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2026 7 31
35,819,039 98.61
9,222 0.02
— 495,235 1.36
36,323,496 100.00
2026 7 31
) ) ) ) )
4,520.323 7,962.03 35,990,947 7,924/ 35,819,039(98.61
8,367 1.1090 9,279 1.1022 9,222 0.02
2026 7 31
98.61
0.02
98.63
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2026 7 1
1
1 (022 1 17 ) 112 112 9,795 9,795
2 (2022 7 15 ) 91 93 8,390 8,515
3 (2023 1 16 ) 107, 107, 8,404 8,429
4 (2023 7 18 ) 100 100 8,225 8,225
5 (2024 1 15 ) 89 89 8,351 8,351
6 (2024 7 16 ) 80) 80) 8,273 8,273
7 (2025 1 15 ) 73 73 8,079 8,079
8 (2025 7 15 ) 54 54 8,294 8,319
9 (2026 1 15 ) 49 49 8,427 8,452
10 (2026 7 15 ) 37, 37, 8,179 8,229
2025 7 54 — 8,318 —
8 50 — 8,390 —
9 49 —] 8,403 —
10 49 — 8,411 —
11 50 — 8,443 —
12 49 — 8,439 —
2026 1 48 — 8,406 —
2 39 — 8,473 —
3 38 — 8,226 —
4 38 — 8,284 —
5 37, — 8,272 —
6 38 — 8,302 —
7 36 — 8,138 —
D
2)
1
1 2021 10 5 2022 1 17 0
2 2022 1 18 2022 7 15 125
3 2022 7 16 2023 1 16 25
4 2023 1 17 2023 7 18 0
5 2023 7 19 2024 1 15 0
6 2024 1 16 2024 7 16 0
7 2024 7 17 2025 1 15 0
8 2025 1 16 2025 7 15 25
9 2025 7 16 2026 1 15 25
10 2026 1 16 2026 7 15 50
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1 2021 10 5 2022 1 17 2.1
2 2022 1 18 2022 7 15 13.1
3 2022 7 16 2023 1 16 0.5
4 2023 1 17 2023 7 18 2.1
5 2023 7 19 2024 1 15 1.5
6 2024 1 16 2024 7 16 0.9
7 2024 7 17 2025 1 15 2.3
8 2025 1 16 2025 7 15 3.0
9 2025 7 16 2026 1 15 1.9
10 2026 1 16 2026 7 15 2.3
)
100
1 2021 10 5 2022 1 17 117,115,345 2,485,353 114,629,992
2 2022 1 18 2022 7 15 7,562,690 12,855,588 109,337,094
3 2022 7 16 2023 1 16 19,375,740 629,334 128,083,500
4 2023 1 17 2023 7 18 5,591,599 11,830,650 121,844,449
5 2023 7 19 2024 1 15 5,435,562 19,885,091 107,394,920
6 2024 1 16 2024 7 16 1,898,449 11,436,092 97,857,277
7 2024 7 17 2025 1 15 1,566,668 8,017,597 91,406,348
8 2025 1 16 2025 7 15 15,852 25,575,149 65,847,051
9 2025 7 16 2026 1 15 1,229,670 8,763,185 58,313,536
10 2026 1 16 2026 7 15 91,829 12,625,371 45,779,994
¢ D
(21
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2026 7 31
176,947,793 99.63
9,222 0.00
— 643,282 0.36
177,600,297 100.00
2026 7 31
) ) ) ) )
15,078.636 11,987.65 180,757,463 11,735  176,947,793/99.63
8,367, 1.1090 9,279 1.1022 9,222/ 0.00
2026 7 31

99.63

0.00

99.63
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2026 7 1
1
1 (2022 1 17 ) 273 273 10,038 10,038
2 (2022 7 15 ) 374 379 10,521 10,646,
3 (2023 1 16 ) 314 320 9,782 9,957
4 (2023 7 18 ) 280 284 10,481 10,656
5 (2024 1 15 ) 230 235 11,212 11,462
6 (2024 7 16 ) 281 287 12,215 12,440
7 (2025 1 15 ) 282 288 12,021 12,271
8 (2025 7 15 ) 250 255 11,596 11,846
9 (2026 1 15 ) 184 187, 12,672 12,922
10 (2026 7 15 ) 178 182 12,608 12,858
2025 7 257 — 11,785 —
8 256 — 11,735 —
9 183 — 11,929 —
10 190 — 12,407 —
11 189 — 12,677 —
12 189 — 12,681 —
2026 1 179 — 12,230 —
2 183 — 12,594 —
3 182 — 12,544 —_
4 185 — 12,720 —
5 180 — 12,646 —
6 182 — 12,935 —
7 177 — 12,340 —
1
2)
1
1 2021 10 5 2022 1 17 0
2 2022 1 18 2022 7 15 125
3 2022 7 16 2023 1 16 175
4 2023 1 17 2023 7 18 175
5 2023 7 19 2024 1 15 250
6 2024 1 16 2024 7 16 225
7 2024 7 17 2025 1 15 250
8 2025 1 16 2025 7 15 250
9 2025 7 16 2026 1 15 250
10 2026 1 16 2026 7 15 250
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1 2021 10 5 2022 1 17 0.4
2 2022 1 18 2022 7 15 6.1
3 2022 7 16 2023 1 16 5.4
4 2023 1 17 2023 7 18 8.9
5 2023 7 19 2024 1 15 9.4
6 2024 1 16 2024 7 16 11.0
7 2024 7 17 2025 1 15 0.5
8 2025 1 16 2025 7 15 1.5
9 2025 7 16 2026 1 15 11.4
10 2026 1 16 2026 7 15 1.5
)
100
1 2021 10 5 2022 1 17 273,163,950 609,620 272,554,330
2 2022 1 18 2022 7 15 146,665,285 63,187,847 356,031,768
3 2022 7 16 2023 1 16 49,580,973 83,726,951 321,885,790
4 2023 1 17 2023 7 18 33,169,355 87,661,558 267,393,587
5 2023 7 19 2024 1 15 12,043,921 73,607,934 205,829,574
6 2024 1 16 2024 7 16 48,966,971 24,088,895 230,707,650
7 2024 7 17 2025 1 15 14,322,018 10,234,210 234,795,458
8 2025 1 16 2025 7 15 5,594,736 24,702,277 215,687,917,
9 2025 7 16 2026 1 15 6,450,849 76,873,301 145,265,465
10 2026 1 16 2026 7 15 3,253,653 6,895,050 141,624,068
D
(21
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2026 7 31
75,857,004,700 76.33
( ) —_ 23,521,149,181 23.66]
( ) 99,378,153,881 100.00
99,241,670,000) 99.86

2026 7 31
() () () () ) ()
25,600,000, 000 99.60| 25,498,828,800) 99.72| 25,530,060,800) —12026 11]25.68]

10
25,500,000, 000 98.85| 25,208,790,000) 98.92| 25,226,257,500) —1 2027 6]25.38

21
25,400,000,000 98.81] 25,097,994,000) 98.82 25,100,686,400) —]1 2027 7125.25

20

2026 7 31
76.33
76.33

2026 7 31
78,100,000,000 100,169,211,270] 99,241,670,000] 99.86

2026 9
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9 10
(2026 1 15 ) (2026 7 15 )
1,170,825 887,958
48,298,523 36,919,722
9,417 9,279
19 20
49,478,784 37,816,979
49,478,784 37,816,979
145,783 228,899
2,529
6,751 5,261
154,645 120,646
25,513 19,892
335,221 374,698
335,221 374,698
58,313,536 45,779,994
9,169,973 8,337,713
1,191,750 1,095,640
49,143,563 37,442,281
49,143,563 37,442,281
49,478,784 37,816,979
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9 10
2025 7 16 ( 2026 1 16
2026 1 15 ) 2026 7 15 )

541,650 538,063

2,588 1,941

623,158 1,281,002
1,167,396 740,998
6,751 5,261

154,645 120,646

25,513 19,892

186,909 145,799
980,487 886,797
980,487 886,797
980,487 886,797

74,619 21,997
11,230,958 9,169,973
1,494,393 1,985,293
1,494,393 1,985,293
193,493 15,340
193,493 15,340
145,783 228,899
9,169,973 8,337,713
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10
( 2026 1 16
2026 7 15 )
2026 1 16 2026 7 15
9 10
( 2025 7 16 ( 2026 1 16
2026 1 15 ) 2026 7 15 )
9 10
(2026 1 15 ) (2026 7 15 )
58,313,536 45,779,994
55 6 10 55 6 10
9,169,973 8,337,713
1 1
1 0.8427 1 0.8179
(10,000 8,427 ) (10,000 8,179 )
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9 10
( 2025 7 16 ( 2026 1 16
2026 1 15 ) 2026 7 15 )
2025 7 16 2026 1 15 2026 1 16 2026 7 15
1,569,211 1,508,602
10,000 269 145,783 10,000 329 228,899
10,000 25 10,000 50
A A
440,793 390,657
B B
g g
231,678 184,063
D D
896,740 933,882
E=A+B+C+[) E=A+B+C+D
1,569,211 1,508,602
F A
58,313,536 45,779,994
10,000 G=E/Fx 10,000 10,000 G=E/Fx 10,000
269 329
10,000 H 10,000 H
25 50
1=Fx H/10,000 1=Fx H/10,000
145,783 228,899
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9 10
( 2025 7 16 ( 2026 1 16
2026 1 15 ) 2026 7 15 )
10
( 2026 1 16
2026 7 15 )
9 10
(026 1 15 ) (026 7 15 )
65,847,051 58,313,536
1,229,670 91,829
8,763,185 12,625,371
9 10
(2026 1 15 ) (2026 7 15 )
562,204 1,294,787
286 138
561,918 1,294,925
(2026 7 15 )
(2026 7 15 )
SICAV I - 4,636.991 36,919,722
S1Q6
1 4,636.991 36,919,722
98.6% 100. 0%
36,919,722
8,367 9,279
1 8,367 9,279
0.0% 0.0%
9,279
36,929,001
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9 10
(026 1 15 ) (026 7 15 )
6,550,676 4,840,659
182,759,106 177,297,463
9,417 9,279
620,000
107 112
189,319,306 182,767,513
189,319,306 182,767,513
3,631,636 3,540,601
823,398
28,545 23,918
654,143 548,114
108,078 90,549
5,245,800 4,203,182
5,245,800 4,203,182
145,265,465 141,624,068
38,808,041 36,940,263
28,339,575 27,738,168
184,073,506 178,564,331
184,073,506 178,564,331
189,319,306 182,767,513
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9 10
( 2025 7 16 ( 2026 1 16
2026 1 15 ) 2026 7 15 )

6,305,113 5,023,970
10,495 2,590
16,437,087 1,771,551
22,752,695 3,255,009
28,545 23,918

654,143 548,114
108,078 90,549
790,766 662,581
21,961,929 2,592,428
21,961,929 2,592,428
21,961,929 2,592,428
2,908,144 60,651
34,423,366 38,808,041
1,243,194 861,331
1,243,194 861,331
12,280,668 1,841,587
12,280,668 1,841,587
3,631,636 3,540,601
38,808,041 36,940,263
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10
( 2026 1 16
2026 7 15 )
2026 1 16 2026 7 15
10
( 2025 7 16 ( 2026 1 16
2026 1 15 ) 2026 7 15
10
(2026 1 15 ) (2026 7 15
145,265,465 141,624,068
1
1 1.2672 1 1.2608
(10,000 12,672 ) (10,000 12,608 )
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9 10
( 2025 7 16 2026 1 16
2026 1 15 ) 2026 7 15
2025 7 16 2026 1 15 2026 1 16 2026 7 15
42,439,677 40,830,036
10,000 2,921 3,631,636 10,000 2,882 3,540,601
10,000 250 10,000 250
A A
4,837,587 4,260,090
B B
4,606,735
g g
10,468,466 9,551,267
D D
22,526,889 27,018,679
E=A+B+C+[) E=A+B+C+D
42,439,677 40,830,036
F A
145,265,465 141,624,068
10,000 G=E/Fx 10,000 10,000 G=E/Fx 10,000
2,921 2,882
10,000 H 10,000 H
250 250
1=Fx H/10,000 1=Fx H/10,000
3,631,636 3,540,601
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( 2025 7 16 ( 2026 1 16
2026 1 15 ) 2026 7 15 )

10
( 2026 1 16
2026 7 15 )

9 10
(026 1 15 ) (026 7 15 )
215,687,917 145,265,465
6,450,849 3,253,653
76,873,301 6,895,050
9 10
(2026 1 15 ) (2026 7 15 )
14,585,547 1,503,266
286 138
14,585, 261 1,593,404
(2026 7 15 )
(2026 7 15 )
SICAV I - 14,790.812] 177,297,463
S1Q6
1 14,790.812] 177,297,463
99.3% 100. 0%
177,297,463
8,367 9,279
1 8,367 9,279
0.0% 0.0%
9,279
177,306,742
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Sustainable
Income Portfolio

(usb)

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

16,681
32,746
5,651
33,416
1,268
16,517
53,747
67,350
227,376
$92,430,846
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2025 5 31 )

Sustainable
Income Portfolio

(usb)

$5,124,515
889

5,125,404

20,815

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

1,406

6,486
39,065

236,838
(61,185)

175,653
4,949,751

(1,704,222)

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

8,085,982

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

104,194,020
0

$92,430,846
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(2025 5 31 )
| —
Hae Dhte Primeipal Wilue Nl Assels
fILLI (LISA0 T
THRANSFERABLE SECURITIES QUOTEDON A STOUK EXCHANGE OR DEALT IN ON ANOTHER REGULATED MARKET
CORPORATES « MOMNANVESTMENT GRADE
IXNIDUSTRIAL
BASIC
e T T . = ATS% 0ANSTIM USD 1% 5 109,721 0%
FMG Resources August 2006 Pry Lad ... ... .. 63% 052062 198 07,108 o4
Giraphae Packaging Internaviossl LLC. ... ..., . G3E%E 052002 180 180623 0.2
Oy s Water US Hobding Compr ouveninnn . Las% 100120% EUR 175 191,073 0.2
SCIL IV LLCSCIL USA Holdings LLC . ... .. . R3O USD 457 454, 75D 0s
Seabed Air Corp. ..o e GERT  OW1S2023 135 600 04
— LR4068 18
CAPITAL GOODS
B GERGE  ORASA2 45 46,237 i
Andagh Metal Packaging Fimance USA LLC Asdagh
Metal Packaging Finance PLOC .. ..o cainiinnnns L00% (RIA20IE  EUR 100 1063, 0480 ol
Ardagh Metal Packaging Fimance USA LLC Ardagh
Metal Packaging Finance PLIC .. ... ..o lllLl0 3I15% 9Ol UsD 555 07,697 0.6
Ball ComPriunsninassusnisnransansnusenns LAE% OB S2000 423 3T4.500 L
CTEC I GmbH . .ooooooinaa canaana 518 0152000 EUR 15 135154 L]
Derichebourg SA .. ... oo e cnninian e 2.15% ONIS02E 100 109,550 ol
EMRLI} Bosrower LWEmerald Colssuer, Ine. | GG VST USD 180 181,953 02
Eosify ..ccoccviaciaiinancassasaacaans 6.63% 01152032 45 45,5947 ol
Seche Emaronnememt SACA. . .oooooia L15% 11152008 EUR 185 AL, 00 0.5
Trimdty Indastries, Ine. ..o o inninns e LTME OSSN USD 1m 178,790 0z
WESCEr Dsribarton, Ine.. . .uwuuin o s iiiiniiaia s GIE%  OX1S200 &7 (58, A LN |
2273456 Fi
COMMUNICATIONS - MEDIA
OO0 Holdings LLOAOOO Holdings Capatal Conp, A28 02012031 122 111,685 ol
OO0 Holdings LLOOOO Holdings Capatal o, . . 425%  OVI15HM k2] 491,933 0%
OO0 Holdings LLC/OOO Holdings E‘arml ('n.‘ll'!'l. 4T85 ORO2032 a2 158,798 02
rrrkﬂmmm-dhmwlm' P B ) BT 450 200,218 LR
LCPR Semior Secured Fimancing DAL ... ... ..o oL 6.T5%  1OV1S/202T 00 L, =40 0.2
Neptune Badoo US, Inc...o.oeveinianianan 9.29% 0452029 149 141,199 02
Univision Communications, Inc GO OG0T i A0 LB
Unavision Communacations, lne. ... ... T38% 060 55 31,385 ol
Univisicn Commundcations, Inc, .., ... ....... RA0%  OT/31030 B8 £4,508 o
Virgim Media Finance PLC . ... ............. S00% OIS 4™y 4206, 190 0.5
Yirgim Media Vendor Financing Notes IVDAC ... o oo L0 5.00%  ON152028 0 195,082 0z
Ligpe Boad Con BY. ... oo ciciiiaiiiiiicincatcitaioannacs 513% ORZR0A0 450 E2.043 o4
Fgpo BV oo canmamauEaLEs e EEa R nn 4.85% 01152000 00 152,236 0.2
3050330 34
COMMUNICATIONS - TELECOMMUNICATIONS
Advice Fimancimg SA. .. ... .. 5000 DI1SIHE G5 207,462 0.2
EchoStar Corpfad . .....ooooioninaon. o GT5% 1 1/ANW030 103 &E, 168 ol
Fibereop Spa. Lo T.20%  ON1R2006 il 271730 03
Tebecon Dalia Capital 54 ..o oo T0% ON1R2006 n 10K, 350 LA
Tebefonica Europe BVIb), .. ...ooocnoian 2.50% OX0520IT  EUR 0 22514 0z
United Group BY . ....0000 0 4.00%  1IALS0ET 1l 125,518 LY |
United Group BY. . ... .. d.63%  ORSD028 130 147,143 02
Vmed 02 UK Financing IPLC . ... ..o aiians ATEE OWIS/NE1 USD 525 482,257 s
1650, T8 1.7
CONSUMER CYCLICAL - AUTOMOTIVE
Adsent Global Holdings Lid T.50%  OXIS200% 256 153,527 s
Aston Martin Capital Holdings 1 100 OR300 200 186,718 02
Clarics Cillobal LPAClarics US| 438% 0SS0 EUR 80 429,853 0s
Db, Mt o oovovvansasnasnanannavnacaans 4.25% (901200 USD 475 450,80 0
PoriasE . civcicancasnsacsisssaassasaana L38% 0615201 EUR 220 193z 0.2
Gooedyear Tire & Bubber Co, (Theh oo oo r S00% OIS0 USD 17 184,820 0.2
Giooedyear Time & Bubber Co, (Theb, oo oonan 5.215% 04030 4 25,206 L]
Goodyear Tire & Rubber Col (The). ......ooaoL o 5.I5% OW152031 i 69,011 ol
THO Verwabtumgs GmbHind. ... ... .. .. ..., GIRT OS50 i 1) 157,182 02
THO Werwabtungs GmbHia). oo on ROOE 1115032 130 230,505 03
THC Verwalungs GmbHia). .. .. B T8 OM15200% EUR 181 215,087 02
Nizsan Modor Acceptance Co, L1 LANE (RVISI0NE USD pa Lol 151,753 02
Nissan Modor Co., Lad, ..o oo inonn e 4.35%  (ITNRT S50 52022 [
Volvo Car AB, Series E . ... ... ... ... .. 250%  1OVOR202T  EUR Pl 223,892 0.2
ZF Fimance Gmbl, Series E ... .....o.o000 o L15% OSONI0ZE 500 523,957 0.6
£F Nomth America Capstal, Ine. oo canaana cee BTSSR DAZNXA0 USD Falul 194,522 0.2
LF Monh America Capstal. Ine. ... ... B TAME 041412000 150 144,473 02
AT 4.7
CONSUMER CYCLICAL - OTHER
Bailers FastSource, Inc. .. .. oo i iiiiiiii i i i inas 6.I8% 06152032 [LL1] 106,952 ol
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Rate Drate Primcipal Walue Mol Assels
AT (L5 %
Bailders FarsiSoaree, Inc. .. .o onvininninionianiaiinnaneans G IE% OROL20  USEr M35 202,595 02%
LA Fhottng, Tl . coccovcucancannanaacaana aun TO0% 1115032 N0 185,720 0z
Malker Homes Group Finco PLECE). o ool 0o 653 10V152030  EUR 178 204,421 02
Shea Homes LPShea Homes Funding Comp, ooovvvnnin i 478% 0205208 USD pald 858 03
RO7.235 09
CONSUMER CYCLICAL - RETAILERS
Bath & Body Works, Inco. ..o on i e G T5E  OT012036 135 133,608 .l
CONSUMER NONCYCLICAL
Acsdia Healiheare Co, Inc., ..o on i e vnvnncnierinnnannans TIZ% ON1SHR% 63 G, D ol
AdaptHealth LLC. .. ... cn i iaas . 513 03012030 i 247,875 03
Avamtor Fonding. Inc. ... ..ol LERE OWIST0ZE  EUR 1495 121,497 0z
CABSELAS ... ....oaaie LIRE  O201H02R T K71 158 09
Cerba Healtheare SACA . A30% OSR10E 133 108,062 LA
CHSCompusity Health Sysiems, (TP L G0 OIS0 USD 50 239,903 0.3
CVE Health Corp. ..o oo R G TS L2005 14 13,622 i
CVE Health Comp. ..o oo TOHE  OXFI0SH0SES nl 272,586 L]
DPaVimi, Bt «ovovvaniasrasnsnasnavaanaana ALTS% OL52031 pot 206,060 02
L = AGAE 012030 3 174,057 03
Elamco Animsal Health Ine. o oovvavvaiiniiiiiinnian o GG ORZR0CE 410 422,062 0.5
Emibecta Corp, . . e . R00f ORS00 2 437,587 0.5
Emergent Iho&sﬂutlm Im: ................. TERE ORISR 95 T1.976 ol
Orlde A ... oo vcnvcnccnsarmnrsnransansn IEE% IVISE EUR 515 B30 07
Giruememthal GebH ..o o i 413%  ON152008 245 T35 03
LifePoant Health, Inc..ooooooiinii i B3E% OIS0 USD paLil 05,373 03
Neogen Food Safery Comp.. . ... ..., B RAME 07 A HA0 145 180874 04
Option Care Health, T ..o covinon a0 438%  IE12000 00 156502 0.2
Uhganon & CoOrgamon Foreign Debt Co-lsuer BY. 513 DAraha] G20 521,197 0.6
Owems & Mimor, boc. ... cccon i i 4530 03309 165 135,038 ol
O & Mimor, Ine ..o i, i OO0 0 0G0 186 194,252 0.2
Perrigo Finance Unlimited Co ... oo . 490% 06152000 £ ELIUEH S 04
Pt Holdings, Isc.. ..o vinvininnnnnns 4500 (1500 B0 T2.048 ol
Pt Holdings, Isce. .o e e iievinianvnnn G250 VIS0 115 103,742 ol
Postt Holdings, Ise.. ... oocoiciinnianiiininnacas . G IRE 03012033 130 129,211 ol
Primo Water Holdings, Inc./Trton Water Holdings, Imc.. .. ..o 438% 040 IR8 372,430 LI ]
1,151,422 1.7
OTHER INDUSTRIAL
Mlultiversity SpAich. ... ... G IOVAIE EUR 87 325,123 04
Memans BA . .. it aa e S50 DAS202R 100 120,310 ol
Resideo Fumding. Inc. ......o.oooooion aun 630% OWISHGEZ  USD Bl 54,761 0l
Remel BA Lo i s i 13 w5200%  EUR 410 4530360 05
WE1,563 1.1
SERVICES
B R e T A 4.13% ROLNE USD Hl 444,000 [1E]
Belron UK Fimance PLC ... .o oooianianiaian LT5%e  1WIS209 50 180,95 03
Clarivale Science Holdings Corp. ..o oL ooooi s JHRE 0RO 115 208, O 0z
Prame Security Services Bomower LLCPrime Finance, Ine. . L% OR0ZT 1% 172050 0z
Prime Security Services Bomower LLCFPrime Finance, In G.5% 0152008 Exi 30, TRE 0.4
Sabwe GLBL, Inc 1L 13% 071500 13 13,335 0.0
Shiftd Payments LLCSShiftd Payments Finance Sub, Inc. . 550 OSANS03%  EUR [ L] 122,74 ol
Techem Verwaltungsgesellschaft 674 mbH ... ... ... ... aun G000 ORA0H00G 111 125 680 ol
Werisure Holding AB ... oo i ARG OWIS2006 1 138 081 03
1975540 i1
TECHNOLOGY
Admaviva-The lalian Innovation Coo SpA ..o oLl SO0 IOV 100 116,619 ol
CommScope LLIC ... ... ... .......o.o. Qe IMIS03] USDr 411 427,068 05
Dvichold Nixdorf, Inc.. ... .. ... ... oL o. i b8 TLISE ORS00 L1 04,832 ol
Entegriz, Ine. oo oo i i i 508G 06152000 a5 05,077 LA
Seagare HDD Cayman. ..oooovinnan, i e A00%  DGAHZ0 86 T 03
Seagate HDD Cayman. ... .. Venrsnraaraans e A TER 12AONR0H 13 110,721 LY |
Semontn Techmologies BV, .. ... ... ... ..., . b AT s LET 0 197,435 02
TeamnSbem Bk, o oL ciiiiiiaisi s e i s aats LE OMISMEE EUR N 234450 02
1,539,543 1.1
TRANSPORTATION - SERVICES
BCP W Modular Serviees Finanee WPLC. ..oooocaia i 4T5% T1F30020CR 2R3 425366 04
LomamBAS ...t i s e e e 4504 OXIS202T 240 274,337 03
560, T 07
26,490,193 285
FINANCIAL INSTITUTIONS
BANKING
Abanca Corp, Bancaria SAb). . ... ... e e GO0 D1 KD ¥ 142 [1 ]
Bread Finamcial Holdings, Ine. . ............. . RIEE OMISHAS  USD £l TR.AR [N ]
Bread Finamncial Holdimgs, Inc. . covveinn oo iaiiniininans Q.75 OXIS2029 255 271,521 03
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Intess Sampacds SPATEE. .. oo e i i i e T0% VIS UUSD 4 5 491,075 0L.5%
1070621 1.1
BROKERAGE
AG Bssuer LLC, | . 62506 OXO1HR Ho 1580, 5 02
AGTTMT I;D-:mw Itmrr I.Lf' . cee RGEME ORVMCRRT 50 250,486 0%
VFH Parent LLOCValor Coslssoer, Ine. ... Lo in oot T.50%  DavIS0a0 pLry 216,176 0.2
75,668 07
FINANCE
Encva [ntermational. nc . 913% (RO 100 102,817 il
Encva Intesmational Ine, . ..ooocooonoiininnia i 1L28% D2SG0CE m 154,687 0.2
257,504 3
FINANCIAL SERVICES
Encere Capital Group. Ine. . oooouin oo i BA0% 08152000 150 265038 03
REITs
Avedas Hemes Opeo 81 L 4000 (RS0 EUVR b1 234 506 03
Iron Mounkxin, Inc. ... ... Ll 4.50% OAIS2031 USD 1y 1AL 622 ol
Vivion levestments SARL Semes Bfad o ocooncnia i iininnn. 630% (R0 EUR 2 2328 00
L6656 04
265 487 2.8
R 004 ARD 313
CORPORATES - INVESTMENT GRADE
INDUSTRIAL
BASIH
WestBock MWV LLC. .. oo e T08% 025203 USD 250 254,734 03
CAPITAL GO
GFL Envirommental, Imec oo oo LI30% (9N 113 107,701 ol
Heidelberg Materials AG L .o oo e LOS% 0T EUR 40 201,758 03
3540450 LE ]
COMMUNICATIONS - MEDLA
CHRECTV Finamcing LLC. . .. .o oce i inimicinrnirnimannans BAS% 02012030 USD 151 149,430 02
DIRECTY Fanancing LLCThrecty Fimancing Co-Obdagor, Inc. ... S88%  0R152027 140 137,815 0z
DIRECTY Fnancing LLCThrecty Fimancing Co-Oblagor, Inc.. ... . 1000% 02152031 177 172,300 02
20,552 [L]
CONSUMER CYCLICAL - AUTOMOTIVE
Addienmt Global Hobdings Lid. ... ... ... ... ..o o il T DAISINE a2 52,062 ol
Aptiv Swiss Holdings Lad. . ... ...oooaiiaias 415% ILNAG EUR 48 279,600 03
Foand Motor Coe Lo oo L% OMINNEZ  USD H3 M, B0 LIE]
Gieneral Motors Co, 6.75%  04N1HG 4 232,708 03
General Motoes meal ('n Jm GA0% DLARR0AY 136 44,062 0.4
Harley-Iavidson Financial Services, ]IL' ....... G0 DX 10P02R i 183,873 0%
Jaguar Land Rover Automotive PLOC ... oo oo oL 5.50% OW152019 Pl 237 46k L]
1 Bl 5651 2.1
CONSUMER CYCLICAL - OTHER
T T TSN V1SR IR0 414,788 s
CONSUMER NON-CYULICAL
Charles River Laboratorses International. Ine.. ... ..o ooooon oo 400 OX152031 pol 183,050 02
Charles River Laboratorses Intematsonal. Ine., 425G  OSO2008 m WA 04
CWE Health Corp, | e 555% 060100 145 148,027 02
L R G25% 02012029 121 125,573 ol
Jare Sesourities DA, Lo e 438% 01152019 200 191,385 02
1004, 520 1.1
SERVICES
L T 4AR% OWITAN EUR 237 253 742 03
TECHMOLOGY
CDW LLOAOCDW Finance Cop ... oooae L6T% 120136 USD 58 511,985 i
D3l Intermational LLCYEMC Conpu, ..o S30% 0401032 3 75326 ol
D3l Intermational LLCYEMC Comp., .o0ouva e 5.50% 04012008 150 148,154 0z
Micron Techmology, Inc_ ... ... ... .. ... 270% 04152032 600 511,413 06
MECL Ime. . e IAIG CR0010A0 a5 7,822 ol
NXP BVNXP Fanding LLONXPF USA, Inc.. . . S00% 0115033 34 B0 [E
L 550%  ORAOX203S 14% 149,738 02
A LIE% 01N 0 173,302 0z
B T 1400 (RS SIH00G 00 192, 5465 02
2,233,375 2.6
TRANSPORTATION - SERVICES
Hesthaow Fusding Lad, Senes Eoooonnn i 450% 00102033 EUR 40 256,007 03
1.2 T18 B2
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FINANCIAL INSTITUTIONS
BANKING
ABNAMBOBank NY ... .. i 4B DAE0MG  USD SO0 5 398,925 4%
AlB Groap FLE. oo 53 05152001 piLil 201,653 02
Ally Finanaial, Ine. .oooooioniiiiiiiinin S54% 01T 13 12,981 L]
Ally Financial, Inc. . wana 5T4% OS50 225 2709 0x
Ally Financial, Ine. ..., . o GT0% ORI4Z03S " 3360 LY |
Bamoo Bilbao "l"m:a}'a .-\:gn:llma. 5;\ ......... i bR THRR 11152034 N0 133,307 0z
Bamoo Sankander SA ..o oLLilLL o oo AIE% ORZD0ZE 0 197,974 02
Bameo Santander 84 ..o cavaana 538G ON142008 T 2376 02
Bank Hapoalina BM. ... ooiviivniiaiaiinin A% ONIL20ME 200 191,300 0.2
Bank Leumn Le-loracl BM. .o oouon oo vee L3R OTAIR033 00 205,15 0.2
Bamk of Fast Asis Lad, (The), Senies E ..., .. cee GTSE OG2TIN0R 250 151,038 03
Bank of Ireland Groop PLC. ... L ... .. cee GIEE DOVIGI0DG i 1) 200,708 02
Barchaya L. .. .o oo i caicaiiaiaacaans - S6T% OX1LD202E i 206,917 0.2
BNP Fambas SAMY . coooviieicaiasiaiiaias coe A3 DRES031 Eny 415,394 0.5
BRCESA ... T 6.20%  D142036 52 4208 0.4
BFCESA, ?ﬂlmF 575% O6AN203%  EUR 100 121,647 LN
Camallank SABE. .. ... oo o . S.EE%  1OAESHET gLt 467,163 0.5
CaixaBank 34 ..o oovniiieiinicaian e GET TVIE203  USD 200 216,200 02
Capital Ome Finamaial Comp. .o.oooon e S4T% 020109 a5 6,658 ol
Capital Chne Finamaaal Compe oooooini o TO6%  1LOLE0 108 130, 1d LN
Citngroup, Ine. | . TSI L56%  OR012032 124 108, 340 L8|
f‘llurmlm.-.--.-.--. EETECTRTEIEE: ve SEME OR35S ol 234,223 0.2
Cooperatieve Eabobank 1 .’|.I'h'|- .............. oo d6ME IDN0IS EUR G0 G&2,087 o7
Cradit Agricoda 8A. . ...l ... SEAT% OLR0AS UKD 150 53,502 03
Crodit Agricode BADY . .ooooia cavaana cee S0 DAEN0NG GBP 100 135,736 0.2
Dreutsche Bank AG, Senies E 563% 08193 EUR 0 FEULEE 03
Deutsche Bank AGMNew Yook - G2 OMI40G USD 1m 192,093 02
HSBC Holdimgs PLC. . .............coouues coe G6E%  ORAEH0E i) 504,250 0s
HSBC Holdimgs PLC. .. ... ... ... Lo 63E% IVI&20AE EUR 108 131,481 ol
Pl o B . . o e caicicascassanaanaana A 13  OEAZAIHE 200 1] KRR 03
fﬂl:nﬁﬂmﬂﬂSp.—t....................... 4.20% OO0 USD 08 157,408 0.2
KB Groap NV ., s . S80% 0119 243 251,351 L]
Morgsn Stanley ..ol cee SI9% OANTEN0R] 175 177,523 02
Morgan Stanley ... .o co. R4 OTZL0M 50 50,417 ol
Natsonwide Building Seciety. .. ... o........ - A0 OROR0I9 200 197,300 0.2
Nawonwide Buailding btxld;d'h'l ............. cee ATE% eDOMNIT  GHEP poi 4B G [LE
NatWest Group FLC . 14T 102006 USD m 280,071 L]
NatWest Growp PLC, &‘m-s E ............... e AT6% OXEROM EUR 127 155,008 0.2
Samander Holdings USA Inc.. . ... ... ... - 547T% OMIWIID  USD 1y 117,935 ol
Samtander UK Group Holdings PLC .. 5.69% 0452031 205 209,423 02
Samtander UK Group Holdings PLC GEVE 11212006 I3 236,150 03
Saciete Generale 84 oo coe ABSE INZLRD EUR poLil 242,341 03
Saocicte Generale 8A ... siraima cee GAS% DIAXIET  USD a4 ELR 0.4
Saandasd Chartered PLC ... ..o oninninnen . 6 19%  OTAHET 2 G011 03
Syncwony Bamk. ... ...oo.coiiiiiiiiiiaies ... 563% ORZND02T 150 153,321 03
Synchrony Financial ...l Lo S4S%  OROA031 30 19,564 o0
Synchrony Finaneaal .. .oooooian canaana cee B4R ORAR0G0 108 1047 LA
Syneheony Finascial .. . LR OROL0A 175 I TR.GRY 0z
UBS Groap A .,.... . 275% (ROE0IS  GRP 148 198,557 02
UTBS Girowp A . ..o ie e 488% OMIZNIT  USD 125 3T 03
111,330,051 121
BROKERAGE
Nommura Holdings, Inc.. . ooooo oo AET% OLR0G 186 381813 LK ]
INSURANCE
MM, . oo ccirscracsassansssnssasaansasarssraerarsass 5507 0401 10dE G0 665,733 o7
Arpgentumn Netherlands BV for Swass Be Lad. .o .ooocniin ATA% RS040 Fatd 204,421 03
Adbene Global Fusdimg ... .coooniiiiiiiiiiiiiiis i iian R38%  01AOT2030 68 268,142 03
Cemtene Corp, |, PR TITIIILE cee 230% ORAOLZ0H 29 2422 0.3
Cloverie PLEC Fnt .ﬁun-:h rml.nmt l"rL I.Id Series B SO0 (MVIAINMUG 483 485,380 05
Swizs Be Fimance Lucemboarg SA ..o oL - S00%  0A0LHEGS Pl i] 197,393 02
Ulnapol Assicurazponi SpA- Semes E ... ool ALI5% IVNA0  EUR 415 476,524 0s
2667, 165 13
REITs
Iewmark Group, Ine. . oo vaiansansansnssasnaiaiiaininnans T30 0120 USD 114 10980 LY |
144045805 154
UTILITY
ELECTRIC

Beookfichd Renewabde Partners ULC. ..o oo inninrranrans 4.25% O1SH  CAD 85 63,324 ol
EDPSA Senies NOE ... ... invinnnrnnns . 1A% OXI40EE  EUR =00 308,216 LY
Electricite de France SA(bY . ... ... .. ... Q13ME OIS0 USD 200 225,141 0z
Enel Finance International XY S13%  DGRG2009 00 202,304 0z
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Enel Finance International XY ... ooo o iiiiiieieiiaiianenns G0 (VIS03T  USD 100 5 107,787 ol%
EnelSpA. SemesE........ .. ..ol S75% WINMGT GBP 5 G, 200 ol
Efigie SAD) .. .covuiiaicitainsiaiaacaana L50% OS30200% EUR 200 7568 03
LG Energy Solwbon Lad .o oooaainaiinie S3E% 040200 USD o0 197, 5l 0.2
Niagara Mohawk Power Corpo vunvaaisiisirsniaiia i 5.20% OVIT2004 1o 108, 85 0.1
1.839,755 149
OTHER UTILITY
Suer BACA Serics Eo oo 4.30% 117132063 EUR piLil 24043 03
A, 198 2.2
JLR0MB00  25F
EMERGING MARKETS - HARD CURRENCY
INDUSTRIAL
BASI
Celubosa Araueo vy Constimeion SA ....oooviiciiniiinnaea.. GlI8% OSOS20E2  USD 200 W03 02
Orbaa Advance Comp. SAB & OV .. ... ..., LERT 051172031 215 177,076 0z
Saociedad Chaimica v Minera de Chile 54 4.25% DSOS 00 193,955 0.2
Saciedad Chaica ¥ Minera de Chile A cee B30 11ADTI20R3 200 205,050 02
Saveana Amstwia GebH L oo LT8R 012030 piLil 150,915 0.2
487,352 1.0
CAPITAL GOODS
Ambiper L SARL. ... ... oo 1027 DROSNAL HO0 73,008 od
ek SAB B Y . oo cciciiciscscaacaans = IEE%  OW1 12030 00 152, 140 0.2
THS Holding Lad, oo v isansasansansa v B3R I1FR20CE 215 200054 02
IRE Imfrasinscure Devebopers Lid, . ooooo i s iii i TA1%  OMI1H032 o 197,068 02
96107 1.0
COMMUNICATIONS - MEDIA
Grupo Televisa SAL ... .. ... 463% DL 00 197,226 0.2
Prosus NV ouovuisessusnasnasnssnsniseane cee 306% OTIA2031 84 330,606 LR ]
Tebecomunicacones Dhgitales SA 430% 010 0 183,355 0z
1187 Lk
COMMUNICATIONS - TELECOMMUNICATIONS
L | 5.13% OROR032 Pl 1) 183,000 02
Empresa Naciomal de Telecomunicaciones 54 . . 305 014032 6D 300 BT 03
Sable Imcrnaonal Finance Lids coooooaiiain TA3% 1152002 200 196,527 0.2
— 680307 07
CONSUMER CYCLICAL - AUTOMOTIVE
lochpe-Maxion Aunstris Gmb M axion Wheels de Mexico 8 de
RLde W s S00%  OSAOT0E i 1) 189,594 (1]
CONSUMER CYCLICAL - RETAILERS
Falahella S AL . ..o in i mnsmnias varm s e e LIE% OMIS0A2 00 H1.740 04
InFoetnil Comsumer. . ... oo i ea e I8 ONENMIE i 1) 187,148 0.2
526,868 (1]
CONSUMER RON-CYCLICAL
Natsra &Co Lunembourg Holdings SARL ....oocoioiiaiiine 403% 08002008 80 §36.5600 L
Rede I¥or Finance SARL ... n et ren e rnenrraneann 4500 01200 200 VER, OO0 02
T24.800 0
ENERGY
Cireanko Duch BY . ... aiiiaiiiiiiiiiiiiiiii i RS ONI202G 4 219632 02
T I T s SER%  ORO0S202T 200 115465, Se 0.2
UEP Peaonome ISA .o oivnianssnssnsnsnnsnarnrsninnnnas G0 DO A0 174 154,066 LI
T8 LX)
OTHER INDUSTRIAL
Tebeconmunications oo Telekom Srbaja ALY Bellgrade .. ... ... .. TOHE  1WZEH0I9 Mo 197,781 _ 02
TECHNOLOGY
Lenowo Group Lad,. .. ... oo i E42% 110N 0 185,170 02
Lenove Group Lid. ... ..o oo oo e G540 ONXINR2 i 1) 212,371 02
397,542 [ ]
THRANSPORTATION - RAILROADS
Lima Metro Line 2 Finance Lad .. oovvvinicniniiainanea. S88%  OTAOS2024 159 159,388 0.2
6,078, TR i)
FINANCIAL INSTITUTIONS
BANKING
Akbank TAS. ..o canmamauEaLEs e EmaRaunn T.30%  O1RHNAG 0 202,250 0z
Bangkok Bank PCL/MHong Keag ..ooovenene LT3 U0 200 184,480 02
Intercorp Pera Ltd. . ..o oo LER% (RS20 00 185,876 02
OB Bank AS .. ....o.oiiiiiiiiiiaicaina, LI5% OS21009 il 205,768 02
Turkiye Is BamkasaAds .. ... ..ol s 1.T5% SN 200 204,250 0.2
Yaps ve Kredi Bankasi AS .. .cvavvaiiiiiiiiinnian . TA3E 10102029 200 199,088 2
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REIT=
st Fibra Lo, oo iniaa e s e 487% 0115200 USD ol i} 156,350 0.2%
1368, 162 14
UTILITY
ELECTRIC
Clean Benewable Power Maurithas Pre Lad. . oooooo oo 4.28%  ONES02T 31 505,590 0%
Tamend LA - oo veeses e e seseainnes . 105G (TFERFHGG H0 W0ERT 02
Engic Encrgia Chile SA cee GIE% OANTI20N4 200 203,422 02
[ndia Clean Energy Hobdimgs. . ... ... iiiiiins A50%  OANIR02T il l] 189,250 0z
Irrvestmeend Enengy Resources Ladl. ..o oioiiiiiiiiii 6250 D420 20 20057 02
levestment Encrgy Resources Lad., . e BIEG (ARG 00 191,400 02
Limak Yemilemehiliv Enerji AS. . ..oouioiiiieiiannas - 6ME (R0 H00 JER.000 04
Mingara Energw 8AC ... ... L - 5750%  JOW0% N L] 29%.070 (1]
ReNew Wind Energy AP ReNew Power Pvi. Lid.. co. SO ONAIMNZE X 252,450 LR
Sawrik Marapi Geothermal Power FI ..o oocaoioiiiiiiiii 1.75%  ORAOS2031 15 300477 LK ]
1RIS518 ri]
NATURAL GAS
Grupo Encrgia Bopota SAESP, ... ... T T S | 200 230,185 02
OTHEKR UTILITY
Acgea Fimance SARL. ... oo vvvviniiniinninneiienas 500% 012002031 +00 420,925 0.5
1456778 16
SOVEREIGN BONDS
CHILE
Chile Electricity Luxs MPCSARL. ..o oo aO1% 012033 [F.i] 150954 (1]
COLOMBLA
Colonshia Government [ntermational Bond LI DArIS0a] 00 163,680 0.2
Colanstia Government [ntermational Bond .., . LiMe OWIL0OZ 200 156,900 0.2
Colanstia Government [ntermational Bond BO0%  Orh0GE 00 205,050 02
325,630 L]
DOMINICAN REPUBLIC
Domimican Republic Indernational Bond 450 D100 150 141,000 02
Domnimican Republic Imernational Bond . AHE%  OZAD0G2 150 1346, 500 02
Drominican Republic Imernatiosal Boad ... ..oooooiiiiin i RAME  OAD0NN02T LT G867 [N
H6.767 08
ECUATNIR
Amazon Conservation IMC. ... ... s GO OG0 250 45,445 03
SOUTH AFRICA
Republic of South Africa Government Internstional Bond ., ..., .. ATEE TN 200 144,500 02
Republic of South Africa Government Intermstional Bond . ... ... .. G0 IR Pl 1] tﬁfnﬂ'ﬂ 1]
3001, Con [ ]
TURKEY
Turkiye Government International Bond, Seres 10Y . ... 0oL 515G OMIANA0 Faii] 156, 200 1
1. T8, 0 12
12600720 137
GOVERMMENTS - TREASURIES
CANADA
L18% 1201/ CAD 020 652,226 07
UNITED STATES
450% OIS USD 135 127,638 ol
LG 115200 168 160,545 02
A63% OZA2055 kui] B5.616 ol
G8e  ON1S2000 1014 LIN5T24 1.2
GI0% 1152006 1,042 1079865 12
RS0 09I 025 008,234 1.0
LTS OAWI0ZT 1,050 1146, 2491 12
LERE 02030 #4653 460,358 [IR]
413% 01312007 1,545 150,222 1
413  OXER0IT G2 GE5, 758 07
4.13% 022 813 RN0,555 09
4.25% 11157204 2 1,977 0.0
438% 12309 10 925,214 1.0
4635 D0 19 195,713 0.2
4.85% 085312006 162 163,00 0.2
AB8%  NOCE1I0IE 54 55,641 ol
Q888028 10T
10,350,240 114
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MORTGAGE PASS-THROUGHS
AGENCY FIXED RATE 2-YEAR
Federal Home Loan Morgage Corp. Senes 024 ... .. .. .. ... S500%  O40105E  USD 21125 LOSLIIZ 12%
Federal Honse Loan Mogage Corp. Semes 2024 ... oooon oo S30% 12000044 1,780 1712522 19
Federal Honse Loan Momgage Corp., Semes D004 .00 S30% 010148 1.767 1.782.742 1.9
Federal MNaticaal Mostgage Association, Senes 2023, ..., S00%  10AD]SES Fi
Federal Mational Mortgage Association, Series 2024 ., .. ..., GO0 OS] S HEd [T
Federal National Mortpage Association, Series 2024 .. ... L. GOME DRSS 1.6
104
COMMERCIAL MORTGAGE-BACKED SECURITIES
NON-AGENCY FIXED RATE CMBS
215 Liberty Stroat Trust, Series J16-2250, ClassE.............. LRl [ il 174,071 02
Cingroup Commercial Mongage Trust, Senes 2006-GC36,
L T . = L [ 2] ] S5, 405 s
CHAIL Commercial Mestgage Tnest, Semes 2 T-CX 10,
L 46% 1 1/150E0 20 19,188 LX0]
GS Morgage Securities Trust, Series 2015-GC32, Class 1§ | LA O ND0E H0 08174 o4
Maorgan Stanley Bank of America Merrill Lymch Trus.
Serbea 2013-C0, Clasa B . .. v v vansunmirsninisarnansass LM% OS1S20MG mn 238610 0.3
Wells Fargo Comnsercial Mongape Trus, Series 2015-LC20,
L 4067 DA SINED s 235574 03
1062, 083 1.5
COLLATERALTZED MOKTGAGE ORLIGATIONS
RISK SHARE FLOATING RATE
Conmecticut Avesue Securitics Tnast
Sertex 2019-ROM, Chass 2B . . .. ooonciiiiniininncanes 9.69% DO/ZSIHA9 Ly ] A, BO5 LLE |
Series 2000-ROZ, Class ZBIC). o ouivviiininniiaiiainasaass Tk ONZS2040 =00 511,108 0.5
Federal Nanoaal Mompage Association Connectionl Avenise Securnilses
Servea 200 8-C00, Class IM2Geh o ouvn oo e iiaiiana. G ORS00 &7 GRO18 LN
Series 2018006, Class 2MMel ... G54 OR2SI03] a3 o4,572 (1]
1.004,558 1.1
QUASI-SUWEREIGNS
QUASISOVEREIGN BONDS
BRALIL
Cama Eeonombea Federal oo ouiaoiiiiiiiiain i 5635 08132000 200 158,750 L
CHILE
Empresa de Transporte de Pasajeros MetroSA. ..o 4.T0% 0SS0 L] L TN s
123,727 (1%
GOVERMMENTS « SOVEREIGN BONDS
ROMANIA
Romanian Government Intornational Bosd . . .oooooiniiniinianns SEE% 012029 260 159,025 03
TRINIDAD AN TOBAGD
Trinsdad & Tobago Government Intemational Bond . ... ... 450 DEIHG o 197250 20
— AGITS 05
— 30,535,700 963
OTHER TRANSFERABLE SECURITIES
EMERGING MARKETS - HARD CURRENCY
EMERGING MARKETS - HARD CURRENCY
Intermational Bask for Reconsmaction & Developmest . ........ .. L75% O3 Wy %le 0
CORPORATES « NOMNINVESTMENT GRADE
INDUSTRIAL
CONSUMER NON-CYCLICAL
ModivCare, Ine (@) ().« ccocciccrcassarssnassascinasnansass S00%  1OV012029 M 71322 0.l
ModinvCare, Ine.o vouvnans S00% 10200 B_ 412 _ 0w
176550 _02
Total Investments
(oot SO0 BMBIT). . ... e ieianeaas 5 BO.TIZA652  O7.0%
Time Deposits
Royal Bank of Camsda, Londonded . ... .. ..o ininnn.s L% = S ST ol
SMEBEC, Londondel. ..o cniiniaeiaieee e iannaes LR - B 045 (L]
B I T R91,525 1.0
Untlver assets boss Babalities. o000 1. 86, 2.0
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FUTURES
LUnrplired
Sumbser ol Agprocistion
Dierriplion Expiration Dale Comrets Arigginal Yalur Albarkt Yakur {IDejreciation)
Long Gili Futumes .. ... oo in i i ie e rnanannannas (HW2E025 i} S L2130 5 1232556 S 5623
US. Long Bond ({CET Fatwres ... ...t in e iieianiannns (HW ] BF2025 21 2363 4RS 2368, 4006 4,922
US. T-Note EYr{CBT Fuures. . .. .cooininiiniininiianiaanas (FHALFIOLS wT 20,112,954 0,121,437 BAS3
US T-Nate SYr{CBTI Fulures. . ... oLooiin i iiii i ians (F30F2025 254 27.300,031 17470625 178,54
US T-Nete 10¥e 0CBTh Fanares, .. .ooovvvnn i icniinnn e, (ENTW202S 1% 1982110 1,093,500 11,391
US. Ultra Boad (CBT) Fubures .. .. .ouvvnin s innniann e, (ENTW202S 7 B8 445 R12.4%8 6002
Short
Baro-BOBL Fotures . .. o.ooii i iiiiiiiiiinianiiaianiainas GG 025 1| 4. 180,579 4,193,603 (13,0243
Buaro-Schatz FUures ..o oo iin i ininnnaas e OAR2023 4 486,109 457,540 {14310
US 10Yr Ulra Fuluges. . ..o oovvvinnrnrnrrrmnnnarasarnes  PHIWIOZE 14 L5735 LITH.656 (20623
Appreciatica § 218,975
Depreciation 5 (16,5073
FORWARD FOREIGN CURRENCY CONTRACTS
[ [ Iin Exchang LnnFeslizol
Deliver For Setilement Appreciation
Coamml emparty. A A0} Dt A Deprechation
Bpowm Brothers Hamiman & Co., oo i i ininnnean TR TR CAlY 951 UsD G615 DIRI0E 5 (20146503
Brown Broihers Harriman & Co. .., " EUR 1S Ush 1§ 070025 {14800
Isrowm Brothers Hamiman & Co.. ... oL oLl GRP Gkl US0 W03 OWGH015 (10,525%
Browm Brothers Hamiman & Cos. .. oL ooL Lo il Lisly i GHP P LT 19
Berown Brothers Harmman & Cos ool iiiiiiiniiiiinianinnen CHF T USD B DGa028 (2
Brown Brothers Harmiman & Cosooonnii i iiniiannaianiaen Py 1467  USD 10 G ei02s (1263
Browm Brothers Hamiman & Cos, o, .o ciiiianinn sl %23 CHF GRE  (G1&2025 13,768
Browm Broibers Hamiman & Cos. o, Lo iionianan LISy 1 GHP 2 I lEHI2E K1}
Browm Brothers Hamiman & Cor. oo oo iin oo ianiiaiiiiaias LISy 615 JPY 89,753 061602028 9,337
Birown Brothers Harmman & Cosr oooniiiniiiiniiniiaianinnen EUR o* USD o= 0623028 {1}
Birown Brothers Harriman & Cos, o oon oo in iciiiaianinen (1] & AlD 12 DG2AES E]
Brown Brothers Hamiman & Cos, oL oo oo iniiiinainnine sy s ALY LUt e ik o=
Berown Brothers Hamiman & Cos. .. Lo oo Liaa sy 9 ONH 65 DG5S ELa]
Tirown Brothers Hamiman & Cove. . onvnnn i ie o icniinian e Uisly 2% EUR 12 06232025 S
Birown Brothers Harmman & Cos oo iiiiniiiiiniaiinen (L1 12 GHP LT e Tk 47
Brown Brothers Harmnen & Co+, ... Vs 1% G 4 D6Es {1
Morgan Stanley Capital Services LLC ... oo cnin i innen EUR 11,754 USD 13406 OTAI02S 28,364
5 15,8657
Appreciatica § 160
Depreciation 5 (32,745
+ Used for porifolio or share class hedging purposes.
TOTAL RETURN SWAPS
Mool L nreskred
# off Shares Ml Mliaturigy Approviation
o prpariy & Reforoncad Obligation wr Units Rade PaldRocsi vl LT ki i Dyprocialion |
Receive Total Retwm on Releronee Ohligation
Coldman Sachs Isernations]
GSVILALUT2 23] FedFundEffective minus 1.2 USD 52 OX2S20M6 5 1023
GEVILSUT 21 FedFundEffective minus 1.2 UUSD L1 QRS2 0NG {58}
GEVLSUT3 195 FedFundEffective mimus 1L.3FE USD £ 3252006 {12527}
GEVLELUTI 194 FedPFund Effective minus 1.2 USD -+ 03262006 (12603}
GEVILSLUTE 191 FedFundEffective minus 1,20 USD 0 0MITR0MG (13170
GEVILALUTE 191 FedFundEffective minus 1,20 USD 4 O3MN20RG (130913
GSVILSUT3 Kt} FedFundEffective minus 1.3 USD 7 OR IR0 {2,188}
Total R
Appreciation 5 1,023
Deprecastion § (53,747

*  Contract amount less than 500,
= Amoant less than 0,50,
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(a) Pay-In-Kind Payments (PIK).
ibl  Secunbes ane |'u.-r|wlu:|.'l and, thus, do ot have a ]m.n.ll.:ll.:nmnl..-d malunty dlate, The dmte shown, f :||1|1@i|::|h|u. reflects the next call date,
(e} Floating Rate Security. Stated interest rate was in effect at May 30, 2025,

ey Far vidued as determined i accordance with Fn'l.'n;n:«.lun:s establshed hy andd under the gl.r:h.-r.n] xu|:l|.:r\"|m|:u1 of the M:m:l.gwncnl |:1ﬂll1|'lﬂ.l1:|'-$
Board of MHI‘I:IFL‘I’!‘ anl the Board of Directors.

(e} Crvemight deposil.

Currency Abbreviations:

AL - Australion Dollar

CaD - Canadian Dollar

CHF = Swiss Franc

CNH = Chimese Yuan Renminba (Offshore)
EUR - Euro

GRPF = Cremt British Pound

IFY - Japanmcse Yen

SGD - Singapore Dallar

U - United States Dallar

Gilossary:

BOBL = Bundesobhgation

CAR — Capital Appreciation Bond

CET = Chicago Boawrd of Trade

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

REIT — Real Estate Investment Trest

S0FR = Secured Ovemnight Financing Raie
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(2026 7 15 )

777,991
20,257,486,590
78,736,896,600

404,860,255
471,749
1,413,967,339
100,814,460,524
100,814,460,524

97,679,643
97,679,643
97,679,643

90,814,674,194

9,902,106, 687
100,716,780,881
100,716,780,881
100,814,460,524

( 2026 1 16
2026 7 15 )

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

2026 1 16
2026 1 16

2026 7 15
2026 7 15

2026 7 15 1
1
(10,000 )

2026 1 16
94,138,157,035
1,443,376,275
4,766,859,116
90,814,674,194

46,248,462,826
17,591,738,698

26,559,246,703
296,016,477
119,176,022
8,367

8,367

8,367

8,367

1.1090
(11,090 )

(2026 7 15 )

(2026 7 15 )

28,000,000, 000

27,996,304,000

25,600,000,000

25,519,001,600

25,500,000,000

25,221,591,000

78.2%

79,100,000,000

78,736,896,600
100. 0%

78,736,896,600

2026

7

15

100,252,439, 745

100,657,300,000

404,860,255

100,252,439, 745

100,657,300,000

404,860,255
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2026 7 31

36,335,388

11,892

36,323,496

44,636,815

0.8138

2026 7 31

177,658,352

58,055

177,600,297

143,924,783

1.2340

2026 7 31

99,914,827,711

536,673,830

99,378,153,881

90,165,217,276

1.1022
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(€H)
1,630 2026
100,000 32,600
@
2026
70 6,165,374
4 72,207
74 6,237,582
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59 282 306
19 8 6 52

193 2 1 30
2025 12 31 31
30 PwC Japan
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19 8 6 52
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*2
*2

*1

29 30
2024 12 31 2025 12 31

6,994,550 6,899,403
2,154,660 -
103,059 58,445
146,802 128,534
4,549,809 4,942,229
633,299 524,365
14,582,179 12,552,976
347,853 243,483
111,047 190,429
458,900 433,912
2,204 2,204
2,204 2,204
125,011 107,612
7,347 5,143
498,399 707,769
630,757 820,524
1,091,861 1,256,640
15,674,040 13,809,616
42,502 37,682
2,125,315 2,293,531
45,413 10,254
4,747,249 4,790,809
190,718 271,982
860,336 785,247
208,334 347,459
8,219,867 8,536,964
494,353 512,886
2,121,660 -
2,616,013 512,886
10,835,880 9,049,850
1,630,000 1,630,000
1,500,000 1,500,000
1,273,787 1,629,766
1,273,787 1,629,766
4,403,787 4,759,766
434,373 -
434,373 _
4,838,160 4,759,766
15,674,040 13,809,616

78/114




EDINETOOOO
OO000O0000Oo00DoO0O0oOo(EL2480)
Ooooooooooooooooooad

29 30
( 2024 1 1 ( 2025 1 1
2024 12 31 ) 2025 12 31 )
72,518,351 85,692,564
1,126,230 882,930
322,415 324,684
31,031,861 37,568,019
42,935,135 49,332,159
35,700,498 42,056,690
146,871 126,591
77,971 95,736
2,187 1,536
827,594 801,809
51,857 58,746
39,999 37,861
23,564 33,236
6,089 6,140
36,876,630 43,218,345
147,320 159,536
1,591,989 1,627,752
831,874 711,809
5,636 6,750
59,102 48,299
80,042 89,547
289,522 306,410
147,988 201,898
164,603 180,562
1,026,440 1,141,342
582,502 643,558
4,927,018 5,117,463
1,131,487 996,351
111,305 76,895
- 644,586
389 1,020
111,694 722,501
83,047 77,863
176,497 15,793
259,544 93,655
983,637 1,625,196
97 -
- 3,559
983,734 1,621,637
391,674 504,150
51,478 17,665
340,196 486,485
643,538 1,135,152
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29 2024 1 1 2024 12 31
( )
FiE- AN
mii; IS
HhE T o Bl NS AL #fESERSN | EnivEms
YRS =
= W o B 1,830, 000 1500, 000f 1,321,882 1,921,882 4,451,662 281,592 4,743,294
= LR ]

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

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

IFRS 16

IFRS 16

IFRS 16
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29 30
2024 12 31 2025 12 31
*1 *1
3,132,378 3,412,565
*2 *2
754,943 765,284
347,496 362,184
29 30
( 2024 1 1 ( 2025 1 1
2024 12 31 ) 2025 12 31 )
*1 *1
31,031,861 37,568,019
1,026,440 1,141,342
83,047 77,863
29 2024 1 1 2024 12 31
1.
32,600 - - 32,600
2.
2024 6 24
691,413
1 21,209
2023 12 31
2024 6 28
30 2025 1 1 2025 12 31
1.
32,600 - - 32,600
2.
2025 6 24
779,173
1 23,901
2024 12 31
2025 6 26
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29 30
( 2024 1 1 ( 2025 1 1
2024 12 31 ) 2025 12 31 )
226,714 226,714
579,377 352,663
806,091 579,377
29 2024 1 1 2024 12 31
1
2
3
29 2024 12 31
2,121,660 2,038,559 -83,101
2,121,660 2,038,559 -83,101
1
2
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)
- 2,038,559 - 2,038,559
- 2,038,559 - 2,038,559
1
( )
3
5
4
- - 2,121,660 - -
- - 2,121,660 - -

30

2025 1 1

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

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

( )

85,692,564

882,930

324,684

37,568,019

49,332,159

29 2024 1 1 2024 12 31

5,049,135 31,131,136

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

91/114



EDINETOOOO
OO000O0000Oo00DoO0O0oOo(EL2480)
Ooooooooooooooooooad

29 30
( 2024 1 1 ( 2025 1 1
2024 12 31 ) 2025 12 31 )
148,409 82 146,005 08
19,740 42 34,820 60
1 1

29 30

( 2024 1 1 ( 2025 1 1

2024 12 31 )

2025 12 31 )

643,538

643,538

32,600

1,135,152

1,135,152

32,600
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31
2026 6 30

5,305,293
202,789
4,217,124
233,400
44,200
10,002,806

191,297
162,416
2,204

421,342
94,301
497,662
4,041
1,373,263
11,376,069

31,128

2,023,364

3,184,430

1 689,067
243,912

64,380

363,552

6,599,833

529,382
529,382
7,129,215

1,630,000

1,500,000
1,500,000

1,088,911
1,088,911
4,218,911

27,943
27,943
4,246,854
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31
2026 1 1
2026 6 30

41,829,717

494,034

1 18,191,830
24,131,921

20,504,295
423,946
20,928,241
2,619,706
583,974
4,075
19,170
568,879
568,879
48,937
206,709
313,233
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( NAV )

NAV
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34 2024 13
33 2024 13

IFRS 16

IFRS 16

IFRS 16
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31

31
96,446

31

2026 6 30
817,469
395,018
18,419,910
2026 1 1 2026 6 30
3,755
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484,912

99/114



EDINETOOOO
OO000O0000Oo00DoO0O0oOo(EL2480)
Ooooooooooooooooooad

2026 6 30

421,342 421,342 -
421,342 421,342 -
( )
2 3
- 421,342 - 421,342
- 421,342 - 421,342
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2026 6 30

421,342
390,000
31,342

2026 1 1 2026 6 30

10

2026 1 1 2026 6 30

( )

41,829,717

494,034

182,791

18,374,621

24,131,921
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2026 6 30

41,829,717
494,034
182,791

18,374,621

24,131,921

42,323,751
18,374,621

182,791
24,131,921

90

10
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130,271 62

9,608 38

313,233
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32,600
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@
342,037 2026
51,000 2026
@)
2026
100,000
3,000
36,839
@
O
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2026 3 13

PwC Japan

193 2 1
2025 1 1 2025 12 31 30

2025 12 31
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2026 9 18

PwC Japan
193 2 1
2026 1 1 2026 12 31 31
2026 1 1 2026 6 30
2026 6 30
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