier 7.5% 167,503  0.02
EUR 320,000 Government Bond 3.45% 364,406 0.04 1/2/2029
1 0)
22/6/2043 USD 100,000 ngsggg;er fnc 7% 105,374  0.01
3,008,624 0.32
Brookfield Residential
P 9 Properties /
UsD 200,000 D070 Skt SA 628 107,376 0.02 USD 119,000 g ookield Residential 11940 001
US 4.875% 15/2/2030
Canadian Government
0
Usp 186,000 [ob COTP L4 6798 191,479 0.02 CAD 2,000 g 14 1.75% 1/12/2083 978 0.00
, Canadian Government
USD 40,000 Tghzsgggthd 7.75% 42,854 0.01 CAD 820,000 o " e 1 /6/2035 606,217  0.06
. Canadian Government
USD 633,000 ;r;:;;azsszszgg;v 635,193  0.07 CAD 790,000 o © "o ey 1/12/2035 562,228  0.06
Triton Container CAD 15,305,000 gi:gd;ag%Gizg;;ggzt 11,578,184 1.23
International Ltd / -
USD 100,000 TAL International 100,224  0.01 CAD 3,000 Canzd'a“ Gojer;me“t 2,186 0.00
Container Corp 5.15% Bon ?-5% 171272045
15/2/2033 CAD 7,490,000 gi:gd;ag%Gzyigsgggg 5,321,446  0.56
0 -
Usp 152,000 'OC ESCrow Ltd Sk 151,906  0.02 canadian G "
15/2/2028 CAD 90,000 -2nadtan Governmen 63,888  0.01
Tl 013 2% Bond 3.5% 1/12/2057 ’ :
Usp 103,000 Carda lorld Security 100,712 0.01
Bolivian Government Corp 6% 1/6/2029
USD 200,000 International Bond 192,750  0.02 USD 100,000 gi:gaswg;;d1525;£;;y 102,150  0.01
4.5% 20/3/2028 :
Garda World Security
Brazil Letras do USD 88,000 ¢ g 375w 15/11/2032 90,104 0.01
BRL 151,490 Tesouro Nacional O% 2,902,976  0.31 USD 87,000 iF;7E;V;gggT§3;g' 85,743  0.01
1/4/2026 .
Brazil Letras do Jones Deslauriers
BRL 43,010 Tesouro Nacional O% 797,896  0.00 USD 74,000 éng;rigj:/gggggeme”t 76,948 0.01
1/7/2026 -9
- {/
Brazil Notas do USD 104,000 Matt;my Group Corp 6% 102,493  0.01
BRL 17,170 Tesouro Nacional Serie 1,454,129  0.15 ;5/ﬁ /203: Lo
B 6% 15/8/2030 USD 91,000 1:;1323327' ' 91,309 0.01
Brazil Notas do .
BRL 410 Tesouro Nacional Serie 7,626 0.00 USD 198,000 Tgig/gggg'cals o 210,508  0.02
F 10% 1/1/2029
Samarco Mineracao 9.5% UsD 38,000 OPeN Text Corp 3.875% 34,304  0.00
usD 25,435 25,621 0.00 1/12/2029
5,188,248 0.55
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Rogers Communications Oaktree CLO 2024-27
USD 123,000 Inc 5.25% 15/3/2082 123,282 0.02 Usb 865,000 5_239% 22/10/2037 868,513  0.09
Rogers Communications Orion CLO 2024-3
Usb 22,000 Inc 7.125% 15/4/2055 23,293 0.00 Usb 320,000 5_208% 25/7/2037 321,095 0.03
TELUS Corp 7% Peace Park CLO Ltd
USD 108,000 15/10/2055 114,029 0.01 usb 1,700,000 4.918% 20/10/2038 1,705,538 0.18
20,602,225 2.18 PFP 2026-13 Ltd 5.166%
Usb 1,000,000 18/8/2043 1,003,364 0.11
ACEN Finance 4% Rockford Tower CLO
USD 200,000 ¢ /05026 134,356  0.01 USD 41,923 2018-1 5.017% 41,987  0.00
ACREC 2026-FL4 LLC 20/5/2031
USD 1,000,000 .~ /0" ot iooag 1,002,007  0.10 saudi Electricity
AGL CLO 33 5.02% USD 404,000 Sukuk Programme Co 412,254 0.04
USD 450,000 /000 451,738 0.05 4.942% 13/2/2029
AGL Core CLO 31 5.348% Saudi Electricity
USD 500,000 57 /5037 501,967 0.0 USD 400,000 Sukuk Programme Co 412,534 0.05
Apidos CLO XXXII 5.225% 18/2/2030
USD 1,439,785 4.768% 20/1/2033 1,441,164 0.15 SRC Sukuk Ltd 4.375%
USD 200,000 200,625  0.02
USD 84364 AREIT 2024-CRE9 5.346% 84506  0.01 2/4/2029
’ 17/5/2041 ’ . Trafford Centre
AREIT 2025-CRE10 Ltd GBP 200,000 Finance 4.688% 227,420  0.03
USD 1,200,000 5.048% 17/12/2029 1,198,545 0.13 28/7/2035
Arini US CLO IV Ltd TRESTLES CLO 11 5.238%
Usb 690,000 692,434  0.07
USD 910,000 4.931% 15/1/2039 912,892 0.10 25/7/2037
Azorra Finance Ltd Trinitas CLO XIV Ltd
USD 100,000 7_25% 15/1/2031 104,727 0.01 USD 1,500,000 5.368% 25/1/2034 1,503,710 0.16
Ballyrock CLO 14 Trinitas CLO XXIX
USD 2,010,000 = o0 0/7/2037 2,015,849 0.21 USD 650,000 o, o 937772037 652,054  0.07
BXMT 2025-FL5 Ltd Voya CLO 2014-4 5.529%
USD 835,000 836,079  0.09
USD 1,640,000 5 503y 18/10/2042 1,644,023 0.17 147772031
Canyon CLO 2018-1 Ltd USD 1,000,000 'OY3 CLO 2018-2.5.184% ) o) 056 0.11
Usb 707,006 5.004% 15/7/2031 708,350 0.08 15/7/2031 ’ ’
CIFC Funding 2017-1V Voya CLO 2024-7 Ltd
USD 950,000 5 48% 24/10/2030 950,377 0.10 UsD 500,000 4.978% 20/1/2038 501,881 0.05
Eaton Vance CLO 2015-1 26,975,008 2.84
USD 32,458 5.379% 20/1/2030 32,450 0.00
Fantasia 10.875% AES Andes 6.3%
T . USD 200,000 , .
USD 200,000 9/1/2023 3,000 0.00 15/3/2029 207,500 0.02
Fantasia 11.875% Chile Government
USD 200,000 ) /e /oppge* 3,000 0.00 USD 400,000 International Bond 395,600 0.04
GGAM Finance 6.875% 2.75% 31/1/2027
USD 100,000 15/4/2029 103,268 0.01 Corp Nacional del
GGAM Finance 8% USD 250,000 Cobre de Chile 3.15% 241,438 0.03
D 1 .
USD 100,000 15/2/2027 101,183 0.01 14/1/2030
Goldentree Loan 844,538  0.09
USD 320,000 Management US CLO 9 321,067 0.03
5.168% 20/4/2037 China Government Bond
Golub Capital Partners CNY 4,870,000 2.11% 25/8/2034 730,769  0.08
UsD 490,000 491,804 0.05 B
48 LP 4.978% 17/4/2038 China Government Bond
KKR CLO 17 5.014% CNY 18,500,000 2 274 25/5/2034 2,808,901 0.30
usb 1,000,000 1,000,894 0.11 _
15/4/2034 ONY 22,300,000 CMINa Government Bond -, o0 con g 36
- 0) ’ ’ ’ ’ -
USD 1,510,000 "L 2024-FLIS 8.352% 1y 516 369 0.16 2.28% 25/3/2031
18/8/2041 ) China Government Bond
ME1 2024-FL16 5.205% CNY 20,000,000 " o0 o moog 3,002,701  0.32
usb 1,350,000 1,353,204 0.14 -
18/11/2039 China Government Bond
Morgan Stanley Eaton CNY 66,700,000 "ou e 1m0as 10,295,151  1.09
USD 515,000 Vance CLO 2025-21 Ltd 516,634  0.06 China Government Bond
5.472% 15/4/2038 CNY 37,400,000 2 Bt 25/12/2030 5,715,782 0.60
)
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China Government Bond Colombian TES 12.5%
CNY 6,700,000 2 6% 1/9/2032 1,035,748 L1 COP 990,700,000 27/2/2030 249,920 0.03
China Government Bond Colombian TES 13.25%
COP 3,295,200,000 851,004 0.09
CNY 67,400,000 5 cay 517572030 10,326,415 1.09 9/2/2033
China Government Bond Promigas / Gases del
CNY 17,700,000, con 15/8/2032 2,750,846 0.29 USD 200,000 Pacifico 3.75% 188,841  0.02
China Government Bond 16/10/2029
CNY 83,200,000 2.75% 17/2/2032 12,942,3% 37 5,153,529 0.54
China Government Bond
CNY 42,000,000 2 79% 15/12/2029 6,441,556 .68
China Government Bond Ivory Coast Government
CNY 12,700,000 2.8% 24/3/2029 1,934,638 -20 USD 310,000 International Bond 314,776  0.03
China Government Bond 6.375% 3/3/2028
CNY 21,800,000 2 8% 15/11/2032 3,417,978 .36
China Government Bond Croatia Government
CNY 6,600,000 . _
T 2.89% 18/11/2031 1,085,778 1 EUR 630,000 International Bond 660,290 0.07
China Government Bond 1.125% 4/3/2033
CNY 5,500,000 3.19% 15/4/2053 939,526 .10
China Government Bond Czech Republic
CNY 22,250,000 3,871,022 .41
3.39% 16/3/2050 CZK 9,800,000 Government Bond 1.75% 420,664 0.04
China Government Bond 23/6/2032
CNY 1,900,000 3.4% 15/7/2072 352,480 -04 Czech Republic
China Government Bond CZK 20,500,000 Government Bond 2.75% 974,752  0.10
CNY 5,100,000 3.72% 12/4/2051 938,069 -10 23/7/2029
China Government Bond Czech Republic
CNY 2,000,000 3.74% 22/9/2035 348,116 -04 CZK 5,620,000 Government Bond 4% 246,059 0.03
China Government Bond 4/4/2044
CNY 1,500,000 3.81% 14/9/2050 278,825 -03 Czech Republic
China Government Bond CZK 5,390,000 Government Bond 4.25% 263,665 0.03
CNY 8,800,000 5 o7y 53/7/2048 1,661,209 0.17 24/10/2034
China Government Bond Czech Republic
CNY'3,000,000 0> 4 /62069 627,035 0.07 CZK 19,510,000 Government Bond 4.5% 978,582  0.10
China Government Bond 11/11/2032
CNY 4,800,000 4.03% 21/6/2040 870,897 -09 EP Infrastructure AS
_ EUR 900,000 973,352 0.10
CNY 2.300.000 China Government Bond 437 505 04 1.816% 2/3/2031
’ ’ 4.05% 24/7/2047 ’ ) EP Infrastructure AS
_ EUR 135,000 159,512 0.02
CAY 6.000.000 China Government Bond 1 145 374 1 4.125% 27/2/2033
’ ’ 4.08% 22/10/2048 ’ ’ ) EP Infrastructure AS
_ EUR 155,000 184,326  0.02
CNY 3.000.000 China Government Bond 574 821 06 4.375% 29/1/2034
T 4.5% 23/6/2041 ’ ’ 4,200,912 0.44
CNY 23,200,000 CHINA GOVERNNENT  BOND 3,614,488 .38
2.67% 25/5/2033 DKK 1.390.000 Denmar 2.25% 15/11/35 214,994  0.02
81,468,136 .61 e 2.25% 15/11/2035 ’ :
Denmark Government
Colonbia Goverrment DKK 4,300,000 Bond 4.5% 15/11/2039 815,540 0.09
USD 200,000 International Bond 200,081 .02 GBP 200,000 Orsted 2.5% 18/2/3021" 214,848 0.02
5.375% 21/1/2029 SGL ApS 6.777%
EUR 200,000 219,896 0.03
Colombia Government 22/4/2030
USD 400,000 International Bond 8% 430,048 .04 1,465,278 0.16
20/4/2033
Colombian TES 5.75% Dominican Republic
COP 6,532,300,000 1,534,474 .16 A
3/11/2027 USD 350,000 International Bond 343,000 0.03
Colombian TES 7% 4.5% 30/1/2030
COP 499,300,000 95,612 .01 o _
30/6/2032 Dominican Republic
N " .
COP 1,892,600,000 Colombian TES 7.25% 284,165 03 USD 267,000 International Bond 270,337 0.03
26/10/2050 5.95% 25/1/2027
Colombian TES 7.75% 613.337 0.06
COP 6,231,900,000 18/9/2030 1,319,384 .14
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Credit Agricole 0.625%
Ecuador Government EUR 1,000,000 12/1/2028 1,161,490 0.12
USD 67,741 International Bond 61,825 0.01 Crown European SACA
6.9% 31/7/2035 EUR 100,000 5y 15/1/2030 122,860  0.01
Ecuador Government Electricite de France
USD 200,000 International Bond 202,160  0.02 EUR 200,000 5 3764 15/6/2030 229,169 0.02
8.75% 29/1/2034 Electricite de France
GBP 300,000 337,246 0.04
263,985 0.03 ’ 5.125% 22/9/2050 .
Electricite de France
Eaypt Goverment EUR 200,000 o ot e oan 250,995  0.03
B 1 0/
EUR 558,000 International Bogd 649,257  0.07 EUR 100,000 Elior Group SA 5.625% 122,750  0.01
5.625% 16/4/2030 15/3/2030
Egypt Government EUR 200,000 Engie SA 2% 28/9/2037 196,804  0.02
USD 200,000 International Bond 204,125 0.02 Eutelsat 1.5%
il EWR 100,000 -0 114,824  0.01
0
Egypt Government ELR 100,000 Cutelsat SA 9.75% 124,465  0.01
USD 400,000 International Bond 406,852  0.04 13/4/2029
i 0
7.5% 31/1/2027 EUR 100,000 CT Noria 2025 2.86% 118,181  0.01
Egypt Government 25/7/2043
USD 427,000 International Bond 384,834 0.04 EUR 100,000 CT Noria 2025 3.11% 118,267 0.01
7.903% 21/2/2048 25/7/2043 u
Egypt Government EUR 100,000 ZCT N;r'a 2025 3.36% 118,266  0.01
USD 400,000 International Bond 434,550  0.05 F347§ 043 2025 4711
8.625% 4/2/2030 EUR 100,000 25/7/2523 I 118,549  0.02
2,079,618 0.22
,079, .
EUR 100,000 Zgjgiggggt 1 3.192% 118,240  0.01
USD 112,000 f'tsa'vi?or fogerzme”t DL ots 601 EUR 71,429 Forvia 3.75% 15/6/2028 84,224  0.01
’ nternational Bon , . EUR 200,000 Forvia 5.5% 15/6/2031* 245,276 0.02
8.625% 28/2/2029 French Republic
R EUR 2,340,000 Government Bond OAT 1,549,935 0.17
UsD 200,000 ANIstrom Holding 3 Oy 109,062  0.02 0.5% 25/6/2044
4.875% 4/2/2028 French Republic
EUR 630,000 1nland Government 652,509  0.07 EUR 4,289,000 Government Bond OAT 3% 4,271,612  0.45
Bond 0.125% 15/9/2031 25/6/2049
EUR 150,000 g'n;agdlgole;”Tj;;o 5 72,557 0.01 French Republic
ond 0.125% 15/4/205 EUR 10,000 Government Bond OAT 10,777 0.00
EUR 80,000 g'“;azdssgye;;Tj;zo47 63,668 0.01 3.25% 25/5/2045"
ond 1.5/5% French Republic
EUR 170,000 ' inland Government 181,304 0.02 EUR 400,000 Government Bond OAT 461,757  0.05
Bond 2.625% 4/7/2042 3.6% 25/5/2042
Finland Government
Goldstory 6.02%
EUR 500,000 o 1 2% 15/0/2033 601,208  0.06 EUR 100,000 1/2/2030¥ 115,467  0.01
Mehilainen Yhtiot Oy Goldstor )
y 6.75%
EUR 306,000 ¢ poci' a0 e mian® 369,264  0.04 EUR 200,000 SO19SEOrY 235,344 0.03
2,139,572 0.23 EUR 100,000 iliad 5.375% 15/2/2029 124,607  0.01
EUR 200,000 iliad 5.625% 15/2/2030 254,188  0.03
Air France-KLM 5.75% iliad SA 4.25%
EUR 200,000 }
, 21/5/2030" 242,147 0.03 EUR 200,000 o/1/2030 240,378 0.03
Air Liquide Finance Kapla Holding SAS 5%
EUR 200,000 oo™ oo mia 233,537 0.03 EUR 200,000 5% o 241,299 0.03
EUR 600 000 T Liquide Finance SA 700.405  0.07 EUR 200,000 Loxam 6.375% 15/5/2028 242,168  0.03
’ 3% 5/5/2033 g : y
A“ SE 9 36 EUR 103,000 -OXaM SAS 4.25% 123,514  0.01
EUR 287,188 tOS SE 936k 379,230 0.04 15/2/2031
18/12/2029 ’ USD 200.000 Maya SAS/Paris France 202649 0.02
EUR 29,687 A0S SE. STEP. Reg. S 275 0.00 2% 7% 1571072028 - -
’ 5.2% 18/12/2030 ’ ’ Maya SAS/Paris France
BNP Paribas SA 3.739% USD 200,000 24" 5/4/2032 205,357 0.02
EUR 900,000 . 1,071,589 0.11

20/4/2034
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New Immo Holding SA Bundesobligation 2.2%
. E ,200, * ,137, .
EUR 100,000 4.875% 8/12/2028 120,467 0.01 UR 33,200,000 10/10/2030 39,137,840 4.14
New Immo Holding SA Commerzbank 6.5%
EUR 200,000 , .
EUR 100,000 4.95% 14/11/2030 120,790 0.01 9/10/2029 253,461  0.02
New Immo Holding SA 6% Deutsche Bank 8.125%
EUR 200,000 99/3/2029 248,029 0.03 EUR 200,000 30/10/2029 260,138  0.03
Opal Bidco SAS 5.5% Deutsche Lufthansa AG
EUR 200,000 31/3/2032 242,827  0.03 EUR 100,000 5_95% 15/1/2055% 122,023 0.01
OVH Groupe SAS 4.75% Dynamo Newco 11 GmbH
EUR 200,000 5/2/2031* 238,301 0.03 EUR 200,000 6.95% 15/10/2031* 240,455 0.03
Paprec Holding SA E.ON SE 3.448%
EUR 145,000 4.125% 15/7/2030 173,152  0.02 EUR 350,000 19/1/2034 415,668 0.04
RCI Banque 5.5% E.ON SE 3.875%
EUR 1 EUR 521,000 , .
UR 100,000 9/10/2034 124,815 0.01 5/9/2038 616,625 0.07
RCI Banque SA 4.75% Eurogrid 1.5%
EUR 1
EUR 200,000 24/3/2037* 243,622  0.03 UR 100,000 18/4/2028 115,636 0.01
Renault SA, Reg. S Eurogrid 3.598%
EUR 2 .
EUR 100,000 3.875% 30/9/2030 120,008 0.01 UR 200,000 1/2/2029 242,135 0.03
RTE Reseau de EUR 64,551 FCT ?utonorla DE 2023 76,479 0.01
EUR 200.000 Transport 240 043 0.03 3.11% 26/1/2043
" d"Electricite SADIR ' ’ EUR 100,000 Cruenenthal Gmbf 120,647  0.01
3.875% 24/11/2037 ’ 4.625% 15/11/2031 ’ )
Societe Generale 1.25% Gruenenthal GmbH, Reg.
GBP 400,000 7/12/2027 512,031 0.06 EUR 100,000 S 4.625% 15/11/2031 120,647 0.01
Unibai I-Rodamco- HT Troplast 9.375%
EUR 200,000 Westfield SE 4.75% 241,639  0.03 EUR 100,000 15/7/2028 123,158 0.01
0
11/6{2031 ) EUR 132,456 IHO Verwaltungs 8.75% 161,687  0.02
EUR 400.000 Veolia Environnement 425062 0.04 15/5/2028
’ 1.625% 21/9/2032 ’ ) EUR 200,000 Mahle 6.5% 2/5/2031* 248,578  0.03
Veolia Environnement Nidda Healthcare 7%
EUR 144,000 176,862 .
EUR 100,000 SA 3.324% 17/6/2032 118,726 0.01 21/2/2030 6,86 0.02
Veolia Environnement Nidda Healthcare
EUR 100,000 o,") 300 2471072032 119,746 0.01 EUR 280,000 Holding GmbH 5.234% 333,195 0.04
Worldline 4.125% 15/10/2032
EUR 500,000 -0 n00g 543,839 0.06 Nidda Healthcare
Worldline SA 5.25% EUR 100,000 Holding GmbH 5.375% 122,102 0.01
EUR 1,300,000 27/11/2029 1,368,976 0.14 23/10/2030
Worldline SA 5.5% ProGroup 5.125%
EUR 100,000 * .
EUR 200,000 10/6/2030 209,266  0.02 s 15/4/2029 121,196 0.01
19,931,659 2.11 ProGroup AG 5.375%
EUR 300,000 15/4/2031 364,510 0.04
Gabon Government Red & Black Auto
USD 600,000 International Bond 552,000  0.06 EUR 57,812 Germany 10 UG 3.168% 68,522 0.00
9.5% 18/2/2029 15/9/2032
i 0
EUR 100,000 |0} Cruises GmbH S 121,873 0.01
alstria office REIT-AG 15/5/2030 ; }
R 5.5% 20/3/2031 w00 EUR 157,000 gOIkﬁwage:GFéni;g;al 181,257  0.02
Amprion GmbH 4.58% ’ ervices -1e9h ’ -
EUR 400, 00! .
,000 15/1/2046 481,483 0.05 12/2/2027 __
APCOA Group GmbH 6% ,982,487 9.83
EUR 300,000 15/4/2031* 357,573  0.04
EUR 100,000 Bayer 4.5% 25/3/2082* 119,599 0.01 Ghana Goyernment
Bayer 6.625% USD 2,098 International Bond 0% 2,074  0.00
EUR 200,000 25/0/2083* 251,656  0.03 3/7/2026
EUR 200,000 Bayer 7% 25/9/2083 261,766  0.03 Ghana Government
i H ) USD 8,586 International Bond 0% 7,469 0.00
EUR 40,600,000 oundesobligation 1.3 7 599 953 5.01 3/1/2030

15/10/2027°
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Ghana Government
USD 670,178 International Bond 5% 656,775  0.07 Bank Negara Indonesia
3/7/2029* USD 200,000 Persero 4.3% 24/3/2027 197,003 0.02
Ghana Government Freeport Indonesia
USD 82,694 International Bond 5% 75,045 0.01 USD 200,000 4.763% 14/4/2027 201,313 0.02
3/7/2035 Freeport Indonesia
7a1.365 0.08 USD 200,000 6.2 14/4/2052 204,500 0.02
Indonesia Treasury
CUR 100,000 Eurobank SA 4% IDR 7,535,000,000 Bond 6.125% 15/5/2028 458,887  0.05
T T/2/2036 19599 008 IDR 9,384,000,000 !ndonesia Treasury 569,870  0.06
Hellenic Republic e Bond 6.875% 15/7/2054 ’ .
EUR 1,010,000 Government Bond 3.375% 1,219,192 0.13 Indonesia Treasury
15/6/2034 IDR 33,850,000,000 Bond 7% 15/5/2027 2,065,688 0.22
National Bank of Indonesia Treasury
EUR 100,000 Greece 5.875% 127,157  0.02 DR 18,484,000,000 Bond 7.125% 15/6/2038 1,153,186 0.12
28/6/2035 Indonesia Treasury
T265.96  0.16 IDR 19,728,000,000 Bond 7.5% 15/5/2038 1,268,472  0.13
Indonesia Treasury
D 250,000 MTR Corp Ltd 5.582% 50008 0.02 IDR 25,876,000,000 Bond 8.25% 15/5/2029 1,670,951 0.18
i 29/1/2038 i i 7,789,870  0.82
Hungary Government Aesir European Loan
HUF 168,640,000 Bond 3% 21/8/2030 466,838 0.05 GBP 144,000 Conduit No 41 DAC 0% 194,320 0.02
Hungary Government 23/1/2036
HUF 212,760,000 Bond 7% 24/10/2035" 693,939 0.08 Aesir European Loan
Hungary Government GBP 601,000 Conduit No 41 DAC 0% 810,519  0.09
EUR 241,000 International Bond 5% 292,246  0.03 23/1/2036
22/2/2027 Ardagh Metal Packaging
Hungary Government Finance USA / Ardagh
USD 200,000 _ s .
USD 200,000 International Bond 205,250 0.02 Metal Packaging 191,315 0.02
5.5% 16/6/2034 Finance 4% 1/9/2029
Hungary Government Avoca CLO XXI1 3.316%
EUR 255,000 299,61 .
USD 200,000 International Bond 6% 211,025 0.02 15/4/2035 99,613 0.03
26/9/2035 BMS Ireland Capital
Magyar Export-Import EUR 417,000 Funding DAC 4.581% 489,382  0.05
EUR 155,000 gank zrt 6% 16/5/2029 197,041 0.02 10/11/2055
MFB Magyar Fejlesztesi CVC Cordatus Loan Fund
EUR 318,000 376,439 0.04
USD 400,000 Bank Zrt 6.5% 417,800 0.04 1V 3.324% 22/2/2034
i 0
29/6/2028 ) EUR 237,949 Dilosk Rmbs NO 9 2.71% 281,372 0.03
USD 200.000 MVM Energetika Zrt 212.500  0.02 25/1/2063
’ 6.5% 13/3/2031 ’ ) Fortuna Consumer Loan
MVM Energetika Zrt EUR 78,067 Abs 2024-2 DAC 3.251% 92,734 0.01
USD 652,000 7 5y 9/6/2028 692,505 0.08 18/10/2034
3,389,144 0.36 Fortuna Consumer Loan
EUR 100,000 Abs 2025-1 DAC 3.301% 118,381 0.01
Axis Bank 4.1% 18/4/2035
USD 400,000 8/9/2026 397,926 0.04 Fortuna Consumer Loan
Continuum Green Energy EUR 100,000 Abs 2025-2 DAC 3.101% 118,104 0.01
USD 188,150 India Pvt / Co-lssuers 197,329 0.02 18/10/2035
7.5% 26/6/2033 Fortuna Consumer Loan
: EUR 100,000 Abs 2025-2 DAC 3.351% 118,105 0.01
India Government Bond ’ ’
INR 72,330,000 6.79% 7/10/2034 800,252 0.08 :8/10/2025 ]
Muthoot Finance Ltd ortuna Consumer Loan
USD 200,000 o) 6 5030 200,211 0.02 EUR 100,000 /igilgszggg DAC 4.701% 117,955  0.01
Sammaan Capital Ltd
USD 340,000 340,571  0.04 .38y
7.5% 16/10/2030 EUR 150,000 ggx%ogio IV'3.38% 176,950  0.02
1,936,289 0.20
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Invesco Euro CLO 1V Thunder Logistics
EUR 250,000 3.716% 15/4/2033 295,300 0.03 EUR 274,915 2024-1 DAC 3.499% 325,300 0.03
Invesco Euro CLO V 17/11/2036
EUR 500,000 5.816% 15/1/2034 585,894 0.06 Thunder Logistics
Ireland Government EUR 62,708 2024-1 DAC 4.049% 74,293 0.01
EUR 370,000 Bond 1.7% 15/5/2037 382,840 0.04 17/11/2036
Ireland Government UK Logistics 2024-1
GBP 61,599 , .
EUR 6,625,000 Bond 2.6% 18/10/2034 7,717,449 0.82 5.395% 17/5/2034 8,178 0.01
Ireland Government UK Logistics 2025-1
EUR 1,409,000 Bond 3.15% 18/10/2055 1,527,681 0.16 GBP 591,531 DAC 7.745% 17/5/2035 800,975  0.09
Lagarino European Loan UK Logistics 2025-2
GBP 232,931 314,555  0.03
EUR 908,748 Conduit No 40 DAC 1,074,849 0.11 DAC 5.395% 17/8/2035
3.502% 22/6/2037 UK Logistics 2025-2
GBP 96,603 130,577 0.01
Lagarino European Loan DAC 5.695% 17/8/2035
EUR 412,169 Conduit No 40 DAC 487,149  0.05 Virgin Media 02 Vendor
4.152% 22/6/2037 o8P 100,000 Financing Notes VDAC, o5 523 002
EUR 499,897 -°St Mile PE 2021 590,494  0.06 NPttt
’ 2.899% 17/8/2031 ’ ) 15/3/2032
Last Mile PE 2021 Virgin Media 02 Vendor
EUR 151,968 5 190y 17/8/2031 179,472 0.02 USD 200,000 Financing Notes VI DAC 184,786  0.02
Last Mile PE 2021 8.5% 15/3/2033
EUR 136,971 3.509% 17/8/2031 161,794  0.02 Virgin Media 02 Vendor
LT Autorahoitus 111 EUR 100,000 Financing Notes VII 114,114 0.01
EUR 200,000, oo™ o1t o030 240,174 0.08 DAC 7.5% 15/7/2033
Northwoods Capital 19 Voya Euro CLO 111
EUR 158,000 186,391  0.02
FUR 250,000 eiro 4.534% 2571172083 290080 0.3 3.666% 15/4/2033
Perrigo Finance Voya Euro CLO IV
EUR 1,601,000 1,891,090 0.20
USD 65,000 Unlimited Co 6.125% 63,746  0.01 3.766% 15/10/2034
30/9/2032 25,364,809 2.69
RRE 5 Loan Management
EUR 999,000 1,184,215 0.13
3.766% 15/1/2037 Asset-Backed European
Secucor Finance 2013-1 Securitisation
EUR 1 .
UR 100,000 DAC 3.621% 20/9/2036 118,468 0.01 EUR 100,000 Transaction Twenty- 119,013 0.01
Secucor Finance 2013-1 Four Srl 3.268%
EUR 200,000 DAC 5.321% 20/9/2036 236,754 0.08 16/8/2040
Small Business Asset-Backed European
Origination Loan Trust Securitisation
BP 71,2 . -
¢ 1260 2025-1 DAC 6.333% 95,936 0.01 EUR 100,000 Transaction Twenty- 119,199 0.02
15/12/2036 Four Srl 3.568%
Sound Point Euro CLO 16/8/2040
EUR 250,000 111 Funding 4.316% 296,464  0.03 Auto ABS Italian
15/4/2033 EUR 100,000 Stella Loans 3.11% 118,284 0.01
Taurus 2025-1 EU DAC 25/6/2040
EUR 608,959 3.179% 17/2/2035 720,130 0.08 Auto ABS Italian
Taurus 2025-1 EU DAC EUR 82,459 Stella Loans 2024-1 97,820 0.01
EUR 99,993 3.499% 17/2/2035 118,482 0.01 3.128% 29/12/2036
Taurus 2025-1 EU DAC Auto ABS Italian
EUR 144,990 3.649% 17/2/2035 171,798 0.02 EUR 321,031 Stella Loans 2025-1 380,402 0.04
Taurus 2025-1 EU DAC SRL 2.928% 28/12/2040
EUR 119,992 4.349% 17/2/2035 142,173 0.02 Auto ABS Italian
Taurus 2025-1 EU DAC EUR 95,830 Stella Loans 2025-1 113,450 0.01
EUR 229,985 5.499% 17/2/2035 273,163 0.03 SRL 3.178% 28/12/2040
Taurus 2025-2 UK DAC Autoflorence 4 Srl
GBP 269,383 5 2450 18/2/2035 363,251 0.04 EUR 100,000 3.417% 24/12/2044 118,570 0.01
Taurus 2025-2 UK DAC BPER Banca SPA 6.5%
. EUR 200, , .
GBP 213,008 5_745% 18/2/2035 287,114  0.03 UR 200,000 20/3/2030% 249,225  0.03
Taurus 2025-4 UK DAC Brignole 3.167%
. EUR 49,312 58,470 0.01
68P 100,000 5.328% 18/8/2035 134,912 0.01 24/2/2042
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Bubbles Bidco SPA 6.5% Miltonia Mortgage
EUR 100,000 30/9/2031 121,91 0.02 EUR 100,000 Finance 3.338% 118,796  0.01
i 0
EUR 100,000 Cedacri Mergeco 7.484% 114,798 0.01 28/4/2062 )
15/5/2028 Pachelbel Bidco 6.276%
EUR 100,000 * 117,527  0.01
Dolcetto Holdco SpA 17/5/2031
EUR 200,000 241,615 0.03 .
5.625% 14/7/2032 Pachelbel Bidco 7.125%
N EUR 243,000 298,170  0.03
Duomo Bidco SpA 5.31% 17/5/2031
EUR 100,000 118,283 0.01 -
15/1/2032 EUR 150.000 Prysmian SpA 5.25% 186.256  0.02
Engineering - ’ 21/5/2030 ’ :
EUR 100,000 Ingegneria Informatica 119,004 0.01 EUR 71,633 Quarzo 3.7% 15/6/2041 85,190 0.01
- 0 * ,
%1.125@ 15/5/2028 GBP 400,000 Snam SpA 5;75b 553,927  0.06
Eni SpA 4.125% 26/11/2036
EUR 640,000 756,854  0.08 .
197172032 EUR 145,000 “UNrise Spv 97 Sri 171,501  0.02
EUR 100,000 Eni SpA 4.5% 21/1/2031 120,823 0.01 ’ 3.209% 27/10/2050 ’ :
Fedrigoni SpA 6.019% Sunrise Spv 97 Srl
EUR 100,000 15/1/2030" 114,482 0.01 EUR 100,000 3.509% 27/10/2050 118,275 0.01
Fulvia Spv Srl 3.152% TeamSystem SpA 5%
EUR 100,000 293/12/2041 118,039  0.01 EUR 100,000 1/7/2031 110,726  0.01
i i 0,
GoldeT ?ar ) EUR 450,000 UniCredit 4.2% 550,649  0.06
Securitisation Srl 11/6/2034
EUR 129,000 152,844  0.02 _ -
2025-1 3.285% EUR 428,000 UniCredit SpA 3.725% 512,556  0.05
20/12/2044 ’ 10/6/2035 ’ :
Golden Bar UnipolSai
Securitisation Srl EUR 100,000 Assicurazioni 4.9% 124,869 0.01
EUR 100,000 5,5 > 3. 635 18728 0.01 23/5/2034
22/12/2044 EUR 46,063 ount Italy 2024-1 54,940 0.01
Gruppo San Donato SpA 3.66% 25/4/2034
EUR 100,000 120,272  0.01 .
6.5% 31/10/2031 EUR 93.385 Youni Italy 2025-2 Srl 109.851  0.01
IMA Industria Macchine i 4.867% 25/1/2036 ’ i
EUR 100,000 Automatiche 3.75% 117,863 0.01 13,998,367 1.48
15/1/2028
IMA Industria Macchine Japan Government Five
EUR 200,000 Automatiche 5.766% 238,047 0.03 JPY 4,400,000 Year Bond 0.5% 27,374  0.00
15/4/2029 20/6/2029
Irca SpA/Gallarate Japan Government Five
EUR 300,000 355,913 0.04
5.85% 15/12/2029 JPY 484,250,000 Year Bond 0.6% 3,012,835 0.32
Italian Stella Loans 20/9/2029
EUR 167,330 198,331  0.02
Srl 3.009% 27/5/2039 Japan Government Forty
Italy Buoni Poliennali JPY 607,200,000 Year Bond 0.5% 1,707,169 0.18
EUR 5,776,000 Del Tesoro 1.5% 4,622,449  0.49 20/3/2059
30/4/2045* Japan Government Forty
Italy Buoni Poliennali JPY 57,900,000 Year Bond 0.7% 172,314 0.02
EUR 866,000 Del Tesoro 2.45% 766,785 0.08 20/3/2061
1/9/2050™ Japan Government Forty
Italy Buoni Poliennali JPY 293,700,000 Year Bond 0.8% 957,143  0.10
EUR 5,000 Del Tesoro 2.7% 4,846  0.00 20/3/2058
1/3/2047 Japan Government Forty
Italy Buoni Poliennali JPY 121,200,000 Year Bond 0.9% 417,492  0.04
EUR 5,000 Del Tesoro 3.45% 5,435 0.00 20/3/2057
1/3/2048 Japan Government Forty
Italy Buoni Poliennali JPY 191,800,000 vear Bond 1% 20/3/2062 630,230 0.07
EUR 270,000 Del Tesoro 3.85% 310,564 0.03 Japan Government Forty
1/9/2049* JPY 59,350,000 Year Bond 1.3% 212,642  0.02
Italy Buoni Poliennali 20/3/2063
EUR 250,000 Del Tesoro 4.5% 311,594 0.04 Japan Government
1/10/2053 JPY 125,600,000 Thirty Year Bond 0.6% 445,482 0.05
EUR 300,000 Itelyum Regeneration 361,231 0.04 20/9/2050

Spa 5.75% 15/4/2030
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Japan Government Rakuten Group Inc
00,000 * , .
JPY 110,150,000 Thirty Year Bond 0.7% 426,400 0.05 Usb 2 8.125% 15/12/2029 208,894 0.02
20/12/2048 SoftBank 5.375%
EUR 7 .04
Japan Government UR 303,000 8/1/2029 36,739 0.0
JPY 566,950,000 Thirty Year Bond 0.7% 1,999,171 0.21 SoftBank Group Corp
20/9/2051 EUR 277,000 5250 10/10/2029* 332,086 0.04
Japan Government SoftBank Group Corp
JPY 70,250,000 Thirty Year Bond 1.3% 289,179  0.03 EUR 100,000 5.875% 10/7/2031 119,132 0.01
20/6/2052 Sumitomo Mitsui
Japan Government USD 200,000 Financial Group Inc 204,383 0.02
JPY 55,000,000 Thirty Year Bond 1.4% 231,752 0.02 5.57% 15/1/2047
20/9/2052 24,196,896 2.56
Japan Government
JPY 329,150,000 Thirty Year Bond 1.4% 1,378,620 0.15 Adient Global Holdings
20/3/2053 USD 190,000 |\ "o L m0ag 199,672  0.02
Japan Government AGL CLO 20 Ltd 5.418%
JPY 49,950,000 Thirty Year Bond 1.8% 229,983  0.02 USD 500,000 /1072037 502,354 0.05
20/3/2054 Ardonagh Finco 6.875%
Japan Governnment EUR 377,000 | rmia* 450,151  0.05
JPY 85,300,000 Thirty Year Bond 2.3% 440,514 0.05 Ardonagh Finco 7.75%
20/12/2054 USD 200,000 1y 1mias 204,797 0.02
Japan Government Aston Martin Capital
JPY 104,450,000 Thirty Year Bond 2.4% 551,179  0.06 GBP 100,000 " 2oy 21/3/2029 111,342 0.01
20/3/2055 Bain Capital CLO 2024-
Japan Government USD 474,000 L0 e im0a7 475,554 0.05
JPY 84,900,000 Thirty Year Bond 3.2% 528,604 0.06 iffa G Holdi
20/9/2055 EUR 100,000 hifa Group Holdings 119,709 0.01
Ltd 5.25% 15/6/2031
Japan Government Biffa Group Holdings
JPY 3,500,000 Twenty Year Bond 0.6% 18,421  0.00 GBP 100,000 "< 275y 15/6/2031 137,830  0.02
20/12/2037 -
Birch Grove CLO 8 Ltd
Japan Government USD 415,000 oo™ 14 o037 416,364  0.05
JPY 33,200,000 Twenty Year Bond 0.7% 180,507  0.02 carval CLO IX-C 5.348%
20/3/2037 USD 468,000 20/4/2037 469,369 .05
Japan Government Deepocean. Ltd. 6%
JPY 88,250,000 Twenty Year Bond 1.3% 444,216 0.05 EUR 124,000 ,432031 ’ 152,428  0.01
20/12/2043 GoldenTree Loan
Japan Governnent USD 2,490,000 Management US CLO 19 2,491,920 0.26
JPY 92,450,000 Twenty Year Bond 1.6% 487,515 0.05 Ltd 4.821% 20/7/2039
20/3/2044 Golub Capital Partners
Japan Government USD 490,000 CLO 74 B 5.168% 491,647  0.05
JPY 794,450,000 Twenty Year Bond 1.9% 4,383,182 0.46 25/7/2037
20/6/2044 Vantage Data Centers
Japan Government GBP 507,000 Jersey Borrower Spv 699,102  0.07
JPY 374,550,000 Twenty Year Bond 2% 2,084,377 0.22 6.172% 28/5/2039
20/12/2044_ ) Vantage Data Centers
BY 77.714.000 Japan 9§9ilng gé?ance 369.638  0.04 GBP 237,000 Jersey Borrower Spv 322,210 .04
JpY 71,114, Al\gi;jgosé 0 0.36% . : Ltd 6.338% 28/5/2039
Kioxia Holdings Corp 1,244,449 76
P 20000 6.25% 24/7/2030 o 0 USD 200,000 Jordan Government 210,316 02
i 0 3 N -
UsD 200,000 12087 Bater 481 190,365 0.02 International Bond
- 7.5% 13/1/2029
Nissan Motor Co Ltd
EUR 423,000 5 95K 17/7/2029" 517,221 0.06 UsD 221,000 io:dan i?verngntd 231,774 .03
Nissan Motor Co Ltd nternattonal Son
uUsb 200,000 7.75% 17/7/2032* 213,235 0.02 7.75% 15/1/2028 —
9 442,090 .
USD 200,000 "aKuten 11.25% 211,198  0.02

15/2/2027
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Allied Universal
Kaspi.KZ JSC 6.25% Holdco/Al lied
USD 200,000 206,000 0.02 .
26/3/2030 GBP 200,000 Universal 266,321  0.03
Finance/Atlas Luxco 4
Republic of Kenya 4.875% 1/6/2028™
Government Aramark International
USD 200,000 International Bond 199,245 0.02 EUR 200,000 Finance Sarl 4.375% 237,205 0.03
7.875% 9/10/2033* 15/4/2033
Republic of Kenya USD 185,533 Ardagh Group SA 9.5% 201,339 0.02
USD 400.000 Government 438.866  0.05 1/12/2030
" International Bond ' ) UsD 100,000 Ardagh Group SA 9.5k 108,519  0.01
9.75% 16/2/2031 ’ 1/12/2030 ’ :
638.111 0.07 Ardagh Group SA 12%
: EUR 2 }
UR 299,000 /oo 340,964 0.04
Kyrgyz Republic Arena Luxembourg
USD 200,000 International Bond 209,385  0.02 EUR 100,000 Finance Sarl 4.52% 119,426 0.01
7.75% 3/6/2030 1/5/2830 .
s ‘town Finance
Kyrgyz Republic EUR 100,000 oM 113,995  0.01
USD 200,000 International Bond 209,250 0.02 iarl 2.125%F?/7/2031
*
7.75% 3/6/2030 EUR 376,000 Srof”5t2g; 35;232831 433,411  0.05
418,635  0.04 Aar o ' o 3o
EUR 100,000 1;329202g” =97 117,781 0.01
Lebanon Government Asset-Backed E
USD 158,000 International Bond 6% 46,452 0.01 sset=sacked turopean
27/1/2023%** Securitisation
EUR 163,470 Transaction Twenty- 194,303 0.02
Lebanon Government - sarl 3.23
USD 214,000 International Bond 62,916 0.01 ree sarf 5.23%
6. 10 4710/2020™"* 21/3/2034
Autol Car Funding Sarl
Lebanon Government c tment
USD 447,000 International Bond 131,418  0.01 EUR 88,656 —orPartmen u 105,115  0.01
6.2% 26/2/2025~* FinanceHero 2 3.268%
Lebanon Government éﬁg;ﬁigizr Energy
USD 746,000 é"g;rggf;23252§322 219,324 0.02 USD 250,000 Holdings Sarl 9.25% 266,632  0.03
.00 é";:;”:;;zggéziggﬂ 41,160 0.00 USD 200,000 Connect US Finco LLC 212,572 0.02
- 0
9% 15/9/2029
Lebanon Government C;ntourGlobal Power
USD 214,000 éngg;”gg;gj;gzggag 62,916  0.01 EUR 200,000 Holdings SA 5% 242,160  0.03
- {]
28/2/2030
Lebanon Government Dana Financing
UsD 214,000 ;2}:;28;;222' Bond 7% 63,344 0.01 EUR 100,000 Luxembourg 8.5% 124,797 0.01
o 15/7/2031
: - USD 718,000 EZ%:G5F:;d;;ggbgggg 733,150  0.08
Lithuania Government ECARAT-DE SA
EUR 400,000 International BOEd 459,929 0.05 EUR 100,000 Compartment 2025-2 118,227 0.01
3.625% 28/1/2040 3.017% 25/2/2037
o ECARAT DE SA
EUR 439,777 ~dler Financing Sarl 579,170  0.06 EUR 200,000 Compartment Lease 237,200 0.03
8.25% 31/12/2028 2025-1 3.21% 25/5/2034
Albion Financing 1 Encore Issuances SA
EUR 48,127 56,997 0.01
EUR 100,000 ﬁﬁﬁbiﬁgig?ﬁikg - 122,706 0.01 4-ﬁ68% 1428/2026
- Ephios Subco 3 7.875%
EUR 1 )
*
e (b)
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Essendi SA 5.625% Puma International
EUR 100,000 * s . . .
15/5/2032 122,201 0.01 USD 200,000 Financing SA 7.75% 207,921  0.02
i 0
EUR 200,000 Essendi SA 5.734% 238,336  0.03 25/4/2029
15/5/2032 EUR 100.000 REVOCAR SA Compartment 118.089  0.01
First Mobility Sarl - ’ 2025-2 3.01% 25/8/2038 ’ :
Compartment Swiss Rossini 5.894%
EUR 100,000 Lease 2025-1 2.868% 118,227 0.01 EUR 42,427 31/12/2029 50,695 0.01
ini 0
1471072032 EUR 200,000 HoSSini 6.75% 247,102 0.03
Froneri Lux FinCo SARL 31/12/2029
EUR 204,000 237,816  0.03 -
4.75% 1/8/2032 SC Austria Sarl 3.48%
| _ EUR 145,000 172,698  0.02
Froneri Lux FinCo SARL 25/7/2041
EUR 100,000 116,873  0.01 -
4.75% 1/8/2032 SC Austria Sarl 3.83%
EUR 131,000 156,008 0.02
EUR 181.684 Garfunkelux Holdco 3 212.220  0.02 25/7/2041
’ SA 9% 1/9/2028 ’ ) SC Germany SA
gategroup Finance EUR 300.000 Compartment Consumer 3
s 57,294 0.04
CHF 135,000 Luxembourg SA 3% 175,251  0.02 2024-2 3.068%
28/2/2027 14/5/2038
Germany Compartment SC Germany SA
EUR 8,933 Consumer 2020-1 3.718% 10,637 0.00 Compartment Consumer
14/11/2034 EUR 100,000 2025-1 3.168% 118,286 0.01
Germany Compartment 14/12/2038
EUR 8,932 Consumer 2020-1 4.468% 10,679  0.00 SC Germany SA
14/11/2034 Compartment Consumer
EUR 100,000 118,531 .01
Germany Compartment 2025-2 3.118% 8,53 0.0
EUR 88,126 Consumer 2024-1 3.268% 104,485 0.01 15/12/2038
14/1/2038 SC Germany SA
Golden Ray SA - Compartment Consumer
EUR 100,000 118,7 .02
EUR 417,083 Compartment 1 2.728% 493,435 0.05 2025-2 3.468% 8,73 0.0
27/12/2057 15/12/2038
EUR 200,000 Grand City Properties 235,021 0.02 SC Germany SA )
SA 1.5% 17/3/2026 Compartment Leasing
N EUR 100,000 117,940 0.01
EUR 239.000 ION Platform Finance 241,299  0.03 2025-1 2.968%
’ SARL 6.5% 30/9/2030* ’ : 14/9/2036
ION Platform Finance Stena International
USD 200,000 206,137 0.02
EUR 116,000 SARL 6.875% 30/9/2032° 113,121 0.01 7.25% 15/1/2031
ION Platform Finance Summer BC Holdco B
EUR 338,000 SARL 7.875% 1/5/2029% 375,285 0.04 EUR 102,000 SARL 5.875% 15/2/2030 102,127 0.01
Kleopatra Finco Sarl Summer BC Holdco B
EUR 32,204 0% 30/1/2031 33,959  0.00 EUR 100,000 SARL 6.234% 15/2/2030 103,177  0.01
Lion/Polaris Lux 4 Telecom Italia Capital
EUR 100,000 5 641% 1/7/2029 118,988 0.01 UsD 51,000 7 721% 4/6/2038 58,332 0.01
Maxam Prill Sarl 6% TREVA Equipment
EUR 384,000 15/7/2030" 467,839  0.05 CUR 25,107 Finance - Compartment s ool
EUR 200.000 Medtronic Global 1.75% 147,432 0.02 ’ 2024-1 2.821% ’ .
’ 2/7/2049 ’ i 20/1/2035
Motion Finco 7.375% Vanir Logistics
EUR 100,000 15/6/2030 102,569 0.01 EUR 104,000 Finance Sarl 0% 122,353 0.01
Nestle Finance 23/7/2037
EUR 121,000 International 3.25% 139,938 0.01 Vantage Data Centers
23/1/2037 EUR 495,000 Germany Borrower Lux 585,354 0.06
Nestle Finance Sarl 4.292% 28/6/2050
EUR 567,000 International Ltd 650,796  0.07 Vivion Investments
3.125% 28/10/2036 EUR 200,750 6.5% 28/2/2029 237,983 0.03
Nestle Finance Vivion Investments
EUR 260,000 International Ltd 3.5% 291,729  0.03 EUR 100,000 o1y 5.625% 8/6/2030 115,932 0.01
14/1/2045 Vivion Investments
Pony Compartment EUR 13,866 Sarl 8.25% 31/8/2028 16,441 0.00
EUR 84,577 ocrman Auto Loans 99,944  0.01 13,281,650 1.41

2024-1 2.818%
14/1/2033
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1 - 0
. EUR 106,466 DOMI 2023-1 3.104% 126,806  0.01
YR 12.025.000 Malaysia Government 3181.535 0.34 15/2/2055
e Bond 4.054% 18/4/2039 s : Fairbridge 2025-1 BV
EUR 514,300 070’0062 609,161  0.07
VistaJet Malta Finance Fairbridge 2025-1 BV
EUR 89,756 106,156  0.01
USD 178,000 / Vista Management 166,075  0.02 3.273% 24/2/2062
i -505%
6.375% 1/2/2030 EUR 200,000 2?;33;22 NV 3.505% 298,088  0.08
USD 308,000 Clean Renewable Power 303,650 0.03 EUR 410,000 Heineken NV 4.242% 477.570  0.05
Mauritius 4.25% 14/11/2045
257372027 EUR 202,000 11T FL 2025-1 BV 238,668  0.03
USD 207,000 Greenko Wind Projects 211,903  0.03 3.201% 18/10/2032
Mauritius Ltd 7.25% HIVE 2025-1 BV 3.308%
EUR 92,268 109,380 0.01
27/9/2028 21/11/2045
USD 296,600 Indi IPD 3 BV 5.5k
, ndia Cleantech Energy 295,302 0.03 EUR 200.000 2-90 224.075 0.02
4.7% 10/8/2026 ’ 15/6/2031
810,855  0.09 EUR 100,000 TQ;T05252£1 BV 3.094% 118,256 0.01
USD 200,000 Grupo Aeromexico SAB 206,136 0.02 EUR 100,000 T;;ioiggigl BV 3.344% 118,062  0.01
de CV 8.25% 15/11/2029
USD 200,000 Industrias Penoles 198,658  0.02 EUR 3,980,000 ggﬁgeg'ggdissgjgggge”t 4,604,482 0.49
4'1§% 12/9/2029 0l European 5.25%
MXN 466,257 Mexican Bonos 7% 2,703,653 0.29 EUR 100,000 1/6/2029 121,442 0.01
3/9/2026
0
MXN 401,887 Mexican Bonos 7.75% 2,062,113 0.2 EUR 100,000 2élgﬂgggga” 6.25% 120,778  0.01
13/11/2042
0
MXN 620,000 Mexican Bonos 8% 3,445,887 0.36 USD 200,000 i;??ﬁ:ogioelh 184,559  0.02
21/2/2036
MXN 225,280 Mexican Bonos 8.5% 1,341,201 0.14 USD 200,000 PrSZfE ?'28?2§;/1/2030 194,250 0.02
1/3/2029 EUR 100,000 2;/2/2030 Sedh 121,673  0.01
MXN 13,086 Mexican Bonos 8.5% 77,839 0.01 Sunrise FinCo 1 BV
31/5/2029 EUR 300,000 "0 % o 358,501  0.04
USD 200,000 Mexico Government 204,800 0.02 T- ;h tical
- eva armaceutica
International Bond
5.4% 9/2/2028 USD 173,000 Finance Netherlands 172,152  0.02
USD 10,160,000 Mexico Government 10,688,320 1.13 111 3.154 1ﬁ10{2026
International Bond 6% USD 200000 Terlum Pac agln? 338 0.03
13/5/2030 , Finance BV 12.25% 220, .
USD 200,000 Trust 2401 4.869% 198,362 0.02 t5fi/2031
15/1/2030 olkswagen .
USD 400,000 Trust Fibra Uno 7.7% 439,500 0.05 EUR 100,000 &Ctgrzggéozgjli;ggggi 122,958 0.01
23/1/2032" -
21,566,469  2.28 Volkswagen
EUR 200,000 International Finance 250,028  0.03
Developnent Bank of NV 5.994% 15/11/2033
USD 200,000 Mongolia LLC 8.5% 208,725  0.02 USD 200,000 gé igiz;zg32'”anc'”g 177,990  0.02
3/7/2028 !
VZ Secured Financing
EUR 367,000 o = o5 ooas 424,697  0.04
Axalta Coating Systems \74 Véndor Financing 11
USD 150,000 Dutch B 7.25% 157,928  0.01 EUR 150,000 "o e i ioiog 169,477  0.02
15/2/2031 -
R ZF Europe Finance 2.5%
0
EUR 300,000 ?giéﬁzgggholdlng 5.75% 365,467  0.04 EUR 500,000 o/ 0 1m07 586,399  0.06
R ZF Europe Finance BV
EUR 400,000 2r§;2;ag/55;gggi V 471,623 0.05 EUR 100,000 5 50 17/2/2032 118,342 0.01
. ZF Europe Finance BV
Citycon Treasury BV EUR 100,000 126,913  0.02
, i ,
EUR 400,000 o 2™ oiai® 457,617  0.05 % 12/6/2030 S —
EUR 101,000 Darling Global Finance 122,130 0.01 L] 2

BV 4.5% 15/7/2032
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New Zealand Government EDP SA 4.625%
NzD 1,000,000 Bond 4.25% 15/5/2034 603,110 0.06 EUR 100,000 16/9/2054 122,401 0.01
New Zealand Government GAMMA Sociedade de
NZD 670,000 504 4. 25% 15/5/2036 39,341 0.04 Titularizacao de
New Zealand Government EUR 91,653 Creditos SA Consumer 109,092 0.01
NZD 555,000 go1g 4.5% 157472027 338,93 0.04 Totta 3 4.684%
New Zealand Government 25/10/2035
NzD 1,000,000 Bond 4.5% 15/5/2030 619,887 0.07 Portugal Obrigacoes do
1,960,274 0.21 EUR 610,000 Tesouro OI 1.95% 715,859  0.07
15/6/2029
Norway Government Bond Portugal Obrigacoes do
NOK 5,980,000 5 20015 /6/2035 609,162 0.06 EUR 1,570,000 Tesouro OT 2.125% 1,855,750  0.20
17/10/2028
Paraguay Government Portugal Obrigacoes do
PYG 1,933,000,000 International Bond 301,320  0.03 EUR 800,000 I:igg;gagT 3% 950,770 0.10
8.5% 4/4/2038
Portugal Obrigacoes do
. . EUR 357,000 Tesouro OT 4.1% 461,581 0.05
Corp Financiera de 15/4/2037
USD 464,000 Desarrollo SA 2.4% 451,820 0.05 TAGUS - Sociedade de
2 2027
Fgggg 3IVIVIENDA Titularizacao de
USD 150,000 150,882  0.01 EUR 100,000 Creditos SA/Silk 118,701  0.01
4'625% 127472021 Finance No 6 3.218%
Peruvian Government 25/12/2039 )
PEN 606,000 International Bond 196,879 0.02 TAGUS - Sociedade de
0
o oy
PEN 560,000 International Bond 181,935  0.02 EUR 100,000 ﬁ?ﬁg;ﬁZSNiAésélslgw 119,066 0.01
7.6% 12/8/2039 25/12/2030 !
981,516 0.10 TAGUS-Sociedade de
L Titularizacao de
Philippine Government EUR 100,000 Creditos SA/Vasco 119,014  0.01
USD 200,000 International Bond 203,627 0.02 Finance No. 3 3.359%
4.625% 17/7/2028 27/10/2043
i TAGUS-Sociedade de
Republic of Poland Titularizacao de
PLN 1,008,000 Government Bond 2% 285,292 0.03 EUR 100,000 Creditos SA/Vasco 119,161 0.02
25/8/2036 Finance No. 3 3.609%
Republic of Poland 27/10/2043
PLN 460,000 Government Bond 2.75% 123,495 0.01 4.691.395 0.49
25/10/2029 —
Republic of Poland Qatar Government
PLN 2,847,000 ggxs;gg;gt Bond 4.75% 817,173 0.09 USD 200,000 International Bond 200,000  0.02
N 3.25% 2/6/2026
Republic of Poland
PLN 6,316,000 Government Bond 5% 1,789,147 0.19 Romanian Government
25/10/?034 EUR 136,000 International Bond 112,193 0.01
Republic of Poland 2. 75% 14/4/2041
PLN 2,202,000 Government Bond 5% 618,364 0.07 -9
25/10/2035 Romanian Government
Republic of Poland Usb 120,000 ;n;g;;a;;ggiéoggnd 111,671 0.01
PLN 5,104,000 Government Bond 5.75% 1,507,350 0.16 -059B
25/4/2029 Romanian Government
Republic of Poland USD 206,000 ;n;g;ng;;iiiéozgnd 209,451 0.02
Government -49h
USD 151,000 International Bond 156,967 0.01 Romanian Government
4.875% 12/2/2030 EUR 187,000 ;n;:;ni;;gggésgond 234,018 0.03
5,297,788 0.56 et

44/122



EDINETOOOO

OO000oO00ooo0oo0onoOo(E3L398)

OJooooooooogodo
2026 28
Romanian Government
USD 22,000 International Bond 22,892  0.00 Republic of South
5.75% 16/9/2030 ZAR 48,821,717 Africa Government Bond 3,006,929 0.32
Romanian Government % 28/2/2031
USD 128,000 International Bond 133,203 0.01 Republic of South
5.75% 16/9/2030 ZAR 51,807,650 Africa Government Bond 3,333,426 0.35
Romanian Government 8% 31/1/2030
USD 1,042,000 International Bond 1,082,648 0.12 Republic of South
5.875% 30/1/2029 ZAR 19,639,006 Africa Government Bond 1,249,647 0.13
Romanian Government 8.5% 31/1/2037
USD 22,000 International Bond 22,980 0.00 Republic of South
6.625% 17/2/2028 ZAR 242,225 Africa Government Bond 16,009 0.00
1,929,056 0.20 8.875% 28/2/2035
Republic of South
Saudi Government EUR 105,000 ATrica Government 124,205 0.02
USD 400,000 International Bond 405,250  0.04 International Bond
4.75% 18/1/2028 3.75% 24/7/2026
Saudi Government 7,730,216  0.82
USD 400,000 International Bond 408,000 0.05
5.125% 13/1/2028™ Hyundai Card 5.75%
813,250 0.00 USD 200,000 24/4/2029* 209,281  0.02
Korea Treasury Bond
KRW 2,190,680,000 1,135,422 0.12
Senegal Government 1.125% 10/9/2039
EUR 253,000 International Bond 238,038  0.02 Korea Treasury Bond
4.75% 13/3/2028" KRW 4,904,750,000 1.875% 10/6/2029 3,295,030 0.35
0
KRW 1,200,000,000 <0rea Treasury Bond 2% o) 009 ¢ o7
Equinix Asia Financing 10/3/2046
USD 60,000 Corp Pte Ltd 4.4% 60,002 0.01 | Kkrw 1,702,200,000 <OFea Treasury Bond 2% g0 o0 g g
15/3/2031 i0/3/2$49 fond
Lendlease Asia KRW 420,000,000 OTcc THEasuly =on 232,601  0.03
S6D 250,000 Treasury Pte Ltd 3.9% 198,051  0.02 2.125% 10/3/2047 ;
Korea Treasury Bon
30/9/2030 KRW 530,000,000 y 326,540 0.03
Pfizer Investment 2.375% 10/9/2038
USD 1,339,000 Enterprises 5.34% 1,256,486  0.13 KRW 1,205,540,000 <ored Treasury Bond 781,456 0.08
19/5/2063 2.625% 10/6/2035
Seagate Data Storage KR 947,000,000 <Cred Treasury Bond 558,336  0.06
USD 107,000 Technology Pte Ltd 112,691  0.02 2.625% 10/3/2055
0,
8.5% 15/7/2031 KRW 1,311,800,000 <0red Treasury Bond 3% g7q g5 o9
Seagate Data Storage 10/12/2034
USD 100,000 Technology Pte Ltd 112,222 0.01 | gy 1,552,320 000 <orea Treasury Bond 1,065,648  0.11
9.625% 1/12/2032 3.25% 10/6/2033 ;
United Overseas Bank KRW 794,210,000 0rea Treasury Bon 528,928  0.06
SGD 500,000 Ltd 3% 21/1/2033 394,967 0.04 ’ : 3.25% 10/3/2054 ’ .
LG Electronics 5.625%
2,134,419 0.23 D 2 .
usb 200,000 24/4/2027 203,521  0.02
A 10,779,274 1.14
Slovakia Government LARAS)
EUR 580,000 o " 4/2030 641,254  0.07 ) o
Slovakia Government EUR 16,276 utonoria Spain 19.416 0.00
EUR 530,000 Bond 3.625% 8/6/2033 653,791  0.07 iT 5.86% 32/1{202322
utonoria Spain
1,295,045 0.14 A
EUR 33,147 FT 4.76% 27/1/2040 40,006 0.00
- Autonoria Spain 2022
Slovenia Government EUR 33,147 41,406 0.01
EUR 110,000 Bond 1.75% 3/11/2040% 105,779  0.01 ;Itg&gf?a22;igﬁoggzs
Slovenia Government EUR 300,000 355,359 0.04
* . ’ () 3
EUR 520,000 Bond 3.625% 11/3/2033 650,078 0.07 Ezti&2§?a32/:€§03325
755,857  0.08 EUR 100,000 P 118,340 0.01

FT 3.16% 30/4/2043

45/122



EDINETOOOO

OO000oO00ooo0oo0onoOo(E3L398)

OJooooooooooodg
2026 28
Bankinter SA 3.25% Spain Government Bond
EUR 700,000 3/11/2033* 824,803 0.09 EUR 45,000 2 7% 31/1/2030 53,800 0.01
Bbva Consumer 2026-1 Spain Government Bond
EUR 300,000 Fondo de Titulizacion 355,378  0.04 EUR 10,133,000 3.15% 30/4/2035 12,113,733 1.28
2.961% 20/5/2039 Spain Government Bond
Bbva Consumer 2026-1 EUR 933,000 3.45% 31/10/2034 1,143,354 0.12
EUR 200,000 Fondo de Titulizacion 236,824 0.03 Spain Government Bond
4.511% 20/5/2039 EUR 1,000,000 3.5% 31/1/2041 1,179,798 0.12
Bbva Consumer 2026-1 Spain Government Bond
EUR 100,000 Fondo de Titulizacion 118,709  0.01 EUR 1,080,000 3.55% 31/10/2033 1,337,541 0.14
5.511% 20/5/2039 Spain Government Bond,
Bbva Consumer 2026-1 EUR 534,000 Reg. S, 144A 3.2% 638,767 0.07
EUR 200,000 Fondo de Titulizacion 238,300 0.03 31/10/2035
7.111% 20/5/2039 Telefonica Emisiones
Bbva Consumer Auto EUR 100,000 SA 4.381% 19/1/2031* 118,124  0.02
EUR 75,349 2024-1 FT 3.649% 89,995 0.01 Telefonica Emisiones
10/3/2038 EUR 100,000 SA 4.881% 19/1/2034* 117,534 0.01
Bbva Consumer Auto 27,767,542  2.93
EUR 93,674 2025-1 FT 3.311% 111,123 0.01
19/5/2042 Sri Lanka Government
BBVA Consumo FTA USD 18,446 International Bond 18,458  0.00
EUR 329,214 3.204% 21/8/2038 392,159 0.04 3.1% 15/1/2030
BBVA Consumo FTA Sri Lanka Government
EUR 164,607 195,668  0.02
3.524% 21/8/2038 USD 63,189 International Bond 63,228 0.01
CaixaBank SA 6.25% 3.1% 15/1/2030
EUR 200,000 254,239  0.02 )
24/7/2032_ Sri Lanka Government
EUR 400,000 Cellnex Finance Co SA 469,872 0.05 USD 125,427 International Bond 117,509  0.01
3.875% 19/1/2036 3.35% 15/3/2033
EDP Servicios Sri Lanka Government
EUR 330,000 Financieros Espana SA 392,186 0.04 USD 30,045 International Bond 28,148 0.00
3.25% 4/2/2032 3.35% 15/3/2033
Fondo de Titulizacion Sri Lanka Government
EUR 100,000 Santander Consumo 9 118,295 0.01 USD 31,588 International Bond 25,863 0.00
3.43% 25/10/2040 3.6% 15/6/2035
Fondo de Titulizacion Sri Lanka Government
EUR 720,000 Santander Consumo 9 859,670 0.09 USD 85,290 International Bond 69,831 0.01
6.9% 25/10/2040 3.6% 15/6/2035
FT Santander Consumer Sri Lanka Government
EUR 15,516 Spain Auto 2020-1 18,335  0.00 USD 12,673 International Bond 12,649  0.00
3.985% 21/3/2033 3.6% 15/5/2036
FT Santander Consumer Sri Lanka Government
EUR 100,000 Spain Auto 2025-1 118,418 0.01 USD 28,798 International Bond 28,816  0.00
3.282% 17/9/2043 3.6% 15/2/2038
EUR 400,000 Grifols SA 7.125% 492,821  0.05 Sri Lanka Government
1/5/2030 USD 115,996 International Bond 116,069  0.01
EUR 14,803 Lorca Telecom Bondco 17,603 0.00 3.6% 15/2/2038
4% 18/9/2027 Sri Lanka Government
Santander Consumo 8 USD 145,414 International Bond 4% 141,597  0.02
EUR 200,000 Fondo de Titulizacion 237,956  0.03 15/4/2028
3.229% 21/1/2040 Sri Lanka Government
Santander Consumo 8 USD 60,360 International Bond 4% 58,776  0.01
EUR 100,000 Fondo de Titulizacion 118,635 0.01 15/4/2028*
3.529% 21/1/2040 680,944  0.07
EUR 2,000 Spain Government Bond 2,001 0.00
0.1 30747201 EUR 200,000 DOTetiC Croup AB 5% 239,903  0.03
s * 5 -
EUR1,471,000 SPadn Sovermment Bond 505 174 .14 11/9/2030
0.85% 30/7/2037 Heimstaden Bostad
Spain Government Bond EUR 300,000 2.625% 1/2/2027 349,541 0.04
EUR 4,150,000 3,357,951  0.36 -oeon
1% 30/7/2042 Intrun Investments And
EUR 110,000 SPain Government Bond 126,150  0.01 EUR 100,000 Financing AB 8% 119,481 0.01

2.35% 30/7/2033

11/9/2027
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Sweden Government Bond Turkiye Government
SEK 7,040,000 0.5% 24/11/2045* 504,272  0.05 TRY 4,885,870 Bond 26.2% 5/10/2033 102,285 0.01
Sweden Government Bond Turkiye Government
SEK 4,110,000 0.75% 12/5/2028* 442,715  0.05 TRY 8,327,000 Bond 27.7% 27/9/2034 184,118 0.02
Sweden Government Bond Turkiye Government
SEK 2,300,000 3 50 30/3/2039" 275,418 0.03 TRY 4,688,343 Bond 30% 12/9/2029 104,304 0.01
1,931,330 0.21 Turkiye Government
TRY 6,835,774 Bond 31.08% 8/11/2028 153,129  0.02
Swiss Confederation Turkiye Government
TRY 2,000,000 48,556 0.01
CHF 1,420,000 Government Bond 0% 1,826,290 0.19 Bond 33.9% 2/10/2030
26/6/2034 Turkiye Government
Swiss Confederation USD 400,000 International Bond 453,892 0.05
CHF 460,000 Government Bond 0.25% 602,417 0.06 9.125% 13/7/2030
23/6/2035 Turkiye Government
Swiss Confederation USD 200,000 International Bond 233,095 0.02
CHF 110,000 Government Bond 0.5% 145,630 0.02 9.375% 19/1/2033
28/5/2040 1,688,195 0.18
Swiss Confederation
CHF 380,000 Government Bond 0.875% 538,629  0.06 Ukraine Government
22/5/2047 USD 13,145 International Bond 0% 8,478  0.00
Swiss Confederation 1/2/2030
CHF 200,000 Government Bond 2% 415,828 0.04 Ukraine Government
25/6/2064 USD 119,720 International Bond 0% 59,291 0.01
EUR 1,324,000 UBS 0.625% 18/1/2033 1,297,412 0.14 1/2/2034
EUR 663,000 UBS 0.625% 24/2/2033 648,069 0.07 Ukraine Government
y _
EUR 322,000 UBS Group AG 3.162% 380,701  0.04 USD 535,439 International Bond 0% 306,539 0.03
11/8/2031 1/2/2035
; .
AUD 285,000 UBS Croup AG 7.125% 202,847  0.02 Ukraine Government
13/8/2032 USD 385,671 International Bond 0% 220,025 0.02
6,057,823 0.64 1/2/2036
Ukraine Government
GC Treasury Center Co USD 402,249 International Bond 4% 313,352 0.03
USD 450,000 Ltd 6.5% 10/9/2030 453,033 0.05 1/2/2032
GC Treasury Center Co Ukraine Government
USD 325,000 Ltd 7.125% 10/3/2035 330,821 0.03 USD 110,418 International Bond 84,967 0.01
Muangthai Capital PCL 4.5% 1/2/2029
USD 400,000 6.875% 30/9/2028" 407,333 0.04 Ukraine Government
Muangthai Capital PCL USD 203,377 International Bond 126,704  0.02
USD 250,000 7 o 214772030 260,182 0.03 4.5% 1/2/2034
Thailand Government Ukraine Government
THB 12,800,000 5.4 1 5859 1771272035~ 407-790 0.04 USD 207,830 International Bond 182,123  0.02
Thailand Government 4.5% 1/2/2035
THB 111,261,000 Bond 2.5% 17/11/2029 3,761,343 0.40 Ukraine Government
Thailand Government UsD 7,173 International Bond 4,315 0.00
THB 25,320,000 504 5 g75% 17/6/2046 844,190 0.09 4.5% 1/2/2036
Thailand Government 1,305,794 0.14
THB 8,670,000 Bond 3.15% 17/6/2050 301,240 0.03
Thailand Government Abu Dhabi Government
THB 10,510,000 385,862 0.04 _
Bond 3.3% 17/6/2038 USD 421,000 International Bond 435,651 0.05
Thailand Government 4.875% 30/4/2029
THB 25,820,000 Bond 3.35% 17/6/2033 939,167 0.10
8,090,961 0.85 Amber Finco 6.625%
EUR 2 .
UR 200,000 15/7/2029 245,973  0.03
Tunisian Republic Asimi Funding 2025-1
EUR 418,000 6.375% 15/7/2026" 493,327  0.05 GBP 183,613 Plc 4.683% 16/5/2032 248,040 0.03
o GBP 97,321 ASiM Funding 2025-1 131,805  0.01
USD 200.000 TPAO Varlik Kiralama Plc 5.133% 16/5/2032
’ ASA 6.3% 4/3/2031 200,566 0.02 Asimi Funding 2025-2
Turk Telek ik GBP 89,979 Plc 5.233% 16/12/2032 121,788 0.01
USD 200,000 % ,SlexomUntkasyon 208,250  0.02 .

AS 7.375% 20/5/2029
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GBP 89,979 Asimi Funding 2025-2 121,787 0.01 Caluforma Buyer_’ Ltd /
Plc 5.483% 16/12/2032 Atlantica Sustainable
o R EUR 336,000 406,291 0.04
Asimi Funding 2025-2 Infrastructure Plc
GBP 89,979 Plc 6.533% 16/12/2032 121,872 0.01 5.625% 15/2/2032
Atlas Funding 2023-1 Canada Square Funding
GBP 100,000 5 633% 20/1/2061 135,434 0.01 GBP 115,000 6 5.194% 17/1/2059 155,244  0.02
Atlas Funding 2024-1 Canada Square Funding
GBP 191,835 4.583% 20/9/2061 259,303 0.03 GBP 130,000 6 5.504% 17/1/2059 175,640 0.02
GBP 190,000 Atlas Funding 2025-2 255.849  0.03 Card!ff Auto
Plc 6.703% 20/7/2067 Receivables
R GBP 132,000 . . 178,592  0.02
Atlas Funding 2025-2 Securitisation 2024-1
GBP 138,000 Plc 6.803% 20/7/2067 187,412 0.02 5.133% 20/8/2031
USD 200,000 Azule Energy Flnanc’er 202,254 0.02 Card!ff Auto
Plc 8.25% 22/1/2031 Receivables
GBP 115,000 . . 155,923  0.02
USD 400 .000 Barclays 6.224% 433.057  0.05 Securitisation 2024-1
’ 9/5/2034 ’ . 5.633% 20/8/2031
, _
Barcl Plc 5.367% GBP 100,000 - - 135,820 0.01
USD 200,000 a;c/ays € 5.367% 207.775  0.02 Securitisation 2024-1
’ 25/2/2031 ’ . 6.333% 20/8/2031
UsD 400,000 Carclays Plc 5.785% 419,431 0.04 o8P 100,000 C2Stell 2025-1 Plc 135.035 0.0l
’ 25/2/2036 ’ . ’ 4.984% 27/1/2062 ’ .
BCP V Modular Services CD&R Firefly Bidco
GBP 100,000 Finance 11 6.125% 129,883  0.01 GBP 400,000 ¢ "cocy 207472029 565,211  0.06
30/11/2028 i 0
BCP V Modular Services GBP 100,000 (2:(2%28256-5/0 140,3%0 0.0
EUR 303,000 Finance Il Plc 6.5% 335,610 0.04 Channel Link
10/7/2031 EUR 350,000 Enterprises Finance 412,104  0.04
BCP V Modular Services 2.706% 30/6/2050
EUR 300,000 Finance PLC 6.75% 278,834 0.03 Cheshire 2025-1 Plc
30/11/2029 6BP 192,000 5 0349 28/6/2048 259,019 0.03
Bellis Acquisition Cheshire 2025-1 Plc
GBP 217,000 8.125% 14/5/2030* 268,346 0.03 GBP 138,000 5 076% 28/6/2043 185,994 0.02
Bellis Acquisition Co Citadel 2024-1 Plc
EUR 165,000 Plc 8% 1/7/2031* 185,415 0.02 GBP 589,233 4. 7534 28/4/2060 796,018 0.08
Belron UK Finance plc, Deuce Finco Plc 5.551%
EUR 100,000 Reg. S 4.625% 121,553 0.01 EUR100,000 /14 /2032 119,084 0.01
15/10/2029 H y
Bletchley Park Funding GBP 100,000 gg%i /;5220 PLC TH 136,961  0.01
GBP 219,000 2025-1 Plc 4.934% 296,266  0.03 Dowson 2024-1 Plc
97/1/2070 GBP 208,000 " 0oou 50em031 402,568  0.04
Bletchley Park Funding Dowson 2025-1 Plc
GBP 100,000 2025-1 Plc 5.234% 135,278 0.01 GBP 95,647 o a3y 2071272032 128,875 0.01
27/1/2070 D 2025-1 PI
Braccan lortgage GBP 95,647 50232; 28 /iz /203‘2: 128,875  0.01
GBP 121,076 Funding 2024-1 Plc 164,237  0.02 Dowson 2025-1 Plc
8.085% 15/2/2067 GBP 95,646 6.633% 20/12/2032 128,970 0.01
Braccan Mortgage Dowson 2025-1 Plc
GBP 100,000 Funding 222%;6P|c 134,834  0.01 GBP 95,647 o 903y 20/12/2032 129,934  0.01
5.145% 17/5 7 _ 1
Braccan lortgage GBP 261,357 532292852024 1O.1436 554127 0.04
GBP 100,000 Funding 2025-2 Plc 135,315  0.01 East One 2024-1 5.443%
5 47% 17/1/2068 GBP 100,000 o oee 135,588 0.01
British East One 2024-1 5.743%
GBP 100,000 Telecommunications 145,448  0.02 GBP 117,000 - /15 /9055 158,435  0.02
8.375% 20/12/2083 East One 2025-1 Plc
British GBP 100,000 ¢ s 33y 557272058 135,479 0.01
GBP 100,000 Telecommunications Plc 139,107 0.01 i 259
EUR 200,000 —C Finance 3.25% 232,776 0.03

6.375% 3/12/2055

15/10/2026
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Edenbrook Mortgage Howden UK Refinance
GBP 207,458 Funding 4.633% 280,030 0.03 PLC / Howden UK
22/3/2057 USD 200,000 Refinance 2 Plc / 192,354  0.02
Edenbrook Mortgage Howden US Refinance
GBP 109,154 Funding 5.713% 149,375  0.02 LLC 8.125% 15/2/2032
Es/sgzow GBP 1,202,000 HSBC 1.75% 24/7/2027° 1,601,658 0.17
- en_rook Mor:gage EUR 1.645.000 HSBC Holdings Plc 1
99,231 ;;;g;ggss.als/o 136,839  0.02 1049, 3.755% 20/5/2029 ,984,660  0.21
INEOS Finance 6.375%
- EUR 100,000
o8P 412,000 C09¢ Finco Plc 8.125% 504,961  0.06 157472029 106,339 001
I??/8/2031 EUR 100.000 INEOS Finance Plc 104
oBP 100,000 CIStree 2025-2 AstPlc ) 000 o T 7.25% 31/3/2081 0% 00
5.033% 21/10/2065 ’ : INEOS Finance Plc 7.5%
Elstree Funding No 5 USD 200,000 : 179,177  0.02
GBP 444,718 600,159  0.06 15/4/2029
Plc 4.583% 21/8/2061 ’ : i
2 EUR 100,000 INEOS Quattro Finance 104.56
6BP 204,102 CXMOOF Funding 2024-1 275,742 0.03 " 2 8.5% 15/3/2029” oo
’ 4.623% 25/3/2094 ’ . Jaguar Land Rover
GBP 100,000 Exmoor Funding 2024-1 135.700  0.01 USD 200,000 Automotive Plc 5.5% 200,570  0.02
5.243% 25/3/2094 ’ : 15/7/2029
Exmoor Funding 2025-1 i
GBP 99,998 135,909  0.02 o8P 226,257 JuPiter Nortgage NO 1
ilc i:4930/MD 25/3/2095 ’ 4.744% 20/7/2055 305,495 0.03
rontier Mortgage Jupiter Mortgage NO 1
GBP 385,000 Zugg;;gzgsig;l Plc 518,933  0.06 6BP 130,000 & 9945 20/7/2055 176,234 0.02
. b 2066 Jupiter Mortgage NO 1
> GBP 100,000 9
GBP 637,000 E;;g;ggzéx 4.633% 850,708 0.0 6.744% 20/7/2055 134,464 0.01
Lanark Master Issuer
. GBP 291,650
GBP 100,000 E;;g;g(g)zgx 5.033% 135,375 0.01 Plc 4.215% 22/12/2069 392,684 0.04
London Bridge
GBP 100,000 Gemgarto 2021-1 5.729% 134.714  0.01 GBP 100,000 Mortgages 2025-1 Plc 135,432 0.01
é6/12/i06;023 . ’ 5.133% 20/3/2067
emgarto -1 5.279%
GBP 160,000 o o 216,707  0.02 GBP 191,000 EO'I?,Z; g:;gjzggf 259,069  0.03
Greene King Finance :
GBP 152 Lond
52,303 ) o 15 /3/2035 196,868  0.02 cBP 210,000 700 ig;‘lj: /gggsplc 282,903  0.03
GBP 181,000 gg;gi; Finance 4.894% 243,477 0.03 London Wall Mortgage
208 0??  oua GBP 188,836 Capital Plc 5.245% 254,831  0.03
GBP 179,000 rben Finance 5.244% 240719 0.03 15/5/2057
28/9/2055 ’ :
B London Wall Mortgage
GBP 20 Heathrow Finance F
0,000 266,293 0.03 GBP 141,216 Capital Plc 5.745% 192,104  0.02
3.875% 1/3/2027 15/5/2057
Heathrow Finance i i
GBP 1 Market B
00,000 " e /0/2029" 128,508 0.01 6BP 100,000 7 Sl;gjgoginco Pl 132,789 0.1
Hermitage 2024 4.983% cridi i
CBP 43.828 51 /472033 >9,109 0.01 GBP 108,000 TGE:S'?gSQng?;%Zs 146,024 0.02
GBP 43,828 Hermitage 2024 5.333% Meridiar-1 Funding 2025
. 21/4/2033 59,212 0.01 GBP 122,000 "o ooy 2022/206;; 165,311  0.02
GBP 102,000 Hermitage 2025 Plc 13 Meridiar-1 Fu Ud' 2025
7 5.133% 21/4/2033 7984 002 GBP 132,000 4 by g 977ﬂr/1 2832/2062_3 178,862 0.02
Hermitage 2025 Plc P | U
GBP 100,000 )00 o033 135,277  0.01 Mitchells & Butlers
Y o 4 543 GBP 50,000 Finance 6.145% 60,681 0.01
GBP 100,000 °P SR 136,197 0.02 15/6/2036
21/4/2056 ’ ) i
Hops Hill NO 4 6.033% EUR 300,000 100100 Sroup Pl 300
GBP 100,000 " e -IoSh 138,062  0.02 ’ 4.875% 26/9/2031 645 0.03
© Morglas Abs 2025-1 Plc
Hops Hill NO 5 Plc GBP 675,954
GBP 100,000 5_283% 21/6)2056 135,217 0.01 4.533% 15/9/2040 910,684 0-10
A Mortimer 2024-Mix Plc
Hops Hill No2 5.983% GBP 457,472
GBP 100,000 27311/2054 135,631  0.01 4.593% 22/9/2067 oL7,830 - 0.07
c Mortimer 2025-1 Plc
Hops Hill No2 6.583% GBP 100,000
GBP 100,000 27311 /2054 135,952 0.02 5.519% 22/9/2070 135,53 0.01
Mortimer 2025-1 Plc
GBP 100,000
5.819% 22/9/2070 135,969 0.02
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Mortimer 2025-1 Plc Pinnacle Bidco 10%
GBP 288,000 7.839% 22/9/2070 387,135 0.04 GBP 100,000 11/10/2028 142,084  0.02
Mortimer BTL 2021-1 PMF 2024-1 4.713%
GBP 208,160 ) .
GBP 100,000 5_213% 23/6/2053 134,766  0.01 16/7/2060 281,139  0.03
Motability Operations Polaris 2025-2 Plc
EUR 208,000 3 8750 24/1/2034 249,916 0.03 GBP 104,000 4.783% 25/8/2068 140,480 0.02
Motability Operations Polaris 2025-2 Plc
GBP 100,000 ) .
EUR 250,000 Group Plc 4.125% 298,186  0.03 5.133% 25/8/2068 135,452 0.01
4/2/2038 Polaris 2025-3 Plc
Nationwide Building GBP 100,000 g 333y 27/10/2069 135,113 0.01
GBP 200,000 Society 5.75% 272,709  0.03 Premier Foods Finance
20/6/2027* GBP 100,000 3.5% 15/10/2026 133,652 0.01
Nationwide Building Sage AR Funding 0%
GBP 200,000 Society 7.875% 288,038 0.03 GBP 314,000 18/5/2038 422,346 0.05
* i 0,
20/12/2031 GBP 734,000 Sage AR Funding 0% 990,643  0.11
NatWest Group Plc 7.5% 18/5/2038
GBP 200,000 283,469  0.03 -
28/2/2032 GBP 1.000.000 Sage AR Funding 0% 1.348.751  0.14
Newday Funding Master T 18/5/2038 T :
GBP 275,000 Issuer - Series 2024-2 371,371  0.04 Sage AR Funding 0%
’ GBP 880,000 .
4.633% 15/7/2032 ’ 18/5/2038 1,186,922 0.13
Newday Funding Master Sage AR Funding 5.745%
GBP 588,456 799,864  0.09
GBP 100,000 Issuer - Series 2024-2 135,552  0.01 17/5/2037
i {
5.633% 15/7/2032 oBP 232,081 298 AR Funding 6.145% o 40 g 03
Newday Funding Master 17/5/2037
Issuer Plc - Series Severn Trent Utilities
GBP 452,000 043 4.633% 610,502 0.07 EUR 220,000 Finance Plc 4.25% 262,022 0.03
15/11/2032 29/1/2040
H i 0
Newday Funding Naster USD 200,000 Stsecam UK 8.25% 208,250 0.02
GBP 191,000 Issuer Plc - Series 258 1 2/5/2029
’ 2024-3 5.033% 58,169  0.03 Stratton Mortgage
15/11/2032 GBP 100,000 Funding 2024-2 5.243% 134,669  0.01
Newday Funding Master 28/6/2050
Issuer Plc - Series Stratton Mortgage
GBP 113,000, oc 1 4 a78% 152,371 0.02 GBP 143,745 Funding 2024-3 4.718% 193,778  0.02
15/4/2033 25/6/2049
Newday Funding Master Stratton Mortgage
Issuer Plc - Series GBP 152,000 Funding 2024-3 5.093% 204,716  0.02
GBP 142,000 2025-2 5.233% 191,235 0.02 25/6/2049
15/7/2033 EUR 100000 Synthomer Plc 7.375% 86.508  0.01
Northumbrian Water 2/5/2029* ’
GBP 100,000 Finance Plc 5.375% 136,229  0.01 Together Asset Backed
22/7/2032 GBP 184,460 Securitisation 2023- 250,003  0.03
Northumbrian Water 1ST2 4.963% 20/4/2065
GBP 260,000 Finance Plc 5.625% 356,852  0.04 Together Asset Backed
* i 1 i -
29/4/2033 oBP 227,315 “ccuritisation 2025 306,885 0.03
68P 100,000 0c2d0 Croup Plc 10.5% 137,289 0.02 2ndl Plc 4.663%
’ 8/8/2029" ’ ) 12/9/2056
OEG Finance Plc 7.25% Twin Bridges 2021-1
EUR 300,000 27/9/2029* 372,599  0.04 GBP 138,000 5.39% 12/3/2055 186,105 0.02
Paragon Mortgages No G8P 100,000 "N Bridges 2021-1 134,862 0.01
EUR 30,049 15 5 470% 15/11/2038 84,651 0.00 " 5.8%% 12/3/2055 ’ '
Pavillion Consumer UK Logistics 2024-2
GBP 471,136 636,387 0.07
GBP 715,000 2025-1 Plc 4.933% 964,036 0.10 DAC 5.095% 17/2/2035
25/1/2036 UK Logistics 2024-2
GBP .
Pierpont BTL 2024-1 85,043 DAC 5.445% 17/2/2035 115,15  0.01
GBP 592,956 800,939 0.09 - -
Plc 4.603% 21/9/2061 GBP 40.382 Unique Pub Finance 57.373  0.01
Pierpont BTL 2025-1 ’ 6.464% 30/3/2032 ’ )
GBP 100,000 134,929 0.01 B - -
Plc 5.063% 21/3/2062 United Kingdom Gilt
. R GBP 1,430,000 * 633,431 0.07
Pinewood Finco 6% 1.125% 22/10/2073
GBP 110,000 /372030 149,947 0.02 United Kingdom Gilt
GBP 1,998,000 9 1,501,039 0.16

1.75% 22/1/2049
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United Kingdom Gilt AbbVie 4.875%
GBP 4,640,000 * . , .
4.125% 7/3/2031 6,334,398 0.67 UsD 284,000 14/11/2048 262,195 0.03
United Kingdom Gilt AbbVie Inc 5.5%
BP 4 us
G ,000 4.375% 7/3/2030 5,518 0.00 D 594,000 15/3/2064 584,437  0.06
Vedanta Resources AbbVie Inc 5.6%
USD 544,000 , .
USD 400,000 Finance I1 Plc 10.875% 428,512  0.05 15/3/2055 550,534 0.06
17/9/2029 USD 104,000 AC3d1a Healthcare Co 107,701 0.01
Virgin Media Secured Inc 7.375% 15/3/2033
USD 200,000 . 182,572  0.02
Finance 4.5% 15/8/2030 Acrec 2025 FI 3 LLC
. . USD 650,000 648,809 0.07
Vmed 02 UK Financing 1 4.974% 18/8/2042
GBP 100,000 130,197 0.01 - -
4% 31/1/2029 ’ Acrisure / Acrisure
R B USD 100,000 . 101,888 0.01
GBP 200000 Vmed 02 UK Financing | 238.293  0.03 Finance 7.5% 6/11/2030
’ 4.5% 15/7/2031 ’ ) Acrisure LLC /
Vmed 02 UK Financing | USD 100,000 Acrisure Finance Inc 98,394 0.01
EUR 336,000 5.625% 15/4/2032 384,604 0.04 6.75% 1/7/2032
Vmed 02 UK Financing 1 AdaptHealth LLC 4.625%
USD 100,000 .
USD 200,000 Plc 6.75% 15/1/2033 189,515 0.02 1/8/2029 96,614  0.01
Vodafone 4.125% ADT Security Corp
D1
USD 600,000 4/6/2081 569,245 0.06 Usb 100,000 5.875% 15/10/2033 101,598 0.01
Winchester 1 Plc Advance Auto Parts Inc
usb1
GBP 292,418 4.634% 21/10/2056 394,965 0.04 61,000 7.375% 1/8/2033 165,368 0.02
WPP Finance 2013 Air Products and
EUR 900,000 5 655y o/6/2031* 1,046,063 0.11 EUR175,000 Chemicals Inc 4% 213,531  0.02
Zegona Finance 6.75% 3/3/2035
EUR 379,000 15 /72009 469,398  0.05 Albertsons / Safeway /
55.545.089 5.88 New Albertsons /
L 2 usb 61, .
000 Albertsons 6.5% 62,132 0.01
1211 Avenue of the 15/2/2028
USD 881,000 Americas Trust 2015- 850,991  0.09 Albertsons Cos Inc /
1211 3.901% 10/8/2035 Safeway Inc / New
1211 Avenue of the USD 100,000 Albertsons LP / 100,717  0.01
USD 750,000 Americas Trust 2015- 693,861  0.07 Albertsons LLC 5.5%
1211 4.142% 10/8/2035 31/3/2031
1211 Avenue of the Albertsons Cos Inc /
USD 840,000 Americas Trust 2015- 792,960  0.08 Safeway Inc / New
1211 4.142% 10/8/2035 USD 96,000 Albertsons LP / 98,847 0.01
245 Park Avenue Trust Albertsons LLC 6.25%
USD 613,000 2017-245P 3.657% 590,955  0.06 15/3/2033
5/6/2037 Allegheny County
245 Park Avenue Trust USD 85,000 Airport Authority 5.5% 90,753  0.01
USD 760,000 2017-245P 3.657% 744,897  0.08 1/1/2050
5/6/2037 Alliant Holdings
280 Park Avenue 2017- Intermediate LLC /
USD 820,000 280P Mortgage Trust 814,129  0.09 USD 190,000 Alliant Holdings Co- 188,371  0.02
5.505% 15/9/2034 Issuer 7.375%
280 Park Avenue 2017- 1/10/2032 .
USD 187,149 280P Mortgage Trust 185,659  0.02 Alliant Intermediate /
6.088% 15/9/2034 USD 100,000 Alliant Co-Issuer 98,861 0.01
Abbott Laboratories 4% 4.25% 15/10/2027
USD 286,000 15/3/2031 285,646  0.03 Alliant Intermediate /
Abbott Laboratories USD 33,000 Alliant Co-lssuer 7% 33,633 0.00
USD 286,000 4.3% 15/3/2033 285,613 0.03 15/:!_/2031_
Abbott Laboratories Allied Universal
USD 286,000 "o oo moac 285,684  0.03 USD 93,000 Holdco 7.875% 98,393  0.01
Abbott Laboratories 15/2/2031
USD 286,000 4.75% 15/3/2038 284,853 0.03 Al ::ied 3n|\l/irsg|
: Holdco / Allie
Abbott Laboratories USD 249,000
USD 286,000 oo yoio i 286,879 0.03 9% Universal Finance 6% 246,733 0.0
- 1/6/2029
Abbott Laboratories
USD 286,00 . i issi
O 5.6% 15/3/2066 285,974 0.03 UsD 100,000 A11Eson Transmission 100,149  0.01

Inc 4.75% 1/10/2027
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Ally Financial Inc Amgen Inc 4.563%
. USD 844,000 738,862 0.08
USD 100,000 6.646% 17/1/2040 99,993 0.01 15/6/2048
Alpha Generation LLC Anheuser-Busch /
USD 103,000 107,231  0.01 _
N -
USD 171,000 15/2/2029 171,140 0.02 1/2/2036
Alphabet Inc 4.1% Anheuser-Busch InBev
USD 146,000 15/2/2031 146,910 0.02 USD 192,000 Worldwide Inc 8.2% 250,341  0.03
0
EUR 456,000 Alphabet Inc 4.375% 518,038  0.06 15/1/2039
6/11/2064 APLD ComputeCo LLC
USD 181,000 190,255 0.02
Alphabet Inc 4.4% 9.25% 15/12/2030
UsD 119,000 120,000 0.01
15/2/2033 Apple Inc 3.85%
USD 669,000 573,835 0.06
Alphabet Inc 4.8% 4/5/2043
USD 206,000 209,114 0.02 .
15/2/2036 Aramark Services 5%
USD 100,000 100,048 0.01
Alphabet Inc 5.5% 1/2/2028
GBP 480,000 654,266  0.07
13/11/2041 Arches Buyer Inc 4.25%
USD 113,000 109,850 0.01
Alphabet Inc 5.5% 1/6/2028
UsD 170,000 172,971 0.02
15/2/2046 USD 318. 000 Arcosa Inc 6.875% 334 378 0.04
USD 84000 Alphabet Inc 5.65% 85.841  0.01 i 15/8/2032 ’ :
’ 15/2/2056 ’ : AREIT 2022-CRE7 5.906%
USD 602,387 602,257 0.06
USD 111.000 Alphabet Inc 5.75% 113.057  0.01 17/6/2039
’ 15/2/2066 ’ . USD 100,000 Aretec 10% 15/8/2030 106,499 0.01
Alphabet Inc 6.125% Arsenal AIC Parent
GBP 300,000 13/2/2126 415,029 0.04 USD 58,000 11.5% 1/10/2031 64,038 0.01
Alternative Loan Trust Arsenal AIC Parent LLC
USD 569,308 2005-76 4.308% 541,488 0.06 USD 111,000 8% 1/10/2030 117,523 0.01
25/1/2046 Asbury Au 5% 15/02/32
Amazon.com 2.7% USD 56,000 ., 152/20320 54,537  0.01
USD 517,000 3/6/20é0 - 292,180 0.0 Asb Automotive 4.5%
sbury Automotive 4.
15 523000 Amazon.con Inc 4.1% 405003 0..04 USD 120,000 1/3/2?)/28 ! 119,603 0.01
’ 13/4/2062 ’ ’ Ashton Woods USA LLC /
. N
USD 147,000 AMC Networks Inc 10.5% 150,664  0.02 USD 100,000 Ashton Woods Finance 101,104 0.01
15/7/2032 Co 6.875% 1/8/2033
American USD 2,646,000 AT&T 3.5% 15/9/2053 1,805,174 0.19
Airlines/AAdvantage AT&T Inc 5.7%
D 334 204 .04 -
USD 334,000 Loyalty IP 5.75% 338,204 0.0 USD 264,000 /1 ooy 256,127  0.03
20/4/2029 ATI Inc 7.25%
American Axle & USD 166,000 15/8/2030 173,864 0.02
USD 190,000 Manufacturing Inc 194,148 0.02 Avantor Funding 4.625%
7.75% 15/10/2033 USD 76,000 15/7/2028 75,349  0.01
American Builders & Avantor Funding Inc
USD 100,000 Contractors Supply 4% 99,125  0.01 USD 140,000 5 ocs 4 7112009 133,861  0.01
15/1/2028 Avient Corp 6.25%
1S 126,000 American Express Co 7 248 001 UsD 100,000 1/11/2031" 103,282  0.01
’ 4.456% 10/2/2032 ’ ’ Avis Budget Car Rental
American Express Co USD 88,000 / Avis Budget Finance 88,164  0.01
USD 350,000 5.043% 1/5/2034 360,025 0.04 8% 15/2/2031
USD 64,000 American International 53,808 0.01 Avis Budget Car Rental
4.375% 30/6/2050 USD 104,000 LG / Avis Budget 102,747  0.01
American International ’ Finance Inc 8.375% ’ ’
USD 54,000 Group Inc 5.45% 56,505 0.01 15/6/2032*
7/5/2035 Axon Enterprise Inc
UsD 1,000,000 ATErican Tower Corp 669,971  0.07 D950 6. 1264 15/3/2030 st 0.0
T 3.1% 15/6/2050 ’ ’ USD 180,000 Ball Corp 6% 15/6/2029 185,854  0.02
American Tower Corp Banc of America
USD 593,000 446,843  0.05 )
3.7% 15/10/2049 USD 1,270,998 Funding 2006-1 Trust 1,164,732  0.12
USD 150,000 American Tower Corp 158,367 0.02 4.162% 20/12{2046
5.55% 15/7/2033 Bank of America 1.922%
USD 563,000 507,909 0.05
Amgen Inc 2.77% 24/10/2031
UsD 1,522,000 1/9/2053 927,349 0.10 Bank of America Cor
USD 222,000 P 223,647  0.02

4.456% 6/2/2032
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Bank of America Corp BSPRT 2024-FL11 Issuer
USD 222,000 5.045% 6/2/2037 225,192  0.02 usD 1,395,000 LLC 5.298% 15/7/2039 1,400,982 0.15
Bank of America Corp Builders FirstSource
UsD 1,819,000 5 288% 25/4/2034 1,887,453  0.20 USD 139,000 6.375% 15/6/2032 143,469  0.02
Bank of America Corp Builders FirstSource
USD 855,000 5 464% 9/5/2036 895,179  0.09 UsD 31,000 6.375% 1/3/2034 32,044 0.00
Bath & Body Works Burlington Northern
USD 75,000 6.625% 1/10/2030 76,825 0.01 USD 48,000 Santa Fe 5.5% 48,010 0.01
Bath & Body Works Inc 15/3/2055
USD 187,000 5.25% 1/2/2028 188,164 0.02 BX Commercial Mortgage
Bayview Commercial USD 890,000 Trust 2024-B102 5.413% 903,980 0.10
USD 899,167 Asset Trust 2006-1 858,470  0.09 13/8/2041
4.193% 25/4/2036 BXP Trust 2017-GM
USD 440,000 433,769  0.05
Bayview Commercial 3.379% 13/6/2039
USD 285,460 Asset Trust 2007-4 272,940 0.03 BXP Trust 2017-GM
4.463% 25/9/2037 USD 1,220,000 3.495% 13/6/2039 1,192,234 0.13
BBCMS 2018-TALL BXP Trust 2017-GM
UsD 730,000 712,116  0.08
USD 2,035,000 Mortgage Trust 4.579% 1,957,937 0.21 3.425% 13/6/2039
15/3/2037 Calpine 5.125%
USD 166,000 166,067  0.02
BBCMS 2018-TALL 15/3/2028
USD 200,000 Mortgage Trust 4.828% 186,682  0.02 Capital One Financial
15/3/2037 USD 330,000 Corp 5.197% 11/9/2036 328,982 0.04
BDS 2024-FL13 LLC CCO / CCO Capital 5%
USD 100,000 99,805 0.01
USD 1,420,000 5.242% 19/9/2039 1,420,904 0.15 1/2/2028
Beach Acquisition CCO / CCO Capital
USD 200,000 202,885 0.02
EUR 100,000 Bidco LLC 5.25% 121,317 0.01 6.375% 1/9/2029
15/7/2032 CCO Holdings LLC / CCO
Beach Acquisition USD 345,000 Holdings Capital Corp 320,850 0.03
USD 210,809 Bidco LLC 10% 233,164 0.03 4.75% 1/2/2032
15/7/2033* CCO Holdings LLC / CCO
Bear Stearns ALT-A USD 335,000 Holdings Capital Corp 342,714  0.04
USD 984,626 Trust 2007-1 4.108% 868,421  0.09 % 1/2/2033
25/1/2047 CCO Holdings LLC / CCO
Beignet Investor LLC USD 100,000 Holdings Capital Corp 101,506  0.01
USD 3,485,000 6.581% 30/5/2049 3,701,261 0.39 7.375% 1/2/2036
Benchmark 2018-B5 Cencora Inc 4.25%
USD 655,682 Mortgage Trust 4.57% 627,016 0.07 USD 15,000 15/11/2030 15,074 0.00
15/7/2051 Cencora Inc 4.6%
BFLD Commercial USD 23,000 13/2/2033 23,187 0.00
UsD 1,611,000 Mortgage Trust 2025- 1,627,417 0.17 Cencora Inc 4.9%
5MW 4.674% 10/10/2042 USD 41,000 13/2/2036 41,285 0.00
Block Inc 5.625% Cencora Inc 5.65%
USD 123,000 15/8/2030 124,645 0.01 usD 18,000 13/2/2056 18,223  0.00
Block Inc 6.5% Century Communities
USD 103,000 15/5/2032 106,090 0.01 Usb 100,000 Inc 6.625% 15/9/2033 101,714  0.01
. , .
EUR 711,000 Booking 4.5% 891,390  0.09 Charles R!ver
15/11/2031 Laboratories
. . Usb 100,000 N 98,967 0.01
EUR 200000 Booking Holdings Inc 234084  0.03 International 4.25%
’ 3.25% 21/11/2032 ’ . 1/5/2028
Boots Group Finco LP Charter Communications
EUR 100,000 5.375% 31/8/2032* 123,147 0.01 Operating / Charter
Boots Group Finco LP USD 106,000 Communications 64,312 0.01
GBP 100,000 7 576y 31/8/2032% 140,153 0.02 Operating Capital
USD 93,000 Brink"s 6.5% 15/6/2029 95,830 0.01 3.85% 1/4/2061
Broadcom 3.187% Charter Communications
USD 252,000 15/11/2036 217,453 0.02 Operating / Charter
Broadcom Inc 4.2% USD 1,052,000 Communications 841,757  0.09
USD 885,000 889,948 0.09 T . _ ’
15/10/2030 Operating Capital 5.5%
Broadcom Inc 5.2% 1/4/2063
UsD 2,432,000 .
,432, 15/7/2035 2,515,339  0.27
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Chase Home Lending CitiMortgage
USD 1,456,640 Mortgage Trust 2025-3 1,462,453 .15 Alternative Loan Trust
4.967% 25/2/2056 USD 360,187 Series 2007-A5 6% 337,190 0.04
Chase Home Lending 25/5/2037
Usb 1,303,111 Mortgage Trust 2025-5 1,312,621 .14 City of Corpus Christi
. .
5.167% 25/4/205(_3 USD 175,000 TX Utility System 187,587  0.02
Chase Home Lending Revenue 5.25%
USD 1,952,077 Mortgage Trust 2025-8 1,964,813 .21 15/7/2050
4.967% 25/6/2056 City of New York NY
USD 175,000 186,645 0.02
Chase Home Lending 5.25% 1/2/2050
i City of San F i
UsD1,310,117 lOrteage Trust Series . a0 016 0.14 1LY Oof San Trancisco
2025-11 4.967% USD 85..000 CA Public Utilities 90.760  0.01
25/2/2056 ’ Commission Water ’ .
Chemours 4.625% Revenue 5% 1/11/2055
USD 180,000 15/11/2029 170,513 02 Clarios Global LP /
CHL Mortgage Pass- EUR 313,000 Clarios US Finance Co 377,977 0.04
USD 2,201 Through Trust 2004-29 2,154 .00 4._75% 15/6/2031
4.328% 25/2/2035 Clarios Global LP /
Chobani / Chobani USD 148,000 Clarios US Finance Co 153,635 0.02
USD 100,000 Finance 7.625% 104,175 .01 6.75% 15/9/2032
1/7/2029 Clarivate Science
CHS/Community Health USD 84,000 3.875% 1/7/2028 78,401 0.01
USD 57,000 Systems 10.875% 61,999 .01 Clean Har 6.375%
15/1/2032 USD 96,000 01/02/31 6.375% 98,601 0.01
CHS/Community Health 1/2/2031
USD 323,000 Systems Inc 9.75% 341,970 .04 Clear Channel Outdoor
15/1/2034 USD 107,000 7.875% 1/4/2030 112,988 0.01
Cinemark 5.25% Clear Channel Outdoor
USD 100,000 15/07/28 5.25% 100,092 .01 USD 163,000 Holdings Inc 7.125% 172,203  0.02
15/7/2028 15/2/2031
CIP Commercial Clearway Energy
USD 805,000 Mortgage Trust 2025- 808,653 .09 USD 100,000 Operating LLC 5.75% 101,299 0.01
SBAY 5.06% 15/10/2037 15/1/2034
CIP Commercial Cleveland-Cliffs Inc
USD 337,000 Mortgage Trust 2025- 338,606 .04 USD 167,000 % 15/3/2032 170,218 0.02
BAY 7.41% 15/10/2037 -Cli
S_ 6 15/10/203 USD 126,000 Cleveland-Cliffs Inc 120,515  0.02
Cipher Compute LLC 7.625% 15/1/2034
USD 83,000 86,803 .01
7.125% 15/11/2030 Cloud Software 6.5%
. USD 163,000 160,463  0.02
Citigroup 3.785% 31/3/2029
UsD 1,329,000 1,277,285 .13
17/3/2033 Cloud Software 8.25%
o USD 143,000 143,134  0.02
Citigroup 4.91% 30/6/2032
USD 992,000 1,012,277 A1
24/5/2033 USD 188000 Cloud Software 9% 185.595  0.02
Citigroup Commercial ’ 30/9/2029 ’ ’
USD 204,000 Mortgage Trust 2016-C2 201,844 .02 Clydesdale Acquisition
3.176% 10/8/2049 USD 57,000 6.625% 15/4/2029 57,740 0.01
Citigroup Commercial Clydesdale Acquisition
USD 915,000 Mortgage Trust 2018-C5 911,687 .10 USD 137,000 Holdings Inc 8.75% 136,830 0.02
4.408% 10/6/2051 15/4/2030
Citigroup Inc 0% Coca-Cola 2.5%
USD 827,000 . USD 383,000 235,984 0.03
’ 11/12/2030 811,208 09 15/3/2051
. . s
EUR 719,000 Citigroup Inc 3.493% 843,480 09 Cogent Communications
22/10/2034 Group LLC / Cogent
. USD 156,000 . 138,311  0.01
EUR 784 .000 Citigroup Inc 4.113% 950,371 10 Finance Inc 6.5%
’ 29/4/2036 ’ : 1/7/2032*
Citigroup Inc 4.503% COLT 2023-2 Mortgage
D 642 .
USD 642,000 11/9/2031 646,785 o7 USD 511,351 Loan Trust 6.596% 513,291  0.05
Citigroup Inc 6.35% 25/7/2068
UsD 3,365,000 .
T 9/9/2030 8,335,146 3 COLT 2025-4 Mortgage
Citigroup Mortgage USD 1,066,199 Loan Trust 5.794% 1,081,476 0.11
USD 194,775 Loan Trust 2006-FX1 114,195 .01 25/4/2070

7.275% 25/10/2036
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COLT 2025-5 Mortgage Dell International LLC
USD 1,806,375 Loan Trust 5.536% 1,826,053 0.19 USD 63,000 / EMC Corp 5.1% 63,088 0.01
25/5/2070 15/2/2036
Columbus Regional Delta Air Lines Inc
USD 495,000 Airport Authority 5.5% 524,371  0.06 USD 1,050,000 4.95% 10/7/2028 1,067,901 0.11
Concast 2,537 080,000 %08 1 96,493 0.09
Usb 1,030,000 ) 600,412 0.06 -o9h
1/11/2056 USD 106. 000 DENTSPLY SIRONA Inc 105.411  0.01
Comcast C 4.7% ’ 8.375% 12/9/2055 ’ )
USD 192,000 15/10/48 4.7% 164,074 0.02 Directv Financing LLC
15/10/2048 USD 159,000 8.875% 1/2/2030 159,347 0.02
USD 100..000 Commercial Metals Co 102.068  0.01 Directv Financing LLC
’ 5.75% 15/11/2033 ’ ’ / Directv Financin
USD 212,000 9 216,984  0.02
Commonwealth of ’ Co-Obligor Inc 10% ’ ’
USD 260,000 Massachusetts 5% 274,882  0.03 15/2/2031
1/6/2051 District of Columbia
Constellation Energy USD 355,000 Income Tax Revenue 384,731 0.04
USD 100,000 Generation LLC 4.625% 100,008 0.01 5.25% 1/6/2050
1/2/2029 EchoStar Corp 6.75%
Corelleave Inc 9% USD 427,000 30/11/2030 P ’ 432,927 0.05
USD 268,000 258,285  0.03
1/2/2031 USD 129,000 Edgewell Personal Care 24 669 0.0
Credit Acceptance Corp ’ Co 4.125% 1/4/2029 124, 01
UsD 145,000 e 144,201 0.02 B N
6.625% 15/3/2030 USD 46..000 Edison International
Cross 2025-H3 Mortgage , 7.875% 15/6/2054 48,093  0.00
USD 1,455,782 1,476,771 0.16 N K
Trust 5.883% 25/4/2070 USD 74.000 Edison International
CrossCountry 0% 8. 125% 15/6/2053 76,953 0.01
USD 64,000 Intermediate HoldCo 63,405 0.01 Elevance Health Inc 5%
LLC 6.75% 1/12/2032 USD 688,000 15/1/2036 691,285 0.07
Crowley Independent Elevance Health Inc
USD 85,000 School District 5.25% 90,646  0.01 USD 285,000 ¢ 2y "1e/2/2055 280,297 0.03
1/2/2056 Eli Lilly 2.5%
USD 441,000 246,528 0.03
Crown Castle 3.25% ’ 15/9/2060 i
USD 662,000 446,085 0.05
15/1/2051 EMRLD Borrower /
CSAIL 2017-CX10 EUR 218,000 Emerald Co-Issuer 270,699  0.03
usp 220,000 Commercial Mortgage 215,027 0.02 6.375% 15/12/2030
Trust 3.458% EMRLD Borrower /
15/11/2050 USD 215,000 Emerald Co-lssuer 224,211 0.02
USD 260,000 CSX Corp 6% 1/10/2036 285,930 0.03 6.75% 15/7/2031
CSX Corp 6.22% Encompass Health
USD 101,000 112,197  0.01 p
30/4/2040 USD 100,000 4.625% 1/4/2031 98,168 0.01
Cushman & Wakefield US Encore Capital 4.25%
USD 77,000 Borrower LLC 6.75% 77,262 0.01 GBP 101,000 /o /n00g 131,959 0.01
15/5/2028 Endo Finance 8.5%
Cushman & Wakefield US USD 106,000 15/4/2031 112,801 0.01
USD 70,000 Borrower LLC 8.875% 74,115 0.01 Energizer H0|dings Inc
1/9/2031 USD 100,000 6% 15/9/2033 97,767  0.01
CVS Health Corp 6.75% Enteqri {
USD 92,000 96,032 0.01 ntegris Inc 3.625%
10/12/2054 UsD 78,000 1/5/2029 75,092 0.01
Usp 48,000 CVS Health Corp 73 50,491  0.01 USD 263,000 Equinix 2.5% 15/5/2031 240,117 0.03
10/3/2055 Equinix Europe 2
CWABS Asset-Backed USD 75,000 Financing Corp LLC 75,213 0.01
Usp 236,554 _ortificates Trust 223,03  0.02 4.7% 15/3/2033
2006-25 4.068% Equinix Europe 2
25/:3{2037 . USD 91,000 Financing Corp LLC 94,902 0.01
UsD 109,000 D2f1ING Ingredients 109,110  0.01 5.5% 15/6/2034
5.25% 15/4/2027 Equinix Inc 3%
i usD 353,000 228,991  0.02
usp 19,000 DaVita Inc 6.75% 19,727 0.00 15/7/2050
15/1/2039 ; USD 124,000 CduTPTeNtshare.con 132,601  0.01
usD 100,000 Davita Inc 6.875% 104,042 0.01 7 8.625% 15/5/2032 ’ ’
1/9/2032 Exelon Corp 4.95%
UsDb 70,000 ) 69,594 0.01

15/3/2036
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USD 111,000 Eg;g /;gg‘: Corp 6% 112,324 0.01 USD 236,351 'E”IQEO!TE Pool 2% 199,234  0.02
USD 518,704 Ej‘;;;goﬂie Pool 1.5k 446,240  0.05 USD 225,811 ij‘;;;zogi‘e Pool 2% 190,474  0.02

USD 1,178,873 E‘}“l‘g;goﬂél‘e Pool 1.5k 1,013,662  0.11 USD 273,782 ii:%gsgae Pool 2% 232,219 0.02
USD 172,749 322}30!36 Pool 1.5% 137,510 0.01 USD 57,896 ',;?Z;;gsgae Pool 2% 48,067  0.01
USD 233,343 Ej‘g;;gshfae Pool 1.5% 185,883 0.02 USD 108,807 iig;;gsgae Pool 2% 92,171 0.01
USD 136,709 E?Z;}Zogie Pool 2% 131,435  0.01 USD 239,413 i‘}‘g%gsgae Pool 2% 202,065 0.02
USD 453,072 Ei‘zggszae Pool 2% 422,313 0.04 USD 1,623,607 ii‘;;;gsgae Pool 2% 1,374,520  0.15
USD 96,224 E?g;;gsgae Pool 2% 89,692 0.01 USD 250,435 E?g;;g;l"ae Pool 2.5k 243,741 0.03
USD 619,890 E‘}‘g;;g 4“136 Pool 2% 554,520  0.06 USD 200,198 ii‘g;;gsgae Pool 2.5k 256,677 0.03
USD 706,118 E‘}‘g%g 42” Pool 2% 624,462  0.07 USD 277,175 ?}1%352% Pool 2.5% 245,091  0.03
USD 93,005 572953 4gae Pool 2% 82,192  0.01 USD 290,009 ii;;;gsgae Pool 2.5k 256,438 0.03

USD 1,532,216 Eig%g 42“ Pool 2% 1,356,041  0.14 USD 308,904 ';?g;;gsgae Pool 2.5k 273,353 0.03
USD 145,566 E‘}‘g;;gsgae Pool 2% 122,018  0.01 USD 95,259 iig;;gsgae Pool 2.5% 84,296  0.01
USD 262,631 EE/‘ZSZOZS‘Q Pool 2% 219,802 0.02 USD 212,811 ii:g}:ogge Pool 2.5% 189,374  0.02
USD 72,912 mg;gogge Pool 2% 61,842 0.01 USD 54,915 E?:;;gshfae Pool 2.5k 48,669  0.01
USD 250,070 E?;;;gogge Pool 2% 211,679  0.02 USD 629,231 '3'13}20!?6 Pool 2.5k 563,106  0.06
USD 272,621 Ei‘:;;gs“fae Pool 2% 228,085 0.02 USD 136,729 ?}122;:0!?6 Pool 2.5% 121,681 0.01
USD 214,871 Eé/’g;;gshfae Pool 2% 179,142 0.02 USD 422,788 iizzzogie Pool 2.5% 378,362  0.04
USD 164,745 Eig;;gshfae Pool 2% 139,436 0.01 USD 484,977 Ei;;;&gae Pool 2.5% 432,319 0.05
USD 89,785 E?g;;ggae Pool 2% 76,139 0.01 USD 844,745 3;;;852% Pool 2.5% 745,562 0.08
USD 124,301 Eiz;;gshfae Pool 2% 105,120  0.01 USD 119,191 ii;;;gsgae Pool 2.5% 106,024  0.01
USD 139,762 E?Z;;S;fae Pool 2% 118,506  0.01 USD 86,204 iig%gsgae Pool 2.5% 76,650  0.01
USD 41,897 Ei;;;gshfae Pool 2% 35,535 0.00 USD 309,677 Eg%gsg"“e Pool 2.5% 274,897 0.03
USD 288,647 32:;;0!61‘9 Pool 2% 244,167  0.03 USD 367,843 E?;;;gsgae Pool 2.5% 325,856  0.03
USD 90,361 Eiﬁ;gogie Pool 2% 76,622 0.01 USD 56,199 ij‘;%gsg"‘e Pool 2.5% 50,241 0.01
USD 261,391 Ei;;;gogie Pool 2% 217,778 0.02 USD 14,628 E‘}‘g%gzgae Pool 3% 14,427 0.00
USD 57,909 E?Z:}gogie Pool 2% 48,216  0.01 USD 73,393 E?;;;gzgae Pool % 72,383 0.01
USD 103,912 32220!?6 Pool 2% 87,874  0.01 USD 82,430 ii;g}:og;e Pool 3k 81,407 0.01
USD 40,567 E?Q;gogie Pool 2% 34,650 0.00 USD 45,454 ij‘;;;g%ae Pool 3t 44,712 0.00
USD 69,891 E?Z;Zogie Pool 2% 58,161  0.01 USD 19,151 iig%gsgae Pool 3% 18,897  0.00

56/122



EDINETOOOO
OO000oO00ooo0oo0onoOo(E3L398)

Doooo0ooooooo
2026 28

USD 850,288 Eig;;g 435‘6 Pool 3k 790,572 0.08 USD 25,871 Eig;ggsgae Pool 5.5% 26,392 0.00
USD 318,234 Eig%gsg” Pool 3% 203,279  0.03 USD 107,365 Eig%gsgae Pool 5.5% 109,825  0.01
USD 313,079 E‘}“l‘;;gogél‘e Pool % 287,818  0.03 USD 231,889 53225852% Pool 5.5% 236,583  0.03
USD 132,735 E?Z;;gogie Pool 3% 121,935  0.01 USD 473,982 E;;;gsgae Pool 5.5% 487,503  0.05
USD 536,410 Ej‘g;;gsgae Pool 3k 492,437 0.05 USD 189,713 Eig;ggsgae Pool 5.5% 104,250  0.02
USD 46,435 E?Z;;gsgae Pool % 42,693 0.00 USD 379,194 Ei‘g%&!ae Pool 5.5% 388,001  0.04
USD 74,221 Ei‘g%gsgae Pool % 67,802 0.01 USD 114,310 i‘}‘g%gsgae Pool 5.5% 116,778  0.01
USD 110,415 E?Zg;gogge Pool 3.5% 109,909  0.01 USD 119,474 ii;gzog‘;‘e Pool 5.5% 123,147 0.01

USD 3,255 E‘}‘Egogge Pool 3.5% 3,233 0.00 USD 195,570 Eig;ggsxae Pool 5.5% 200,049 0.02
USD 227,893 E‘}‘;gjgoﬂ;‘e Pool 3.5k 217,551 0.02 USD 261,486 Ei‘g%g ﬂae Pool 6% 276,373 0.03
USD 138,750 Ei‘;%g 4gae Pool 3.5k 132,734 0.01 USD 73,437 iigg}gogge Pool 6% 75,990  0.01
USD 103,031 Eig%g 42“ Pool 3.5k 98,727  0.01 USD 51,829 EZZZO!‘;‘E Pool 6% 53,631  0.01

USD 9,974 E‘}‘g;;g?gae Pool 4% 9,981  0.00 USD 83,473 Eizg;gogze Pool 6% 86,375  0.01
USD 22,195 EE/‘ZSZOZZQ Pool 4% 22,340 0.00 USD 174,774 Ei;%gs!"‘e Pool 6% 180,852  0.02
USD 87,913 m%g gae Pool 4% 87,248  0.01 USD 19,751 Eig%gsgae Pool 6% 20,395 0.00
USD 101,996 Eig%g 4Zae Pool 4% 100,676  0.01 USD 148,079 Eig;;&xae Pool 6% 152,678  0.02
USD 107,657 E‘}‘g;;gsgae Pool 4% 106,422 0.01 USD 56,630 Eig;ggsgae Pool 6% 58,357  0.01
USD 26,897 Eé/’g;;gsgae Pool 4% 26,412 0.00 USD 424,131 E?g;;gsgae Pool 6.5% 440,999 0.05
USD 147,743 Eig;;gsgae Pool 4% 145,681  0.02 USD 690,433 Eig;ggsxae Pool 6.5% 717,700 0.08
USD 75,923 Eig%g 42‘3‘6 Pool 4.5k 76,968  0.01 USD 1,219,272 Zagz;z !325%3 1,223,921  0.13
USD 23,646 32;;8 42"’6 Pool 4.5k 23,971 0.00 USD 467,662 Zagrl‘;;‘o g:ﬁﬁgg;is 470,773 0.05
USD 62,102 Ej‘g%g 4Zae Pool 4.5k 62,803  0.01 USD 1,066,578 Zagrl‘;:; g:ﬁ;gg;ig 1,073,481 0.11
USD 40,839 Eig%g 4gae Pool 4.5k 41,006 0.00 USD 1,118,547 Zagz;;z !gi;gg;is 1,125,990  0.12
USD 739,925 328}30!26 Pool 5k 761,056  0.08 USD 455,274 Zagg;;‘o ggigsggégs 458,782 0.05
USD 95,340 Eig;;gsgae Pool 5% 97,609  0.01 USD 333,194 Zagg;; gz%sggéis 335,771 0.04
USD 52,209 E‘}Qiggsg“ POO: o 53,246 0.01 USD 1,674,197 Zagz;z !gi;gg;gs 1,688,797 0.18

Fannie Mae Pool 5.5% F

UsD 3,217 giﬁﬁae e 3,314 0.00 USD 2,112,227 Eagg;;‘o %g%zggégz 2,134,709  0.23
U0 253,865 were 265,172 0.03 USD 306,839 iagg;;; ;:?3 s 300,953  0.03
USD 178,742 ;gﬁﬁﬁae N 186,789 0.02 USD 332,412 5?32%; 222 2050 336,269  0.04
USD 32,937 ) /n /o053 33,753 0.00 USD 180, 625 gagz;f/'; !22552;28 182,678  0.02
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Fannie Mae REMICS Freddie Mac Pool 2%
USD2,423,347 ot e 2,450,675 0.26 USD73,882 ) oo 62,653  0.01
Fannie Mae REMICS Freddie Mac Pool 2%
USD 227,149 192,619  0.02
USD272,096 (o oo moocs 275,274 0.03 1/4/2051
Fannie Mae REMICS Freddie Mac Pool 2%
USD 134,590 114,068 0.01
USD473,38L [ (oo oo ooc 478,965 0.05 1/5/2051
Fannie Mae REMICS Freddie Mac Pool 2%
USD 38,739 32,729 0.00
USD 226,041 " (ou o e 229,870  0.02 1/9/2051
i _ y Freddie Mac Pool 2%
USD 200,976 zg;g;gogge Aces 3.56% 200,332 0.02 USD 183,999 /0, 155,027  0.02
P - 1 0
FBR Securitization USD 38,556 Freddie Mac Pool 2% 32,114 0.00
USD 438,338 Trust 4.493% 437,197 0.05 1/10/2051
25/11/2035 Freddie Mac Pool 2%
USD 516,141 432,654  0.05
Fertitta Entertainment 1/10/2051
LLC / Fertitta Freddie Mac Pool 2%
USD 60,786 51,380 0.01
USD 197,000 ¢\t ertainment Finance 184,987 0.0 1/12/2051
i 0)
Co Inc 6.75% 15/1/2030 USD 129,074 ';;ig%gshfac Pool 2% 109,050  0.01
Usp40,000 'FEh Third Bancorp 40,199  0.00 Freddie Mac Pool 2%
5.141% 29/1/2037 USD 158,588 134,195 0.01
UsD 225,000 10orida Pover & Light 146,022 0.02 /A0St
, 2_875% 4/12/2051 s . USD 24,860 Freddie Mac Pool 2% 21,135 0.00
UsD8gg,000 | lorida Pover & Light 925,824  0.10 i/lsé?osﬁ Pool 2%
" Co 5.7% 15/3/2055 ’ : USD 383,887 1;'; /2(';2 ac rool b 324,806  0.03
USD 319,000 MC COrp 8.45% 213,480  0.02 Freddie Mac Pool 2%
’ 1/11/2055 ’ . USD 274,026 ' codle Mac ool <h 232,171 0.02
Focus Financial 1/1/2952 .
USD 100,000 Partners LLC 6.75% 99,205 0.01 USD 204,308 ' reddie Mac Pool 2% 173,043 0.02
15/9/2031 v 125952 -
Ford Credit Floorplan USD 70,986 i;; /ZSEZM“ Pool 2% 59,578 0.0l
Usb 2,200,000 Master Owner Trust A 2,216,689 0.23 Freddie Mac Pool 2.5%
4.06% 15/11/2030 USD 51,084 1;3 /2(';0 ac rool 2.9 45,137  0.00
USD 123,002 | reddie Hac Gold Pool 121,303 0.01 Freddie Mac Pool 2.5
’ 2.5% 1/12/2027 ’ : USD 436,863 )00 -7 387,837  0.04
UsD 745,004 | reddie Wac Gold Pool 741,775  0.08 Freddie Mac Pool 2.5
’ 4% 1/8/2044 g : USD 256,182 )0 oo -t 228,655  0.02
Usp 370,878 | reddie Wac Gold Pool 368,368 0.04 Freddie Mac Pool 2.5%
g 4% 1/2/2045 , : USD 389,769 7 0 : 345,175  0.04
USD 220,656 ' eddie Mac Gold Pool 219,350  0.02 Freddie Mac Pool 2.5%
’ 4% 1/6/2045 ’ ) usDh 250,088 1/11/2051 : 222,609  0.02
Freddie Mac Gold Pool - ,
USD 111,946 " ") /o /n030 112,919 0.01 USD 184,508 l;;ig%gshfac Pool 2.5% 163,133 0.02
Freddie Mac Gold Pool - 0
USDS1,361 " ooy /0 0040 51,911 0.01 USD 541,032 i;ggg('):ow'ac Pool 3% 499,698  0.05
Freddie Mac Gold Pool -
Freddie Mac Pool 3%
USD 32,589 o 11072036 33,531 0.00 USD 111,951 o nies 103,009  0.01
Freddie Mac Gold Pool Ereddie Mac Pool 3%
UsD 284 o o1 /e/0032 298 0.00 USD 270,719 /o oocs 252,342 0.03
Freddie Mac Pool 1.5% F g
USD 75,154 oo 60,033  0.01 USD 71,013 Ssgg(‘)glmc Pool 3% 65.494  0.01
Freddie Mac Pool 1.5% Freddie Mac Pool 3%
USD 190,931 1/10/2050 151,682  0.02 USD 90,585 1/10/2051 83,033 0.01
Freddie Mac Pool 1.5% Ereddie Mac Pool 3%
USD 999,438 1/11/2051 795,414 0.08 USD 52,415 1/2/2052 48,373 0.01
Freddie Mac Pool 2% E i Y
USD 69.519 . reddie Mac Pool 3%
B9 09036 64,925 0.01 USD 521,317 /o 1mocs 478,377 0.05
Freddie Mac Pool 2% Freddie Mac Pool 3.5%
USD 439,875 1/1/2037 410,147  0.04 USD 47,497 1/1/2034 46,955 0.01
Freddie Mac Pool 2% Freddie Mac Pool 3.5%
USD 101,930, /o o040 90,079 0.01 USD 1,689,245 0 ie 1,629,440  0.17
Freddie Mac Pool 2%
USD47,208 oo 40,039  0.00

58/122



EDINETOOOO
OO000oO00ooo0oo0onoOo(E3L398)

Oooooooooooog
2026 28
. : .
USD 137,334 E;f%’éigmc Pool 3.5% 131,507  0.01 USD 440,763 erggo;oezgig /ZE!;CS 443,938 0.05
Freddie Mac Pool 4% Freddie Mac REMICS
USD 408,804 408,319 0.04 , )
1/1/2045 USD 213,521 267w 25/10/2054 214,441 0.02
- . !
- . !
USD 119,211 E;g%‘(')gowlac Pool 4% 117,914  0.01 USD 399,179 ergg;ezgiilsggéis 402,025 0.04
- {]
Freddie Mac Pool 4.5% F
USD 268,012 /004 269,477 0.03 USD 1,734,314 ngig;ezgizosggégs 1,747,535  0.18
Freddie Mac Pool 4.5% Ereddie Mac REMICS
USD 318,449 316,509  0.03
1/7/2052 USD 897,410\ oo o5 7679054 906,149  0.10
Freddie Mac Pool 4.5% Freddie Mac REMICS
USD 1,045 1,039  0.00 reddie Mac
/8 25052 | USD 406,670 ' et e oo 411,189  0.04
Freddie Mac Pool 4.5% F
USD 400,691 e 398,845  0.04 USD 3,579,397 ngggéezgiizsggéis 3,621,651  0.38
Freddie Mac Pool 5% . F
USD 288,743 293,190 0.03 Freddie Mac REMICS
;/735953,\/1 ot o USD 292,398 5 017% 25/10/2054 295,586 0.03
redare mac Poo h =
USD 1,686,438 1,702,163 0.18 Freddie Mac REMICS
é/léggog,; e USD8,047,602 o oou’ o 8,141,017 0.86
reaare mac rPoo .oh -
USD 107,005 109,200  0.01 Freddie Mac REMICS
gggi?iSMac . USD253,992 o o1 ou o oo 257,124  0.03
-ON -
USD 140,846 /7 2053 143,955 0.02 USD 579,670 Ergig:/oezgé/‘; /EEZQCS 587,059  0.06
Freddie Mac Pool 5.5% B
USD 172,101 o ooes 175,707 0.02 USD 275,937 Ergi%ezgj‘g /;ggécs 279,196  0.03
Usp4g,200 reddie Wac Pool 5.5% 49,008 0.01 Freddie ac REMICS
: 1/11/2053 ’ : USD 228,501 ' ooet oo oo 230,718  0.02
uspog,751 | reddie Wac Pool 5.5% 100,681  0.01 Freddie lac REMICS
’ 1/3/2054 : : USD2BL,563 o oo oerroo0sa 234,667  0.02
usp 87,752 reddie Mac Pool 5.5% 826,736  0.09 F.reddioe Mac REMICS
’ 1/1/2055 ’ : USD 234,714 237,448  0.03
: ) 5.067% 25/2/2055
Usp 18,527 | reddie Wac Pool 6% 19,171 0.00 Freddie Mac REMICS
: 1/4/2053 ’ : USD 1,477,892 5”;170;0625?; 2055 1,496,008 0.16
Freddie Mac Pool 6% s
USD 219,572 226,382 0.02 Freddie Mac REMICS
1/11/2053 USD 398,049 403,292 0.04
N ; 5.167% 25/12/2054
Freddie Mac Pool 6%
USD 759,419 792,239  0.08 Freddie Mac REMICS
1/12/2053 UsD 2,221,719 . 2,253,951 0.24
USD 86.045 Freddie Mac Pool 6% 88.676 0.0l 5'167@ 25/2/2085
T 1/2/2054 ’ : USD 320,907 | Teddie Wac REMICS 325,240 0.03
; ; 5.167% 25/6/2055
USD 51902 Freddie Mac Pool 6% 53 346 0.01 "
T 1472054 ' UsD318,173 ' oddte Mac REWICS 323,012 0.03
Freddie Mac Pool 6% 5.267% 25/2/2055
UsD54,923 000" 56,586  0.01 Freddie llac Strips
0 USD 797,509 805,245  0.09
UsD 92,505 | reddie Wac Pool 6% 95,421 0.01 4.867h 25/5/2054
’ 1/5/2054 ’ . Freedom Mortgage
Freddie Mac Pool 6% USD 151,000 Holdings LLC 6.875% 145,973  0.02
USD 48,520 50,017 0.0l
’ 1/6/2054 ’ 1/5/2031
Freddie Mac Pool 6% Freedom Mortgage
USD 99,348 /6 /o054 102,533 0.01 USD 100,000 Holdings LLC 8.375% 101,166  0.01
Freddie Mac Pool 6% 1/4/2032
USD67,120 o0t 69,343  0.01 Freedon Hortgage
Freddie Mac Pool 6% USD 80,000 Holdings LLC 9.125% 83,056  0.01
USD65,733 oo 67,900 0.01 15/5/2031
Freddie Mac Pool 6% FREMF 2018-K72
UsD 66,502 1/4/2055 68,715 0.01 USD 1,265,000 Mortgage Trust 3.996% 1,255,168 0.13
: , 25/12/2050
USD 142,145 E?E%B&Mﬁc Pool 6% 146,832 0.02 Crontier
i USD 100,000 Communications 5% 100,172 0.01
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Frontier Ginnie Mae Il Pool 4%
USD 545,467 535,757 0.06
USD 164,000 Communications 6.75% 164,679 0.02 20/6/2047
1/5/2029 Ginnie Mae 11 Pool 4%
USD 478,976 465,149 0.05
FS Rialto 2024-FL9 20/12/2052
USD 1,475,000 Issuer LLC 5.297% 1,476,088 0.16 Ginnie Mae Il Pool
19/10/2039 USD 457,276 4.5% 20/5/2041 464,134 0.05
FS Rialto 2025-FL10 Ginnie Mae 11 Pool
USD 1,325,000 Issuer LLC 5.051% 1,322,608 0.14 USD 32,347 4.5% 20/9/2048 32,378 0.00
19/8/2042 Ginnie Mae Il Pool
FTAl Aviation USD 13,297 4.5% 20/4/2050 13,359 0.00
USD 100,000 Investors LLC 5.875% 101,460 0.01 Ginnie Mae 11 Pool 5%
’ ’ 187,664 .02
15/4/2033 USD 183,456 20/7/2040 87,66 0.0
FTAI Aviation Global Atlantic Fin
USD 108,000 Investors LLC 7.875% 114,302 0.01 USD 33,000 7.95% 15/10/2054 31,613 0.00
1/12/2030 Global Atlantic Fin Co
USD 16,000 Gap 3.875% 1/10/2031 14,897 0.00 USD 19,000 7.95% 15/10/2054 18,201 0.00
GE Vernova Inc 4.875% Global Medical
USD 80,000 80,988 0.01
4/2/2036 USD 85,000 Response Inc 7.375% 88,866  0.01
Gen Digit 6.75% 1/10/2032
USD 100,000 30/09/27 6.75% 100,925 0.01 Go Daddy Operating /
30/9/2027 USD 100,000 GD Finance 5.25% 99,593 0.01
USD 42,000 Gen Digital Inc 6.25% 41,910  0.00 1/12/2027
1/4/2033 Goldman Sachs 3.102%
B UsD 1,606,000 1,490,660 0.16
General Electric 24/2/2033
EUR 313,000 321,507 0.03
2.125% 17/5/2037 Goldman Sachs 3.125%
B R GBP 193,000 250,210 0.03
Gilead Sciences 2.8% 25/7/2029
USD 235,000 151,169  0.02
1/10/2050 Goldman Sachs Group
_ _ EUR 790,000 936,963 0.10
Gilead Sciences 5.55% Inc 3.509% 17/8/2033
USD 949,000 953,635 0.10
15/10/2053 USD 327000 Goldman Sachs Group 328.940  0.03
Usp3gs Cinnie Mae I Pool 6.5% 397 0.00 2% Inc 4.516% 21/1/2032 ‘ '
157472031 - UsD 109,000 C0tdman Sachs Group 109,708 0.01
Ginnie Mae 1 Pool 6.5% ’ Inc 5.065% 21/1/2037 ’ )
USD 1,724 1,786  0.00
15/1/2031 usp 581,000 Cotdman Sachs Group 607,317  0.06
Ginnie Mae 11 Pool 2% ’ Inc 5.536% 28/1/2036 ’ )
USD 829,078 703,589  0.07 N
20/8/2050 GoodLeap Sustainable
Ginnie Mae 11 Pool 2% Home Solutions Trust
USD 104,872 88,968 0.01
SD 104, 20/11/2050 , USD 130,183 L o) o apy 107,109  0.01
UsD 305,855 o nnie tiae 11 Pool 270,066 0.03 20/10/2048
2.5% 20/4/2051 ) Goodyear Tire & Rubber 0.0
Ginnie Mae 11 Pool USD 62,000 5.625% 30/4/2033 59,127 -01
USD 410,222 . 362,201 0.04 -
2.5% 20/10/2051 Goodyear Tire & Rubber
Y. USD 100,000 95,640 0.01
Ginnie Mae 11 Pool Co 5.25% 15/7/2031
USD 286,245 . 252,736  0.03 -
2.5% 20/12/2051 Government National
Ginnie Mae 11 Pool USD 358,043 Mortgage Associati 359,768  0.04
202 02 , gage Association , ;
USD 228,985 2 5% 20/7/2052 02,356 0.0 4.662% 20/3/2054
USD 73,361 Ginnie Mae 11 Pool 3% 67,476  0.01 Government National
20/4/2050 USD 611,577 Mortgage Association 615,935  0.07
Uspoz,787 Cinnie Wae 11 Pool 3 85,471  0.01 4.812% 20/6/2054
20/5/2050 Government National
USD 429,697 Ginnie Mae 11 Pool 3% 394,671 0.04 USD 260,650 Mortgage Association 263,348 0.03
20/6/2051 | 4.912% 20/1/2055
usp 135,500 Cinnie Mae 11 Pool 3% 124,423 0.01 Graphic Packaging
é(_)/1g/2351 1 oot 3 USD 206,000 International LLC 195,154  0.02
UsD 84,178 nnte Vae 1T Fool 5% 77,204 0.01 3.75% 1/2/2030
20/1/2052 Gray Media Inc 9.625%
Ginnie Mae 11 Pool USD 261,000 271,226  0.03
USD 772,714 o oy o 071172046 742,400 0.08 15/7/2032
Gj5“_ v 11 Pool Great Lakes Water
innie Mae 00 H
USD 1,453,208 "' e ooes 1,378,934 0.15 USD 215,000 Authority Water Supply 226,780  0.02

System Revenue 5.25%
1/7/2053
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Great Lakes Water Hilton Grand Vacations
Authority Water Supply Borrower Escrow /
USD 95,000 System Revenue 5.25% 100,670 0.01 USD 66,000 Hilton Grand Vacations 62,153 0.01
1/7/2055 Borrower Esc 4.875%
Greystone CRE Notes 1/7/2031
USD 780,000 2025 HC-4 LLC 5.444% 784,224  0.08 Hilton Grand Vacations
15/10/2042 Borrower Escrow /
Group 1 Automotive Inc USD 82,000 Hilton Grand Vacations 80,073 0.01
USD 100,000 6.375% 15/1/2030 102,539 0.01 Borrower Esc 5%
GS Finance Corp 0% 1/6/2029
USD 2,340,000 15/1/2031 2,294,251 0.24 HLF Financing Sarl LLC
GS Mortgage Trust / Herbalife
USD 1,162,000 2016-GS2 3.759% 1,154,807 0.12 USD 200,000 International Inc 192,416 0.02
10/5/2049 4.875% 1/6/2029
GS Mortgage-Backed Hologic Inc 4.625%
USD 436,522 Securities Trust 2025- 437,816  0.05 USD 100,000 1/2/2028 99,970 0.01
NQM4 5.006% 25/10/2065 Home Depot 5.4%
GSMPS Mortgage Loan USD 924,000 25/6/2064 902,371 0.10
USD 539,626 Trust 2005-RP1 4.237% 469,102  0.05 Home Depot Inc 4.65%
95/1/2035 USD 688,000 15/9/2035 688,705 0.07
GSMPS Mortgage Loan Home Depot Inc 5.875%
D 429, ,64 -
USD 373,836 Trust 2005-RP3 4.354% 325,276 0.03 USD 429,000 16/12/2036 469,648 0.05
25/9/2035 Howard Hughes Corp
USD 100,000 s .
GSR Mortgage Loan 6.125% 1/3/2034 99,905 0.01
USD 5,513 Trust 2005-AR2 4.275% 4,865 0.00 HSI Asset
25/4/2035 Securitization Trust
HA Sustainable USD 1,682,542 2007-NC1 4.068% 1,005,677 0.12
USD 40,000 Infrastructure Capital 39,799 0.00 25/4/2037
Inc 6% 15/3/2036 HUB International
Hays Consolidated USD 221,000 7.25% 15/6/2030 228,178 0.02
0
USD 140,000 Ir_ldep?ndent School 150,663 0.02 USD 227,000 Humana 5.75% 15/4{2054 211,862 0.02
District 5.25% USD 100.000 Huntsman International 96.682 0.01
15/2/2050 ’ LLC 4.5% 1/5/2029 ’ :
USD 583,000 HCA Inc 6.1% 1/4/2064 582,687 0.06 Hutto Independent
USD 1,030,000 HCA Inc 6.2% 1/3/2055 1,056,444 0.11 USD 180,000 School District 5% 191,537  0.02
i 0)
USD 159,000 Herc Holdings Inc 7% 167,113 0.02 %/8/2050 o
15/6/2030 iHeartCommunications
. USD 100,000 79,605 0.01
Herc Holdings Inc Inc 7.75% 15/8/2030
USD 68,000 71,865 0.01 . L
7.25% 15/6/2033 USD 103000 iHeartCommunications 01.708  0.01
Hewlett Packard ’ Inc 9.125% 1/5/2029 ’ .
USD 167,000 Enterprise Co 4.4% 167,169  0.02 Imola Merger 4.75%
15/10/2030 USD 134,000 15/5/2029 131,717  0.01
Hikma Finance USA LLC INCREF 2025-FL1 LLC
USD 400,000 51254 8/7/2030% 405,481 0.04 usD 1,190,000 5.394% 19/10/2042 1,188,612  0.13
Hillsborough County IndyMac INDX Mortgage
USD 85,000 Aviation Authority 91,001 0.01 USD 492,618 Loan Trust 2006-AR15 496,394  0.05
5.5% 1/10/2049 4.028% 25/7/2036
Hillsborough County USD 103,000 Intel 5.2% 10/2/2033 106,110 0.01
Industrial Development Intel Corp 3.734%
70,000 _ . .
usp 170, Authority 5.25% 181,073  0.02 USD 306,000 8/12/2047 221,754 0.02
15/11/2049 Intel Corp 5.625%
Hilton Domestic USD 101,000 10/2/2043 99,156 0.01
USD 24,000 Operating 5.875% 24,593 0.00 International Business
1/4/2029 USD 128,000 Machines Corp 5.6% 133,863 0.01
Hilton Domestic 30/11/2039
USD 202,000 Operating Co Inc 207,888 0.02 International Business
5.875% 15/3/2033 USD 100,000 Machines Corp 5.8% 100,206 0.01
Hilton Domestic 3/2/2056
USD 28,000 Operating Co Inc 28,957 0.00 USD 200,000 ION Platform Finance US 164,443 0.02

6.125% 1/4/2032

Inc 7.875% 30/9/2032
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10N Platform Finance USD 210,000 KLA 5% 15/3/2049 197,416 0.02
USD 123,000 US, Inc., 144A 9% 114,707 0.01 KLA Corp 4.95%
’ ’ ’ ’ D 333,716  0.04
1/8/2029 USD 360,000 15/7/2052 ’
1P 2025- 1P Mortgage Kohl*"s Corp 5.125%
. Usb 124,000 105,220 0.01
USD 1,421,000 Trust 5.25Y% 10/6/2042 1,456,942 0.15 1/5/2031
USD 200,000 I1QVIA 5% 15/_10/2026 200,154  0.02 EUR 200,000 Kronos International 208,941  0.02
USD 108,000 ! FON Mountain 5. 25% 107,516  0.01 9-5% 15/3/2029
’ 15/7/2030 ’ : Ladder Capital Finance
I'ron Mountain 5.625% Holdings LLLP / Ladder
UsD 100,000 15/7/2032 99,892 0.01 usb 100,000 Capital Finance Corp 99,243  0.01
I'ron Mountain Inc 4.75% 4._75% 15/6/2029
EUR 227,000 15/1/2034 266,398 0.03 Ladder Capital Finance
Iron Mountain Inc 5.25% USD 126,000 LLLP / Ladder Capital 125,318 0.01
usb 100,000 100,124 0.01 ’ _ ’
15/3/2028 Finance 4.25% 1/2/2027
I'ron Mountain Inc 6.25% Lamar Media Corp
USD 48,000 48,988 0.01 .
15/1/2033 USD90.000 75 15/1/2029 89,978 0.01
IX1S Real Estate Lamar Media Corp
USD 4,601,682 Capital Trust 2006-HE2 1,246,424  0.13 USD 100,000 = ey /1172033 100,275  0.01
4.308% 25/8/2036 Lamb Weston 4.125%
Jane Street Group / JSG USD 100,000 31/1/2030 96,988  0.01
USD 101,000 Finance Inc 6.125% 101,388 0.01 LCM Investments 11
1/11/2032 USD 100,000 “g75y 17572029 98,791 0.01
Jane Street Group / JSG LCM Investments 11
USD 153,000 Finance Inc 7.125% 158,061  0.02 USD 73,000 g ey 17872031 76,791 0.01
30/4/2031 Level 3 Financing Inc
Jefferies Finance LLC / USD 200,000 6.875% 30/6/2033 207,927 0.02
USD 200,000 JFIN Co-Issuer Corp 5% 190,889  0.02 Level 3 Financing Inc
15/8/2028 UsD 100,000 8.5% 15/1/2036 104,359 0.01
JetBlue Airways Corp / LGl Homes Inc 7%
USD 153,000 JetBlue Loyalty LP 156,611  0.02 USD 139,000 /11 /0030* 136,594 0.01
9.875% 20/9/2031 LifePoint Health 11%
Johnson & Johnson 1.65% USD 104,000 15/10/2030 113,101 0.01
EUR 521,000 541,891 0.06 _ -
20/5/2035 USD 91000 LifePoint Health Inc 97.232  0.01
Johnson County Unified ’ 9.875% 15/8/2030 ’ )
School District No 231 Lithia Motors Inc
usb 115,000 123,626  0.01
Gardner - Edgerton usb 100,000 4.625% 15/12/2027 100,171  0.01
5.25% 1/10/2050 Lithia Motors Inc 5.5%
JP Morgan Mortgage usD 184,000 1/10/2030 185,134  0.02
USD 437,906 Trust 2017-2 3.654% 415,214 0.04 Live Nation
25/5/2047 USD 137,000 Entertainment 4.75% 137,081  0.01
JPMorgan Chase 2.525% 15/10/2027
usb 1,925,000 1,409,475 0.15
19/11/2041 LoanCore 2025 2025-
JPMorgan Chase & Co USD 1,070,000 CRES Issuer LLC 5.045% 1,072,019  0.11
USD 62,000 4.347% 22/1/2032 62,298 0.0 17/8/2042
JPMorgan Chase & Co LoanCore 2025-CRE9
USD 43,000 43,201 0.00
4.898% 22/1/2037 USD 1,265,000 Issuer LLC 5.114% 1,266,128 0.13
UsD 1,363,000 rMorgan Chase & Co 1,440,493  0.15 18/8/2042
5.572% 22/4/2036 UsD 85000 ond Island Power 90,414  0.01
K Hovnanian Enterprises ’ Authority 5% 1/9/2049 ’ i
usDb 100,000 102,960 0.01 _
Inc 8% 1/4/2031 Usp 137,000 !1AdISON 1AQLLC 41256 05 584 0.02
KeHE Distributors LLC / ’ 30/6/2028 ’ ’
KeHE Finance Corp / Magnera Corp 7.25%
USD 79,000 Nextlave Distribution 82,984 0.01 usb 77,000 15/11/2031 75,556  0.01
Inc 9% 15/2/2029 Mansfield Independent
KeyCorp 5.305% USD 175,000 School District 5.25% 186,957  0.02
USD 29,000 28/1/2037 29,246 0.00 15/2/2055
KFC Holding Co/Pizza Maricopa County
USD 67,000 Hut Holdings LLC/Taco 67.126  0.01 USD 3,060,000 Industrial Development 3,302,287  0.35

Bell of America LLC
4.75% 1/6/2027

Authority 7.375%
1/10/2029
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Marriott International Morgan Stanley 3.749%
USD 50,000 .
Inc 4.5% 1/5/2033 49,907 0.01 EUR 100,000 7/11/2036 117,427 0.01
Marriott International Morgan Stanley 4.656%
D74
USD 74,000 Inc 5.1% 1/5/2038 73,395 0.01 EUR 635,000 2/3/2029 777,379  0.08
Marriott Ownership Morgan Stanley 5.25%
USD 88,000 Resorts Inc 6.5% 85,574  0.01 USDL,574,000 1 /79034 1,629,092 0.17
1/10/2033 Morgan Stanley 5.664%
D 674
Mastr Asset Backed USD 674,000 17/4/2036 112,317 0.08
USD 772,162 Trust 2004-0PT2 4.488% 711,113  0.08 Morgan Stanley Bank of
25/9/2034 AmericaMerrill Lynch
USD 555,000 .
Mastr Asset Backed Trust 2016-C32 3.994% 553,351 0.08
USD 312,324 Trust 2005-WF1 5.513% 314,383 0.03 15/12/2049
25/6/2035 Morgan Stanley Capital
Match Group Holdings 11 USD 1,000,000 1 2017-HR2 3.89% 984,445 0.10
USD 100,000 LLC 6.125% 15/9/2033 99,787 0.01 15/12/2050
Mauser Packaging Morgan Stanley Capital
USD 266,000 Solutions Holding Co 263,192 0.03 USD 1,449,748 1 Trust 2018-H3 4.62% 1,395,244 0.15
9.25% 15/4/2030 15/7/2051
McGraw-Hi Il Education Morgan Stanley Capital
USD120,000 |7 3754 1/0/2031 122,587 0.01 USD 289,971 1 Trust 2018-L1 4.727% 276,979 0.03
Medline Borrower 3.875% 15/10/2051
USD 56,000 1/4/2029 55,115 0.01 Morgan Stanley Capital
Medline Borrower 5.25% USD 634,000 I Trust 2018-MP 4.276% 593,976 0.06
USD 124,000 1/10/2029 124,091 0.01 11/7/2040
Medline Morgan Stanley
USD 186,000 Borrower/Medline Co- 192,033  0.02 Residential Mortgage
’ USD 692,362 703,999 .
Issuer 6.25% 1/4/2029 Loan Trust 2025-HX1 0.07
Merck & Co Inc 4.95% 5.96% 25/3/2070
USD 191,000 15/9/2035 195,608 0.02 Mosaic Solar Loan
Mesa County Val ley USD 80,415 Trust 2020-1 3.1% 69,953 0.01
School District No 51 20/4/2046
D 14 _
USD 140,000 Grand Junction 5.25% 191,353 0.02 Mosaic Solar Loan
1/12/2049 USD 209,131 Trust 2020-2 1.44% 178,819 0.02
Mesquite Independent 20/8/2046
USD 220,000 School District 5.25% 236,729  0.02 Mosaic Solar Loan
15/8/2052 USD 129,827 Trust 2020-2 2.21% 106,493 0.01
Meta Platforms 5.75% 20/8/2046
usb 1,070,000 15/5/2063 1,037,607 0.11 Mosaic Solar Loan
MF1 2022-FL10 6.302% USD 168,008 Trust 2022-2 4.38% 157,406  0.02
USD 205,445 17072087 206,069 0.02 21/1/2053
- 0) i
USD 1,280,000 MF1 2024-FL14 5.397% 1.283.828  0.14 MPT OperaFlng
19/3/2039 ’ ’ Partnership / MPT
EUR 135,000 __ 156,047  0.02
USD 1.507.115 MFA 2025-NQM2 Trust 1.526.794  0.16 Finance 0.993%
’ ’ 5.675% 27/5/2070 ’ ’ ) 15/10/2026
Michigan State Building MPT Operating
USD 85,000 - 90,336 0.01 -
y s
/’\-;Lile(iJ;‘;ysiﬁtleS/lO/Zoso EUR 292,000 ixz:igsgggpf%/ MPT 364,201 0.04
USD 135,000 University 5% 15/2/2055 142,046 0.01 15/2/2032
EUR 178,000 MKS Inc 4.25% 15/2/2034 210,432 0.02 Navient Private
Molina Healthcare Inc Education Refi Loan
usb ,72 .
USD 61,000 "o te 11 9030 55,639  0.01 305,723 Trust 2020-C 5.374% 308,745  0.03
Molina Healthcare Inc 15/11/2068
usD 135,000 119,202 0.01
’ ’ NCR Atl 5%
;.875% éi/5{20312 e USD 155,000 15 . /282305 9.k 166,194  0.02
EUR 346,000 orJan >"anmiey 2-875% 405,816  0.04 R Vovi )
211472027 USD 145,000 R VOYIX 5.125% 142,209 0.02
Morgan Stanley 2.943% 15/4/2029 ’ .
USD 275,000 253,373  0.03 :
21/1/2033 ' UsD 237,000 ePEUNe Bidco US Inc 233,297  0.02
’ 9.5% 15/2/2033 ’ )
Neptune Bidco US, Inc.
US| ;
D 100,000 10.375% 15/5/2031 101,604 0.01
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New_Century Home USD 23,000 NRG Energy Inc 5.75% 23,143 0.00
Equity Loan Trust 15/7/2029
USD 185,442 . 184,822  0.02
Series 2005-B 4.508% USD 125. 000 NRG Energy Inc 5.75% 126.738  0.01
25/10/2035 ’ 15/1/2034 ’ :
New Jersey Health Care NRG Energy Inc 6.25%
US| .
USD 140,000 Facilities Financing 104,721  0.01 D 100,000 1/11/2034 103,643 0.01
Authority 3% 1/7/2051 Oklahoma Capitol
New Jersey USD 260,000 Improvement Authority 280,269 0.03
Transportation Trust 5.25% 1/7/2050
USD 260,000 Fund Authority 5.25% 276,971 0.03 Olympic Tower 2017-0T
15/6/2050 USD 1,010,000 Mortgage Trust 3.566% 970,553 0.10
New Jersey Turnpike 10/5/2039
USD 100,000 Authority 5.25% 107,476  0.01 Olympic Tower 2017-0T
1/1/2055 USD 690,000 Mortgage Trust 3.945% 650,063 0.07
New York City 10/5/2039
Transitional Finance Olympus Water US 7.25%
USD 200,000 204,94 .
USD 315,000 Authority 5.25% 338,240 0.04 15/6/2031 04,943  0.02
1/5/2048 Olympus Water US
New York State EUR 115,000 Holding Corp 6.125% 137,305 0.02
USD 255,000 Dormitory Authority 5% 266,226  0.03 15/2/2033
15/3/2053 OneMain Financial
New York State Thruway USD 150,000 Issuance Trust 2021-1 142,897 0.02
USD 210,000 Authority 5% 15/3/2049 221,760 0.02 2.22% 16/6/2036
Newcastle Mortgage OneMain Financial
USD 183,760 Trust 2007-1 4.018% 183,197  0.02 USD 170,000 Issuance Trust 2021-1 161,042 0.02
25/4/2037 2.47% 16/6/2036
Newell Brands 6.625% Open Text 4.125%
USD 100,000 1592009 101,690  0.01 USD 100,000 01/12/31 4.125% 87,579 0.01
USD 94,000 Newell Brands Ing 93,993 0.0l 1/12/2031
6.625% 15/5/2032 USD 47000 Oracle Corp 4.95% 47.133  0.00
Nexstar Media 5.625% ’ 4/2/2031 ’ :
USD 100,000 100,066  0.01
15/7/2027 USD 30.000 Oracle Corp 5.7% 30.087  0.00
NextEra Energy Capital ’ 4/2/2036 ’ :
EUR 1,700,000 Holdings Inc 4.75% 2,020,642 0.21 Oracle Corp 6%
PUe USD 1,348,000 ,192, .
26/2/2056 3/8/2055 1,192,049 0.13
NextEra Energy Capital Oracle Corp 6.7%
USD 46,000 44,854 .
USD 610,000 Holdings Inc 5.25% 569,593 0.06 4/2/2056 0-00
28/2/2053 Organon & Co / Organon
Nissan Motor EUR 200,000 Foreign Debt Co-lIssuer 232,258 0.03
USD 100,000 Acceptance Co LLC 100,380 0.01 2.875% 30/4/2028
6.125% 30/9/2030 Osaic Holdings Inc
Nissan Motor USD 73,000 6.75% 1/8/2032 73,738 0.01
USD 103,000 Acceptance Co LLC 107,046  0.01 Outfront Media Capital
7.05% 15/9/2028 USD 149,000 / Outfront Media 149,269  0.02
Norfolk Southern 4.45% Capital 5% 15/8/2027
USD 54,000 1/3/2033 54,341 0.01 Owens-Brockway Glass
North Texas Municipal USD 133,000 Container 7.25% 135,009 0.01
USD 85,000 Water District 5% 88,562 0.01 15/5/2031
1/6/2055 Pacific Gas and
Northwest Independent USD 170,000 Electric 6.75% 183,862  0.02
USD 175,000 School District 5.25% 187,091  0.02 15/1/2053
15/2/2055 Pacific Gas and
Novelis 3.875% USD 624,000 Electric Co 4.5% 553,211 0.06
USD 78,000 15/8/2031 71,703  0.01 1/7/2040
Novelis 4.75% Pacific Gas and
USD 99,000 30/1/2030 %173 0.01 USD 40,000 Electric Co 5.2% 40,123  0.00
NRG Energy 5.25% 1/5/2036
D 14
USD 146,000 15/6/2029 146,677 0.02 Pacific Gas and
NRG Energy Inc 3.375% USD 447,000 Electric Co 5.9% 436,068 0.05
USD 100,000 . ?
’ 15/2/2029 9,436 0.01 1/10/2054
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Pacific Gas and PRPM 2025-NQM2 Trust
USD 978,196 988,185 0.10
USD 40,000 Electric Co 6% 39,571  0.00 5.688% 25/4/2070
1/5/2056 Qnity Electronics Inc
USD 181000 Paramount Global 6.25% 154 281  0.02 USD 100,000 5.75% 15/8/2032 102,729 0.01
’ 28/2/2057 ’ . USD 184,000 QUALCOMM 6% 20/5/2053 194,115  0.02
iate / PK i i
banestic roperty / X 223,000 B e L 0.
USD 159,000 Finance C0—|[S)SUGI¥ 156,325 0.02 Ql;ikre()te Holdings Inc
4.875% 15/5/2029 USD 100,000 6.75% 1/3/2033 104,009 0.01
Park Intermediate QX0 Building Products
Holdings LLC / PK USD 104,000 Inc 6.75% 30/4/2032 107,636 0.01
USD 100,000 Domestic Property LLC / 103,578  0.01 Regency Centers LP 4.5%
PK Finance Co-lIssuer 7% USD 20,000 15/3/2033 19,998 0.00
1/2/2030 Renaissance Home Equity
PECO Energy 2.85% USD 54,144 Loan Trust 2005-3 5.64% 54,186 0.01
1 A .01
USD 204,000 15/9/2051 30,940 0.0 25/11/2035
PECO Energy Co 5.25% RHP Hotel Properties /
D 618,591  0.07 _
USD 650,000 15/9/2054 USD 100,000 RHP Finance 4.5% 98,656  0.01
PennyMac Financial 15/2/2029
USD 100,000 Services 5.75% 97,197 0.01 RHP Hotel Properties /
15/9/2031 USD 90,000 RHP Finance 4.75% 90,296 0.01
PennyMac Financial 15/10/2027
USD 36,000 Services 7.875% 37,787  0.00 RLJ Lodging Trust LP
15/12/2029 USD 196,000 3.75% 1/7/2026 105,137 0.02
PennyMac Financial ROBLOX Corp. 3.875%
USD 95,000 Services Inc 6.75% 94,219 0.01 USD 100,000 ) /¢ /9030 95,442 0.01
15/2/2034 Rocket Cos Inc 6.375%
PennyMac Financial USD 24,000 1/8/2033 24,791  0.00
USD 71,000 Services Inc 6.875% 71,078 0.01 Rocket Cos Inc 6.5%
15/2/2033 USD 260,000 1/8/2029 267,473  0.03
PepsiCo Inc 4.05% Rocket Cos Inc 7.125%
EUR 500,000 98/7/2055 568,372  0.06 USD 78,000 1/2/2032 81,575 0.01
USD 200,000 Periama5.95% 19/4/2026 200,250 0.02 Rocket Software Inc 9%
’ ’ .01
PetSmart LLC / PetSmart USD 74,000 28/11/2028 72,404 0.0
USD 300,000 Finance Corp 10% 300,998 0.03 Ryan Specialty LLC
15/9/2033 USD 100,000 5.875% 1/8/2032 100,928 0.01
0, {
USD 74,000 PG&E 5% 1/7/2028 73,767  0.01 USD 151,000 Salesforce Inc 3.05% 87,930  0.01
USD 142..000 PG&E Corp 7.375% 146.853  0.02 15/7/2061
’ 15/3/2055 ’ . SaltRiver Project
PNC Financial Services Agricultural
USD 70,000 Group Inc 4.899% 71,920 0.01 USD 105,000 Improvement & Power 111,470 0.01
13/5/2031 District 5% 1/1/2047
PNC Financial Services San Diego County Water
USD 57,000 Group Inc 5.423% 57,660  0.01 USD 2,425,000 ) thority 5% 1/5/2082  2r044.554 0.7
25/1/2041 San Francisco City &
PNC Financial Services County Airport Comm-San
USD 21,000 Group Inc 6.037% 22,809  0.00 USD 295,000 Francisco 308,599 0.03
28/10/2033 International Airport
PNC Financial Services 5% 1/5/2052
USD 97,000 Group Inc 6.875% 110,334 0.01 Santander Mortgage
20/10/2034 Asset Receivable Trust
USD 100,000 Post 6.375% 1/3/2033 102,027 0.01 USD 966,304 05-NQu1 5. 545% 975,059 0.10
i {
USD 99,000 Post HOIdI*ngS Inc 6.25% 101,985  0.01 25/1/2065
15/2/2032 Santander Mortgage
Prime Security Services Asset Receivable Trust
F USD 1,227,174 1,232,050 0.13
USD 133,000 COTTOVerLLC/Prime 130,822 0.01 2025-NQNS 5.067%
Finance Inc 3.375% 25/8/2065
31/8/2027 SBA Communications
" USD 204,000 202,706  0.02
Prologis 5.25% ’ 3.875% 15/2/2027 ’
USD 600,000 15/6/2053 581,430 0.06
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. . -
EUR 100,000 SCIL 1V / SCIL USA 9.5% 123,839 0.01 SLM Private Credit
15/7/2028 Student Loan Trust
- USD 233,069 228,492  0.02
USD 32.000 Scotts Miracle-Gro 4% 30,348 0.00 2006-B 4.185%
’ 1/4/2031 ’ : 15/12/2039
Sealed Air Corp/Sealed SLM Private Education
USD 118,000 . 122,667 0.01
Air US 7.25% 15/2/2031 USD 689,548 Loan Trust 2010-C 724,595 0.08
Sensata Technologies 8.524% 15/10/2041
USD 91,000 s . . -
3.75% 15/2/2031 8,751 0.01 SMB Private Education
Sensata Technologies USD 9,968 Loan Trust 2015-C 3.5% 9,964 0.00
USD 14,000 4.375% 15/2/2030 13,736 0.00 15/9/2043
Service Corp SMB Private Education
USD 126,000 International 5.125% 126,481 0.01 USD 802,897 Loan Trust 2017-A 3.5% 798,422  0.08
1/6/2029 17/6/2041
Service International SMB Private Education
USD 34,000 3.375% 15/8/2030 31,987 0.00 USD 805,000 Loan Trust 2018-C 4% 795,602 0.08
Service Properties 17/11/2042
USD 121,000 Trust 4.375% 15/2/2030 107,028 0.01 SMB Private Education
Service Properties USD 885,000 Loan Trust 2020-A 3% 839,961 0.09
USD 122,000 Trust 8.875% 15/6/2032 122,534 0.01 15/8/2045
SG Commercial Mortgage SMB Private Education
USD 681,570 Securities Trust 2016- 678,875 0.07 USD 1,595,000 Loan Trust 2020-PT-A 1,451,602 0.15
C52.779% 10/10/2048 2.5% 15/9/2054
Shift4 Payments LLC / SMB Private Education
EUR 217,000 Shift4 Payments Finance 253,422  0.03 USD 1,090,000 Loan Trust 2020-PTB 991,669  0.11
Sub Inc 5.5% 15/5/2033 2.5% 15/9/2054
Shift4 Payments LLC / SMB Private Education
USD 87,000 Shift4 Payments Finance 85,580 0.01 USD 1,091,227 Loan Trust 2021-A 1,081,654 0.11
Sub Inc 6.75% 15/8/2032 4.509% 15/1/2053
Shops at Crystals Trust SMB Private Education
USD 565,000 2016-CSTL 3.731% 562,960 0.06 USD 1,103,339 Loan Trust 2022-B 1,114,452  0.12
5/7/2036 5.108% 16/2/2055
Sirius XM Radio 4.125% SMB Private Education
USD 100,000 1/7/2030 94,328 0.01 USD 895,824 Loan Trust 2022-C 895,974  0.09
Sirius XM Radio 5.5% 4.48% 16/5/2050
D 224 . -
vs -000 1/7/2029 223,815 0.0 Smyrna Ready Mix
Sirius XM Radio Inc 4% USD 147,000 Concrete LLC 8.875% 156,299  0.02
USD 100,000 97,638 0.01 ’ ’
15/7/2028 15/11/2031
Six Flags Snap Inc 6.875%
Entertainment USD 105,000 15/3/2034 104,695 0.01
Corp/Canada’s Sonic Automotive Inc
USD 317,000 Wonderland 321,602 0.03 USD 100,000 4.875% 15/11/2031 9,574 0.01
Co/Millennium SS&C Technologies 5.5%
Operations LLC 8.625% USD 100,000 30/9/2027 100,014 0.01
15/1/2032 Stagwell Global LLC
SLM Private Credit USD 101,000 5.625% 15/8/2029 93,263 0.01
Student Loan Trust Standard Building
UsD 96,702 2004-A 4.385% 9,520 0.01 USD 100,000 Solutions Inc 6.5% 103,010 0.01
15/6/2033 15/8/2032
SLM Private Credit USD 202,000 Standard Industries 195,167  0.02
Student Loan Trust 4.375% 15/7/2030
Uspb 810,104 798,876  0.08 -
2005-B 4.315% USD 27.000 Standard Industries 26.924  0.00
15/6/2039 ’ 4._75% 15/1/2028 ’ :
i i 0)
SLM Private Credit USD 159,000 Star Parent 9% 161,393 0.02
USD 1. 162,592 Student Loan Trust 1.142.428  0.12 1/10/2030
T 2006-A 4.275% e : Starwood Property
15/6/2039 USD 139,000 Trust Inc 3.625% 138,280 0.01
15/7/2026
UsD 70,000 Starvood Property 71,773 0.01

Trust Inc 6% 15/4/2030
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Starwood Property Triborough Bridge &
USD 56,000 Trust Inc 6.5% 58,313 0.01 USD 135,000 Tunnel Authority 5.5% 146,988 0.02
15/10/2030 15/11/2053
Stillwater Mining 4% Tricon American Homes
USD 200,000 16/11/2026 198,750 0.02 USD 1,371,940 2019-SFR1 Trust 2.75% 1,369,205 0.15
i ini 0
USD 200,000 Stillwater Mining 4.5% 194,000  0.02 17/1_%/203_8 )
16/11/2029 Truist Financial Corp
USD 69,000 69,744 0.01
Stonex Escrow Issuer 4.597% 27/1/2032
UsD 72,000 74,803 0.01 -
LLC 6.875% 15/7/2032 USD 1.353.000 Uber Technologies Inc 1347.694  0.14
Structured Adjustable T 4.8% 15/9/2035 U .
Rate Mortgage Loan USD 194,000 UKG 6.875% 1/2/2031 189,110 0.02
USD 321,819 Trust Series 2005-17 280,769 0.03 United Rentals North
4.413% 25/8/2035 USD 241,000 America 5.25% 243,867 0.03
SV RNO Property Owner 1 15/1/2030
USD 132,000 LLC 5.875% 1/3/2031 182,442 0.01 United States Treasury
Synchrony Financial USD 4,800 Inflation Indexed 5,937 0.00
USD 50,000 4.947% 25/2/2032 49,952 0.01 Bonds 0.125% 15/4/2026
) ’ _ _ UsD 1,240,000 1,257,091 0.13
USD 87.000 Synchrony Financial 90.310  0.01 Bonds 2.375%
’ 5.935% 2/8/2030 ’ : 15/2/2055%
Synchrony Financial 6% United States Treasury
USD47.000 2972036 48,05 0.00 USD 1,000 Note/Bond 1.125% 892 0.00
Synchrony Financial 15/2/2031
UsD 32,000 7.25% 2/2/2033 33,807 0.00 United States Treasury
Tampa Bay Water 5.25% USD 640,000 Note/Bond 1.375% 429,625 0.05
USD 260,000 1/10/2054 277,439  0.03 15/11/2040*
Taylor Morrison United Wholesale
USD 100,000 Communities 5.75% 102,048 0.01 USD 233,000 Mortgage 5.5% 229,406  0.02
15/1/2028 15/4/2029
i 0
USD 61,000 TEGNA 5% 15/9/2029 60,968 0.01 USD 694,000 UnitedHealth 3.25% 474,611 0.05
USD 140000 Teleflex Inc 4.25% 137.792  0.02 15/5/2051
’ 1/6/2028 ’ . UnitedHealth Group Inc
USD 96,000 ) 59,243 0.01
USD 215. 000 Tenet Heal thcare 4.625% 214.658  0.02 3.125% 15/5/2060
’ 15/6/2028 ’ : Uniti Group / Uniti
Tenet Heal thcare 6.125% USD 138,000 Finance / CSL Capital 137,821 0.01
USD 227,000 15/6/2030 281,817 0.03 4.75% 15/4/2028
Tenet Heal thcare Corp Univision
USD 16,000 4.25% 1/6/2029 15,772 0.00 USD 100,000 Communications Inc 100,190 0.01
USD 174,000 Tenneco 8% 17/11/2028™ 174,564  0.02 7.375% 30/6/2030
Terex Corp 6.25% Univision
D 218, 224,701  0.02 L
USD 218,000 15/10/2032 USD 250,000 Communications Inc 257,076  0.03
Texas Instruments Inc 8.5% 31/7/2031
USD 100,000 5_15% 8/2/2054 96,298 0.01 Univision
Thermo Fisher USD 24,000 Communications Inc 25,399 0.00
USD 97,000 Scientific Inc 4.55% 98,028 0.01 9.375% 1/8/2032
15/6/2033 US Bancorp 2.824%
Thermo Fisher EUR 1,400,000 21/5/2028 1,656,386 0.18
USD 91,000 Scientific Inc 4.902% 92,566  0.01 US Bancorp 4.481%
12/2/2036 USD 100,000 26/1/2032 101,121 0.01
TK Elevator US Newco US Foods 4.75%
USD 200,000 5_25% 15/7/2027 200,281 0.02 USD 100,000 15/2/2029 99,619 0.01
T-Mobile USA 4.5% US Foods 7.25%
D1,772 . .
usb 1,772,000 15/4/2050 1,485,430 0.16 USD 101,000 15/1/2032 105,925 0.01
Travel + Leisure 6.625% UWM Holdings LLC 6.25%
D 87 B .
USD 87,000 31/7/2026 87,293 0.01 USD 100,000 15/3/2031. 96,731 0.01
Travel + Leisure Co UWM Holdings LLC
USD 42,000 6.125% 1/9/2033 42,718 0.00 USD 53,000 6.625% 1/2/2030 52,792  0.01
Triborough Bridge & Vail Resorts Inc
USD 165,000 Tunnel Authority 5.25% 176,483  0.02 USD 57,000 5.625% 15/7/2030 58,030 0.01
15/5/2047
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USD 25,000 Xf;;n‘zklg;gzgis fnc 25,132 0.00 USD 123,000 ‘;Vg;i /ggggo 8 7.625% 120,222 0.01
USD 452,000 g;r;g%lsggggﬂicaﬂo”s 270,296  0.03 ﬂﬁfi;gg;"ga!if#ﬁ:wgh
USD 135,000 m&:%%ggg ° 14,941 0.00 USD 1,014,635 f:ffiff?i;:ig WMABS 809,511  0.09
o TS gy b i s
USD 10,000 \éeg;"l’;g;g(')ggs co 10,06  0.00 USD 100,000 Vlvgﬁigo;;c 6.75% 102,021 0.01
T
USD 1,416,420 ¥i:§i igggf:;\lléa;ﬂs% 1,422,090 0.15 FUR 991,000 vzvzzoze;rgo " 1155241 0-12
0)
USD 1,467,107 Trust 2025-3 5.623% 1,484,867  0.16 usp 17,000 "etls Fargo 3.068% 13,296 0.00
25/5/2070 30/4/2041
EUR 100,000 \2/; /232822-25% 111,403 0.01 USD 1,156,000 ‘gﬁ;goggrg‘) 8.35% 1,086,928  0.11
USD 70,000 \2’2/2%833-95% 64,354  0.01 USD 297,000 Vzvz;iizg:;g" 4.611% 256,800  0.03
USD 81,000 \{5220;625% 80,947 0.01 USD 686,000 X?;;:%Fig%/gogg 687,929 0.07
USD 59,000 \1/;:/;3;14-1% 59.727  0.01 USD 280,000 ste:}(');%Fg;gj /gogg 294,421 0.03
S0 59,000 \1/;:/;8;34-4% 59,712 0.01 USD 255,000 xﬁﬂzagzrgiugmggﬁfa' 249,282 0.03
s M2 oo o oo
USD 104,000 X?;Sgg;g*uc 7.375% 108,465  0.01 UsD 1,390,000 Tg:gg:g;;;ﬂui;/z%g;ﬁ 1,316,811 0.14
USD 117,000 goggge; /siggg; LLe 125,000 0.01 USD 155,000 \gEgsg%Dg;ggz;on 150,519  0.02
USD 84,000 Vlvj;; /gézgey Co 3.75% 84,120  0.01 USD 40,000 gg;;ggg; Corp 4.75% 39,550  0.00
USD 84,000 Vlng /gggrl‘ey Co 4 84,281 0.01 USD 39,000 Yg;;ggg; Corp 6.5% 39,006 0.00
USD 84,000 Vﬁ;; /g(i):gey Co 4.625% 83,836  0.01 USD 200,000 g';;g;mi;fl%;gg” Inc 207,745  0.02
WaMu Mortgage Pass- i i
USD 1.010. 327 Tzrgug(r)\ Cgriificates 862.411  0.09 USD 90,000 ‘I,_vll.gdit;;aT;%ZSSE 93,648 0.01
T Series 2006-AR11 Trust ’ Windstream Services
USD 1,939,801 l:?:thggg:;;gaﬁzst 1,739,226 0.18 ?viﬁ?v?tglaﬁzige Loan
4.795% 25/10/2046 USD 260,428 Trust 2014-1 3.93% 255,469  0.03
WaMu Mortgage Pass- 20/6/2044
USD 1,159,078 ;::‘::ghzgg;fgzgcitﬁzt 992,252 0.10 USD 100,000 )1(:;% /gg;g 10.25% 74,500  0.01
4.713% 25/6/2047
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XPLR Infrastructure
USD 227,000 Operating Partners LP 235,368 0.02
7.75% 15/4/2034 -
XPO Inc 7.125% 8,085 New Kleo Holdco Npv 9,538 0.00
USD 100,000 1/2/2032 104,779  0.01 9.538  0.00
Yum! Brands 4.75%
USD 100,000 15/1/2030 100,127  0.01
Usp 46,000 YO Group Holdings 44,890 0.0 .
Inc 9.25% 9/3/2030 USD 71.816 Digicel 0% 4.309  0.00
ZF North America ’ 31/12/2030™* ’ )
USD 267,000 Capital Inc 7.5% 275,430 0.03
24/3/2031 Benefit Street
317,589,043 33.58 usD 1,830,000 Partners CLO 48 Ltd 0% 1,830,000 0.20
20/4/2038™*
Uruguay Government
UYu 8,697,592 International Bond 8% 238,185 0.02 Contiuum Energy PTE
29/10/2035 USD 522,370 g g5y 11/0/2027* 521,743 0.06
Uruguay Government Goldman Sachs Bank USA
UYU 5,900,656 International Bond 175,539  0.02 USD 3,365,000 6.6% 12/9/2030™" 3,365,000 0.35
9.75% 20/7/2033 GS Finance Corp 6.11%
372 00 USD 631,000 17/2/2031%* 631,000 0.07
GS Finance Corp 7.35%
usD 1,312,000 1,312,000 0.14
Navoi Mining & 17/2/2031""
USD 200,000 Metallurgical Combinat 207,850 0.02 5,829,743  0.62
6.7% 17/10/2028 7,664,052 0.82
Navoi Mining & 7,673,590 0.82
USD 200,000 Metallurgical Combinat 212,080 0.02 915,551,530 96.81
6.75% 14/5/2030
Republic of Uzbekistan 30,139,220 3.19
USD 200,000 International Bond 214,400 0.02 945,690,750 100.00
7.85% 12/10/2028
634,330 0.06
Zambia Government
USD 203,962 International Bond 149,402 0.02
0.5% 31/12/2053
Zambia Government
USD 116,532 International Bond 113,670 0.01
5.75% 30/6/2033
263,072  0.03
898,324,676 94.98
907,877,940 95.99
** (j)
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ARS 240,541,483 usb 155,118 Citibank 23/4/2026 8,168
AUD 93,793 usb 62,842 State Street 11/3/2026 3,805
AUD 321,450 usb 226,305 Royal Bank of Canada 25/3/2026 2,095
BRL 25,951,799 usb 4,873,897 Goldman Sachs 18/3/2026 138,792
BRL 48,527,730 usb 8,700,000 Barclays 18/3/2026 673,315
BRL 19,936,235 usb 3,811,681 Citibank 3/3/2026 54,581
BRL 582,058 usb 111,420 Morgan Stanley 6/3/2026 1,369
BRL 13,063,750 usb 2,500,000 Morgan Stanley 18/3/2026 23,313
BRL 2,647,246 usb 504,000 BNP Paribas 25/3/2026 6,365
BRL 16,074,119 usb 3,103,681 Citibank 2/4/2026 (11,404)
CAD 5,965,000 EUR 3,697,370 RBS 4/3/2026 3,466
CHF 239,272 usb 311,000 Morgan Stanley 25/3/2026 1,136
CLP 64,746,300 usb 73,066 UBS 11/3/2026 1,091
CLP 24,099,092 usb 28,175 HSBC Bank 6/3/2026 (573)
CLP 1,630,876,290 usb 1,893,000 Goldman Sachs 25/3/2026 (25,172)
CNH 81,360,427 usb 11,595,000 Société Générale 18/3/2026 273,167
CNH 1,091,520 usb 157,525 Morgan Stanley 6/3/2026 1,552
CNH 5,514,613 usb 795,000 Morgan Stanley 4/3/2026 8,574
CNH 25,221,568 usb 3,660,936 UBS 25/3/2026 20,118
CNH 20,920,000 usb 3,049,607 UBS 4/3/2026 (1,204)
CNH 4,191,338 USD 611,000 Standard Chartg;ﬁg 9/3/2026 19)
CoP 208,012,644 usb 56,350 BNP Paribas 6/3/2026 (1,265)
cop 8,291,208,322 usb 2,244,598 Morgan Stanley 25/3/2026 (60,640)
CZK 1,615,418 usb 79,402 Morgan Stanley 6/3/2026 (750)
CZK 56,370,430 usb 2,736,418 Goldman Sachs 25/3/2026 8,793
EGP 13,297,778 usb 270,555 Société Générale 20/4/2026 (3,046)
EUR 845,000 usb 994,375 HSBC Bank 18/3/2026 3,378
EUR 925,750 usb 1,089,364 Citibank 18/3/2026 3,736
EUR 651,825 AUD 1,110,000 Barclays 4/3/2026 (19,714)
EUR 340,000 JPY 62,427,933 Bank of America 4/3/2026 1,415
EUR 273,500 HUF 104,151,125 Société Générale 25/3/2026 (2,404)
EUR 414,062 usb 487,868 Morgan Stanley 25/3/2026 1,240
EUR 439,000 usb 520,068 JP Morgan 25/3/2026 (1,503)
EUR 2,820,000 usb 3,333,971 Royal Bank of Canada 7/4/2026 (639)
GBP 1,490,000 usb 1,994,132 HSBC Bank 18/3/2026 10,090
GBP 4,100,000 EUR 4,723,859 JP Morgan 4/3/2026 (58,638)
GBP 3,063,613 MXN 73,000,000 UBS 4/3/2026 (112,704)
GBP 376,000 usb 506,737 Bank of America 25/3/2026 (962)
GBP 3,230,000 usb 4,359,113 Bank of America 4/3/2026 (14,587)
HUF 11,452,091 usb 35,859 Citibank 6/3/2026 (23)
HUF 791,450,215 usb 2,447,873 Goldman Sachs 25/3/2026 25,419
IDR 13,133,050,000 usb 785,000 JP Morgan 25/3/2026 (2,932)
IDR 10,516,233,171 usb 625,924 Royal Bank of Canada 25/3/2026 314
IDR 12,664,640,031 usb 743,311 Royal Bank of Canada 27/4/2026 9,929
IDR 6,327,792,506 usb 374,822 HSBC Bank 27/4/2026 1,528
IDR 2,647,050,100 usb 157,525 Citibank 6/3/2026 331
IDR 74,881,651,846 usb 4,426,608 Citibank 25/3/2026 32,566
INR 9,641,016 usb 106,549 Royal Bank of Canada 18/3/2026 (785)
INR 141,235,597 usb 1,560,614 Bank of America 18/3/2026 (11,235)
INR 9,648,053 usb 104,869 RBS 18/3/2026 972
INR 6,841,526 usb 74,144 Goldman Sachs 18/3/2026 908
INR 14,388,510 usb 156,244 Morgan Stanley 6/3/2026 1,850
INR 44,600,000 usb 489,626 Bank of America 17/6/2026 (3,836)
INR 14,709,094 usb 162,406 Barclays 9/3/2026 (853)
INR 22,400,000 usb 245,224 Morgan Stanley 17/6/2026 (1,240)
INR 470,800,306 usb 5,182,999 JP Morgan 25/3/2026 (23,007)
INR 179,743,328 usb 1,975,000 State Street 18/3/2026 (3,184)
JPY 233,591,412 EUR 1,285,000 Toronto-Dominion 18/3/2026 (19,730)
JPY 22,300,438 usb 141,616 BNP Paribas 11/3/2026 1,264
JPY 1,863,845,000 EUR 10,150,882 Morgan Stanley 4/3/2026 (42,083)
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JPY 46,928,764  USD 303,000 Bank of America 25/3/2026 (1,950)
JPY 814,720,000 usb 5,228,478 Toronto-Dominion 4/3/2026 (11,802)
KRW 1,192,257,212  USD 825,200 Barclays 25/3/2026 2,789
KRW 2,846,468,750  USD 1,975,000 Standard Chartg;ﬁg 18/3/2026 2,422
KRW 424,234,800  USD 297,000 Morgan Stanley 25/3/2026 (2,380)
MXN 46,138,000  USD 2,450,162 Morgan Stanley 18/8/2026 185,642
MXN 26,449,391  USD 1,435,423 Goldman Sachs 18/3/2026 96,316
MXN 49,625,126 USD 2,703,000 Standard Chartg;ﬁg 18/3/2026 170,893
MXN 4,336,200  USD 236,312 Goldman Sachs 18/8/2026 11,410
MXN 707,600  USD 39,823 UBS 11/3/2026 1,184
MXN 2,710,948 usb 157,525 Morgan Stanley 6/3/2026 (342)
MXN 19,556,495  USD 1,125,351 Morgan Stanley 27/4/2026 3,217
MXN 17,274,785  USD 1,000,000 Citibank 18/3/2026 418
MXN 55,276,915  USD 3,197,463 Barclays 25/3/2026 1,522
MXN 50,913,006  USD 2,960,000 Deutsche Bank 18/3/2026 (11,523)
MYR 1,178,445  USD 291,406 Barclays 18/3/2026 11,634
MYR 980,976 usb 242,234 Morgan Stanley 18/3/2026 10,026
MYR 618,679  USD 157,525 Barclays 6/3/2026 1,496
MYR 19,053,998  USD 4,870,654 Barclays 25/3/2026 30,440
NGN 279,697,219  USD 187,245 Citibank 28/7/2026 9,107
PEN 2,076,221 USD 618,225 Société Générale 27/4/2026 (344)
PEN 1,685,325  USD 504,000 Citibank 4/5/2026 (2,548)
PEN 94,110  USD 28,175 Citibank 6/3/2026 (135)
PHP 23,772,210  USD 410,000 JP Morgan 25/3/2026 1,786
PLN 400,963  USD 113,981 Morgan Stanley 6/3/2026 (1,963)
PLN 13,466,475 usb 3,749,645 Goldman Sachs 25/3/2026 12,356
RON 2,966,231  USD 683,745 Goldman Sachs 25/3/2026 2,144
SGD 190,000  USD 148,156 Bank of America 18/3/2026 2,004
SGD 310,000  USD 241,682 State Street 18/3/2026 3,462
SGD 310,000  USD 246,122 JP Morgan 17/6/2026 565
THB 4,392,936 USD 140,876 Standard Chartg;ﬁg 6/3/2026 482
THB 84,441,102  USD 2,685,000 HSBC Bank 4/3/2026 31,702
THB 23,624,748 USD 747,167 Barclays 27/4/2026 16,170
THB 10,600,000  USD 339,585 BNP Paribas 18/3/2026 1,878
THB 6,100,000  USD 194,608 Citibank 18/3/2026 1,894
THB 6,100,000  USD 195,877 Barclays 18/3/2026 625
THB 140,514,881  USD 4,511,418 HSBC Bank 25/3/2026 17,907
THB 25,190,264  USD 813,639 Barclays 17/4/2026 (262)
THB 12,510,555  USD 403,566 Citibank 17/4/2026 301
TRY 71,796,000  USD 1,566,441 Barclays 18/3/2026 46,660
TRY 2,955,010  USD 63,8565 Barclays 27/4/2026 343
TRY 33,879,000  USD 760,678 Barclays 4/3/2026 9,367
WD 18,200,000  USD 583,315 BNP Paribas 18/3/2026 (1,456)
usD 1,475,750  BRL 8,249,000 Deutsche Bank 2/4/2026 (111,161)
usD 992,761  BRL 5,513,000 JP Morgan 2/4/2026 (67,809)
usD 576,220  THB 18,200,000 BNP Paribas 18/3/2026 (10,064)
usD 627,816 IR 10,516,233,171 Bank of America 25/3/2026 1,578
usD 1,842,449  INR 167,366,192 JP Morgan 18/3/2026 6,412
usD 527,447  MYR 2,159,421 Barclays 18/3/2026 (27,852)
usD 3,585,389  HKD 27,700,000 Citibank 16/12/2026 13,440
usD 1,660,000  JPY 256,387,409 Société Générale 18/3/2026 16,292
usD 9,932,691  CNH 69,695,000 HSBC Bank 18/3/2026 (233,823)
usD 3,912,909 XN 68,944,765 Goldman Sachs 18/3/2026 (79,824)
usD 15,000  ZAR 255,718 Goldman Sachs 18/3/2026 (980)
usD 7,526,804  EUR 6,396,000 JP Morgan 18/3/2026 (25,414)
usD 15,529,026  KRW 22,754,526, 150 JP Morgan 18/3/2026 (278,384)
usD 366,885  TWD 11,593,040 HSBC Bank 18/3/2026 3,747)
usD 390,000  THB 12,331,410 Goldman Sachs 18/3/2026 (7,237
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usD 3,278,302 MR 13,403,992 Goldman Sachs 18/3/2026 (168,559)
usD 5,654,328 DR 94,596,914, 480 JP Morgan 25/3/2026 21,118

usD 1,762,993  TRY 80,804,771 Barclays 18/3/2026 (52,515)
usD 724,187  INR 65,892,305 Barclays 18/3/2026 1,336

usD 4,501,496  BRL 25,610,902 Barclays 18/3/2026 (355, 348)
usD 1,242,300  COP 4,813,490,000 Barclays 18/3/2026 (28,107)
usD 699,210  COP 2,670,471,550 BNY Mel lon 7/7/2026 13,575

usb 510,380 MXN 9,239,709 Morgan Stanley 6/3/2026 (25,345)
usD 361,001  ZAR 5,995,170 HSBC Bank 6/3/2026 (14,015)
usD 257,264  CZK 5,349,267 HSBC Bank 6/3/2026 (3,183)
usD 510,380  CNH 3,553,899 UBS 6/3/2026 (7,562)
usD 116,184  HUF 38,481,234 JP Morgan 6/3/2026 4,231)
usD 369,300  PLN 1,334,679 JP Morgan 6/3/2026 (3,573)
usD 510,380  IDR 8,609,089,840 Morgan Stanley 6/3/2026 (3,020)
usD 456,437  THB 14,369,550 HSBC Bank 6/3/2026 (5.954)
usD 506,231  INR 45,693,929 HSBC Bank 6/3/2026 4,167

usD 91,288 PEN 307,295 Morgan Stanley 6/3/2026 @72)
usD 91,288  CLP 81,819,791 HSBC Bank 6/3/2026 (2.426)
usD 510,380  MYR 2,068,667 Morgan Stanley 6/3/2026 (21,335)
usD 361,001  BRL 1,969,982 Société Générale 6/3/2026 (20,734)
usD 182,575  COP 689,640,547 State Street 6/3/2026 )
usD 319,140  BRL 1,778,023 State Street 2/6/2026 (18,198)
usD 230,378  JPY 36,502,183 UBS 18/3/2026 (3,639)
usD 146,723  THB 4,600,000 UBS 18/3/2026 (1,459)
usD 956,949  BRL 5,236,903 Citibank 18/3/2026 (54,579)
usD 11,000  HUF 3,691,000 Morgan Stanley 11/3/2026 (455)
usD 894  GBP 667 Morgan Stanley 11/3/2026 ®)
usD 117,053 CNH 813,300 HSBC Bank 11/3/2026 (1,522)
usD 5,682  TWD 179,700 HSBC Bank 11/3/2026 68)
usD 214,373 EWR 184,056 Deutsche Bank 11/3/2026 (2.868)
usD 29,572 COP 110,275,967 Goldman Sachs 11/3/2026 410

usD 2,832,940  MXN 50,474,200 Morgan Stanley 23/3/2026 (88,681)
usD 798,875  INR 73,879,457 Bank of America 27/4/2026 (8,718)
usD 170,393 UYU 6,524,182 HSBC Bank 27/4/2026 704

usD 3,139,471 DR 53,212,150,976 BNP Paribas 27/4/2026 (25,363)
usD 4,059,749  COP 15,300, 177,927 Morgan Stanley 27/4/2026 61,515

usD 925,957  PEN 3,112,697 Société Générale 27/4/2026 @)
usD 1,079,407  CZK 22,279,804 State Street 27/4/2026 (5,965)
usD 7,087,129  ZAR 115,477,789 State Street 28/4/2026 (108,320)
usD 680,782  HUF 222,778,141 HSBC Bank 27/4/2026 (14,152)
usb 737,385 CNH 5,107,997 Morgan Stanley 27/4/2026 (9,654)
usD 4,060,282  PLN 14,537,922 RBS 27/4/2026 (1,019)
usD 7,107,407 MXN 125,206,638 State Street 27/4/2026 (118,025)
usD 4,526,013  THB 140,528,177 JP Morgan 27/4/2026 (14,577)
usD 196,234  TRY 9,081,138 Barclays 27/4/2026 (1,053)
usD 2,003,458  BRL 10,949,416 Citibank 3/3/2026 (29,977)
usD 2,753,419  SGD 3,480,000 HSBC Bank 4/3/2026 4,572

usD 481,071 ZMR 7,667,556 Morgan Stanley 4/3/2026 1,363

usD 1,357,299  DKK 8,471,000 Bank of America 4/3/2026 19,610

usD 1,815,637  NZD 2,987,000 HSBC Bank 4/3/2026 27,667

usD 1,519,761  CZK 30,939,001 Morgan Stanley 4/3/2026 13,425

usD 418,637  HUF 133,690,000 Morgan Stanley 4/3/2026 235

usD 17,957,796 AUD 25,567,653 Barclays 4/3/2026 (210,379)
usD 1,322,745 MXN 22,864,110 UBS 4/3/2026 (3,195)
usD 3,705,544  PLN 13,051,000 Société Générale 4/3/2026 59,432

usD 3,815,885  CHF 2,918,000 Goldman Sachs 4/3/2026 19,421

usD 85,162,931  CNH 590,752,257 Standard Chartg;ﬁﬁ 4/3/2026 (919,824)
usD 5,215,000  GBP 3,784,306 Bank of America 4/3/2026 124,903

usD 860,977  NOK 8,214,000 Bank of America 4/3/2026 (869)
usD 23,246,983  CAD 31,356,036 Bank of America 4/3/2026 297,720
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usD 1,217,468  SEK 10,713,000 Bank of America 47312026 35,440
usD 608,595  RON 2,600,000 Barclays 4/3/2026 6,692
usD 57,927,948  GBP 42,041,640 HSBC Bank 4/3/2026 1,379,657
usD 4,650,659  EUR 3,894,409 Deutsche Bank 47312026 55,911
usD 38,901,529  JPY 5,971,926,171 Deutsche Bank 4/3/2026 663,112
usD 237,876,728  EWR 198,973,333 BNP Paribas 4/3/2026 3,121,609
usD 1,100,000  TRY 48,991,690 Barclays 4/3/2026 (13,546)
usb 5,795,410 THB 181,751,000 Morgan Stanley 4/3/2026 (52,019)
usD 1,858,378  EUR 1,560,000 Morgan Stanley 4/3/2026 17,840
usD 287,384  TWD 9,100,000 Barclays 18/3/2026 (3,546)
usb 483,631 IDR 8,140,000,000 Bank of America 17/6/2026 244
usD 126,857  CzK 2,609,208 Barclays 27/4/2026 (252)
usD 243,062 IDR 4,090,000,000 Citibank 17/6/2026 181
usD 162,424 IR 14,709,094 BNP Paribas 9/3/2026 871
usD 126,644  CZK 2,613,169 Deutsche Bank 27/4/2026 (658)
usD 1,215,458  EUR 1,027,281 Morgan Stanley 18/3/2026 2,474
usD 708,000  BRL 3,741,072 Goldman Sachs 3/3/2026 (17,511)
usD 741,800  CNH 5,121,959 HSBC Bank 27/4/2026 (7,281)
usD 394,551  SGD 500,000 Citibank 18/3/2026 (842)
usD 244,886 IDR 4,130,000,000 Morgan Stanley 17/6/2026 (37D)
usD 489,469  IDR 8,250,000,000 HSBC Bank 17/6/2026 (450)
usD 1,425,736 AUD 2,020,000 JP Morgan 18/3/2026 9,578)
usD 513,000  CAD 701,562 Bank of America 25/3/2026 (946)
usD 925,200  SGD 1,171,597 State Street 25/3/2026 (1,802)
usD 282,902 AUD 400,000 UBS 4/3/2026 (1,335)
usD 2,960,000  IDR 49,827,852,640 State Street 25/3/2026 (7,229)
usD 1,299,045  GBP 959,000 State Street 25/3/2026 9,050
usD 372,918  JPY 57,700,000 Goldman Sachs 17/6/2026 176
usD 494,000  COP 1,857,934,000 Citibank 25/3/2026 4,608
usD 377,690  JPY 58,760,000 Société Générale 7/4/2026 292
USD 3,939,220  GBP 2,910,000 Sta”dardChartggﬁg 7/4/2026 24,673
usD 689,284  AUD 970,000 Sta”dardChartggﬁg 7/4/2026 111
usD 2,114,175  BRL 10,949,416 Citibank 2/4/2026 7,768
usD 397,000  MXN 6,870,085 Citibank 25/3/2026 (585)
usD 2,570,400  ZAR 40,942,359 Barclays 18/3/2026 11,871
ZAR 48,560,680  USD 2,035,423 Citibank 18/3/2026 99,182
ZAR 290,995  USD 17,694 JP Morgan 11/3/2026 501
ZAR 1,754,622 usb 111,420 Bank of America 6/3/2026 (1,663)
ZAR 47,949,952  USD 2,970,434 Sta”dardChartggﬁﬁ 25/3/2026 24,273
ZAR 31,550,723  USD 1,975,000 Deutsche Bank 18/3/2026 (3,364)
4,401,129
CHF 50,434,786 USD 65,625,117 BNY Mellon 13/3/2026 68,021
68,021
CNY 526,407 USD 76,219 BNY Mellon 13/3/2026 540
540
DKK 580 USD 93 BNY Mellon 13/3/2026 )
(€))
EUR 98,607,818 USD 117,225,234 BNY Mellon 13/3/2026 (824,512)
usD 74,355 EWR 63,219 BNY Mellon 13/3/2026 (270)
(824,782)
GBP 244,148,722 USD 333,037,483 BNY Mellon 13/3/2026 (4,634, 435)
UsD 45,433,433 GBP 33,663,106 BNY Mel lon 13/3/2026 153,398

(4,481,037)
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NOK 836,911,669 usb 86,781,784 BNY Mellon 13/3/2026 1,025,672
1,025,672
NZD 10,511 UsD 6,337 BNY Mellon 13/3/2026 (43)
43
SGD 270,188 usb 213,421 BNY Mellon 13/3/2026 154
usb 18,000 SGD 22,706 BNY Mellon 13/3/2026 52
206
189, 705
2026 28
121 usb 3 Month SOFR 2025 12 96,800
94 EUR Euro BOBL 2026 95,290
(188) EUR Euro Bund 2026 (413,213)
36 EUR Euro BUXL 2026 72,764
(96) EUR Euro Schatz 2026 (17,632)
125 EUR Euro-BTP 2026 343,453
91 EUR Euro-0AT 2026 298,457
42 JPY Japanese 10 Year Bond (OSE) 2026 (92,644)
(44) AUD Australian 10 Year Bond 2026 (36,729)
119 AUD Australian 3 Year Bond 2026 4,865
68 EUR Short-Term Euro-BTP 2026 22,062
255 usb US Long Bond (CBT) 2026 324,629
490 usb US Treasury 10 Year Note (CBT) 2026 183,430
(502) usb US Ultra 10 Year Note 2026 (495,297)
(403) usb US Ul'tra Bond (CBT) 2026 (456,670)
(20) CAD Canadian 10 Year Bond 2026 (4,369)
146 GBP Long Gilt 2026 131,573
940 usb US Treasury 2 Year Note (CBT) 2026 209,823
81 usb US Treasury 5 Year Note (CBT) 2026 26,977
10 usb 3 Month SOFR 2026 (3,200)
108 usb 3 Month SOFR 2028 86,600
108 USD 3 Month SOFR 2028 12 100,180
477,149
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cDS EUR (417,000) ITRAXX.X0.42 10-20 BNP Paribas 20/12/2029  (10,359) 23,099
cDS USD 680,667 Indonesia BNP Paribas 20/12/2030 1,932 (5,002)
cDS USD 340,333 Indonesia Deutsche Bank 20/12/2030 1,086 (2,501)
C0S EUR (417,000) ITRAXX.X0.44 20-35 Goldnan Sachs 20/12/2030 (2,040) 64,267
cDS EUR (129,000) Altice France JPMorgan  20/6/2027 1,567 4,897
cDS EUR (72,000) CVA. CGM JPMorgan  20/6/2027 (1,833) 4,726
cDs EUR 250,000 ITRAXX.EUR.43.V1 Morgan Stanley  20/6/2030 (1,981)  (6,124)
coS EUR (113,000) Altice France Morgan Stanley  20/6/2027 784 4,290
CDS USD 459,719 CDX.EM.44.V1 Bank of America 20/12/2030 (2,637) 6,628
cDs USD 424,215 Republic Of Korea Bank of America 20/12/2030 678 (14,288)
cDS USD 253,161 United Mexican States Bank of America 20/12/2030 (1,823)  (1,226)
cDS USD 2,682,900 CDX.NA.HY.45.V2 Barclays 20/12/2030 3,127 (183,969)
cDs USD 8,370,450 CDX.NA.HY.44 BNP Paribas 20/6/2030  (76,841)  (600,557)
coS USD (245, 688) Chile BNP Paribas 20/12/2030 93 5,875
CDS USD 198,405 ITRAXX-ASIA.XJ16.44.V1 BNP Paribas 20/12/2030 o1 (2,769)
Saudi -
CoS USD 234,796 BNP Paribas 20/12/2030 1,162 (1,862)
Turkey
CoS USD 313,754 Goldman Sachs 20/12/2030 (6,776) 17,545
IRS BRL (481,707) 13.31 BRL  BROIS Barclays  2/1/2029 863 863
IRS BRL (780,193) 13.33 BRL  BROIS Barclays  2/1/2029 1,250 1,259
IRS BRL (927,220) 13.335 BRL  BROIS Barclays  2/1/2029 2,090 2,000
IRS BRL (1,056,000) 13.34 BRL  BROIS Barclays  2/1/2029 2,054 2,054
IRS BRL (35,000,000) 12.995 BRL  BROIS BNP Paribas  2/1/2029  (10,545)  (10,545)
3.01 CZK- )
IRS CZK (33,576,925 e 1monpRos BNP Paribas 17/12/2030 26,568 26,568
IRS PLN (1,114,740) PLN WIBOR 4.08 BNP Paribas 17/12/2030 (4,554)  (4,554)
IRS  USD (150,711,000) 3.591 USD- Bank of America  18/3/2026 (4,577 (4,577)
’ ’ Federal Funds-H.15-01S-COMPOUN ’ ’
IRS  USD (147,575,000) 3.5925 USD- Bank of Anerica  18/3/2026 (4,365)  (4,365)
’ ’ Federal Funds-H.15-01S-COMPOUN ’ ’
IRS  USD (190,133,000) 3.6045 USD- Bank of America  18/3/2026 (4,427)  (4,427)
’ ’ Federal Funds-H.15-01S-COMPOUN ’ ’
3.616 USD- )
IRS USD (85,248,000) Federal Funds-H.15-01S-COMPOUN Bank of America 18/3/2026 (1,470) (1,470)
IRS XN (20,769,391) (o1 COmgézﬁ | VKN-THE  pank of America  11/5/2026 2,054 2,054
IRS XN (20,758,760) o1 CON;{;Z‘:’;‘S WKN-THE " gank of America  11/5/2026 2,063 2,063
IRS MXN (21,516,000) WXN-TITE ON-OIS Compound Bank of America 19/6/2026 (3,660)  (3,660)

7.73
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IRS XN (2,625,666) o\ o< cOmgéﬁg | WKN-THE  Bank of America  26/6/2026 445 445
IRS USD (5,550,000) cOmpouﬁaS"’g USD-SOFR- gk of America  22/7/2026 13,540 13,540
IRS XN (5,054,041) (o Com;{;ﬁg | WKN-THE  pank of America  4/8/2026 933 933
IRS MXN (10,068,759) ON-0IS Com;(jgd MXN-THIE Bank of America 21/8/2026 1,650 1,650
IRS XN (5,286,486) o\ o cOmgéii | WKN-THE  Bank of America  26/8/2026 871 871
IRS PLN (1,287,785) , 1o PLN WIBOR Bank of America 17/9/2026 (809) (809)
IRS PLN (2,452,744) , 50672 PLN WIBOR Bank of America 17/9/2026 (1,707 (1,631)
IRS PLN (1,231, 161) PLN WIBOR 4-22 Bankof America 17/9/2026 (837) (837)
IRS PLN (639,609) , ¢ PLN WIBOR Bank of America 17/9/2026 (631) (631)
IRS PLN (2,436,852) , ,.c PLN WIBOR Bank of America 17/9/2026 (2,798)  (2,798)
IRS ZAR (26,468,117) ¢ o100 ZAR JIBAR Bank of America 17/9/2026 (2,411)  (2,411)
IRS ZAR (13,896,780) ¢ o1, ZAR JIBAR Bank of America 17/9/2026 (1,274 (1,274)
IRS ZAR (13,285,745) ZAR JIBAR 6.8 pank of America 17/9/2026 (1,433)  (1,433)
IRS ZAR (6,902,185) ¢ guoscq JIBAR Bank of America 17/9/2026 (1,021) (937)
IRS ZAR (26,296,603) ZAR JIBAR 7-03  pank of America  17/9/2026 (4,388)  (4,344)
IRS BRL (677,078) 14.58 BRL BROIS  ponkof America  4/1/2027 1,338 1,338
IRS USD (34,000,000) 3.998 USD SOFR ok of America 23/1/2027 155,127 155,127
IRS  INR (618,750,000) 6.1535 INR — MIBOR  ponk of America  19/3/2027 69,110 69,110
IRS  INR(590,279,774) 5.61 INR MIBOR  gank of America  17/6/2027 (58) (58)
IRS  INR (355,590,226) 5.62 INR WIBOR  gank of America  17/6/2027 327 327
IRS YR (10,230,000) | o 3.2576 IR Bank of America  18/6/2027 (699) (699)
IRS HKD (13,780,000) , 700 HKD HIBOR Bank of America  16/9/2027 (5,780)  (5,780)
IRS  HUF (230,213,834) oo 5.675 HUF Bank of America  17/9/2027 (1,849)  (1,849)
IRS  HUF (230,005,991) 6.02 HUF BUBOR  pank of America  17/9/2027 1,721 1,721
IRS  HUF (231,596,751) 5 gon 6.0917 HUF Bank of America  17/9/2027 2,479 2,479
IRS HUF (60,394,295) 6.1 HUF BUBOR  Bank of America  17/9/2027 669 669
IRS  HUF (121,597,212) o oo 6.105 HUF Bank of America  17/9/2027 1,374 1,374
IRS  HUF (116,250,640 o oo 6.1937 HUF Bank of America  17/9/2027 1,777 1,777
IRS PLN (3,483,532) 5 g91010 PLN WIBOR Bank of America  17/9/2027 (6,584)  (6,432)
IRS PLN (3,462,730) PLN WIBOR 8-97  pank of America 17/9/2027 (5,365)  (5,365)
IRS PLN (1,828,988) PLN WIBOR 8-99  pankof America 17/9/2027 (2,986)  (2,986)
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IRS PLN (1,748,569) PLN WIBOR 403 Bankof America  17/9/2027 (3.144)  (3,144)
IRS PLN (908, 414) PLN WIBOR 418 Bankof America  17/9/2027 (2,199)  (2,199)
IRS PLN (3,460, 958) PLN WIBOR 4-27 Bankof America  17/9/2027 (9,668)  (9,668)
IRS ZAR (2,931,407) ZAR JIBAR 6.7 pank of America 17/9/2027 (936) (936)
IRS ZAR (5,583,223) 750 ZAR JIBAR Bank of America  17/9/2027 (1,800)  (1,800)
IRS ZAR (2,802,514) ¢ 7o ZAR JIBAR Bank of America  17/9/2027 (1,041)  (1,041)
IRS ZAR (1,455,956) ¢ gan7s ZAR JIBAR Bank of America 17/9/2027 (786) (751)
IRS ZAR (5,549,885) ¢ o JIBAR Bank of America  17/9/2027 (3,170)  (3,170)
IRS ZAR (5,547,043) ZAR JIBAR 7-02° pank of America  17/9/2027 (3,30)  (3,301)
IRS USD (10,360,000 e o1 C;‘n};z)ﬁﬁ | USD- Bank of America 3/11/2027 143,744 150,670
IRS KR (74,553,840,000) o o o 2.86 KRW Bank of America 25/11/2027  (137,618)  (137,618)
IRS USD (30, 270,000) 8.228 USD SOFR ok of America 11/12/2027 53,719 53,719
IRS USD (12,849,200) e o1 Cgm%ﬁﬁ § USD- Bank of America  5/2/2028 153,046 153,046
IRS TD (23,157,325) 1, 1non Reusors T0- Bank of America 17/3/2028 76 76
IRS TWD (23,136,847) AIBOR—ReuiéS(s)B TW0- Bank of America 17/3/2028 127 127
IRS TWD (78,670,000) | AIBOR—ReuiéSiG T0- " Bank of America 17/3/2028 626 626
2.02 TWD- i
IRS TUD (32,375,828) 1, 30n_Reurons Bank of Anerica  17/3/2028 208 298
IRS HUF (44,440,541) 5.76 HUF BUBOR  Bank of America 18/3/2028 150 150
IRS NYVR (4,161,000) , 5o UYR KLIB3M Bank of America 18/3/2028 (813) (813)
IRS CNY (7,953, 988) 1.492 CNY CNRR Bank of America  17/6/2028 527 527
IRS CNY (7,942,063) 1.496 CNY CNRR " Bank of America  17/6/2028 618 618
IRS ONY (5,413,812) oo 1.5075 CNY Bank of America 17/6/2028 601 601
IRS CNY (5,286, 150) 1.51 CNY CNRR Bank of Anerica  17/6/2028 625 625
2.362 KRW i
IRS  KRW(931,569,604) o o o Bank of America 17/9/2028  (11,435)  (11,435)
2.369 KRW )
IRS KR (683,043,999) oo o Bank of Anerica  17/9/2028 (8,303)  (8,303)
2.387 KRW )
IRS  KRW(1,366,163,137) KORIBOR Bank of America 17/9/2028 (16,186) (16,186)
2.403 KRW i
IR KRW (1,706,681,000) oo o Bank of America 17/9/2028  (19,753)  (19,753)
2.407 KRW )
IRS KRW (151,878,229) KORIBOR Bank of America 17/9/2028 (1,748) (1,747)
2.443 KRW i
IR KRW(607,504,968) o o o Bank of Anerica 17/9/2028 (6,617)  (6,617)
IRS XN (18,689,000) o1 Comgéﬁg | VKN-THE  pank of Anerica 15/12/2028 7,818 7,818
IRS CNY (10, 167,000) 1.59 CNY CNRR Bank of America 17/12/2028 3,987 3,087
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IRS BRL (905,873) 12.9 BRL BROIS  mankof America  2/1/2029 920 920
IRS BRL (4,351,000) 13.01 BRL BROIS  gankof America  2/1/2029 2,812 2,812
IRS BRL (969,864) 13.105 BRL  BROIS  pankof America  2/1/2029 930 930
IRS BRL (2,168,000) 13.14 BRL  BROIS  ponkof America  2/1/2029 2,806 2,806
IRS BRL (1,847, 225) 13.24 BRL  BROIS ok ofAmerica  2/1/2029 3,204 3,294
IRS BRL (1,835, 255) 13.42 BRL  BROIS ok of America  2/1/2029 4,586 4,586
IRS XN (47,506,000) o1 (:omz)éﬁﬁg WKN-THE  Bank of America  1/2/2029 27,482 27,482
IRS CNY (671,022) 1.5% CNY CNRR Bank of America  18/3/2029 172 172
IRS YR (3,530,000) 5 gooc WYR KLIB3M Bank of America 18/6/2029 (988) (988)
IRS YR (3,530,000) 4 4o, WYR KLIB3M Bank of America  18/6/2029 (3,471  (3,471)
IRS GBP (6,000,000) 5 8141 GBP-SONIA-01S Compound Bank of America 24/10/2029  (100,816)  (100,816)
IRS GBP (6,320,000) GBP  SONIA 4.0281 Bank of America 20/12/2029  (172,462)  (172,462)
IRS USD (27,500,000) 3.6165 USD  SOFR  pankof America 26/12/2029 404,898 404,898
IRS MXN (3,669,672) _— WXN-TITE ON-O1S Compound Bank of Anerica  6/5/2030 5,227y (5,227)
IRS MXN (3,667 ,794) . 8155MXN'T' IE ON-O1S Compound Bank of America  6/5/2030 (,931)  (5,931)
IRS MXN (2,036,000) ON-0IS Com;(;ﬁﬁés WXN-TIIE Bank of America  7/6/2030 3,322 3,322
IRS XN (2,034,958) (oo cOmgéﬁﬁg WKN-THE  Bank of America  7/6/2030 3,322 3,322
IRS MXN (428,580) _— WXN-TITE ON-OIS Compound Bank of America  21/6/2030 (650) (650)
IRS XN (2,720,000) o\ o< cOch}Zﬁ | WKN-THE  Bank of America  24/6/2030 3,831 3,831
IRS XN (3,508,428) o\ o\ ComZ)(-)ﬁ; | VKN-THE  pank of America  30/7/2030 4,653 4,653
IRS KN (17,003,000) o\ o1 Com;(')ﬁg § WKN-THE  Bonk of America  30/7/2030 22,864 22,864
IRS MXN (7,168,861) ON-0IS Com;(jid MXN-THIE Bank of America 16/8/2030 7,152 7,152
IRS XN (3,763,929) o1 cOmgéﬁi | VKN-THE  Bank of America  21/8/2030 3,496 3,496
IRS CNY (5,419,000) 1.448 CNY CNRR Bank of America  17/9/2030 G.73)  (3,731)
IRS CNY (1,204,198) 1.561 CNY CNRR  Bank of America  17/9/2030 85 85
IRS CNY (1,642, 346) 1.622 CNY CNRR " Bank of America  17/9/2030 789 789
IRS CNY (2,408,527) 1.631 CNY CNRR " Bank of America  17/9/2030 1,303 1,303
IRS CZK (15,551,839) PRIBOR_PRBS'G37 CZK= Bank of America 17/9/2030 3,565 3,565
IR CZK(15,653,274) po oo oo 909 €2~ Bankof America 17/9/2030 5,496 5,496
IRS CZK (8,218,570) e yoon prps CZ&= Bank of America 17/9/2030 2,911 2,911
IRS CZK (7,857,203) PRIBOR_PRBS'BOS CZK- Bank of America 17/9/2030 4,577 4,577
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IRS PLN (1,864,228) |, o 4.05213 PLN Bank of America  17/9/2030 8,485 7,043
IRS PLN (935,754) | ooe 40 PLN Bank of America 17/9/2030 4,466 4,466
IRS HUF (30,913,663) oo o 6.1647 HUF Bank of America 17/9/2030 1,572 1,572
IRS HUF (24,292, 327) 6.21 HUF BUBOR  Bank of America 17/9/2030 1,370 1,370
IRS HUF (30,713,341) 5o o 6.215 HUF Bank of America  17/9/2030 1,751 1,751
IRS HUF (15,517,200) 5 o o 6.2882 HUF Bank of America  17/9/2030 1,023 1,023
IRS ZAR (7,659,463) ZAR JIBAR 711 BankofAmerica 17/9/2030  (10,950)  (10,950)
IRS ZAR (14,588,384) , 10 O JIBAR Bank of America 17/9/2030  (20,903)  (20,903)
IRS ZAR (8,038,667) , ¢ ZAR JIBAR Bank of America 17/9/2030  (13,622)  (13,622)
IRS ZAR (4,176,232) , oo ZAR JIBAR Bank of America 17/9/2030 (9,018)  (8,626)
IRS ZAR (15,911,011) , 40, ZAR JIBAR Bank of America 17/9/2030  (37,802)  (37,802)
IRS ZAR (11,996,158) , .o ZAR JIBAR Bank of America 17/9/2030  (31,560)  (31,560)
IRS PLN (1,131,630) , (o) PLN WIBOR Bank of America 17/12/2030 (4,651)  (4,651)
IRS PLN (1,131,630) , oo o WIBOR Bank of America 17/12/2030 (4,857)  (4,857)
IRS XN (1,834,152) o o1 Com;(ﬁ | WKN-THE  Bonk of America  3/1/2031 1,706 1,706
IRS CNY (704,489) 1.638 CNY CNRR Bank of America  18/3/2031 377 377
IRS CZK (5,588,465) e 1oon pros €2~ Bankof America 18/3/2031 2,339 2,339
IRS CNY (947,940) CNY CNRR 1.608  pank of America  18/3/2031 (308) (308)
IRS ONY (2,013,169) | ¢, CNY CNRR Bank of America 18/3/2031 @77 877
IRS CNY (10,240, 000) CNY CNRR 1.624 Bank of America 18/3/2031 (4,476)  (4,476)
IRS CZK (2,803,197) 4 o CZK-PRIBOR-PRBO Bank of America 18/3/2031 (157) (157)
IRS CZK (2,811,900) 4 oo CZK-PRIBOR-PRBO Bank of America 18/3/2031 (379) (379)
IRS ZAR (3,583,139) { oo ZAR JIBAR Bank of America 18/3/2031 (981) (981)
IRS  INR(213,710,000) INR - MIBOR 6.16 Bank of America 17/6/2031 (8,251)  (8,251)
IRS GBP (10,000) 5 864 GBP-SONIA-01S Compound Bank of America 17/10/2034 ) )
IRS KN (90,000,000) o\ oo Comﬁ(‘)ﬁﬁ | WKN-THE  pank of America  5/9/2035 174,252 174,252
IRS THB (1,199,209) 1.375 THB  BKIBOR  ponk of America  17/9/2035 (789) (789)
IRS THB (189, 936) 1.434 THB  BKIBOR  ponk of America  17/9/2035 (93) (93)
IRS THB (129,515) 5, 1508 1.442712 THB Bank of America 17/9/2035 (60) (60)
IRS THB (427,342) 1.605 THB  BKIBOR  gonk of America  17/9/2035 2 2
IRS THE  BKIBOR Bank of America  17/9/2035 8 33

THB (427,342) | oo
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IRS XN (7,261,987) o< (:omgc}ﬁ; | WKN-THE  Bank of America  5/12/2035 18,230 18,230
IRS WO (486.313) 01 conoing WRN-THE ON- ponk of America 28/12/2035 641 641
IRS THB (4,668,977) oy 15on 1.6663 THB Bank of America  18/3/2036 213 213
IRS THB (4,076,836) 5 oo 1.6663 THB Bank of America  18/3/2036 186 186
IRS GBP (4,730,000) ¢\ s 0.701161 GBP Bank of America 13/9/2051 (3,085,171) (3,636,022)
IRS EUR (2,330,000) , ., EUR EURIBOR Bank of America 5/10/2054 386,368 386,368
IRS GBP (1,957,700) 4.45 GBP  SONIA pankof America  4/12/2055 20,303 20,303
IRS BRL (234,899) oo o o0 BRL Citibank  4/1/2027 (893) (892)
IRS ZAR (26,310,070) ¢ o, ZAR JIBAR Goldman Sachs  17/9/2026 (3,583)  (3,583)
IRS  COP (1,501,496,879) oco 9.31 COP-1BR- Goldman Sachs 17/12/2027  (17,516)  (17,516)
IRS  COP (1,490,500,573) o\ oco 9.87 COP-1BR- Goldman Sachs 17/12/2027  (16,958)  (16,958)
IRS  CLP (1,496,775,000) ce ifzgg’ﬁ Chile Interbank Rate Goldman Sachs 17/12/2027 (3,505)  (3,505)
IRS  COP (373,947,686) p,oco 10.78 COP-1BR- " Golgman Sachs  18/3/2028 (2,370)  (2,370)
IRS  COP(832,839,361) 4 4 COP-IBR-BANREP Goldman Sachs 17/12/2029 16,396 16,396
IRS  COP (830,396,801) 4 ,. COP-IBR-BANREP Goldman Sachs 17/12/2029 15,922 15,922
IRS  COP(206,837,291) |/ ;o0 COP- IBR-BANREP Goldman Sachs ~ 18/3/2030 2,088 2,088
IRS PLN (2,438,100) , 0 PLN WIBOR HSBC Bank  17/9/2026 (1,880)  (1,880)
IRS PLN (664,930) PLN WIBOR 3.49 HSBC Bank  18/3/2028 209 209
IRS CZK (11,475,805) PRIBOR_PRBS-“OG CzK- HSBC Bank  17/9/2030 (2,846)  (2,846)
IRS CZK (4,084,000) po oo oood”% CK- HSBC Bank  17/9/2030 202 202
IRS CZK (4,081,960) PRIBOR_PRB8'615 CzK- HSBC Bank  17/9/2030 750 750
IRS HUF (30,729,071) oo o 5.961 HUF HSBC Bank  17/9/2030 798 798
IRS  COP(523,271,000) gy o0 COP-IBR- HSBC Bank  18/3/2031 (3,338)  (3,338)
IRS HUF (8,304,726) 5.98 HUF BUBOR HSBC Bank  18/3/2031 250 250
IRS THB (1,518, 660) THE  BKIBOR 1.35 HSBC Bank  17/9/2035 54 1,108
IRS  CLP (517,953,000) CLP Sinacoft Chile Interbank Rate P Norgan 16/12/2027 (452) (452)
IRS BRL (30,000,000) 13.11 BRL  BROIS JPlorgan  2/1/2029 13,911 13,011
IR CLP(143,560,000) ¢ o %0 o cLp JP Morgan 18/12/2035 81 81
IRS  COP (2,959,194,214) .\ oo 9.54 COP-IBR- yiorgan Stanley 17/12/2027  (31,255)  (31,255)
IR COP (1,628,476,576) ¢ COP-1BR-BANREP Morgan Stanley 17/12/2029 29,551 29,551
IRS JPY (542) 0.035 JPY TONAR Merrill Lynch 18/1/2027 0 0

International
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USD SOFR 1D Overnight + Obps

TRS USD 3,265,572 Markit iBoxx US Dollar Liquid High + Obps

JP Morgan  20/3/2026 (27,233)  (19,231)
(2,163,495) (3,291,341)

CDS

IRS

TRS

2026 28
252,500 OTC USD/TRY Bank of America  USD 45.25 25/3/2026 (161) 4,171
270,000 OTC USD/IDR Bank of America  USD 16,900 7/5/2026 974) 2,059
44,000 OTC EUR/MXN Bank of America  EUR 19.8 14/5/2026 275 6,318
1,350,000 OTC USD/INR BNP Paribas USD 89.75 5/3/2026 (2,133) 27
14,000 OTC USD/KRW BNP Paribas UsD 1,400 3/4/2026 (640) 2,090
1,058,000 0TC USD/JPY BNP Paribas USD 159 16/4/2026 (2,643) 362
252,500 OTC USD/TRY Goldman Sachs USD 45.25 25/3/2026 (236) 4,171
753,000 0TC AUD/USD Goldman Sachs AUD 0.685 6/7/2026 16,081 23,715
42,700 0TC AUD/USD Goldman Sachs AUD 0.685 6/7/2026 893 1,345
1,011,000 OTC USD/ZAR HSBC Bank USD 16.3 4/3/2026 (7,560) 1,397
19,500 OTC EUR/BRL HSBC Bank EUR 6.45 5/3/2026 (63)
404,000 0TC USD/THB HSBC Bank UsD 31.3 19/3/2026 (1,787) 1,586
583,000 OTC AUD/USD HSBC Bank AUD 0.692 24/3/2026 (822) 1,131
82,000 OTC USD/KRW HSBC Bank Usb 1,415 9/4/2026 6,619 21,404
303,000 0TC USD/CLP HSBC Bank USD 910 13/4/2026 (1,900) 1,291
1,022,000 OTC EUR/USD HSBC Bank EUR 1.223 15/4/2026 (2,443) 1,272
1,003,000 OTC USD/INR HSBC Bank UsD 92.4 8/1/2027 (3,570) 12,282
509,000 0TC USD/THB JP Morgan usDh 32 12/3/2026 (2,503) 124
1,516,000 OTC USD/JPY Morgan Stanley USD 156 4/3/2026 (2,841) 1
618,000 0TC USD/COP Morgan Stanley UsD 3,850 22/5/2026 2,681 15,783
Standard
1,018,000 OTC USD/THB Chartered Bank USD 32.7 12/3/2026 (1,695) 36
Standard

103,000 OTC USD/INR Chartered Bank USD 89 11/5/2026 (4,731) 7,773
1,013,000 0TC USD/BRL UBS USD 5.45 27/4/2026 (9,925) 7,164
604,000 OTC USD/COP UBS usD 3,920 27/5/2026 (6,560) 11,916
35,400 OTC USD/COP UBs UsD 3,920 27/5/2026 (341) 698
21,300 0TC USD/COP UBS usD 3,920 27/5/2026 (357) 420

(27,336) 128,536
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(3,337,000) 0TC USD/BRL Bank of America  USD5.29 4/3/2026 (69,070) (85,088)
(221,000) 0TC USD/CLP Bank of America  USD 850 11/3/2026 2,202 (139)
(2,556, 400) 0TC USD/BRL Bank of America  USD5.25 12/3/2026 (37,050) (48,383)
(2,556, 400) 0TC USD/IDR Bank of America  USD 16,325 12/3/2026 6,703 (46)
(2,556,400) OTC USD/MXN Bank of America  USD 17.65 12/3/2026 (50,774) (60,754)
(2,562,292) 0TC USD/ZAR Bank of America  USD 16.35 12/3/2026 (53,261) (64,330)
(1,028,000) 0TC USD/ZAR Bank of America  USD 16 18/3/2026 (3,974) (10,709)
(252,500) 0TC USD/TRY Bank of America  USD 47.5 25/3/2026 1,933 (956)
(1,053,000) 0TC USD/ZAR Bank of America  USD 16.74 4/5/2026 1,084 (7,815)
(1,053,000) 0TC USD/ZAR Bank of America  USD 15.5 4/5/2026 4,325 (4,691)
(270,000) 0TC USD/IDR Bank of America  USD 17,200 7/5/2026 722 (899)
(432,000) OTC EUR/MXN Bank of America  EUR 20.9 14/5/2026 1,663 (4,630)

(19,500) 0TC EUR/BRL Barclays EUR 6.45 5/3/2026 330
(1,050,711) 0TC USD/BRL Barclays USD5.65 4/5/2026 3,624 (4,194)
(1,050,711) 0TC USD/BRL Barclays USD5.15 4/5/2026 (4,441) (12,259)
(526,000) 07TC USD/COP Barclays USD 3,520 4/5/2026 3,460 (759)
(788,000) 0TC USD/IDR Barclays USD 16,400 4/5/2026 2,016 (1,199)
(14,000) OTC USD/KRW BNP Paribas USD 1,365 3/4/2026 584 (466)
(3,000,000) 0TC USD/BRL BNP Paribas USD 5.075 22/5/2026 1,79 (21,544)
(2,000,000) 0TC USD/INR BNP Paribas USD 90.1 22/5/2026 678 (5,562)
(3,000,000) OTC USD/MXN BNP Paribas USD 16.83 22/5/2026 4,713 (14,487)
(2,000,000) 0TC USD/ZAR BNP Paribas USD 15.52 22/5/2026 2,248 (12,232)
(956,949) 0TC USD/BRL Citibank USD5.45 12/3/2026 16,753 (347)
(252,500) 0TC USD/TRY Goldman Sachs ~ USD 47.5 25/3/2026 2,021 (956)
(437,000) 0TC EUR/BRL Goldman Sachs ~ EUR6.15 23/4/2026 (1,402) (7,760)
(1,506,000) 0TC AUD/USD Goldman Sachs ~ AUD 0.725 6/7/2026 (10,633) (13,938)
(85,400) 0TC AUD/USD Goldman Sachs ~ AUD0.725 6/7/2026 (593) (790)
(605,000) 0TC USD/THB HSBC Bank USD 31.9 19/3/2026 1,690 (484)
(820,000) 0TC USD/CNH HSBC Bank USD 6.87 24/3/2026 797 (1,794)
(363,500) OTC EUR/BRL HSBC Bank EUR 6.29 9/4/2026 4,085 (3,424)
(409,000) 0TC USD/KRW HSBC Bank USD 1,480 9/4/2026 1,970 (1,310)
(409,000) 0TC USD/KRW HSBC Bank USD 1,445 9/4/2026 (1,588) (5,637)
(303,000) 0TC USD/CLP HSBC Bank USD 850 13/4/2026 212 (1,553)
(2,044,000) 0TC EUR/USD HSBC Bank EUR 1.243 15/4/2026 3,156 (559)
(1,018,000) 0TC USD/THB JP Morgan USD 32.7 12/3/2026 1,527 (36)
(1,040,000) 0TC USD/BRL JP Morgan UsD5.3 18/3/2026 (23,146) (28,829)
(405,000) OTC USD/MXN JP Morgan USD 17.5 18/3/2026 (4,165) (6,936)
(1,040,000) OTC USD/MXN JP Morgan USD 17.4 18/3/2026 (9,429) (13,291)
(611,000) OTC USD/CNH Morgan Stanley ~ USD 6.92 5/3/2026 1,764 (35)
(611,000) 0TC USD/CNH Morgan Stanley ~ USD 6.92 5/3/2026 (3,488) (5,287)
(1,050,711) OTC USD/MXN Morgan Stanley ~ USD 18.05 4/5/2026 1,678 (5,262)
(1,050,711) OTC USD/MXN Morgan Stanley ~ USD 16.95 4/5/2026 1,328 (5,612)
(309,000) 07TC USD/COP Morgan Stanley  USD 4,000 22/5/2026 (639) (4,123)
(309,000) 0TC USD/COP Morgan Stanley  USD 3,600 22/5/2026 1,066 (1,468)
(1,519,000) 0TC USD/BRL UBS UsD5.7 27/4/2026 7,351 (4,092)
(53,200) 07TC USD/COP UBS USD 4,200 27/5/2026 324 (314)
(906,000) 0TC USD/COP UBS USD 4,200 27/5/2026 6,484 (5,339)
(32,000) 07TC USD/COP UBS USD 4,200 27/5/2026 298 (189)
(10) 3 Month SOFR Exchange Traded ~ USD 96.5 15/5/2026 2,138 (1,906)
(180,930) (482,413)
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USD 12,436,000 usD 50§é55 20272027 Bank of America 30/4/2026  (111,052) 47,393
KR 6,418,100,000 Z'ﬁgw CORIBOR 2027 Citibank 15/12/2026 (4,232) 5,605
2027 16
USD 61,073,707 2021 Goldman Sachs ~ 8/6/2026  (30,050) 43,977
073,707 4 USD SOFR 2027 10 . .
JPY 1,355,020, 000 1.1 2027 Bank of America  7/5/2026 (261) 3,281
’ ’ ’ 11 JPY-TONA-OIS Compound ’
2027 11
(145,595) 100,256
2026 28
GBP (1,957,700) »s A SBP SONIA 2027 2027 Goldman Sachs  23/4/2026 (4,993)  (24,604)
23
2.94 2027
EUR (12,189,000) ER EURIoOR ot 10 JPMorgan  23/4/2026 60,123  (10,621)
27
USD (7,736,000) o 3_27USD SOFR 2027 202730 Bank of America  28/4/2026 39,528 (22,070)
USD (12, 436,000) . ZSUSD SOFR 2027 2027 Bank of America  30/4/2026 44,821  (18,489)
USD (61,073,707) . USD SOFR 2027 20210 Goldman Sachs ~ 8/6/2026 9,265  (18,588)
USD (61,073,707) 8.5 2027 Goldman Sachs  8/6/2026 43,685  (15,926)
073, 10 USD SOFR 2027 10 . .
3.7 2027
USD (47,346,000) USD Souk 02 Morgan Stanley  3/8/2026 36,404  (15,586)
3.6 2027
USD (51,328,000) USD Souk 02 Morgan Stanley  4/8/2026 51,008 (27,268)
3.85 2027 10
USD (56,826,000) USD Souh 2027 a0 39 ColdnanSachs 21/10/2026 43,871 (24,320)
KR (6,418,100,000) 2';SW CORIBOR 2027 Bank of America 15/12/2026 1,644 (2,181)
2027 16
USD SOFR 2027 .
USD (2,404,000) 1, i 02t 1 e Citibank 16/12/2026 13,151 (5,946)
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UsD (4,808,000) 12 18 3. USD SOFR 2027 150218 Citibank 16/12/2026 (10,997) (46,124)
4.3 2028 .
UsD (66,317,000) 2 USD SOFR 2028 29 Citibank 20/9/2027 106,024 (78,337)
2028 12
USD (25,715,245) 10 USD SOFR 2028 12 10 Deutsche Bank 8/12/2027 51,985 (65,020)
USD (38,783,000) 0 SO SORR s0a oy oy Deutsche Bank 16/12/2027 50,172 (47,561)
535,781 (422,641)
2026 28
TBA USD 1,698,000 ;gg”s'ofTMBa: or Freddie 1,705,970  0.18
Fannie Mae or Freddie Fannie Mae or Freddie
UsD 1,629,000 Mac 1.5% TBA 1,484,743  0.16 Usb 2,725,000 Mac 5. 5% TBA 2,768,211  0.29
Fannie Mae or Freddie USD 2,728,000 Ginnie Mae 2% TBA 2,311,003 0.24
USD 6,291,000 Mac 2% TBA 5,200,448 0.55 USD 2,451,000 Ginnie Mae 2.5% TBA 2,161,255 0.23
Fannie Mae or Freddie USD 1,813,000 Ginnie Mae 3% TBA 1,663,075 0.18
USD 760,000 Mac 2.5% TBA 723,879 0.08 USD 496,000 Ginnie Mae 4% TBA 477,390 0.05
Fannie Mae or Freddie USD 1,346,000 Ginnie Mae 4.5% TBA 1,330,389 0.14
USD 5,063,000 Mac 2.5% TBA 4,386,554 0.46 USD 2,430,000 Ginnie Mae 5% TBA 2,439,466  0.26
USD 369.000 Fannie Mae or Freddie 356.869  0.04 USD 1,588,000 Ginnie Mae 6% TBA 1,620,090 0.17
, ) , . . .
Mac 3_/0 TBA ) USD 24,724,000 Fannie Mae or Freddie 23,308,170  2.46
Fannie Mae or Freddie Mac 3.5% TBA
UsD 2,435,000 2,202,441 0.23 _ .
Mac 3% TBA Fannie Mae or Freddie
B . USD 9,343,385 9,578,535 1.01
USD 64000 Fannie Mae or Freddie 62.562  0.01 Mac 6% TBA
’ Mac 3.5% TBA ’ ’ Fannie Mae or Freddie
. . USD 1,654,000 1,716,481 0.18
USD 6.694.963 Fannie Mae or Freddie 6.314.711  0.67 Mac 6.5% TBA
T Mac 3.5% TBA T . USD 2,790,000 Ginnie Mae 5.5% TBA 2,825,423 0.30
Fannie Mae or Freddie USD 333,000 Ginnie Mae 6.5% TBA 345,981 0.04
USD 137,000 Mac 4% TBA 135,754 0.01 USD (145,000) Ginnie Mae 3.5% TBA (135,830) (0.02)
Fannie Mae or Freddie Fannie Mae or Freddie
usb 1,751,000 Mac 4% TBA 1,703,098 0.18 USD (450,000) Mac 2% TBA (418,939) (0.04)
H i i i 0/
USD 812,000 "annie EAae or Freddie 815,253 0.09 USD 334,000 Ginnie Mae 6.5% TBA 346,602 0.04
Mac 4.5% TBA TBA 80,266,880 8.49
Fannie Mae or Freddie
usb 2,859,149 Mac 4.5% TBA 2,828,296 0.30
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2026 28

2026 28
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0.8476 0.7435 156.1900 0.7687 6.8631
0.8547 0.7455 153.5277 0.7932 7.0469
341,641,762 2025 31 2026 28
2026 28
0.2024 0.2723 0.2308 42.5287 0.2093 1.8687
0.0005 0.0007 0.0006 0.1106 0.0005 0.0049
0.5283 0.7106 0.6023 110.9879 0.5462 4.8769
0.1442 0.1939 0.1644 30.2902 0.1491 1.3310
0.5441 0.7319 0.6203 114.3093 0.5626 5.0229
0.9672 1.3009 1.1027 203.1853 1.0000 8.9281
0.0009 0.0011 0.0010 0.1789 0.0009 0.0079
0.1083 0.1457 0.1235 22.7578 0.1120 1.0000
0.1084 0.1459 0.1236 22.7825 0.1121 1.0011
0.0002 0.0003 0.0002 0.0414 0.0002 0.0018
0.0362 0.0487 0.0413 7.6044 0.0374 0.3341
0.1174 0.1579 0.1338 24.6629 0.1214 1.0837
0.0123 0.0166 0.0140 2.5881 0.0127 0.1137
0.0155 0.0209 0.0177 3.2574 0.0160 0.1431
0.8771 1.1798 1.0000 184.2675 0.9069 8.0969
1.0000 1.3450 1.1401 210.0834 1.0339 9.2313
0.0695 0.0935 0.0792 14.5972 0.0718 0.6414
0.0950 0.1278 0.1083 19.9646 0.0983 0.8773
0.0023 0.0031 0.0027 0.4889 0.0024 0.0215
0.0000 0.0001 0.0001 0.0093 0.0000 0.0004
0.2363 0.3178 0.2694 49.6364 0.2443 2.1811
0.0082 0.0110 0.0093 1.7168 0.0084 0.0754
0.0061 0.0082 0.0070 1.2841 0.0063 0.0564
0.0048 0.0064 0.0054 0.9985 0.0049 0.0439
0.0048 0.0064 0.0054 1.0000 0.0049 0.0439
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2026 28

6,339,631 5.13
0.00
77,327,316 6.62
3,884,099 0.70
124,734,416 5.64
367,780,880 2.86
9,198 0.02
5,909,637 0.20
5,345 0.03
93 0.00
23,345 0.08
525,849 0.06
82 0.00
8,907 0.00
5,120,430 0.25
102,296 0.25
10 0.00
1,598,332 0.24
60,963 0.00
299,395 0.02
15,766,712 0.73
2,734,709 0.79
7,000,000 3.20
4,500,262 0.45
11,970 0.01
197,231,668 2.08
544,266,596 2.95
1,961,253 0.97
2,075,248 0.15
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536,990 0.06
3,941,950 0.20
5,577,481 0.13
183,498 1.68
186,791 0.05
296 0.00
3,349 0.02
69,936,795 3.00
0.00
742,049 0.29
12,354,082 2.62
2,188,856 0.21
2,877 0.00
2,859,429 1.84
3,895,929 0.76
400,774 0.01
4,181,608 0.35
0.00
7,673,590 0.82
876 0.00
2,101 0.00
3,608,028 0.03
789,106 0.00
49 0.00
462,328,481 3.20
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2013 12
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2022
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0.00 1.50
17.3
2026 28
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ongoing charge
2027
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58,000 79,000

2026 28

2026 28
0.05
0.01
2026 28
34,944,989
2012 154
12 31

0.0925

Reporting Funds

http://www.gov.uk/government/publications/offshore-funds-list-of-reporting-funds
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1.50

8.30 110 0.00

3.42 427 0.00

3.62 105 0.00

6.90 103 0.00

3,563.69 43,381 0.04

916.53 25,686 0.00

2,325.32 34,273 0.00
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2026 28
Clearway Energy Operating LLC
5 75K 15/1/2034 431,000 436,597 0.01
Clearway Energy Operating LLC
575K 15/1/2034 328,000 332,259 0.00
Clearway Energy Operating LLC 1.389.000 1.407.038 0.07
5.75% 15/1/2034 T T )
Clearway Energy Operating LLC
5 75% 15/1/2034 1,032,000 1,045,402 0.02
Clearway Energy Operating LLC
5 75K 15/1/2034 3,052,000 3,091,633 0.11
Clearway Energy Operating LLC
5 75K 15/1/2034 113,000 114,467 0.01
Clearway Energy Operating LLC
5.75% 15/1/2034 100,000 101,299 0.01
2026 28 00
0.06
12,991,250 2.34
6,321,637 0.28
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9,873,633 0.45
10,605,638 0.48
1,118,600 0.01
4,571,194 18.24
1,990,149 7.94
48,238,900 2.95
10,279,545 0.75
2,401,070 0.06
7,763,932 7.47
1,012,576 0.97
1,937,627 1.87
3,126,544 3.01
8,739,314 8.41

2026 28
6,808,472

0.19bps 3,550
70
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12
2026
28
13
t 2026
28 44,721,073
2026 28
3,128,488
82.774 United States Treasury Inflation
’ Indexed Bond 2.375% 15/02/2055
United States Treasury Note/Bond
127,600 4.125% 15/08/2053
15.500 United States Treasury Note/Bond
’ 3.875% 15/08/2033
474,500 United States Treasury Note/Bond
’ 4._375% 31/08/2028
United States Treasury Note/Bond
911,000 2.375% 15/05/2027 (869,118)
United States Treasury Note/Bond
346,000 4.375% 31/08/2028 343,373
365.000 United States Treasury Note/Bond 376.158
’ 4.625% 30/04/2029 (376,158)
United States Treasury Note/Bond
489,000 4.25% 15/02/2028 (487,627
United States Treasury Note/Bond
281,700 4.5% 15/05/2038 266,828
United States Treasury Note/Bond
310,000 2.375% 15/05/2027 295,748
i T N B
270,000 United States reasury ote/Bond 260,242

4.25% 15/02/2028
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14

680,000

301,000

264,000

282,000

216,000

772

148,641

489

354,875

702,754

596,149

375,000

359,200

106,000

307,800

Bundesrepublik Deutschland
Bundesanleihe 0% 15/02/2030

Dutch Treasury Certificate 0%

29/04/2026

French Republic Government Bond OAT

2.75% 25/10/2027

French Republic Government Bond OAT

3% 25/05/2033

Netherlands Government Bond 0%

15/01/2029

Bundesrepublik Deutschland
Bundesanleihe 1.25% 15/08/2048

Bundesrepublik Deutschland
Bundesanleihe 1.8% 15/08/2053

Bundesrepublik Deutschland
Bundesanleihe 2.5% 04/07/2044

Bundesrepublik Deutschland
Bundesanleihe 3.4% 15/05/2047

Netherlands Government
15/01/2052

Netherlands Government
15/07/2034

United States Treasury
1.25% 31/05/2028

United States Treasury
3.625% 15/02/2053

United States Treasury
4.25% 15/08/2054

United States Treasury
4.5% 15/11/2054
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Bond 0%

Bond 2.5%

Note/Bond

Note/Bond

Note/Bond

Note/Bond

707,289

304,870

307,978

230,251

350,437

557

115,202

475

382,278

312,799

678,548

(351,827)

283,960

89,440

273,943
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2026 28
2026 28
764,753 (31,290) 1,011,431 (93,335)
880,000 (430,000)
830,000
2,965,433 (1,050, 000) 4,775,163 (396,083)
4,460,625 (874) 12,460,370 (515,673)
18,531,849 (1,151,679) 22,463,357 (3,422,072)
68,654,781 (3,362,933) 78,798,407 (2,375,312)
(11,720,000)
195,000 (29,943) 83,396 (16,480)
2,204,985 (411,041)
511,380
2,990,000
32,000 725,759 (123,213)
1,318,562 (337,250) 30,676,469 (2,964,327)
6,923,589 (2.355,749) 309,391 (3.640)
(280,000) 117,000 (71,871)
(420,000) 139,000 (191,151)
12,467,424 (10,674,741) 1,046,590
(280,000) 190,000 (41,856)
414,773 (147,359) 34,954 (1,447)
2,220,297 (226,913) 141,706 (3,672)
2,364,725 (3,526,197) 341,254
13,252,076 (20,886,720) 12,805,911 (353,974)
10,227,616 (346,029) 6,484,703 (2,179,815)
14,152,596 (50, 760) 7,294,018 (906,329)
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1,638,000 (1,994,674) 2,824,808 (472,408)
o007 2,902,000 (17,225,498)
2028 1,022,275 (7,697,517)
2029 11,275,000 (47,454,861)
2030 (21,370,000)
12,316,922 (837,107) 4,539,655 (40,998)
4,000 (2,384,000)
38,055 978,912 (400,114)
300,000
1,240,000
106,906,353 (74,781,728) 86,877,468 (59,274)
435,276,893 (68,755,533) 165,647,913 (62,994,887)
638,372 (781,485) 933,443 (52,982)
14,713,382 (3,319,043) 7,194,068 (121,884)
4,393,471 (2,507,076) 5,018,099 (967,743)
541,000 (5,327,240) 717,764
786,437 (208,433) 248,077 (6,376)
4,790,758 (75,300) 12,020,629 (3,104,837)
356,102
110,645
598,000 (113,265)
904,223 (972,715) 7,527,586 (861,751)
15,105,000 3,819,205 (3,294,636)
429,057 )
15,142
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(1,261,761) 790,034,631 (3,866,351)

260,000 (119,146) 26,099,457 (144,677)

756,000 (99,322)

181,841 (10,439)

546,019 (696,942) 1,771,128 (257,887)
6,119,000 (9,478,923) 1,569,404

473,557 3,799,827 ®)

7,608,125 (2,454,128) 3,894,921 (492,920)

1,260,000 (200,000) -

Calculation of Dividends
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14
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15

15
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15
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26
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11
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2026
2026
2025 75,292 361,524 446,633
2026 31 (73,122) (351,804) (442,293)
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