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20254E 1 H10F  |20254E 2 A10F  |20254E 3 H10F  |20254F 4 A10F | 202545 H120  |20254E 6 H10A
= A A = = A

(A) ERHZHINIE 99 161 202 253 186 174
ZHFLE 99 161 202 253 186 174
(B) HiMFIHFTEIEH A 5,925,988 2,746, 314 A 1,014,901 835, 255 1,555, 942 135,814
e A 4,155, 527 7,307, 780 5,006, 785 5, 875, 494 5,926, 304 2,317, 022
TEEH 10,081,515 A 4,561,466 A 6,021,686 A 5,040, 239 A 4,370, 362 A 2,181,208
(C) 1EFt3REN=E A 63, 927 A 63, 408 A 57, 695 A 54,872 A 55, 766 A 49, 452
(D) ZEHS£(A+B+C) A 5,989,816 2,683,067 A 1,072,394 780, 636 1,500, 362 86, 536
(B) mIfARRBERE A29, 454,198 A35, 444,014 A32,760, 947 A28,271,103 A27,302, 267 A25,398, 651
(F) EBMEFEEES 26, 856,019 26, 856,019 26, 856,019 22,451,802 22,294,038 21,947,521
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J LSBMESHRT 7 K (DR LBIE) FC GEEHEIRERER)

O AEE DA (2025% 6 F10HBE)
| pEaE
(A) sME OMER) A FEERIBER
£ # x
X 5y i ¥ A i %8 I I P T PEAE IR BILA b
ISR | ISR A fOAE R sEE | 2MEE | 24k
Tk Kv TXK Fv TH % % % % %
T AU S 13,434 11,964 1,731, 373 13.7 - 10.0 2.2 1.5
FHAR K TR K
AXY % 5, 155 4, 637 909, 594 7.2 - 2.3 4.3 0.6
F/Vyz—=u=%| F/Vyz=ru—%
eSS 22, 000 19, 396 279,116 2.2 — 2.2 - -
a—u Fa—n Fa—n
A 5, 370 4,312 712,815 5.6 - 1.4 4.0 0.3
A 2YT 4,950 5,418 895, 666 7.1 - 0.1 6.8 0.1
75U 4, 350 3, 594 594, 250 4.7 - 4.2 0.1 0.4
AF¥Y A 545 551 91,105 0.7 - - 0.5 0.2
ZA A 400 406 67, 141 0.5 - - 0.5 -
FooH 1,720 1,715 283, 544 2.2 - 0.8 1.0 0.4
AL 6, 000 6, 034 997, 436 7.9 - 5.2 2.7 —
AL — 1,700 1,810 299, 327 2.4 0.3 2.1 0.3 —
eSS 250 262 43,438 0.3 - — 0.3 -
NI TN 3,695 3, 756 620, 951 4.9 - 0.5 4.4 -
Frow—2 570 568 93,961 0.7 - 0.1 0.6 -
AL R I 200 194 32,157 0.3 - - 0.3 -
T AU S 1,820 1,801 297, 862 2.4 - 1.0 1.1 0.3
[ BB Y 2, 000 2,029 335, 528 2.7 — 2.7 — —
b 2, 000 1,714 283, 340 2.2 - 2.2 — —
Axa 800 785 129, 869 1.0 - 1.0 - -
TAuF FAaF
R—=F K 1,100 1,135 43,933 0.3 - 0.3 - -
FZ KL TZ RV
F—=A+F YT 25, 550 24,043 2,267, 823 17.9 - 5.0 6.0 7.0
& # - - 11,010, 239 87. 1 0.3 41.1 35.3 10. 7
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J LSHEMES T 7V K (DR A LBNE) FC GEMEEREREM)
(B) AHE (OMERE) AthfE SmBIBR

m [ *
# i) . " L _—
Pl K A A NEReE | RERE A B B
TAUD % Tk Rv Tk kv M
Ef#F% | REPUBLIC OF COLOMBIA 8.0 700 695 100,649 | 2035/11/14
US TREASURY N/B 4.625 500 502 72,691 | 2026/ 6 /30
US TREASURY N/B 4.125 300 297 43,026 | 2032/3/31
US TREASURY N/B 4.375 300 286 41,452 | 2040/ 5/15
US TREASURY N/B 2.875 2, 500 1, 740 251,850 | 2049/5/15
RS | FG A96413 4.0 51 48 7,049 | 2041/1/1
(< 4fiE) | FGOLD 30YR G03698 6.0 10 10 1,567 | 2037/12/1
FGOLD 30YR 04586 5.5 19 19 2,812 2038/4/1
FGOLD 30YR G08323 5.0 23 22 3,326 | 2039/2/1
FN 971077 4.5 20 20 2,916 | 2039/2/1
FN AA9357 4.5 41 40 5,873 | 2039/8/1
FN AS4301 4.0 87 81 11,843 | 2045/1/1
FN BR2236 2.5 745 605 87,614 | 2051/8/1
FN MA3687 4.0 100 92 13,313 | 2049/6/1
FNMA 30YR 889260 5.0 17 17 2,511 | 2038/4/1
FNMA 30YR 889579 6.0 12 12 1,840 | 2038/5/1
FNMA 30YR 889749 5.5 14 14 2,132 2038/6/1
FR QD1955 2.5 747 610 88,410 | 2051/12/ 1
G2 MA2445 3.5 79 72 10,462 | 2044/12/20
G2 MA5076 3.0 77 68 9,864 | 2048/ 3/20
G2 MA7311 2.0 654 523 75,715 | 2051/4 /20
G2 MA7419 3.0 1,163 1,010 146,162 | 2051/6 /20
GNMA 30YR 737086 4.5 17 16 2,411 | 2040/8/15
WimAt{ES | ALPHABET INC 4.0 20 19 2,853 | 2030/5/15
(BOREENER) | AMERICAN EXPRESS CO 5. 085 150 151 21,944 | 2031/1/30
AMERICAN NATIONAL GF 5. 25 100 99 14,376 | 2030/6/3
APA INFRASTRUCTURE LTD 5.125 24 23 3,341 | 2034/9/16
APPLE INC 4.1 70 53 7,791 | 2062/8/8
BANK 2019-BN20 A3 3.011 500 457 66,248 | 2062/ 9/15
BANK OF AMERICA CORP 4. 827 250 249 36,173 | 2026/ 7 /22
BARINGS PRIVATE CREDIT 6. 15 115 113 16,385 | 2030/6 /11
BAYER US FINANCE II LLC 4.7 40 28 4,181 | 2064/7/15
BLACKSTONE PRIVATE CRE 5.6 50 49 7,197 | 2029/11/22
BOEING CO 7.008 15 16 2,326 | 2064/5/1
BRIGHTHOUSE FINANCIAL IN 3.85 30 19 2,758 | 2051/12/22
BROOKFIELD FINANCE INC 6.3 49 46 6,749 | 2055/1/15
CATERPILLAR INC 5.2 100 99 14,467 | 2035/5/15
CENTERPOINT ENERGY INC 1.45 50 48 7,019 | 2026/6/1
CITIGROUP INC 4.786 640 640 92,651 | 2029/3/4
CSL FINANCE PLC 3.85 25 24 3,569 | 2027/4/27
CVS HEALTH CORP 4.78 30 26 3,867 | 2038/3/25
CVS HEALTH CORP 5.125 30 25 3,736 | 2045/7/20
DELTA AIR LINES INC 4.95 48 47 6,935 | 2028/7/10
DELTA AIR LINES INC 5.25 50 49 7,200 | 2030/7/10
FOUNDRY JV HOLDCO LLC 5.5 200 201 29,217 | 2031/1/25




J LSBMESHRT 7 K (DR LBIE) FC GEEHEIRERER)

E| ES
i) . " fili % _—

Mo B e | R | i

TAVA % F%k kv Tk kv TH
LI@ALES | GOLDMAN SACHS GROUP INC 4,937 320 321 46,481 | 2028/ 4 /23
(ALAEAES) | GOODMAN US FINANCE SIX 5.125 30 29 4,245 | 2034/10/ 7
HEALTHCARE RLTY HLDGS LP 2.0 100 83 12,127 | 2031/3/15
HESS CORP 7.3 100 111 16,146 | 2031/8/15
MAGNA INTERNATIONAL INC 5. 875 30 30 4,344 | 2035/6/1
MARS INC 5.8 50 48 7,050 | 2065/5/1
MORGAN STANLEY 4.994 60 60 8,750 | 2029/4 /12
NATIONAL FUEL GAS €O 5.5 100 101 14,705 | 2030/3/15
NATIONAL RURAL UTILITIES 4.8 40 40 5,839 | 2028/3/15
NATWEST GROUP PLC 7.472 200 202 29,251 | 2026/11/10
NATWEST GROUP PLC 5. 847 200 201 29,166 | 2027/3/2
ONEOK INC 5.55 40 40 5,851 | 2026/11/1
PACIFIC GAS & ELECTRIC 6. 15 200 203 29,450 | 2033/1/15
PUGET ENERGY INC 2.379 50 46 6,767 | 2028/6/15
RTX CORP 6.4 40 42 6,202 | 2054/3/15
SHELL INTERNATIONAL FIN 5.5 50 49 7,229 | 2040/3/25
SNAM SPA 5.0 200 198 28,769 | 2030/ 5/28
SPIRE MISSOURI INC 5.15 15 14 2,163 | 2034/8/15
TESCO PLC 6. 15 100 99 14,422 | 2037/11/15
VIDEOTRON LTD 5.7 150 147 21,349 | 2035/1/15
WELLS FARGO & COMPANY 5.707 300 305 44,201 | 2028/4 /22
WELLS FARGO & COMPANY 5. 244 160 161 23,442 | 2031/1/24
WOODSIDE FINANCE LTD 4.9 30 29 4,329 | 2028/5/19
ZURICH FINANCE IRELAND 3.0 100 87 12,589 | 2051/4 /19

0 e 1,731,373

PEDE FHAR LR FHR Y K

[EfEFE% | UK TREASURY 1.625 1, 700 1,582 310,295 | 2028/10/22
UK TREASURY 1.75 400 212 41,620 | 2049/1 /22
UK TREASURY 3.75 700 538 105,600 | 2053/10/22
WS | ABN AMRO BANK NV 4.75 300 299 58,680 | 2029/10/24
(ALEAES) | APA INFRASTRUCTURE LTD 3.125 200 177 34,837 | 2031/7/18
ATHENE GLOBAL FUNDING 1.75 200 185 36,412 | 2027/11/24
BNP PARIBAS 2.0 100 96 18,920 | 2031/5 /24
COMPASS GROUP FINANCE NV 2.0 100 99 19,497 | 2025/9/5
COREBRIDGE GLOB FUNDING 5.125 200 200 39,273 | 2029/12/9
ELECTRICITE DE FRANCE 6.125 150 152 29,832 | 2034/6/2
FISERV INC 2.25 100 99 19,587 | 2025/7/1
HALEON UK CAPITAL PLC 4.625 100 95 18,744 | 2033/9/18
MASSMUTUAL GLOBAL FUNDIN 5.0 125 125 24,646 | 2027/12/12
MIZUHO FINANCIAL GROUP 5. 628 100 102 20,109 | 2028/ 6 /13
NAT GRID ELECTY WM 5.75 100 101 19,996 | 2032/4/16
NATIONWIDE BLDG SOCIETY 5. 532 100 100 19,700 | 2033/1/13
NATWEST MARKETS PLC 6. 375 100 103 20,258 | 2027/11/8
NEW YORK LIFE GLOBAL FDG 4.35 180 179 35,281 | 2025/9/16
VOLKSWAGEN FIN SERV NV 2.125 200 185 36,297 | 2028/1/18

iR ET 909, 594
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J LSBMESHRT 7 K (DR LBIE) FC GEEHEIRERER)

Y 3 ES
& lid] ) " Ao o
AT i A NERAE | RERE AR fEEFEA A
Ve % | F/viz—)o—x| F))z—)u—% TH
| [Eff5ES | NORWEGTAN GOVERNMENT 1. 375 22, 000 19, 396 279,116 | 2030/8/19
N # 279, 116
—n Fa—n Fa—n
KA [Ef#ZF% | BUNDESREPUB. DEUTSCHLAND 0. 25 1, 500 1,408 232,795 | 2029/2/15
BUNDESREPUB. DEUTSCHLAND — 1,700 815 134,738 | 2050/8/15
FERR(E S | KFW 0.75 1,000 948 156,853 | 2029/1/15
(B &RE) | KEW 0.125 100 85 14,057 | 2032/1/9
WilAL{E S | AMPRION GMBH 3.45 100 101 16,835 | 2027/9 /22
(GUREEMES) | AMPRION GMBH 3.0 200 200 33,095 | 2029/12/5
BAYER AG 0.75 200 193 31,961 | 2027/1/6
BAYER AG 1.125 100 91 15,105 | 2030/1/6
COMMERZBANK AG 3.125 100 99 16,472 | 2030/6/6
E.ON SE 4.125 70 70 11,601 | 2044/3 /25
VOLKSWAGEN BANK GMBH 4.625 100 104 17,307 | 2031/5/3
VONOVIA SE 1.875 200 193 31,990 | 2028/6/28
A2YT [Ef#FE% | BUONI POLIENNALI DEL TES 6.5 1, 300 1,432 236,808 | 2027/11/ 1
BUONT POLIENNALI DEL TES 4.75 1,000 1,076 177,978 | 2028/9/1
BUONT POLIENNALI DEL TES 5.25 2,100 2,343 387,397 | 2029/11/ 1
BUONT POLIENNALI DEL TES 4.75 100 110 18,207 | 2044/9/1
@A S | ASTM SPA 1.0 100 97 16,160 | 2026/11/25
(AUBEEAER) | INTESA SANPAOLO SPA 5.0 150 156 25,811 | 2028/3/8
ITALGAS SPA 3.125 200 201 33,302 | 2029/2/8
TTUA [Ef&7EZ% | FRANCE (GOVT OF) 2.0 1, 900 1, 380 228,197 | 2048/ 5/25
ﬁyffi%@) UNEDIC 0. 625 300 296 49,069 | 2026/3/3
WidAL{E S | BPCE SFH - SOCIETE DE FI 0. 375 1, 500 1,274 210,620 | 2032/1/21
(4BBEEME) | CREDIT AGRICOLE SA 3.75 100 100 16,563 | 2035/5/27
ORANGE SA 1.875 100 95 15,764 | 2030/ 9 /12
SOCIETE GENERALE 4.25 100 104 17,200 | 2030/12/ 6
TOTALENERGIES SE 2.0 150 147 24,301 | 2099/1/17
WORLDLINE SA/FRANCE 4.125 100 97 16,193 | 2028/9 /12
WORLDLINE SA/FRANCE 5.5 100 98 16,339 | 2030/6/10
AXY R W@ S | BARCLAYS PLC 2.885 150 150 24,809 | 2027/1 /31
(4UBEENER) | BRITISH TELECOMMUNICATIO 2.75 100 100 16,615 | 2027/8/30
LLOYDS BANKING GROUP PLC 4.5 100 104 17,307 | 2029/1 /11
NATWEST GROUP PLC 3.24 195 195 32,373 | 2030/5/13
AA A LI@ALES | UBS GROUP AG 4.625 200 206 34,214 | 2028/ 3/17
(4BEEEMES) | UBS GROUP AG 2.875 200 199 32,926 | 2030/2/12
FT K i% | BMW FINANCE NV 3.25 320 321 53,165 | 2031/ 5/20
COLOPLAST FINANCE BV 2.25 100 99 16,448 | 2027/5/19
CTP NV 4.75 100 104 17,293 | 2030/2/5
GALDERMA FINANCE EUROPE 3.5 400 403 66,662 | 2030/ 3/20
ING GROEP NV 3.0 100 98 16,330 | 2031/8/17
KONINKLIJKE KPN NV 3.375 100 97 16,128 | 2035/2/17
STIEMENS FINANCIERINGSMAT 2.625 100 100 16,543 | 2029/ 5 /27
VITERRA FINANCE BV 1.0 200 187 30,937 | 2028/9/24
VOLKSWAGEN INTL FIN NV 4.125 200 201 33,304 | 2025/11/15
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J LSBMESHRT 7 K (DR LBIE) FC GEEHEIRERER)

Y bl ES
& lid] ) " Ao -
Mo B e | R | i
a—n % Fa—n Fo—n FH
FT K j%@g;ﬁﬁ WOLTERS KLUWER NV 3.375 100 101 16,728 | 2032/3/20
AL Ef#zFE%4 | BONOS Y OBLIG DEL ESTADO 1.4 2, 000 1,960 324,090 | 2028/4 /30
BONOS Y OBLIG DEL ESTADO 2.55 2, 500 2,452 405,388 | 2032/10/31
SPANTSH GOVERNMENT 4.2 1,300 1,409 232,989 | 2037/1/31
L@ALAE 2 | BANCO SANTANDER SA 5.75 100 107 17,707 | 2033/8 /23
(AUBEENER) | SANTAN CONSUMER FINANCE 4.125 100 104 17,259 | 2028/5/5
~ANYLF— [Ef#7FE% | BELGIUM KINGDOM 4.25 1,000 1,086 179,672 | 2041/3/28
Li@ALE S | ANHEUSER-BUSCH INBEV SA/ 3.45 200 204 33,855 | 2031/9/22
24 ELIA GROUP SA/NV 5. 85 200 210 34,728 | 2099/ 3/15
FLUVIUS SYSTEM OP 4.0 100 103 17,117 | 2032/7/6
KBC GROUP NV 4. 375 200 205 33,953 | 2027/11/23
SV z— | Ei@AfES | DNB BANK ASA 4.5 150 155 25,722 | 2028/7/19
(ABBEEME | VAR ENERGI ASA 5.5 100 107 17,716 | 2029/5/4
vty | TR | pege 3.0 3, 000 3,075 508,370 | 2028/12/15
(< &RE) ’ ’ ’
t% | HEIDELBERG MATERIALS FIN 3.0 205 204 33,756 | 2030/ 7/10
HEIDELBERG MATERIALS FIN 4. 875 90 98 16,221 | 2033/11/21
LOGICOR FINANCING SARL 4.625 150 155 25,779 | 2028/ 7 /25
NOVARTIS FINANCE SA 1.7 100 81 13,447 | 2038/8/14
SEGRO CAPITAL SARL 1.875 150 141 23,376 | 2030/ 3/23
Fe—7 | W@k | CARLSBERG BREWERIES A/S 3.0 370 371 61,417 | 2029/8/28
(4BBEEME) | DANSKE BANK A/S 3.875 100 102 17,025 | 2032/1/9
NYKREDIT REALKREDIT AS 0. 375 100 93 15,518 | 2028/1 /17
AN RH L CAIXA GERAL DE DEPOSITOS 0.375 200 194 32,157 | 2027/9/21
TAYT AIR LEASE CORP 3.7 100 101 16,796 | 2030/4 /15
ALPHABET INC 2.5 200 199 32,967 | 2029/5/6
ATHENE GLOBAL FUNDING 1.125 200 199 32,971 | 2025/9/2
BANK OF AMERICA CORP 1. 102 200 176 29,137 | 2032/ 5/24
GENERAL ELECTRIC CO 1.5 200 191 31,724 | 2029/5/17
MASSMUTUAL GLOBAL FUNDIN 3.25 150 149 24,658 | 2032/6/11
MET LIFE GLOB FUNDING I 3.25 170 171 28,418 | 2030/ 3/31
MORGAN STANLEY 4. 656 100 104 17,322 | 2029/3/2
MORGAN STANLEY 3. 955 100 101 16,851 | 2035/3/21
NETFLIX INC 3.625 100 103 17,105 | 2030/ 6 /15
REALTY INCOME CORP 4. 875 100 107 17,706 | 2030/7/6
RTX CORP 2.15 100 95 15,818 | 2030/5/18
T-MOBILE USA INC 3.15 100 99 16,384 | 2032/2/11
[ s B ﬁ&j‘g@> EUROPEAN INVESTMENT BANK 3.0 2, 000 2, 029 335,528 | 2033/10/14
FE Hi 7 iE7E% | PROVINCE OF QUEBEC 0.5 2, 000 1,714 283,340 | 2032/1/25
A¥ o Ef#zF% | UNITED MEXICAN STATES 3.375 800 785 129,869 | 2031/2/23
/h it 5,778, 398
K—=F K FRuF FRaF
| [E A |POLAND GOVERNMENT BOND 6.0 1,100 1,135 43,933 | 2033/10/25
N En 43,933
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J LSBMESHRT 7 K (DR LBIE) FC GEEHEIRERER)

E 1 ES
& lid] . " FEOli % .
Pl K A A NERAE | RERE AR B B
F—=A T VT % FZ kv T5E RV M
Ef#zF% | AUSTRALIAN GOVERNMENT 3.75 2, 200 2, 062 194,539 | 2037/4 /21
HERRE %% | BK NEDERLANDSE GEMEENTEN 3.25 2, 000 1,998 188,517 | 2025/7 /15
(Kx< 4@f%) | BK NEDERLANDSE GEMEENTEN 3.25 2, 000 1,990 187,751 | 2026/ 8 /24
EUROFIMA 3.9 700 699 65,990 | 2025/12/19
EUROFIMA 3.35 700 677 63,888 | 2029/5/21
INTL FINANCE CORP 3.2 1,000 994 93,791 | 2026/ 7 /22
KOMMUNALBANKEN AS 2.4 2, 000 1,859 175,378 | 2029/11/21
NEDER WATERSCHAPSBANK 3.15 500 495 46,738 | 2026/ 9/ 2
NEW S WALES TREASURY CRP 3.0 4,000 3,816 359,925 | 2030/ 2/20
NEW S WALES TREASURY CRP 1.75 2, 000 1,555 146,686 | 2034/3/20
QUEENSLAND TREASURY CORP 3.25 1,000 997 94,071 | 2026/ 7 /21
QUEENSLAND TREASURY CORP 1.5 3, 000 2,412 227,556 | 2032/8/20
WESTERN AUST TREAS CORP 5.0 2, 000 2,001 188,734 | 2025/7/23
@S | ATRT INC 4.1 200 199 18,850 | 2026/ 1 /19
(GUEEEMEE) | AT&T INC 4.6 200 201 18,974 | 2028/9/19
BARCLAYS PLC 4.0 250 240 22,678 | 2029/ 6 /26
BLUE OWL CREDIT INCOME 6.5 200 202 19,134 | 2027/10/23
IBERDROLA FINANZAS SAU 5.38 300 306 28,923 | 2030/11/28
NATWEST MARKETS PLC 5. 899 200 208 19,640 | 2028/8/23
ROYAL BK CANADA TORONTO 5.7 500 519 48,970 | 2028/10/ 4
SCENTRE GROUP TRST 1 5. 875 300 304 28,713 | 2054/ 9/10
TOYOTA FINANCE AUSTRALIA 4.65 300 300 28,366 | 2029/ 9/17
/h it 2,267, 823
& 3 11,010, 239

*IBIEREL AT, WIR O 2 5 23H O R AR TE HARG OMEIC X 0 FRE L7 b 0 T,
g - FEAAR O B3 Y #5C,




. MG DR A S

J LSBMESHRT 7 K (DR LBIE) FC GEEHEIRERER)

Y 1 *
& 7 o 0 & & % &
"M HIH
&S | TNOTE (2YEAR) — 779
TNOTE (5YEAR) 2,182 —
AUL0YR 631 —
BOBL 369 —
o BTP 99 -
BTS 677 —
BUNDS 258 —
BUXL 59 —
GILTS 738 -
SCHATZ — 1,276
TBOND 162 —
TNOTE (10YEAR) 398 —
T-ULTRA — 468
ULTRA (10YEAR) 1,523 —
* WAL Y 0 $5C,
PSRBT ABT. HR ORI % 5 23 E O iR BE 7R EARS OMMEIC X 0 MIKHRE L= b o T,
OREBIEFTMEDERK (20254 6 A 10E H7E)
5 A _ e # x
F fif % t =S
+M %
NG 11,010, 239 86.3
a—)L - m— 5 FO 1, 746, 469 13.7
BB EFEM PR 12, 756, 708 100. 0

* A HAAHIEI D 5T,

* MWIRITI 1 DAMERAMEE (12, 177, 027F 1) ORE(FFEMPEEREE (12, 756, 708F 1) 12442 hFR1395. 5% TT,

S OMEREPE L, IR OWEl 2 1073 [E O st % BAE 7 B ARG OMEIC L 0 FEHAE L7 b 0 T3, Kk R=144. 71M, 175 ¥ KL=105. 641,
1R F=196.14H, 1A Y =—F 7 a—F=15. 10, 1/ V¥ =—~ 1 —x=14.391, 1=—w=165.30[, 1 X2 F=38.70M, 1V ¥
=34. 16311, 15% F/L=94. 321, 1A% 2 Y=7, 59481,




JLSHEMESET 7V F (hRELBIE) FO (EMEEEREREM)
OBE. 8. TARVEEMENKR seepasn) OIBIDIKR (20244 6 B118~2025% 6 B108)

IH H ERES IH H B 3

£ A
n &E 16, 727, 633, 686 (A) BEHFINE 412, 886, 351
T m— 1, 284, 458, 935 = HURLE 401, 103, 881
NHHAE GEATIAE) 11, 010, 239, 937 T ORI A4 11, 782, 470
ENNO N 4,019, 970, 268 (B) HiBFIHTEIES A 360, 780, 559
SRALHLE, 94,540, 118 FEF A 1,056, 548, 859
ATEAZ T 6, 988, 830 FERH i Al, 417, 329, 118
sE AFIEATHL A 311, 435, 548 (C) ﬁ%gﬂ?l%ﬁi?l?ﬁﬁ 68‘, 555, 77‘5
® afE 4,084, 782, 094 14k 516, 881, 568
S 4, 061, 582, 094 Eéﬁﬂ A 448, 325,793
AL & 23,200, 000 o !%,Egjﬁ% A 1873615
P (B) ZfpEHEL(A+B+C+D) 118,787, 952
©) MBEHLEA—B) 12, 642, 851, 502 O SRS 1 251 931 141
SR 569,800,151 | | @ amERzEnse 17,207, 17
UL & 6,948, 991, 461 M FHERSE A 438,234,811
0) RafELOH 5,693,860, 13101 (1) F(E+F+G+H) 6,948, 991, 461
1/A0HY BEMEE(C/D) 22,204 REBHAERE (1) 6,948, 991, 461

(7F) 1 & Jo A% 1L6,053,252,499 1, 1 P iB NG & o A%k BEIEORILO P T (B) BGEST BB IS L ON0) £ MEREIF ]
14,852, 8211, v — ¥ ARK T AKEIL374, 245, 1891, 1 1 BRITMROHERZ LD bDEERET,

700 M PERRIE2. 22041 T, *HIEORPLO P T @) BIMERZB/BEE & H D5 0IT, FFEOIBMN
() H=P—T 7 F2REFGR LT D REELO UM TAR BE DS, BNEEE & LI AfEH ) & EA 2 2 LW ZH S &

) RFEEET 7V B Gr A% SRR B GEREBEEZAN  LeET
5,624, 525,953 Kk HEIEOWRWOFTH) BUEBRES L HDH0IE, FRMHOEE,
) RTHSMEET 7 v (h Ry BB FC GEREEMIRGZGR) oA DAROMTAA 2 Lal A 2 DD E T
69, 334, 1781

OHRMLE

OBREEANVFICHEL TLWSIERENTESILAEEZBH T LU HFR—LR—=DDF7 FLR
% [http://www. nomura—am. co. jp/] M5 Thttps://www. nomura—am. co.jp/1 [ZZEET BFT
EOMREEZTHEVELT, <ZEHEWEAH 202457 848>

@ MREEIRCEREEZNICET 5%E ] O—PRECHEN, ERBEZEDEFRFICET S
EXEERTOMEBEONRERFTHNVELT=, <EHEEHAH : 2025548 18>



JLS—3yva—Y—EMEHFT 7 FFC GERBERERER)

JLZ—3ya—Y)—MEH T 72 FFC GERERERERZR)
FE21980~ 5522487 (20244%12H108~2025%6 A9 H)

OH T 7> FDL#HA
Tk

Il
il

20065 O A14B LIRE, JHARE LES,
JLAS—<yad——NEET77VF <HF— 77>F(1 [RY—TF7UR] EVWWET, ) BRAFAOEEZEL T,
4t FLLTH-RMFZ YT RLETOAHE (BB, BTG, EBAFE ONBUFE) . EREEE, tEF) 2XEN0TERE

BR L 58l ERMEOREERDC BRI LTRBIABRERSL S C L ERAL LET, BEMANCBAE <>\ 4.
BAIE LCABAy SEZMAL. ABEHY AT DERERS - & £BHLET.
A RANG | LA Xy ENREI TR | <Y — 7 FERUSEIBRANSL L 37.55 MRS EERAT SBANBIET.
B T F — T 7 U Pl T RArSUT7FLECOANMETERENEE LET,
S RE R |- ENEET R | NEREENORARAHE L AHEE AT E A,
e R ¥ — T 7 v FINEBREE~OBREIAICEFFEREZRTEEA,

B 5 o | ERERE, BAIL LT RASNRSERO-REsmEnAlEd, LU, EEMEKESE > CRRBRENTD
#lehrgarnyEd. BRECERCOVTE. BEHBERTT. TASS LR -OBBENEVET.

Omxit30EA D ERERE

] B S #e i wm N v F = = i % | % u
% " P omw (B2 20, B I LY R LS. i

/i @ % % % % e
1954 (202341 A10H) 8, 842 0 Al.4 118. 82 N1.6 92.6 23.8 83
1963 (202342 H 7 H) 8, 994 0 1.7 120. 64 1.5 90. 4 22.8 84
19781 (202343 H 7 H) 8, 880 0 Al1.3 118. 70 A1 6 90. 8 35.3 82
1981 (202344 H 7 H) 9, 129 0 2.8 122. 39 3.1 91.9 27.6 84
1994 (202345 A 8 H) 9, 064 0 N0, 7 121. 45 N0. 8 95. 3 28.7 82
2004 (202346 H 7 H) 8, 844 0 N2.4 118. 23 N2, 7 95. 1 31.0 80
2013 (20234£ 7 H 7 H) 8, 669 0 N2.0 116. 15 N1.8 92.2 38.2 78
2024 (202348 H 7 H) 8, 734 0 0.7 116.41 0.2 91.6 42.0 79
20331 (202349 H 7 H) 8, 765 0 0.4 116. 82 0.4 94. 6 39.7 80
20435 (20234£10 H 10H) 8, 635 0 AN W) 114. 95 A1 6 95. 4 37.8 78
2054 (20234E11H 7 H) 8, 525 0 NA1.3 113. 64 Al. 1 96. 3 33.3 77
2064 (20234E12H 7 H) 8, 731 0 2.4 116. 21 2.3 94. 1 26.8 78
2074 (202441 H 9 H) 8, 776 0 0.5 116. 73 0.4 95. 4 28. 4 78
2083 (20244£ 2 H 7 H) 8, 804 0 0.3 117.12 0.3 94. 6 30. 7 78
2093 (20244£ 3 H 7 H) 8, 843 0 0.4 117.59 0.4 95. 3 31.4 79
21081 (20244£ 4 H 8 H) 8,815 0 AN0. 3 117. 15 AN0. 4 94. 6 31.4 78
21131 (202445 H 7 H) 8, 669 0 A1 7 115. 18 A1 7 93.8 31.9 77
2124 (202446 H 7 H) 8, 733 0 0.7 115.93 0.7 93. 6 31.5 76
2134 (202447 H 8 H) 8, 669 0 N0, 7 114. 87 N0.9 90. 9 34. 4 74
21431 (202448 H 7 H) 8, 807 0 1.6 117.31 2.1 88. 2 30.0 76
21581 (202449 H 9 H) 8, 876 0 0.8 118.13 0.7 93. 8 23.2 77
2163 (2024410 H 7 H) 8, 800 0 A0.9 117.11 A0.9 90. 6 22.1 80
2171 (20244E11H 7 H) 8, 604 0 N2.2 114. 41 N2.3 94.9 25.5 81
2184 (20244E12H 9 H) 8, 735 0 1.5 116. 47 1.8 91.9 7.7 98
21901 (20255 1)1 7 1) 8, 662 0 A0.8 115. 44 20,9 94.0 17.2 112
2201 (20255 2 J1 7 ) 8,723 0 0.7 116. 32 0.8 94.9 16.3 111
22101 (20255 3 J1 7 ) 8, 674 0 0.6 115. 66 0.6 94.2 12.3 110
2223 (202554 1 7 F) 3, 790 0 1.3 117. 50 1.6 8.7 7.0 94
2231 (20254E 5 H 7 H) 8, 779 0 AO0. 1 117.12 N0, 3 98. 1 7.6 92
2243 (20254E 6 H 9 H) 8, 829 0 0.6 117. 60 0.4 97. 4 14.8 92

*UT 7RI~ —7 70 REMAANETOT, MESHALRE], MEREWILE] XREHELZTRH L TBY 7,
kAR LRI B TSR — T8 0 BT LR,
kX Fv—7 (= 7/&*L\/\——77T‘——/< KU TR (RE 7 & (F~v Y ~_—2Z) ) . Bloomberg AusBond Compositc 0+ Yr Index (A—AFF V7]

F~—2) 2% LAy VAR N EEE L Tmﬁ L7 bOTY, RERE1008 LTHEIL LT E
*T—BN—T /f4ﬂ/x EVE t~hLUf@%{9&(HTF}»~An~7J&%ﬁbi& ) 1 BT R Y bk YA L R ORRAH TR

/A7fe/:~) %H@%/f/bm<ﬁ%%%#”§¥m AAGEL, BRL, LEa—LEREHERT200TEHY A, JW~AA~7%LU}W~

DNR—=TF—A T U TESE BE) 47 v 27 A (Bloomberg AusBond Composite 0+ Yr Index) |L, 7/L—Ab/R—2 « 77 A4 F L A« )b« B —DPGEE £ 7214

- LA«—?T%@ BTy PR VA MERHLTIA L ASRTWET, TA—LN—J L, T b= f— Ah;)?%#(#A)4/r/

2 A (Bloomberg AusBond Composite 0+ Yr Index) (ZBHi#ET B\ \»n/ed T —4 iz {:l:fﬁ#&‘mﬁﬁ?ﬂ—_ i T@H—_if' 13522 EBREET A DO TIEH D FH A,
kT IN— LR —=TF—A T 7%# (Tt ) A7 w27 A (Bloomberg AusBond Composite 0+ Yr Index) . [Eff. #EBURFE (BT . H_%&U‘T‘Ey k

Ny JEESRE TR S TR D, N5 ) TR THIT ST MM RN & E5 2 45 L LT ET, SRR, % 5 U 7%

HWHORFv— b L’C}J‘<1ﬁ2‘3n’(b\i N
(HFD) T =23 —7
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OB /ER A DEAEMEE & TR FDHERS

5 o : o8 % Al My~ v F o~ = 7 | % & %

* ® #® A . B %= B % E| A W oR|% #ow R

€N 5] % % % %

2024412 9 H 8, 735 — 116. 47 — 91.9 7.7

#2193 12HK 8,697 A0.4 115.90 A0.5 93.5 10.7
I

2025%F1 H 7 H 8, 662 AO0. 8 115. 44 A0.9 94. 0 17.2
e

2025%F 1 A 7 H 8, 662 — 115. 44 — 94. 0 17.2

52204 1HE 8, 700 0.4 115.97 0.5 91.0 23.0
[C/ES)

2025%E 2 A 7 H 8, 723 0.7 116. 32 0.8 94.9 16. 3
9 =)

2025%E2 4 7 H 8,723 — 116. 32 — 94. 9 16. 3

#2214 2 HAE 8,715 A0. 1 116. 25 AO0. 1 92.8 13.8
3 R

2025E3 H 7 H 8,674 A0. 6 115. 66 A0. 6 94.2 12.3
e

2025%E3 A 7 H 8,674 — 115. 66 — 94. 2 12.3

52228 3HXE 8,699 0.3 115. 94 0.2 95.4 7.4
[C/FS)

2025%E4 A 7 H 8, 790 1.3 117.50 1.6 88.7 7.0
€12

2025%F4 H 7 H 8, 790 — 117. 50 — 88. 7 7.0

#2233 4HK 8, 827 0.4 117. 86 0.3 96.5 6.5
G

2025%E5 H 7 H 8, 779 AO0. 1 117.12 A0. 3 98. 1 7.6
e

2025%E5 A4 7 H 8,779 — 117.12 — 98. 1 7.6

#2241 5 HK 8, 796 0.2 117.11 A0.0 94.9 17.8
[CIES)

2025426 4 9 H 8, 829 0.6 117. 60 0.4 97.4 14.8

SR B T,

*M 77 RiE~PF—T7 7 REMBANETOT, MEFMALE], ERemeE) TERELRLZTRL T 7,
REHRIM IR ITE O THER 720 BT,

OB EREIh DERER & SRDEMTE

[EEMEBADHERS]

LERPOBEEMBEOBEEE+H1. 1% (HPEREEZBFRELTHEHY) &4Y AVFI—VD+H1.0%EFLEYFE L, BEMBEOELE
ﬁ§§g~%W&%Eﬁur~ﬂEWA¢E§Lrut%#@ﬁ%ﬁﬁt&ﬁéﬁ%hi?o
[Em#EaE]

FERERED [/ LS5—Iva—)—ZMNEHT7VF P —T7 0 F] ZRAHZHRSMICEAANT L. ZEMAANERE
EITDOWTIK, ABAYDICKYABEHIRIDERERY E LT,

[/ L5—Tva—)—ZMEHT 7 F IH¥—T72 K] OBRICOVTIE. A—R 5 U7 FILETOAE (EE. BRAFHEE.
iﬂ?ﬁéﬂ?ﬁﬁk@%%ﬁﬁ\ﬁﬁ%)%%ﬁtﬁﬁkhibtoﬁmﬁﬁwm%&f@\NM%HM%EEGﬁME¢®EﬂHAh

THRWEL,

[SEE]

BELUENBZEHEL. F21980H 5 FE2248 (. WBEREZTEVERATLRZ. 6. BREDERIZOWVTIE., HICHEBZRTT.
AR ER—DBRAZTLHEVET,

[$&nERAE]
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=] A =] = A =
AN &HE 221,953,610 218, 398, 189 214,026, 742 173, 470, 930 184, 263, 228 181,990, 427
B = -+ 1,175, 141 1,038, 138 1, 180, 696 1,031, 255 1,181, 547 983, 223
;f;[i;f;j;ﬁﬁj 112,717, 534 108, 946, 364 106, 533, 731 86, 016, 215 94, 054, 894 91, 953, 411
RN 4 108, 060, 928 108, 413, 674 106, 312, 300 86, 423, 447 89, 026, 772 89, 053, 780
AR 7 13 15 13 15 13
(B) &fE 109, 519, 401 106, 571, 558 103,077, 023 79,164,110 91,319, 151 89,987, 823
FR %o 109, 465, 403 105, 416, 640 103, 025, 242 79, 113, 868 91, 272, 520 89, 937, 443
RALEA 42 - 1,097, 082 - — - -
ARALE G 53, 815 57, 641 51, 604 50, 072 46, 474 50, 210
Z DAL 183 195 177 170 157 170
(C) MEEMIE(A—B) 112, 434, 209 111, 826, 631 110, 949, 719 94, 306, 820 92,944,071 92,002, 604
JEA 129, 800, 000 128, 200, 000 127, 910, 000 107, 290, 000 105, 870, 000 104, 200, 000
YRR R 2 < A 17,365,791 | A 16,373,369 | A 16,960,281 | A 12,983,180 | A 12,925,923 | A 12,197,396

(D) ZEIEROR 12,9800 12,8200 12,7910 10,7290 10,5870 10, 4200

10O&-YEE(HLE(C/D) 8,662 8,723 8,674M 8, 790M 8, 779M 8,829

() ZB21981 8 JUAEHIZ113, 090, 0001, 55219~ 22431 HIBANER & S AKHIL 16, 980, 0001, H5219~224 1 —ER AR C AR %25, 870, 0001
1 1Y 7- 0 s EAIE, 52193518, 662, 5220818, 723M . 5221318, 6749, 5222118, 790, #5223118, 779, 5224318, 829 T,

(V8) BEEAGFEMPE DA ORISR D DHERO S L —H 2 BFt T 5 A0 H T 28 A, SHAEHIT, 814, 4431, (/AT —~vya—V—
ZMEHRT7 7 K ~PF—T7 7 F)



JLS—3yva—Y—EMEHFT 7 FFC GERBERERER)

OoEENIKR
#2193 5220341 #2213 5222341 #2233 52243
I H 20244E12 H 10 H ~ [ 20254E 1 H 8 H~[20254E 2 A 8 H~|20254E3 4 8 H~ (202544 A 8 A~ [20254E 5 H 8 H ~
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(A) ERHZHINIE 209 287 A1 419 370 1,041
ZHFLE 209 287 421 419 370 1,041
(B) HiMFIHFTEIEH A 906, 264 836,247 A 569,891 1,277,616 A 66, 375 576, 223
e A 5,226, 725 4,393, 349 3, 862, 020 8, 966, 832 10, 801, 315 4,461, 443
TEEH A 6,132,989 A 3,557,102 A 4,431,911 A 7,689,216 10, 867, 690 A 3,885,220
(C) 1EFt3REN=E A 57,335 A 59, 263 A 54, 711 A 52,079 A 49, 567 A 53, 868
(D) ZEHS£(A+B+C) A 963,390 177,21 A 624,181 1,225, 956 A 115,572 523, 396
(B) mIfARRBERE A 7,373,258 A 8,232,197 A 7,438,430 A 6,729,732 A 5,429,939 A 5,456, 799
(F) EBMEFEEES A 9,029,143 A 8,917,843 A 8,897,670 A 1,479, 404 A 7,380,412 A 7,263,993
(Fic, 24 % AH 24 %8) (44,081,320) | ( 43,568,386) | ( 43,469,830) | ( 36,493,266) | ( 36,010,889) | ( 35,442,851)
(FEEHE AR FH 2 %5) (A53,110,463) | (A52,486,229) | (A52,367,500) | (A43,972,670) | (A43,391,301) | (A42,706,844)
@ F(D+E+F) A17, 365, 791 A16, 373, 369 A16, 960, 281 A12, 983,180 A12,925, 923 A12,197, 396
H) IENERE 0 0 0 0 0 0
REZBEEL (G+H) A17, 365, 791 A16, 373, 369 A16, 960, 281 A12,983, 180 A12, 925,923 A12,197, 396
BIMEREZERS 4 A 9,029, 143 A 8,917, 843 A 8,897,670 A 7,479, 404 A 7,380,412 A 7,263,993
(Fic, 24 % AH 24 %8) ( 44,112,141) | ( 43,568,386) | ( 43,469,830) | ( 36,493,891) | ( 36,010,889) | ( 35,442,851)
(FEE R A %5) (A53,141,284) | (A52,486,229) | (A52,367,500) | (A43,973,295) | (A43,391,301) | (A42,706,844)
Sy B YEGI R ST 4 14, 296, 967 14,461, 435 14,705, 115 12, 624, 808 12,715,211 12, 817, 321
MRS 4 A\22,633, 615 A21,916, 961 N22, 767,726 A\18, 128, 584 18, 260, 722 A17, 750, 724
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(M E~-2)
M % % % % Epk]
1531 (202146 A 7 H) 23,011 12.6 208. 33 10.5 91.8 6.0 9, 855
1681 (2022466 A 7 H) 23, 347 1.5 211. 77 1.7 94. 1 43. 1 9, 167
1781 (202346 A 7 H) 23,725 1.6 210. 88 A 0.4 95. 2 31.0 4,323
1831 (20244 6 A 7 H) 27, 368 15. 4 241. 51 14.5 94. 6 31.8 4, 884
1931 (20254 6 A 9 H) 26, 450 A 3.4 231. 88 A 4.0 97. 4 14.8 6,911

RAEHRIM LR ITE N TH R -T2 BT,

kR TFv—7 (=T N—bN—=TF =2 TV TE BE) AT v 7 A (H#E~—2X)) IZ, Bloomberg AusBond Composite 0+ Yr|
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kT N—INR—=TF—2 F ) TIEE (BE) 4275 v 27 A (Bloomberg AusBond Composite 0+ Yr Index) 1%, [EfE. HEBFFE ONBEFE) .
HEXOT By My ZEEFRFE TSN TERY . =X b7 U 7EHRTHICE W TRIT SN2 TOmMMEERMM & i g LT
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20244F6 H 7 R 27, 368 — 241.51 — 94.6 31.8

6 AR 28, 040 2.5 247. 31 2.4 93.0 31.8

THR 26, 434 A3. 4 232. 80 A3. 6 90. 6 29.4

8 AR 26, 683 N2.5 234. 93 N2. 7 93.0 26. 1

9 AR 26, 886 Al.8 236. 38 AN2.1 94.8 22.6

10H R 26, 989 Al. 4 237.21 A1.8 94.6 22.9

YK 26, 456 A3.3 232. 54 AN3. 7 96. 7 11.9

12K 26, 748 N2.3 234. 78 N2.8 93.5 10.7

2025 1 HK 26, 178 A4.3 229. 57 AN4.9 93.4 23.6

2 AR 25, 620 A6. 4 224. 53 AT.0 97.0 14.4

3 AR 25, 840 Ab. 6 226. 39 A6. 3 97.5 7.5

4 AR 25, 427 AT 1 223. 43 AT.5 97.2 6.5

5 AR 25,872 Ab. 5 226. 70 A6 1 96. 6 18.1
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(B) 4hE GMEHEE) Atk SRR

m [ *

# i) . " L _—
Pl K A A NEReE | RERE A B B

F—=ATUT % TZ R T5 RV TH

Ef#zF% | AUSTRALIAN GOVERNMENT 3.25 500 496 46,790 | 2029/4 /21
AUSTRALIAN GOVERNMENT 2.75 500 479 45,206 | 2029/11/21
AUSTRALIAN GOVERNMENT 1.25 280 234 22,137 | 2032/5/21
AUSTRALIAN GOVERNMENT 1.75 1,200 1,027 96,825 | 2032/11/21
AUSTRALIAN GOVERNMENT 4.5 700 722 68,051 | 2033/4/21
AUSTRALIAN GOVERNMENT 3.0 1, 500 1,381 130,165 | 2033/11/21
AUSTRALIAN GOVERNMENT 4.25 1, 250 1,254 118,162 | 2034/6 /21
AUSTRALIAN GOVERNMENT 2.75 4,700 4,123 388,465 | 2035/6 /21
AUSTRALIAN GOVERNMENT 4.25 800 797 75,177 | 2035/12/21
AUSTRALIAN GOVERNMENT 4.25 2, 250 2, 240 211,099 | 2036/3/21
AUSTRALIAN GOVERNMENT 3.0 983 728 68,659 | 2047/3/21
AUSTRALIAN GOVERNMENT 1.75 500 262 24,767 | 2051/6 /21
AUSTRALIAN GOVERNMENT 4.75 1,150 1,105 104,159 | 2054/6 /21
FEpRE% | CPPIB CAPITAL INC 3.9 500 501 47,247 | 2028/10/30
(Bx< &RfE) | NEW S WALES TREASURY CRP 3.0 1, 400 1,335 125,800 | 2030/ 2 /20
NEW S WALES TREASURY CRP 2.0 900 799 75,360 | 2031/3/20
NEW S WALES TREASURY CRP 2.0 1,000 831 78,377 | 2033/3/8
NEW S WALES TREASURY CRP 4.75 500 491 46,346 | 2035/2/20
NEW S WALES TREASURY CRP 4.25 1,900 1,766 166,415 | 2036/ 2 /20
NEW S WALES TREASURY CRP 4.75 2, 000 1,927 181,567 | 2037/2/20
QUEENSLAND TREASURY CORP 4.5 500 493 46,520 | 2033/3/9
QUEENSLAND TREASURY CORP 4.75 900 898 84,601 | 2034/2/2
SOUTH AUST GOVT FIN AUTH 4.5 1,900 1,930 181,882 | 2031/5/23
TASMANIAN PUBLIC FINANCE 2.0 500 456 43,013 | 2030/ 1 /24
TREASURY CORP VICTORIA 2.5 3,900 3, 682 346,924 | 2029/10/22
TREASURY CORP VICTORIA 4.25 3, 500 3,433 323,463 | 2032/12/20
TREASURY CORP VICTORIA 2.25 3, 300 2, 626 247,430 | 2034/11/20
TREASURY CORP VICTORIA 5.5 900 901 84,950 | 2039/9/15
WESTERN AUST TREAS CORP 4.75 700 687 64,806 | 2035/10/24
L@ALES | AGI FINANCE PTY LTD 2.119 500 480 45,275 | 2027/ 6 /24
(BOREENER) | AIR NEW ZEALAND LTD 5.7 500 510 48,130 | 2026/5/25
AMPOL LTD 6.6131 500 507 47,777 | 2054/12/11
AMPOL LTD 7.71 500 505 47,580 | 2080/12/9
AUSGRID FINANCE PTY LTD 1.814 500 479 45,176 | 2027/2/5
AUST & NZ BANKING GROUP 4.95 500 501 47,271 | 2025/11/ 4
AUST & NZ BANKING GROUP 4.8 500 508 47,930 | 2027/6/18
AUST & NZ BANKING GROUP 4.4876 500 500 47,141 | 2028/2/18
AUST & NZ BANKING GROUP 5. 5595 900 904 85,241 | 2031/2/26
AUST & NZ BANKING GROUP 5. 5349 500 498 46,923 | 2035/1/15
BANCO SANTANDER SA 4.8649 600 598 56,379 | 2026/ 7 /15
BENDIGO AND ADELAIDE BK 5. 2462 500 505 47,611 | 2027/1/27
BENDIGO AND ADELAIDE BK 4.79 500 507 47,801 | 2028/10/24
BPCE SA 5.2018 500 501 47,216 | 2025/ 9 /29
BPCE SA 2.2 600 571 53,823 | 2028/ 4 /20
BPCE SA 4.7638 500 500 47,169 | 2030/ 6 /12
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W@ S | CIBC SYDNEY 4.4 500 500 47,112/ 2025/7 /15
(4BBEEMES) | CNH CAPITAL AUS PTY LTD 5.4 500 507 47,844 | 2027/ 5/17
COMMONWEALTH BANK AUST 4.2 500 500 47,126 | 2025/8/18
COMMONWEALTH BANK AUST 4. 6522 500 501 47,243 | 2027/ 7 /22
COMMONWEALTH BANK AUST 5.91 600 600 56,579 | 2030/ 9/10
COMMONWEALTH BANK AUST 5. 252 500 495 46,709 | 2035/9/12
COMPUTERSHARE US INC 3.147 1,000 962 90,645 | 2027/11/30
ConQuest Trust 4. 9394 293 294 27,703 | 2054/ 5/15
Driver Australia 5. 04 195 195 18,452 | 2032/2/21
Driver Australia 4.89 561 562 52,961 | 2032/9/21
FirstMac Mortgage Fundin 4. 9982 85 85 8,045 | 2050/11/17
FirstMac Mortgage Fundin 4. 8482 402 402 37,903 2056/ 2 /18
GAIF BOND ISSUER P/L 4.742 500 501 47,232 | 2030/6/3
GTA FINANCE CO PTY LTD 2.2 1, 000 946 89,214 | 2027/ 8/26
HSBC HOLDINGS PLC 5.722 500 506 47,729 | 2035/ 3 /11
Harvey Trust 4.3925 578 574 54,153 | 2053/3/16
Harvey Trust 5. 0925 255 257 24,242 | 2054/12/16
INCITEC PIVOT LTD 4.3 500 499 47,063 | 2026/ 3 /18
LLOYDS BANKING GROUP PLC 5. 189 500 502 47,320 | 2031/5/28
LONSDALE FINANCE PTY LTD 2.45 1,000 975 91,884 | 2026/11/20
Light Trust 4.93 306 307 28,984 | 2055/ 7 /20
Light Trust 4. 8382 804 804 75,816 | 2056/5 /18
Lion Trust 4. 9682 275 277 26,116 | 2054/5/18
MET LIFE GLOB FUNDING T 4.75 500 503 47,409 | 2030/ 5 /30
MIRVAC GROUP FINANCE LTD 5.15 500 499 47,069 | 2031/3/18
MITSUBISHI HC CAP UK PLC 5. 805 500 510 48,078 | 2026/12/ 7
Medallion Trust 4.8182 336 337 31,811 | 2056/1/19
NATTONAL AUSTRALIA BANK 5. 8276 600 604 56,995 | 2031/11/18
NATWEST MARKETS PLC 4. 8875 500 501 47,238 | 2030/6/5
NBN CO LTD 1.0 500 492 46,411 | 2025/12/ 3
NBN CO LTD 4.2 500 501 47,285 | 2027/ 4 /14
NBN CO LTD 5.2 500 514 48,493 | 2028/ 8/25
NBN CO LTD 5.35 500 508 47,909 | 2035/3/6
NSW ELECTRICITY NETWORKS 6.1631 500 499 47,045 | 2055/ 3 /11
Panorama Auto Trust 4. 9994 809 811 76,456 | 2032/9/15
QBE INSURANCE GROUP LTD 5. 802 500 505 47,590 | 2036/ 5 /21
QUBE TREASURY PTY LTD 5.6 500 510 48,115 | 2031/12/11
REDS Trust 4.9925 299 300 28,286 | 2049/ 7 /16
SCENTRE GROUP TRST 1 6. 41 500 507 47,764 | 2054/ 9 /10
SCENTRE GROUP TRST 1 5.9 500 502 47,383 | 2055/ 3/31
SHINHAN CARD CO LTD 5. 05 500 506 47,699 | 2027/10/22
TOYOTA FINANCE AUSTRALIA 5.2 500 514 48,442 | 2030/ 1/22
VER FINCO PTY 2.4 500 464 43,747 | 2028/ 9/21
VOLKSWAGEN FIN SERV AUST 1.4 500 496 46,783 | 2025/ 8 /25
WESTCONNEX FINANCE CO PT 3.15 500 449 42,333 | 2031/3/31
WESTPAC BANKING CORP 5.815 500 499 47,061 | 2040/ 6/ 4
WORLEY FIN SERV PTY LTD 5.95 500 514 48,506 | 2028/10/13
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g% | WORLEY FIN SERV PTY LTD 5. 868 500 509 48,024 | 2032/5/13
(4BEEEAES | WSO FINANCE PTY LTD 4.5 600 605 57,014 | 2027/3/31
Westpac Securitisation T 4.79 320 321 30, 322 2055/ 8 /21
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Na=d = [ A
AR E
- EARY
20244F12 A 31 BT 5 EHAIIE
(—n)

4%

ST D EERILE 71,265
SR FUR BB R ) 1,615,745
BRNAT 7 ZHNARDZ TR 108,499
HEN S 4,127
A&t 1,799,636
%R

P ] 200,624
B PR T BN 66,847
PRE &M 20,315
BRNAT T TN AR D SHFE. 56,568
AR I 5310
H5 |4 T 11,079
SRATTHCEE 47,960
Z RCRE 20,064
szt 7,333
IR E R 6,683
EagPs] 22,194
FITRI, HE R 250kt 1,750
M A 2,917
#HAE 469,644
LIk S =i 1,329,992
B A MRSt B AR D HE (20,455)
Fe KN ARDIALE (18,259)
H T al BRNARDHEE (3,308)
HAEE S B LUVNE 2R e LRI IR DS (554,771)
ILVy e T T4 Vb AT TN AR DI (10,252)
BRIAY 7 HFNARDIELE (58,056)
W R HMR (665,101)
B A MRS AN 2= 4 197,990
SN AR DR 2R A (642,617)
HT A BRI ARD M A 1,944
BRIAD T HAN AR DAL RS 87,780
ATV ATy TN AR LA AR AR 2,612
TLVy I T T 4V AT T RN AR DN RS 25,330
A E 2R S I LA TR DA AR 2 (420,818)
YRR (74,779)
BAORKRICLOMEEOEBR (82,888)

NPEB/\>-3—OE 7> /KUK J772KFC/FD

1024720 FATH .

W TSR MRE
FC Class Units (in JPY) 7,890 203,797 1,608,036,845
FD Class Units (in JPY) 10,482 892,079  9,351,074,917
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KNG PE B
20244F12 A 31 H BIfE
(—n)
imeg wEm Y E24i) R BB EIE (%)
A=AV T
T iEHE (HEEHE)
EUR 200,000 NATL AUSTRALIABK 3.1460% 05/02/31 203,551 0.31
EUR 191,000 WESTPAC BANKING 3.1310% 15/04/31 194,050 0.29
397,601 0.60
A —ANZUT i 397,601 0.60
F—Z T
Elisy
EUR 368,000 REP OF AUSTRIA 0.5000% 20/04/27 353,850 0.52
EUR 144,000 REP OF AUSTRIA 2.5000% 20/10/29 144,197 0.21
EUR 160,000 REP OF AUSTRIA 0.0000% 20/02/31 136,832 0.21
EUR 63,000 REP OF AUSTRIA 1.8500% 23/05/49 50,489 0.08
EUR 15,000 REP OF AUSTRIA 3.8000% 26/01/62 17,415 0.03
EUR 77,000 REP OF AUSTRI 2.1000% 20/09/17 EMTN 58,549 0.09
EUR 5,000 REP OF AUSTRIA 3.1500% 20/10/53 5,052 0.01
766,384 1.15
F—ARNT 2 766,384 1.15
AL F—
EEHSFIE
EUR 300,000 KBC GROUP NV FRN 10/09/26 EMTN 294,397 0.44
EUR 200,000 KBC GROUP NV FRN 06/06/26 EMTN 201,195 0.30
EUR 100,000 ARGENTA SPBNK FRN 29/11/27 EMTN 104,054 0.16
599,646 0.90
EfE
EUR 346,000 BELGIAN GOVT 2.7500% 22/04/39 96 327,210 0.49
EUR 298,000 BELGIAN GOVT 2.7000% 22/10/29 102 300,499 0.45
EUR 176,900  BELGIAN GOVT 3.5000% 22/06/55 101 174,026 0.26
EUR 180,000 BELGIAN GOVT 0.0000% 22/10/27 91 168,959 0.25
EUR 238,000 EUROPEAN UNIO 0.4500% 04/07/41 NGEU 154,580 0.23
EUR 167,400  BELGIAN GOVT 1.4000% 22/06/53 95 104,506 0.16
EUR 100,996  BELGIAN GOVT 2.8500% 22/10/34 100 99,786 0.15
EUR 79,000  BELGIAN GOVT 3.0000% 22/06/33 97 79,702 0.12
EUR 88,000 EUROPEAN UNIO 0.0000% 04/07/35 SURE 64,856 0.10
EUR 55,000 BELGIAN GOVT 0.8000% 22/06/28 85 52,180 0.08
1,526,304 229
T iEHE (HEEHE)
EUR 100,000 LONZA FINANCE IN 3.5000% 04/09/34 99,947 0.15
EUR 100,000 AB INBEV SA/N 1.6500% 28/03/31 EMTN 92,597 0.14
192,544 0.29
AYLF—Ef 2,318,494 3.48
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HFE
T iEHE (HEEHE)
EUR 500,000 TORONTO DOM B 3.5630% 16/04/31 GMTN 505,223 0.76
505,223 0.76
HF 2 E 505,223 0.76
FI
Elisy
EUR 200,000  CHILE 3.8750% 09/07/31 203,364 0.31
203,364 0.31
FUE 203,364 0.31
rarFT
EfE
EUR 100,000  CROATIA 4.0000% 14/06/35 107,950 0.16
107,950 0.16
a7 F T 107,950 0.16
Fxa
EfE
CZK 6,000,000 CZECH REPUBLIC 1.7500% 23/06/32 138 204,173 0.31
204,173 0.31
T iEHE (HEEHE)
EUR 200,000  UNICREDIT BANK C 2.8750% 25/03/29 199,982 0.30
199,982 0.30
F it 404,155 0.61
Fre—=
EEHSFIE
EUR 200,000 DANSKE BANK A/S FRN 12/01/27 202,387 0.31
EUR 200,000 DANSKE BANK A/S FRN 15/05/31 EMTN 194,722 0.29
EUR 100,000 DANSKE BANK A/S FRN 09/01/32 EMTN 102,882 0.15
499,991 0.75
E3liy
DKK 935,670  DENMARK - BULLET 4.5000% 15/11/39 159,049 0.24
159,049 0.24
HiEtE (EESMIK)
EUR 100,000 NOVO NORDISK 3.3750% 21/05/34 EMTN 101,451 0.15
101,451 0.15
Fr~—r% 760,491 1.14
IAN=T
EfE
EUR 25,000 ESTONIA REP OF 3.2500% 17/01/34 25203 0.04
25,203 0.04
TAR=T 3 25,203 0.04
TA4FUR
EEHSFIE
EUR 100,000 NORDEA BANK ABP FRN 29/05/35 EMTN 102,512 0.16
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EUR 100,000 NORDEA BANK ABP FRN 06/09/26 EMTN 100,967 0.15
EUR 100,000 OP CORPORATE BK FRN 09/06/30 99,124 0.15
302,603 0.46
E&
EUR 139,000  FINNISH GVT 0.875% 15/09/25 137,652 0.21
EUR 75,000  FINNISH GOV'T 2.8750% 15/04/29 76,350 0.11
EUR 35,000  FINNISH GOV'T 2.9500% 15/04/55 34,070 0.05
248,072 0.37
T iEHE (HEEHE)
EUR 150,000 NORDEA BANK A 3.6250% 15/03/34 EMTN 151,950 0.23
EUR 107,000 OP CORPORATE 0.6250% 12/11/29 EMTN 94,701 0.14
246,651 0.37
T4 TURE 797,326 1.20
TS5 A
ReBR{EH (ABS)
EUR 100,000  NORIA 2024-DE1 E FRN 25/02/43 100,024 0.15
100,024 0.15
FBR{EF (CMO)
EUR 200,000  HFHL 2020-2 B FRN 27/08/61 200,718 0.30
200,718 0.30
EEHSHIE
EUR 200,000 CRED AGRICOLE SA FRN 23/01/31 ° 202,897 0.31
EUR 200,000 TOTALENERGIES SE FRN 06/10/69 EMTN 199,606 0.30
EUR 100,000 BPCE FRN 08/03/33 EMTN 102,208 0.15
EUR 100,000  VEOLIA ENVRNMT FRN 20/04/70 98,151 0.15
EUR 100,000 TOTALENERGIES SE FRN 17/04/70 . 96,490 0.14
EUR 100,000  VEOLIA ENVRNMT FRN 15/02/71 94,749 0.14
EUR 100,000 BNP PARIBAS FRN 19/02/28 EMTN 94,557 0.14
888,658 1.33
E&
EUR 1,776,759  FRANCE O.A.T. 0.0000% 25/02/27 1,691,259 2.55
EUR 1,420,000 FRANCE O.A.T. 2.7500% 25/02/29 1,426,035 2.15
EUR 1,413,684  FRANCE O.A.T. 0.7500% 25/02/28 1,340,554 2.01
EUR 495,494  FRANCE O.A.T. 0.5000% 25/05/25 OAT 491,485 0.74
EUR 662,672  FRANCE O.A.T. 0.5000% 25/05/40 OAT 430,364 0.65
EUR 385,000 FRANCE O.A.T. 2.5000% 24/09/27 OAT 385,886 0.58
EUR 320,000 FRANCE O.A.T. 0.0000% 25/02/25 318,648 0.48
EUR 300,000 AGENCE FRANCA 1.0000% 31/01/28 EMTN 285,041 0.43
EUR 303,000 FRANCE O.A.T. 3.2500% 25/05/55 OAT 275,788 0.41
EUR 285,000 FRANCE O.A.T. 0.7500% 25/11/28 OAT 265,900 0.40
EUR 220,000 FRANCE O.A.T. 0.0000% 25/03/25 218,597 0.33
EUR 125,000 FRANCE O.A.T. 3.5000% 25/11/33 OAT 128,599 0.19
EUR 100,000  CAISSE FR DE 3.6250% 17/01/29 EMTN 103,164 0.15
EUR 115,000 FRANCE O.A.T. 1.2500% 25/05/38 OAT 88,491 0.13
EUR 85,000 FRANCE O.A.T. 3.0000% 25/11/34 OAT 83,743 0.13
EUR 76,000 FRANCE OAT 4% 25/04/60 79,610 0.12
EUR 67,000 FRANCE O.A.T. 3.0000% 25/06/49 OAT 60,482 0.09
EUR 88,000 FRANCE O.A.T. 1.7500% 25/05/66 53,239 0.08
EUR 80,474  FRANCE O.A.T. 0.5000% 25/06/44 OAT 46,685 0.07
EUR 92,222  FRANCE O.A.T. 0.7500% 25/05/53 45,438 0.07
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EUR 35,000 FRANCE O.A.T. 1.2500% 25/05/34 OAT 29,648 0.04
7,848,656 11.80
Tt (BEEFIE)
EUR 600,000  CSSE REFIN L' 2.7500% 06/09/30 EMTN 596,299 0.90
EUR 500,000  CREDIT AG HOME L 3.0000% 01/12/30 504,154 0.76
EUR 400,000 CRED MUTUEL HOME 3.0000% 23/07/29 403,564 0.61
EUR 300,000 LA BANQUE POS 2.7500% 30/10/30 EMTN 298,832 0.45
EUR 200,000  SOCIETE GENER 5.6250% 02/06/33 EMTN 215,384 0.32
EUR 200,000 ELEC DE FRANC 4.7500% 17/06/44 EMTN 209,582 0.31
EUR 200,000  CREDIT AG HOM 3.1250% 16/08/29 EMTN 202,954 0.30
EUR 200,000  BPCE SFH 3.1250% 22/05/34 201,579 0.30
EUR 116,000  RCI BANQUE 4.1250% 04/04/31 117,502 0.18
EUR 100,000  ENGIE 4.5000% 06/09/42 EMTN 105,081 0.16
EUR 100,000 LEGRAND SA 3.5000% 26/06/34 101,890 0.15
EUR 100,000  CREDIT AGRICO 1.8750% 20/12/26 EMTN 97,914 0.15
EUR 100,000  AUTOROUTES DU 2.7500% 02/09/32 EMTN 96,509 0.14
EUR 100,000  RCI BANQUE 1.1250% 15/01/27 EMTN 96,120 0.14
EUR 100,000  RTE RESEAU DE 1.1250% 09/09/49 EMTN 58,489 0.09
3,305,853 4.96
EHEERE
EUR 515,000  BTF 0% 05/03/25 512,549 0.77
512,549 0.77
77 A5G 12,856,458 19.31
rA>
EEI&FIE
EUR 200,000 ENERGIE BADEN-W FRN 05/08/79 189,732 0.28
EUR 100,000  ALLIANZ SE FRN 25/07/53 112,840 0.17
EUR 100,000 BAYER AG FRN 25/09/83 105,523 0.16
EUR 100,000  DEUTSCHE BANK AG FRN 12/07/35 EMTN 103,373 0.16
511,468 0.77
ESli=y
EUR 1,210,000 DEUTSCHLAND REP 2.6000% 15/08/34 1,231,417 1.85
EUR 1,110,000 BUNDESSCHATZANW 2.0000% 10/12/26 1,108,113 1.66
EUR 420,000 BUNDESOBL-G 1.3000% 15/10/27 G 411,797 0.62
EUR 325,000 BUNDESSCHATZANW 2.5000% 19/03/26 2Y 326,446 0.49
EUR 405,000 DEUTSCHLAND REP 1.2500% 15/08/48 309,999 0.47
EUR 290,000  DEUTSCHLAND REP 2.6000% 15/05/41 288,979 0.43
EUR 165,000 DEUTSCHLAND REP 4.7500% 04/07/40 08 209,772 0.31
EUR 144,000  NORDRHEIN-WES 0.6000% 04/06/41 EMTN 97,576 0.15
EUR 100,000  NORDRHEIN-WES 0.5000% 15/01/52 EMTN 51,664 0.08
EUR 40,000 DEUTSCHLAND REP 1.7000% 15/08/32 38,512 0.06
EUR 20,000 DEUTSCHLAND REP 2.5000% 15/08/54 19,519 0.03
EUR 8,000  NIEDERSACHSEN 0.1250% 07/03/25 7,961 0.01
EUR 2,000 LAND HESSEN 0.0000% 25/04/25 1901 1,983 0.00
4,103,738 6.16
TEtE (BEEFE)
EUR 337,000 KFW 2.8750% 31/03/32 EMTN 343,527 0.52
EUR 225,000  KFW 0.0000% 30/04/27 EMTN 213,598 0.32
EUR 195,000 DZ HYP AG 3.0000% 31/05/32 EMTN 197,909 0.30
EUR 147,000 LB BADEN-WUERTT 3.1250% 13/11/29 150,476 0.23
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EUR 130,000 BAYER AG 4.6250% 26/05/33 EMTN 135,928 0.20
EUR 100,000 VOLKSW FIN SERVI 3.6250% 19/05/29 100,027 0.15
EUR 100,000 VOLKSW FIN SERVI 3.8750% 19/11/31 99,950 0.15
EUR 100,000 KFW 2.5000% 15/10/31 EMTN 99,908 0.15
EUR 100,000 VONOVIA SE 2.3750% 25/03/32 92,435 0.14
EUR 100,000 FMS WERTMANAG 0.375% 29/04/30 EMTN 89,768 0.13
EUR 124,000 NRW.BANK 0.5000% 17/06/41 EMTN 81,993 0.12
EUR 102,000 NRW.BANK 0.1000% 09/07/35 EMTN 76,445 0.11
EUR 68,000 KFW 3.1250% 10/10/28 EMTN 69,778 0.10
EUR 66,000 KFW 0.625% 22/02/27 EMTN 63,753 0.10
EUR 52,000 KFW 2.6250% 10/01/34 EMTN 51,712 0.08
1,867,207 2.80
KAV EF 6,482,413 9.73
Y%
E&
EUR 185,000 HELLENIC REPUBLI 3.3750% 15/06/34 186,936 0.28
EUR 70,000 HELLENIC REPUBLI 4.1250% 15/06/54 72,559 0.11
259,495 0.39
XU vit 259,495 0.39
NI Y—
E&
HUF 70,000,000 HUNGARY GOVT 2.0000% 23/05/29 29/A 144,082 0.22
144,082 0.22
N HV—FE 144,082 0.22
TANGUR
ReBR{EH (ABS)
EUR 100,000  KIMI 9 B FRN 25/10/30 18,202 0.03
18,202 0.03
E&
EUR 215,000 IRISH GOVT 0.4000% 15/05/35 170,450 0.26
EUR 100,000  IRISH GOVT 3.0000% 18/10/43 101,793 0.15
EUR 30,000 IRISH GOVT 0.5500% 22/04/41 21,057 0.03
EUR 5,000 IRISH GOVT 2.0000% 18/02/45 4319 0.01
297,619 0.45
T iEHE (HEEHE)
EUR 200,000 LINDE PLC 1.6250% 31/03/35 171,406 0.25
EUR 125,000 EATON CAPITAL 3.8020% 21/05/36 129,029 0.19
EUR 100,000 BK IRELAND MT 0.6250% 14/03/25 EMTN 99,559 0.15
399,994 0.59
TANTRE 715,815 1.07
ART TV
T iEHE (HEEHE)
EUR 130,000 TEVA PHARM FNC 4.3750% 09/05/30 132,925 0.20
132,925 0.20
AARTT)LE 132,925 0.20
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AZVT
RERfE S (ABS)
EUR 148,000 PROGQ 1 A FRN 27/10/36 15,757 0.02
15,757 0.02
EEHSFIE
EUR 325,000 MONTE DEI PASCHI FRN 27/11/30 325,689 0.49
EUR 280,000  ENI SPA FRN 13/01/71 NC5. 277,190 0.42
EUR 200,000  UNICREDIT SPA FRN 18/01/28 EMTN 192,367 0.29
EUR 100,000  ENI SPA FRN 31/12/73 NC6 96,112 0.14
891,358 1.34
E&
EUR 1,112,000  BTPS 4.0000% 30/04/35 13Y 1,166,709 1.75
EUR 595,000  BTPS 4.1000% 01/02/29 5Y 625,939 0.94
EUR 383,000 BTPS 4.3000% 01/10/54 30Y 391,694 0.59
EUR 370,000  BTPS 3.0000% 01/10/29 5Y 372,590 0.56
EUR 303,000  BTPS 4.1500% 01/10/39 15Y 314,060 0.47
EUR 265,000 BTPS 4.7500% 01/09/44 31Y 294,495 0.44
EUR 90,000  BTPS 1.5000% 30/04/45 34Y 60,624 0.09
EUR 53,000 BTPS 4.0500% 30/10/37 13Y 55,124 0.08
EUR 45,000  BTPS 5.0000% 01/09/40 31Y 50,913 0.08
EUR 50,000  BTPS 2.8000% 01/03/67 38,335 0.06
EUR 40,000  BTPS 2.1500% 01/03/72 50Y 25,420 0.04
EUR 15000  BTPS 4.4500% 01/09/43 20Y 15,956 0.02
3,411,859 5.12
HiEtE (EESMIK)
EUR 200,000 BANCO BPM SPA 4.8750% 18/01/27 EMTN 208,091 0.31
EUR 200,000 ICCREA BANCA SPA 3.5000% 04/03/32 205,290 0.31
EUR 199,000 MEDIOBANCA SPA 3.0000% 04/09/31 199,014 0.30
EUR 125,000  INTESA SANPAOLO 3.6250% 30/06/28 128,577 0.19
EUR 100,000 MONTE DEI PASCHI 0.8750% 08/10/26 96,904 0.15
837,876 1.26
AZVTE 5,156,850 7.74
HA
EEHSFIE
EUR 200,000 MITSUB UFJ FIN FRN 05/09/32 EMTN 202,446 0.31
202,446 0.31
HiEtE (EESMIK)
EUR 200,000 MIZUHO FINANC 1.6310% 08/04/27 EMTN 194,495 0.29
194,495 0.29
H ARG 396,941 0.60
VN7r=7
E&
EUR 100,000  LITHUANIA 3.5000% 13/02/34 EMTN 101,800 0.15
EUR 98,000  LITHUANIA 3.5000% 03/07/31 EMTN 100,930 0.15
202,730 0.30
YR =T & 202,730 0.30
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Norv TG
RERfE S (ABS)
EUR 100,000  SCGC 2020-1 D FRN 14/11/34 19,988 0.03
19,988 0.03
EfE
EUR 625,000  EFSF 0.4% 31/05/26 EMTN 609,001 0.92
EUR 490,000  EFSF 0.0000% 15/10/25 481,035 0.73
EUR 215,000 EURO STAB MECH 0.75% 15/03/27 EMTN 207,825 0.31
EUR 100,000  EFSF 0.2% 28/04/25 0000 99,212 0.15
EUR 75,000  EFSF 0.75% 03/05/27 EMTN 72,376 0.11
EUR 33,000  EFSF 0.8750% 26/07/27 EMTN 31,825 0.05
EUR 23,000 DUCHY OF LUX 3.2500% 02/03/43 23,110 0.03
EUR 22,000 DUCHY OF LUX 2.8750% 01/03/34 22,194 0.03
EUR 16,000 DUCHY OF LUX 3.0000% 02/03/33 16,278 0.02
EUR 18,000  EFSF 0.8750% 10/04/35 EMTN 14,802 0.02
EUR 12,000 DUCHY OF LUX 2.6250% 23/10/34 11,817 0.02
EUR 10,000  EFSF 1.3750% 31/05/47 EMTN 7,222 0.01
1,596,697 2.40
T iEHE (HEEHE)
EUR 198,000 MEDTRONIC GLOBAL 0.2500% 02/07/25 195,454 0.29
EUR 200,000 EUROPEAN INVT 0.5000% 13/11/37 EMTN 147,376 0.22
EUR 100,000  SELP FINANCE 3.7500% 10/08/27 EMTN 101,589 0.15
444419 0.66
NI T INTE 2,061,104 3.09
Aia
EfE
EUR 460,000 UNITED MEXICA 1.7500% 17/04/28 EMTN 437,111 0.66
437,111 0.66
Ax v agk 437,111 0.66
FoF
FBR{EF (CMO)
EUR 155,000  DPF 2020-2 B FRN 28/01/58 155,181 0.23
155,181 0.23
EEHSFIE
EUR 200,000 ING GROEP NV FRN 03/09/30 202,059 0.31
EUR 200,000 ING GROEP NV FRN 13/11/30 195,706 0.29
EUR 100,000 ING GROEP NV FRN 26/08/35 EMTN 101,808 0.15
EUR 100,000 ING GROEP NV FRN 01/02/30 88,750 0.13
588,323 0.88
E3liy
EUR 475,000 NETHERLANDS GOVT 0.7500% 15/07/27 458,888 0.70
EUR 435,000 NETHERLANDS GOVT 0.0000% 15/07/30 382,489 0.57
EUR 198,000 BNG BANK NV 0.7500% 11/01/28 EMTN 188,225 0.28
EUR 155,000 BNG BANK NV 2.7500% 11/01/34 EMTN 153,037 0.23
EUR 130,000 NETHERLANDS GOVT 2.5000% 15/07/33 129,466 0.19
EUR 113,000 BNG BANK NV 0.1250% 19/04/33 EMTN 90,667 0.14
EUR 115,000 NETHERLANDS GOVT 0.0000% 15/01/38 80,557 0.12
1,483,329 2.23
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HiEtE (EESMIE)
EUR 400,000 VOLKSBANK NV 3.6250% 21/10/31 EMTN 402,209 0.59
EUR 225,000  UNIVERSAL MUS 4.0000% 13/06/31 EMTN 234,207 0.35
EUR 200,000 VOLKSBANK NV 4.8750% 07/03/30 212,718 0.32
EUR 175,000 TEVA PHARM FNC 7.8750% 15/09/31 212,406 0.32
EUR 200,000 ABN AMRO BANK 3.8750% 15/01/32 EMTN 205,355 0.31
EUR 200,000 ABN AMRO BANK NV 0.6000% 15/01/27 191,056 0.29
GBP 140,000 E.ON INTL FIN 6.375% 07/06/32 177,915 0.27
EUR 175,000 BP CAP MKY BV 3.3600% 12/09/31 EMTN 175,306 0.26
EUR 150,000 ENBW 4.0000% 22/07/36 153,284 0.23
EUR 130,000 MSD NETHERLANDS 3.5000% 30/05/37 130,944 0.20
EUR 125,000 ENBW 3.7500% 20/11/35 EMTN 125,066 0.19
EUR 100,000  SARTORIUS FIN 4.8750% 14/09/35 107,046 0.16
EUR 100,000  SARTORIUS FIN 4.5000% 14/09/32 105,116 0.16
EUR 100,000 COOPERATIEVE 4.0000% 10/01/30 EMTN 104,052 0.16
EUR 100,000 DSV FINANCE B 3.2500% 06/11/30 EMTN 100,938 0.15
EUR 100,000 TENNET HLD BV 0.5000% 09/06/31 EMTN 85,986 0.13
EUR 100,000 TENNET HLD BV 0.8750% 16/06/35 EMTN 80,181 0.12
2,803,785 421
FF 25 5,030,618 7.55
=a—U—5UK
EiEE (EESMIRK)
EUR 170,000  ASB BANK LIMI 0.2500% 21/05/31 EMTN 143,863 0.22
143,863 0.22
—a—U—F R 143,863 0.22
dt~rk=7
E&
EUR 330,000 N MACEDONIA B 1.6250% 10/03/28 REGS 298,013 0.45
298,013 0.45
t~rr=73% 298,013 0.45
IV z—
EEHSHIE
EUR 300,000 DNB BANK ASA FRN 29/11/30 EMTN 298,130 0.45
EUR 100,000 DNB BANK ASA FRN 18/01/28 EMTN 95,280 0.14
393,410 0.59
E&
NOK 3,713,000 NORWEGIAN GVT 1.75% 13/03/25 477 312,023 0.47
312,023 0.47
T iEHE (HEEHE)
EUR 325,000  SR-BOLIGKREDI 1.6250% 15/03/28 EMTN 315,809 0.47
EUR 100,000  EIKA BOLIGKREDIT 0.5000% 28/08/25 98,610 0.15
414,419 0.62
I e—3Et 1,119,852 1.68
R—=FK
E&
PLN 1,300,000 POLAND GOVT B 1.2500% 25/10/30 1030 239,851 0.35
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EUR 165,000 REP OF POLAND 0.0000% 10/02/25 EMTN 164,222 0.25
EUR 100,000 REP OF POLAND 2.7500% 25/05/32 EMTN 97,498 0.15
501,571 0.75
R—FRit 501,571 0.75
I
RErfE % (ABS)
EUR 100,000 VASCO 2 B FRN 27/10/42 100,036 0.15
100,036 0.15
EEHSHIE
EUR 100,000 EDP SA FRN 23/04/83 EMTN 105,025 0.15
EUR 100,000 EDP SA FRN 02/08/81 97,512 0.15
202,537 0.30
E&
EUR 194,000 PORTUGUESE OT'S 3.6250% 12/06/54 200,211 0.30
EUR 27,000 PORTUGUESE OT' 2.8750% 20/10/34 11Y 27,014 0.04
227,225 0.34
T iEHE (HEEHE)
EUR 200,000 BANCO SAN TOTTA 3.3750% 19/04/28 204,227 0.31
204,227 0.31
ARIRTVEE 734,025 1.10
—==7
E&
RON 1,000,000 ROMANIA GOVT 3.6500% 28/07/25 5Y 197,420 0.29
EUR 138,000 ROMANIA GOVT 6.3750% 18/09/33 REGS 143,658 0.22
EUR 148,000 ROMANIA 3.7500% 07/02/34 REGS 126,466 0.19
EUR 130,000 ROMANIA 5.6250% 30/05/37 REGS 124,748 0.19
EUR 101,000 ROMANIA 5.3750% 22/03/31 REGS 100,874 0.15
EUR 98,000 ROMANIA 2.0000% 14/04/33 REGS 74,358 0.11
767,524 1.15
N—v =T 5} 767,524 1.15
ARNREY
E&
EUR 60,000 SLOVAKIA GOVT 4.0000% 23/02/43 246 60,702 0.09
EUR 35,000 SLOVAKIA GOVT 1.0000% 14/05/32 239 30,463 0.05
EUR 40,000 SLOVAKIA GOVT 2.0000% 17/10/47 233 28,372 0.04
119,537 0.18
T iEHE (HEEHE)
EUR 200,000 VSEO UVEROVA 0.0100% 23/06/25 EMTN 196,931 0.30
196,931 0.30
AT 316,468 0.48
ARy
E&
EUR 130,000 REP OF SLOVEN 3.0000% 10/03/34 RS93 129,693 0.19
EUR 35,000 REP OF SLOVEN 0.4875% 20/10/50 RS85 17,566 0.03
147,259 0.22
2n_=T 5 147,259 0.22
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W i ke FFAMAE ETEM R (%)
ALY
RERfE S (ABS)
EUR 17,927  SANCF 2020-1 C FRN 21/03/33 17,905 0.03
17,905 0.03
EEHSFIE
EUR 200,000 BANCO SANTANDER FRN 02/04/29 EMTN 200,268 0.30
EUR 200,000 IBERDROLA FIN SA FRN 16/11/73 . 188,750 0.28
389,018 0.58
E&
EUR 503,000  SPANISH GOV'T 3.4500% 31/10/34 519,588 0.79
EUR 445,000  SPANISH GOV'T 0.0000% 31/05/25 440,194 0.66
EUR 341,000  SPANISH GOV'T 0.0000% 31/01/27 325,422 0.49
EUR 300,000 ADIF ALTA VEL 1.2500% 04/05/26 EMTN 295,195 0.44
EUR 278,000  SPANISH GOV'T 3.9000% 30/07/39 293,629 0.44
EUR 293,000  SPANISH GOV'T 3.4500% 30/07/43 289,191 0.43
EUR 286,000  SPANISH GOV'T 2.5500% 31/10/32 279,879 0.42
EUR 195,000  SPANISH GOV'T 3.5500% 31/10/33 203,536 0.31
EUR 154,000  SPANISH GOV'T 3.4500% 30/07/66 144,305 0.22
EUR 135,000  SPANISH GOV'T 1.9000% 31/10/52 94,121 0.14
EUR 75,000  SPANISH GOV'T 4.0000% 31/10/54 78,669 0.12
EUR 49,000  SPANISH GOV'T 3.2500% 30/04/34 49,794 0.07
EUR 58,000  SPANISH GOV'T 1.2000% 31/10/40 42,281 0.06
EUR 29,000  SPANISH GOV'T 4.9000% 30/07/40 34,123 0.05
EUR 15,000  SPANISH GOV'T 1.0000% 30/07/42 10,189 0.02
3,100,116 4.66
AN 3,507,039 527
B RS
E&
EUR 240,000 EUROPEAN UNIO 3.3750% 05/10/54 NGEU 237,711 0.36
EUR 224,955  EUROPEAN UNIO 3.0000% 04/03/53 NGEU 209,604 031
EUR 229,000 EUROPEAN UNIO 2.5000% 04/10/52 NGEU 193,523 0.29
EUR 166,000 EUROPEAN UNIO 3.3750% 04/11/42 NGEU 168,385 0.25
EUR 168,000 EUROPEAN UNIO 3.2500% 04/02/50 NGEU 165,782 0.25
EUR 137,000 EUROPEAN UNIO 3.0000% 04/12/34 NGEU 137,925 0.21
1,112,930 1.67
T iEHE (HEEHE)
EUR 810,000 EUROPEAN INVT 0.0000% 28/03/28 EARN 752,110 1.14
EUR 466,000 EUROPEAN INVT BK 2.6250% 04/09/34 459,604 0.69
EUR 266,000 EUROPEAN INVT 0.0000% 17/06/27 EARN 251,688 0.38
EUR 230,000 EUROPEAN INVT 0.2000% 17/03/36 EARN 171,637 0.26
EUR 71,000 EUROPEAN INVT 0.3750% 15/05/26 EMTN 69,243 0.10
EUR 72,000 EUROPEAN INVT 0.8750% 14/01/28 EARN 69,004 0.10
EUR 57,000 AFRICAN DEV BANK 0.5000% 21/03/29 52,489 0.08
EUR 12,000 EUROPEAN INVT 1.5000% 16/10/48 EARN 8,862 0.01
EUR 4,000 EUROPEAN INVT 0.2500% 15/06/40 EMTN 2,632 0.00
1,837,269 2.76
[E BB 2,950,199 4.43
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HE i ke AR lE I E % (%)
Rz —F v
EfE
SEK 2,300,000 KOMMUNINVEST 1.0000% 12/05/25 2505 199,592 0.30
199,592 0.30
L ELE (B EEFIE)
EUR 225,000 SWEDBANK AB 1.3000% 17/02/27 GMTN 217,830 0.33
EUR 200,000 SVENSKA HNDLSBKN 3.2500% 27/08/31 201,182 0.30
419,012 0.63
A — 5 Rt 618,604 0.93
A A
EEEFIE
EUR 300,000 UBS GROUP FRN 02/04/32 291,694 0.43
EUR 200,000 RAIFFEISEN SCHWE FRN 03/09/32 203,732 0.31
EUR 100,000 UBS GROUP FRN 01/03/29 113,859 0.17
609,285 0.91
EfE
CHF 600,000 SWISS (GOVT) 0.0000% 26/06/34 621,071 0.94
CHF 100,000  SWISS (GOVT) 0.5000% 27/06/32 108,484 0.16
729,555 1.10
@R (B EEFIE)
EUR 214,000 UBS SWITZERLA 2.5830% 23/09/27 EMTN 214,191 0.32
EUR 126,000 UBS SWITZERLAND 3.1460% 21/06/31 128,315 0.19
342,506 0.51
ZAAE; 1,681,346 2.52
AFYR
$5E % (ABS)
GBP 500,000 PCLF 2023-1 A FRN 15/05/28 606,557 0.91
GBP 262,000  SATUS 2024-1 A FRN 17/01/31 212,979 0.32
819,536 1.23
FeBRfES: (CMO)
GBP 169,000 BRASS 11X Al FRN 16/11/70 139,560 0.21
GBP 112,000 TWIN 2021-1 A FRN 12/03/55 86,375 0.13
GBP 234000 GMG 2021-1X A FRN 16/12/67 49,007 0.07
274,942 041
RsBR{EH (CMBS)
GBP 100,000 SGSHR 1X C FRN 17/11/30 120,203 0.18
120,203 0.18
EEEFIE
EUR 400,000 HSBC HOLDINGS FRN 10/03/32 EMTN 430,833 0.64
EUR 332,000 BP CAPITAL PLC FRN 22/06/70 330,568 0.49
EUR 200,000 NATIONWIDE BLDG FRN 24/07/32 EMTN 204,606 0.31
EUR 200,000 VIRGIN MONEY FRN 18/03/28 EMTN 203,882 031
EUR 100,000 BARCLAYS PLC FRN 31/05/36 EMTN 104,139 0.16
1,274,028 191
Ef&
GBP 1,143,817 UK TSY GILT 4.2500% 07/12/46 1,219,053 1.84
GBP 855,000 UK TSY GILT 0.3750% 22/10/26 962,894 145
GBP 530,000 UK TSY GILT 3.5000% 22/10/25 633,625 0.95
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GBP 490,000 UK TSY GILT 0.1250% 30/01/26 567,073 0.85
GBP 370,000 UK TSY GILT 4.1250% 22/07/29 441,376 0.66
GBP 415,000 UK TSY GILT 4.2500% 07/12/55 432,027 0.65
GBP 495,000 UK TSY GILT 1.5000% 31/07/53 275,160 0.41
GBP 370,000 UK TSY GILT 2.5000% 22/07/65 251,634 0.38
GBP 185,000 UK TSY GILT 3.7500% 07/03/27 219,900 0.33
GBP 200,000 UK TSY GILT 3.5000% 22/01/45 192,607 0.29
GBP 170,000 UK TSY GILT 4.5000% 07/12/42 191,812 0.29
GBP 60,000 UK TSY GILT 0.5000% 31/01/29 62,282 0.09
5,449,443 8.19
FOMAE%

EUR 125,000 CHANNEL LINK FRN 30/06/50 A8 120,390 0.18
120,390 0.18

T EHE (HEEHE)
GBP 534,000 LCR FINANCE PLC 4.5% 07/12/28 REGS 641,811 0.97
EUR 200,000 SANTANDER UK 3.0000% 12/03/29 EMTN 202,659 0.30
EUR 200,000 ROLLS-ROYCE P 1.6250% 09/05/28 EMTN 191,733 0.29
EUR 126,000 SANTANDER UK PLC 3.1250% 12/05/31 128,216 0.19
EUR 125,000  YORKSHRE BLD 3.0000% 16/04/31 EMTN 126,823 0.19
GBP 100,000 WESTERN POWER 5.75% 16/04/32 EMTN 122,209 0.18
GBP 100,000 LLOYDS BANK 5.125% 7/03/25 EMTN 120,628 0.18
GBP 110,000 CADENT FINANC 2.1250% 22/09/28 EMTN 120,435 0.18
EUR 100,000 ANGLO AMERICA 4.7500% 21/09/32 EMTN 107,165 0.16
EUR 100,000 NATIONWIDE BLDG 3.3090% 02/05/34 103,462 0.16
EUR 100,000 ANGLO AMERICAN 4.1250% 15/03/32 103,348 0.16
EUR 100,000 MONDI FINANCE 3.7500% 31/05/32 EMTN 102,479 0.15
EUR 100,000 INFORMA PLC 3.6250% 23/10/34 EMTN 99,275 0.15
EUR 100,000 NATIONWIDE BLDG 2.25% 25/06/29 EMTN 98,034 0.15
GBP 100,000 SOUTHERN GAS 1.2500% 02/12/31 EMTN 92,496 0.14
EUR 100,000 BP CAPITAL PL 1.2310% 08/05/31 EMTN 88,705 0.13
GBP 100,000 NATL GRID ELE 2.0000% 17/04/40 EMTN 73,493 0.11
2,522,971 3.79
ARYRE} 10,581,513 15.89

TAUA
EHEFIE

EUR 350,000 WELLS FARGO CO FRN 22/07/32 EMTN 358,998 0.54
EUR 200,000 JPMORGAN CHASE FRN 18/05/28 EMTN 194,012 0.29
EUR 100,000 JPMORGAN CHASE FRN 21/03/34 EMTN 102,033 0.15
655,043 0.98

T iEHE (HEEHE)
EUR 300,000 MORGAN STANLE 1.8750% 27/04/27 GMTN 293,965 0.44
EUR 200,000 MEDTRONIC INC 4.1500% 15/10/53 208,175 031
EUR 200,000 WELLS FARGO C 1.3750% 26/10/26 EMTN 194,996 0.29
EUR 175,000 GLOBAL PAY INC 4.8750% 17/03/31 184,512 0.28
EUR 150,000  JOHNSON&JOHNSON 3.3500% 01/06/36 151,744 0.23
EUR 100,000 BOOKING HLDS INC 3.7500% 01/03/36 101,575 0.15
EUR 100,000 BOOKING HLDS INC 0.1000% 08/03/25 99,456 0.15
EUR 100,000 BOOKING HLDS INC 3.8750% 21/03/45 99,091 0.15
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EUR 100,000  VERIZON COMM INC 1.1250% 19/09/35 78,560 0.12
1,412,074 212

T AV IIEE 2,067,117 3.10

BB AR 65,597,126 98.50

(DB IR TR E R TRR

S 2 e I LAY

20244F12 H 31 HHAE
i (HVY) wig (GeY) Tt A ARFEFEL (—1)
EUR 194,748 CHF 180,600 January 15, 2025 2,444
SEK 565 EUR 49 January 15, 2025 0
SEK 706 EUR 61 January 15, 2025 0
GBP 560 EUR 675 January 15, 2025 0
DKK 113 EUR 15 January 15, 2025 0
DKK 257 EUR 34 January 15, 2025 0
DKK 204 EUR 27 January 15, 2025 0
SEK 310 EUR 27 January 15, 2025 0
CHF 39 EUR 41 January 15, 2025 0
GBP 445 EUR 538 January 15, 2025 (1)
GBP 246 EUR 297 January 15, 2025 (1)
CHF 88 EUR 94 January 15, 2025 (1)
CHF 69 EUR 75 January 15, 2025 (€))
EUR 70,855 DKK 528,400 January 15, 2025 4)
JPY 408,636 EUR 2,580 January 15, 2025 94)
EUR 126,470 SEK 1,451,200 January 15, 2025 (121)
JPY 647,838 EUR 4,090 January 15, 2025 (149)
JPY 1,036,541 EUR 6,544 January 15, 2025 (238)
JPY 8,132,855 EUR 51,352 January 15, 2025 (1,869)
JPY 9,906,934 EUR 62,554 January 15, 2025 (2,277)
EUR 1,386,567 GBP 1,152,100 January 15, 2025 (2,682)
EUR 3,817 JPY 608,218 January 15, 2025 117
EUR 4,790 JPY 779,468 January 15, 2025 47
EUR 2,108 JPY 339,204 January 15, 2025 45
EUR 1,237 CHF 1,147 January 15, 2025 16
EUR 1,015 CHF 941 January 15, 2025 13
EUR 129 CHF 120 January 15, 2025 2
EUR 80 CHF 75 January 15, 2025 1
EUR 51 CHF 47 January 15, 2025 1
EUR 450 DKK 3,356 January 15, 2025 0
EUR 369 DKK 2,755 January 15, 2025 0
EUR 18 DKK 138 January 15, 2025 0
EUR 29 DKK 219 January 15, 2025 0
EUR 47 DKK 351 January 15, 2025 0
EUR 363 GBP 301 January 15, 2025 0
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W (HVY) W (7E) i F REBHIE (2 —n1)
EUR 576 GBP 478 January 15, 2025 0
EUR 922 GBP 765 January 15, 2025 0
EUR 33 SEK 382 January 15, 2025 0
EUR 52 SEK 605 January 15, 2025 0
EUR 84 SEK 969 January 15, 2025 0
EUR 7,238 GBP 6,003 January 15, 2025 (€))
EUR 8,817 GBP 7,313 January 15, 2025 2)
EUR 659 SEK 7,604 January 15, 2025 “)
EUR 803 SEK 9,262 January 15, 2025 5)
JPY 1,678,204,399 EUR 10,582,019 January 15, 2025 (371,152)
GBP 565,000 EUR 672,044 January 17, 2025 9,184
GBP 265,000 EUR 315,246 January 17, 2025 4,268
PLN 1,050,000 EUR 242,843 January 17, 2025 2,691
UsSD 38,000 EUR 35,006 January 17, 2025 1,415
CZK 3,100,000 EUR 122,255 January 17, 2025 795
GBP 60,000 EUR 71,840 January 17, 2025 502
GBP 40,000 EUR 47,772 January 17, 2025 456
GBP 70,000 EUR 84,069 January 17, 2025 331
EUR 88,924 NOK 1,050,000 January 17, 2025 294
GBP 30,000 EUR 35,931 January 17, 2025 240
EUR 24,216 GBP 20,000 January 17, 2025 102
EUR 48,299 GBP 40,000 January 17, 2025 71
GBP 120,000 EUR 144,669 January 17, 2025 16
EUR 24,102 GBP 20,000 January 17, 2025 (12)
EUR 24,086 GBP 20,000 January 17, 2025 (28)
CAD 10,000 EUR 6,696 January 17, 2025 34)
EUR 9,536 USD 10,000 January 17, 2025 (49)
EUR 24,046 GBP 20,000 January 17, 2025 (68)
EUR 24,012 GBP 20,000 January 17, 2025 (102)
DKK 2,300,000 EUR 308,549 January 17, 2025 (108)
EUR 18,999 USD 20,000 January 17, 2025 (170)
EUR 23,912 GBP 20,000 January 17, 2025 (201)
EUR 35,856 GBP 30,000 January 17, 2025 315)
EUR 23,796 GBP 20,000 January 17, 2025 317
EUR 47,396 GBP 40,000 January 17, 2025 (832)
EUR 41,304 GBP 35,000 January 17, 2025 (896)
EUR 18,238 USD 20,000 January 17, 2025 931)
EUR 32,134 uUsD 35,000 January 17, 2025 (1,412)
CHF 545,000 EUR 584,567 January 17, 2025 (4,162)
SEK 7,600,000 EUR 669,311 January 17, 2025 (6,333)
(371,521)

SEITUEHASNTOD, IREOMBIXErEL THRESIL T,
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UL/ ESY)

2024412 H 31 H BIAE

e prees \ . A RFEBER

W B A EE e (o)
BN g

EUR 42 FUT EURO-BOBL Mar 2025 4,941,300 (53,619)
EUR 5 FUT EURO-BTP Mar 2025 599,250 (12,800)
EUR 5 FUT EURO-BUXL 30Y BND Mar 2025 657,300 (19,600)
EUR 21 FUT EURO-OAT Mar 2025 2,588,250 (62,580)
GBP 39 FUT LONG GILT Mar 2025 4,322,679 (145,451)
EUR 24 FUT SHORT EURO-BTP Mar 2025 2,578,320 (11,400)
UsSD 7 FUT US 10YR NOTE (CBT) Mar 2025 728,118 (16,682)
16,415,217 (322,132)

TR g

EUR (20) FUT EURO-BUND Mar 2025 (2,660,400) 38,020
EUR (1) FUT EURO-SCHATZ Mar 2025 (106,950) 125
(2,767,350) 38,145

(283,987)

AL T AT T EH
2024412 H 31 H BIfE
N . = § EIHZ

w1 i ZIRL—] XAhL—h i A ﬁfﬁﬁﬁ
EUR 1,723,000 CPTFEMU + 0 bps 1.922% November 15, 2025 216
EUR 1,704,000 CPTFEMU + 0 bps 1.826% November 15, 2026 183
399



BRAT T ELK

NPEB/\>-3—OE 7> /KUK J772KFC/FD

2024412 1 31 HHIAE
- : ROBAIE  REBHHL
i1 A B i ) s
EUR 1,980,000 Pay Fixed (1.7071%) - Receive OIS (ESTR) December 10, 2026 0 7,159
EUR 355,000 Pay Fixed (1.88%) - Receive OIS (ESTR) December 11, 2029 212 3,524
EUR 1,980,000 Pay Fixed (1.871%) - Receive OIS (ESTR) December 10, 2026 0 1,568
EUR 155,000 Pay Fixed (2.193%) - Receive Float (EURIBOR 6M)  October 04, 2052 346 901
EUR 150,000 Pay Fixed (2.5437%) - Receive Float (EURIBOR 6M)  January 11, 2034 (1,070) (2,106)
EUR 80,000 Pay Fixed (2.5%) - Receive Float (EURIBOR 6M)  March 04, 2053 (773) (4,704)
EUR 100,000 Pay Fixed (3.3187%) - Receive Float (EURIBOR 6M)  January 17, 2029 (1,486) (4,048)
EUR 7,000 Pay Fixed (2.32257%) - Receive Float (EURIBOR 6M) February 12, 2064 (49) (502)
EUR 7,000 Pay Float (EURIBOR 6M) - Receive Fixed (2.68451%) February 12, 2044 71 304
EUR 450,000 Pay Fixed (2.7043%) - Receive Float (EURIBOR 6M) December 02, 2030 1 (10,043)
EUR 240,000 Pay Fixed (2.2324%) - Receive Float (EURIBOR 6M) April 15, 2064 (2,243) (11,813)
EUR 430,000 Pay Float (EURIBOR 6M) - Receive Fixed (2.62503%) April 15, 2044 5,214 15,064
EUR 114,750 Pay Fixed (2.7994%) - Receive Float (EURIBOR 6M) June 23, 2031 (1,628) (3,342)
EUR 125,000 Pay Fixed (2.7994%) - Receive Float (EURIBOR 6M) May 12, 2031 (1,668) (3,596)
EUR 345,000 Pay Fixed (2.7247%) - Receive Float (EURIBOR 6M) July 23, 2029 1,471 (6,613)
EUR 205,000 Pay Fixed (1.9319%) - Receive Float (EURIBOR 6M) September 13, 2074 838 (2,738)
EUR 425,000 Pay Float (EURIBOR 6M) - Receive Fixed (2.43206%) September 13, 2044 (1,105) 2,701
GBP 310,000 Pay OIS (SONIA) - Receive Fixed (3.83%) December 10, 2029 (188) (4,716)
(2,057) (23,000)




IS0 YY - FUINLY - A—R S TEHET 7V RFC

IS0 - FUoTNEY - FA—R+FYTEHT 7V FFC (EREERERER)
258~ 53088 (2024410A 8 H~20254 A 7 H)

Q%77 FOLHEA

PHAh oy CE [BIREE Ak

1§ RE MR | SEMIR (20224E10 4 13 H & E)
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bi . ,
GEE |y m el % w| ’ Bl
EH) M M % % % EpE|
2022410 13 H 10, 000 — — — 0.1
1 81 (20224E11H 7 H) 10, 209 1 2.1 99. 1 0.8 82
2 #1(20224F12 7 H) 10,519 1 3.0 96. 8 .6 85
3HI(20234E 1 H10H) 10, 344 0 AL7 95.3 AN0. 3 83
41 (202392 A 7 H) 10, 484 0 1.4 98.8 NO0.8 84
53 (20234E 3 A 7 H) 10, 340 0 Al 4 98.9 0.2 82
6141 (20234 A 7 H) 10, 650 0 3.0 93.9 A2.1 84
7 (202345 A 8 H) 10, 527 0 AL 2 101. 4 A0.3 82
8 # (202346 A 7 H) 10, 292 0 AN2.2 98.4 LT 80
9 ) (20234F7 A 7 H) 10, 065 0 AN2.2 96. 6 4 78
103 (202348 A 7 H) 10, 201 0 1.4 95.9 — 80
1131 (202359 A 7 H) 10, 183 0 NO0. 2 98.6 N0.0 80
1231 (2023410 H 10H) 10, 056 0 A2 98. 1 — 79
1381 (20234E11H 7 H) 9, 885 0 AL.7 101.1 — 77
143 (20234E12H 7 H) 10, 174 0 2.9 98.0 — 78
1581 (202441 H 9 H) 10, 234 0 0.6 99. 7 — 78
1631 (202442 A 7 H) 10, 251 0 0.2 97.6 — 78
178 (202443 A 7 H) 10, 294 0 0.4 99.0 — 79
181 (202444 A 8 H) 10, 227 0 AN 100. 8 — 78
198 (202445 H 7 H) 10, 072 0 Al.5 100. 8 — 77
201 (20244E6 4 7 1) 10, 159 0 0.9 97.2 — 76
2111 (20244E 7 H 8 1) 10, 082 0 ANO. 8 99. 7 — 75
22341 (20244-.8 A 7 H) 10, 247 0 1.6 94. 4 — 76
23341 (202449 A 9 H) 10, 321 0 0.7 95.5 — 77
24341 (202442107 7 H) 10,173 0 Al 4 99.9 — 72
2531 (20244F11H 7 H) 9, 989 0 Al.8 99. 2 — 66
261 (20244E12 9 H) 10, 174 0 1.9 92. 2 — 52
27HA (202541 H 7 1) 10, 104 0 N0. 7 99. 3 — 37
28141 (202542 A 7 H) 10, 174 0 0.7 95.7 — 37
29391 (20254-3 A 7 H) 10, 148 0 N0.3 95. 1 — 37
30341 (2025424 A 7 H) 10, 299 0 1.5 93.7 — 31
() #E A o EYEMAIT, RERFOME T,
(F) #%EHOMBEEREIT, RECAEZR L TBY T,
(1) SEHEREE OBV RIT B ADA P,
(F) H77 v FIIBEEETREAMANET O T, MEHRMEALSE] TEFEWHE] IXEELREATH L T 7,
() EESeW b E b R — e bR
(1) FRIOALSRAMEN TV DN F—2 5T, YT 70 RO U R 7 Btk & RIS 23R RS 72 5 2en =, BLURTIE, 47 7

U RONAERB RO AT A RFEDON F~v— 7 HEHKRLTEY £H A,
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) M % % %

20244108 7 A 10,173 — 99.9 —

5251 10 R 10, 047 Al.2 97.8 —
#H

20244E11H 7 R 9, 989 Al1.8 99. 2 —
(/=D

20244E11A 7 H 9, 989 — 99. 2 —

52611 1LAR 10, 107 1.2 95.9 —
#H

20244E12H 9 H 10, 174 1.9 92.2 —
(€:/=p)

20244E12H 9 A 10, 174 — 92.2 —

HoTHA 123K 10, 138 ANO0. 4 98.6 —
#H

202541 H 7 H 10, 104 N0 7 99.3 —
)

202541 A 7H 10, 104 — 99.3 —

w5281 1A% 10, 159 0.5 96. 2 —
#H

202542 A 7 H 10, 174 0.7 95.7 —
(€:/=p)

202542 H 7 H 10, 174 — 95.7 —

29 2 AR 10,176 0.0 95.4 —
#H

202543 7 H 10, 148 ANO0. 3 95. 1 —
)

20254E3 A 7 H 10, 148 — 95. 1 —

#5301 3HAE 10, 170 0.2 100. 9 —
#H

202544 H 7 H 10, 299 1.5 93.7 —

() W#EFIHEH T,

() H7 7 v FIEBREEFEEMANE T O T, MEFRMAALE] MERemieER)

() EEFsem e RIT B R bR — SR bR,

ITEFILRETR L TB Y 7,
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- 20244E11H 7 HBUE 202445128 9 HBLE|2025%E 1 B 7 HBLFE|20254E 2 H 7 HBIFE|20254E 3 B 7 HBLfE 20254 4 A 7 HBLE
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A BE 137, 462, 850 130, 843, 086 74,744, 408 73,813,292 72,636, 551 69, 319, 288
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Rhg 70, 674, 771 78, 456, 456 37,211,071 36, 118, 980 35, 436, 960 37, 830, 007
RN 3 ok - - — 397, 332 — —
HRAME T 29, 886 29, 354 15, 876 16, 436 14, 732 14, 252
T DAL H 2,967 2,873 1,833 1,736 1,428 1,581
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#5254 #2634 F27H 5281 55291 #5304
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(A HiBFEHFTEERE AT1,199, 954 984, 207 A 242,000 2176, 441 A 79,217 476, 024
TEE AR 1,907, 773 3, 574, 260 3, 826, 880 1,737, 146 1, 455, 629 3,313,733
FEEH A3, 107,727 A2, 590, 053 A4, 068, 880 A1, 460, 705 A1, 534,846 A2, 837,709
(B) 1EFEEHRENE A 32,853 A 32,221 A 17,709 A 18,172 A 16,160 A 15,833
C) ZmEHES(A+B) AT, 232,807 951, 980 A 259,709 258, 269 A 95,377 460, 191
(D) RIHAREMIERE 253,769 A 753,868 142,944 A 115,224 143, 045 39, 758
(E) EBIMEFEEES 904, 264 696, 291 502, 393 495,763 495,763 413,499
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[E & R AUSTRALIAN GOVT 1.0 4, 000 3,258 317,497 2031/11/21
AUSTRALIAN GOVT 1.25 4, 400 3,594 350, 247 2032/ 5 /21
AUSTRALIAN GOVT 1.75 2,300 1,926 187, 675 2032/11/21
AUSTRALIAN GOVT 4.5 7,560 7,726 752,811 2033/4 /21
AUSTRALIAN GOVT 3.75 5,700 5, 485 534, 476 2034/ 5 /21
AUSTRALIAN GOVT 3.5 6, 440 6, 043 588, 865 2034/12/21
AUSTRALTAN GOVT 2.75 13, 150 11, 449 1, 115, 532 2035/ 6 /21
AUSTRALIAN GOVT 3.75 8,900 8, 391 817, 628 2037/ 4 /21
AUSTRALTAN GOVT 3.25 9, 990 8,715 849, 104 2039/ 6 /21
AUSTRALIAN GOVT 2.75 3, 850 3, 048 297,061 2041/ 5 /21
AUSTRALIAN GOVT 3.0 8, 000 6, 122 596, 548 2047/ 3 /21
AUSTRALIAN GOVT 1.75 6, 660 3, 657 356, 353 2051/ 6 /21
AUSTRALIAN GOVT 4.75 500 500 48, 810 2054/ 6 /21
Hu {5 3F% | AUCKLAND COUNCIL 3.5 500 492 48,013 2026/3/9
AUCKLAND COUNCIL 2.9 1, 500 1,433 139, 681 2027/9/16
AUST CAPITAL TERRITORY 2.25 1, 000 916 89, 319 2029/ 5 /22
AUST CAPITAL TERRITORY 5.25 900 918 89, 472 2033/10/24
AUST CAPITAL TERRITORY 5.25 500 499 48, 677 2036/10/23
KUNTARAHOITUS 0OYJ 3.5 1, 000 987 96, 185 2026/ 2/ 4
MANITOBA PROVANCE 3.5 1, 500 1, 445 140, 828 2028/ 8 /22
NEW S WALES TREAS CORP 3.0 4, 840 4,539 442, 310 2030/ 2 /20
NEW S WALES TREASURY 3.0 5,700 5,425 528,615 2029/ 4 /20
NEW S WALES TREASURY 2.0 8, 400 7,255 706, 943 2031/ 3 /20
NEW S WALES TREASURY 1.5 4,900 3,961 385, 934 2032/ 2 /20
NEW S WALES TREASURY 2.0 6, 300 5,099 496, 824 2033/3/8
NEW S WALES TREASURY 1.75 4, 800 3, 660 356, 6567 2034/ 3 /20
NEW S WALES TREASURY 4.75 3,000 2,932 285, 744 2035/ 2 /20
NEW S WALES TREASURY 4.75 400 383 37,371 2037/ 2 /20
NORTHERN TERRITORY TREAS 2.0 1, 000 903 87, 998 2029/ 5 /21
NORTHERN TERRITORY TREAS 3.75 4, 000 3,633 353,975 2033/4 /21
NORTHERN TERRITORY TREAS 4.5 500 464 45, 222 2035/ 3 /21
PROVINCE OF QUEBEC 3.7 1, 000 989 96, 382 2026/ 5 /20
QUEENSLAND TREASURY 2.5 3,200 2,989 291, 276 2029/3/6
QUEENSLAND TREASURY 3.25 2,100 2,008 195, 731 2029/ 8 /21
QUEENSLAND TREASURY 1.75 4,700 3,935 383, 389 2031/8 /21
QUEENSLAND TREASURY 1.5 2,750 2,215 215, 834 2032/3/2
QUEENSLAND TREASURY 1.5 2,200 1,743 169, 880 2032/ 8 /20
QUEENSLAND TREASURY 6.5 4, 000 4, 457 434, 278 2033/ 3/14
QUEENSLAND TREASURY 1.75 3, 600 2,709 263, 958 2034/ 7 /20
QUEENSLAND TREASURY 4.5 3, 300 3,136 305, 579 2035/ 8 /22
SOUTH AUST GOVT FIN 3.0 200 192 18, 791 2028/ 5 /24
SOUTH AUST GOVT FIN 2.75 2,500 2,305 224, 602 2030/ 5 /24
SOUTH AUST GOVT FIN 1.75 3,000 2,449 238, 621 2032/ 5 /24
SOUTH AUST GOVT FIN 1.75 1, 000 757 73,811 2034/ 5 /24
TASMANIAN PUBLIC FINANCE 4.0 550 509 49, 609 2034/ 1 /20
TREASURY CORP VICTORIA 3.0 2,300 2,199 214, 270 2028/10/20
TREASURY CORP VICTORIA 2.5 4, 500 4,133 402, 703 2029/10/22
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HoJ7EFE% | TREASURY CORP VICTORIA 4.75 1, 600 1,616 157,484 | 2030/11/20
TREASURY CORP VICTORIA 1.5 3,900 3, 285 320,070 | 2030/11/20

TREASURY CORP VICTORIA 1.5 3,000 2, 450 238,732 | 2031/9/10

TREASURY CORP VICTORIA 4.25 1, 400 1,346 131,164 | 2032/12/20

TREASURY CORP VICTORIA 2.25 8, 100 6, 540 637,213 | 2033/9/15

TREASURY CORP VICTORIA 2.25 5, 700 4, 427 431,378 | 2034/11/20

TREASURY CORP VICTORIA 2.0 6, 500 4,780 465,752 | 2035/ 9 /17

WESTERN AUST TREAS CORP 2.75 700 657 64,012 | 2029/7 /24

WESTERN AUST TREAS CORP 1.75 1,100 920 89,706 | 2031/10/22

WESTERN AUST TREAS CORP 4.25 2,000 1,936 188,629 | 2033/ 7 /20

WESTERN AUST TREAS CORP 2.0 1, 900 1,473 143,586 | 2034/10/24

4P | ASTAN DEVELOPMENT BANK 3.3 600 581 56,635 | 2028/8/8
(Bx< 2@f%) | ASTAN DEVELOPMENT BANK 4.8 1, 000 1, 009 98,359 | 2033/1/17
CORP ANDINA DE FOMENTO 4.5 5, 500 5,473 533,318 | 2025/6/5

EUROPEAN INVESTMENT BANK 3.3 1,100 1,051 102, 403 | 2029/ 5 /25

EUROPEAN INVESTMENT BANK 4.55 1, 200 1,187 115,707 | 2033/6/2
INTER-AMERICAN DEVEL BK 3.85 1,500 1,473 143,550 | 2029/ 1 /24

INTL BK RECON & DEVELOP 1.1 1, 000 824 80,373 | 2030/11/18

INTL FINANCE CORP 3.15 1, 500 1,427 139,058 | 2029/ 6 /26

INTL FINANCE CORP 1.25 2,000 1,649 160,720 | 2031/2/6

OLMPS 2024-2 AlS 5. 1847 800 799 77,940 | 2056/ 7 /10

W@ A& | AGT FINANCE PTY LTD 2.119 1, 000 934 91,048 | 2027/6 /24
(B0HEENER) | AGT FINANCE PTY LTD 1. 8152 1,900 1,682 163,915 | 2028/11/23
AGI FINANCE PTY LTD 6.109 1,500 1, 560 152,011 | 2030/6 /28
ATRSERVICES AUSTRALIA 5.4 500 514 50, 165 | 2028/11/15
ATRSERVICES AUSTRALIA 2.2 1, 000 880 85,796 | 2030/5/15
ATRSERVICES AUSTRALIA 6.0 1,500 1,599 155,812 | 2032/11/15

AUCKLAND INTL ATIRPORT 6. 482 500 533 51,996 | 2033/11/16

AUST & NZ BANKING FRN 6. 405 500 521 50,821 | 2034/ 9 /20

AUST & NZ BANKING GROUP 5.35 900 919 89,633 | 2027/11/4

AUST & NZ BANKING GROUP 4.95 500 505 49,283 | 2028/9/11

AUST & NZ BANKING GROUP 5.0 700 709 69,100 | 2029/6/18

AUSTRALTAN CATHOLIC UNT 3.7 1,290 1,256 122,385 | 2027/8/3

AUSTRALIAN GAS LIGHT 2.1486 1,900 1,729 168,488 | 2028/ 4 /28

AUSTRALIAN GAS LIGHT 2.82 2,000 1,716 167,203 | 2031/4 /28

AUSTRALTAN NATIONAL UNTV 3.98 500 497 48,426 | 2025/11/18

BANCO SANTANDER SA 5.678 1, 300 1,319 128,552 | 2028/3/9

BANCO SANTANDER SA 5. 796 900 919 89,567 | 2029/1 /23

BANCO SANTANDER SA 6. 499 900 934 91,091 | 2031/1/23

BANK OF AMERICA CORP 5.815 500 519 50,647 | 2028/10/30

BANK OF MONTREAL 5.338 800 809 78,847 | 2029/6 /27

BANK OF QUEENSLAND 4.7 800 797 77,699 | 2027/1 /27

BENDIGO AND ADELAIDE BK 3.0 1, 000 994 96,940 | 2025/3/17

BENDIGO AND ADELAIDE BK 5.1 600 607 59,174 | 2028/6 /16

BNG BANK NV 3.3 2,000 1,910 186, 124 | 2029/ 4 /26

BNG BANK NV 1.55 1, 000 804 78,337 | 2032/2/19

BPCE SA 2.0 2,000 1,972 192,205 | 2025/6/5

BPCE SA 5.2018 1, 000 1,002 97,673 | 2025/9/29
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BPCE SA FRN 5.6176 600 600 58,508 | 2029/10/23
BWP TRUST 3.3 2, 100 2,056 200,345 | 2026/4/10
BWP TRUST 2.2 1, 250 1, 140 111,109 | 2028/ 3 /24
CHARTER HALL EXCH FIN 2.317 1, 200 1,017 99,098 | 2030/ 9 /25
CIBC AUSTRALIA 4.4 1, 000 998 97,278 | 2025/ 7 /15
CLIFFORD CAPITAL PTE LTD 4.753 500 506 49,387 | 2028/8/31
CLP POWER HK FINANCING 5.1 1, 000 1,007 98, 181 2027/ 7 /19
COMMONWEALTH BANK AU FRN 6. 86 800 838 81,722 | 2032/11/9
COMMONWEALTH BANK AUST 3.25 3,000 2,929 285,429 | 2026/11/17
COMMONWEALTH BANK AUST 2.4 1, 100 1,053 102,654 | 2027/1/14
COMMONWEALTH BANK AUST 4.4 900 897 87,423 | 2027/8/18
COMMONWEALTH BANK AUST 5.0 750 759 74,001 2028/1 /13
CPPIB CAPITAL INC 4.4 500 499 48,675 | 2029/1/15
CPPIB CAPITAL INC 5.2 1, 000 1,019 99,314 | 2034/3/4
CREDIT AGRICOLE SA 5.3636 500 507 49,484 | 2028/6/1
DBS BANK LTD 4. 678 500 500 48,779 | 2026/ 2 /24
DBS BANK LTD 4.7 600 601 58,643 | 2027/2/26
DEUTSCHE BAHN FIN GMBH 3.8 1, 000 978 95,314 | 2027/9/27
DEXUS FINANCE PTY LTD 4.75 1, 000 998 97,290 | 2025/11/5
DEXUS FINANCE PTY LTD 4.25 2,700 2,647 257,949 | 2027/5/11
DEXUS FINANCE PTY LTD 2.5 1, 600 1, 400 136,414 | 2029/10/17
DEXUS FINANCE PTY LTD 3.0 1, 500 1, 262 122,958 | 2032/2/3
DEXUS WHOLESALE PROPERTY 4.75 1, 000 999 97,337 | 2025/6/16
DWPF FINANCE PTY LTD 1.9 1, 700 1,512 147,370 | 2028/8/4
DWPF FINANCE PTY LTD 2.6 2,430 1,948 189,859 | 2032/8/4
EDITH COWAN UNIVERSITY 3.0 1, 500 1, 383 134,804 | 2029/4 /11
EDITH COWAN UNIVERSITY 2. 741 600 483 47,083 | 2033/7/15
EXPORT FIN & INS 1. 465 500 415 40,477 | 2031/8/18
EXPORT FIN & INS 5.315 2,000 2,102 204,830 | 2033/11/2
FONTERRA COOPERATIVE GRO 4.0 2,500 2,451 238,886 | 2027/11/ 2
GATF BOND ISSUER P/L 2.584 3, 100 2,904 282,986 | 2027/11/18
GAIF BOND ISSUER P/L 1.9 1, 600 1,410 137,462 | 2028/12/14
GENERAL PROPERTY TRUST 2.849 600 497 48,482 | 2032/2/20
GPT WHL OFFICE FD NO1 4.52 1, 950 1,924 187,545 | 2027/2/22
GPT WHL OFFICE FD NO1 3.222 2,300 1,976 192,594 | 2031/11/5
HSBC LTD SYDNEY 5.1 500 506 49,379 | 2028/3/3
HSBC LTD/SYDNEY FRN 5.4773 1, 000 1, 008 98,286 | 2028/3/3
ICPF FINANCE PTY LTD 4.25 2,500 2,438 237,578 | 2027/4 /21
ICPF FINANCE PTY LTD 2.725 2,400 2,050 199, 751 2030/10/11
ING BANK (AUSTRALIA) LTD 4.837 500 501 48,906 | 2027/3/22
ING BANK (AUSTRALIA) LTD 4. 554 500 499 48,617 | 2027/8/20
JOHN DEERE FINANCIAL LTD 4.9 500 500 48,752 | 2025/7/28
JP MORGAN CHASE & CO 4.5 3,000 2,983 290,635 | 2026/ 1 /30
KEW 4.2 500 498 48,610 | 2029/2/8
KIWIBANK LTD 4. 885 500 500 48,719 | 2027/4/2
KOMMUNALBANKEN AS 3.0 1, 000 974 94,925 | 2026/12/9
KOMMUNALBANKEN AS 2.4 1, 000 904 88,128 | 2029/11/21
L-BANK BW FOERDERBANK 3.45 1, 000 964 93,985 | 2028/4 /11
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LA TROBE UNIVERSITY 5.311 500 507 49,489 | 2030/8/8
LANDWIRTSCH. RENTENBANK 3.2 1, 000 956 93,185 | 2029/5/25
LLOYDS BANKING GROUP FRN 5. 687 1, 000 1,017 99,129 | 2030/3/6
LLOYDS BANKING GROUP PLC 5.802 500 510 49,698 | 2029/3/17
MACQUARIE BANK LTD 4. 946 800 804 78,389 | 2026/9/14
MACQUARIE UNIVERSITY 3.5 2,000 1,903 185, 411 2028/9/7
MACQUARIE UNIVERSITY 2.25 2,700 2,333 227,331 2030/ 5 /22
MET LIFE GLOB FUNDIN FRN 5. 5697 1, 000 1,001 97,532 | 2029/7/11
METLIFE GLOB FUNDING I 4.0 3,767 3,699 360,408 | 2027/7/13
MIRVAC GROUP FINANCE LTD 2.6 1, 500 1,335 130,123 | 2029/9/18
MITSUBISHI HC CAP UK PLC 5. 805 500 507 49,418 | 2026/12/7
MIZUHO BANK LTD FRN 5.176 700 700 68,239 | 2027/9/6
MIZUHO FINANCIAL GRO FRN 6. 025 800 831 80,970 | 2029/8 /28
MONASH UNIVERSITY 4. 05 600 579 56,454 | 2029/4/6
MTR CORP CI LTD 3.3 1, 000 957 93,268 | 2027/6/28
NATIONAL AUSTRALIA BANK 2.9 1, 300 1,255 122,303 | 2027/2/25
NATIONAL AUSTRALIA BANK 5.4 1, 000 1,028 100, 160 | 2028/11/16
NATIONWIDE BLDG SOCIETY 5.35 1, 000 1, 008 98,222 | 2028/3/15
NATWEST MARKETS PLC 5. 0546 500 500 48,786 | 2025/8/12
NATWEST MARKETS PLC 5.899 1, 300 1, 339 130,463 | 2028/8/23
NBN CO LTD 1.0 3,300 3,183 310,144 | 2025/12/ 3
NBN CO LTD 2.15 1, 200 1,102 107,453 | 2028/6/2
NBN CO LTD 2.2 1, 500 1, 286 125,320 | 2030/12/16
NEDER WATERSCHAPSBANK 3.45 1, 000 970 94,586 | 2028/ 7 /17
NEDER WATERSCHAPSBANK 3.3 1, 500 1,430 139,336 | 2029/5/2
NESTLE CAPITAL CORP 5.25 700 708 68,987 | 2034/4/4
NEW YORK LIFE GLOBAL FDG 5.35 1, 100 1,122 109,325 | 2028/9/19
NEW YORK LIFE GLOBAL FDG 5.1 900 908 88,527 | 2029/ 7 /24
NEW YORK LIFE GLOBAL FRN 5.4937 1, 000 1, 000 97,474 | 2029/ 7 /24
NORFINA LTD FRN 5.3614 800 800 78,021 2029/ 9 /27
OPTUS FINANCE PTY LTD 1.6 500 490 47,818 | 2025/7/1
OPTUS FINANCE PTY LTD 2.6 2,000 1, 827 178,069 | 2028/11/24
OPTUS FINANCE PTY LTD 2.5 3,500 3,032 295,463 | 2030/ 7/1
QIC SHOPPING CENTRE FUND 2.0 1, 800 1, 766 172,111 2025/ 8 /15
QIC SHOPPING CENTRE FUND 5.8 600 613 59,763 | 2031/5/21
RABOBANK NEDERLAND (AUST) 5.051 1, 200 1,215 118,398 | 2029/2/26
RABOBANK NEDERLAND (AUST) 5.09 1, 000 1,014 98,877 | 2029/7/17
REGISTRY FINANCE PTY LTD 5.472 900 913 88,954 | 2031/12/19
SGSP AUSTRALIA ASSETS 1.843 2,700 2,407 234,592 | 2028/9/15
SHINHAN BANK 1.183 2,700 2,624 255,718 | 2025/ 9 /29
SPARK FINANCE LTD 1.9 500 480 46,787 | 2026/6/5
SPARK FINANCE LTD 4.0 2,000 1,954 190, 432 | 2027/10/20
SPARK FINANCE LTD 2.6 3, 100 2,744 267,423 | 2030/ 3/18
STOCKLAND TRUST MGMNT 2.3 3,500 3,198 311,637 | 2028/ 3/24
STOCKLAND TRUST MGMNT 5.45 500 504 49,165 | 2030/ 4 /26
STOCKLAND TRUST MGMNT 6.1 500 514 50,119 | 2034/9/12
SUNCORP-METWAY LTD 3.25 4,500 4, 399 428,688 | 2026/ 8 /24
SUNCORP-METWAY LTD 4.8 1,900 1,909 186,033 | 2027/12/14
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SVENSKA HANDELSBANKEN AB 5.0 500 503 49, 063 2028/ 3/ 2
SWEDISH EXPORT CREDIT 5.4 800 829 80, 777 2030/11/ 1
TELSTRA CORP LTD 4.0 2,000 1,973 192, 317 2027/ 4 /19
TELSTRA CORP LTD 4.9 800 805 78,478 2028/3/8
TELSTRA GROUP LTD 5.25 1, 000 1,013 98, 711 2031/9/6
TORONTO-DOMINION BANK 5.248 500 503 49, 090 2029/ 7 /23
TRANSPOWER NEW ZEALAND L 4. 977 900 911 88, 799 2028/11/29
UBS AG AUSTRALIA 1.1 2,500 2,396 233, 466 2026/ 2 /26
UBS AG AUSTRALIA 5. 808 600 622 60, 675 2028/11/24
UNI OF TECHNOLOGY/SYDNEY 3.75 1, 830 1,789 174, 310 2027/ 7 /20
UNITED ENERGY DISTRIBUTI 2.2 2,500 2,383 232, 206 2026/10/29
UNIVERSITY OF SYDNEY 3.75 1, 500 1, 490 145, 222 2025/ 8 /28
UNIVERSITY OF WOLLONGONG 3.5 2,500 2,410 234, 869 2027/12/ 8
UNIVERSITY OF WOLLONGONG 1. 746 1, 000 887 86, 423 2028/12/15
VICINITY CENTRES 4.0 1,370 1, 340 130, 567 2027/ 4 /26
VICINITY CENTRES TRUST 4. 927 1, 400 1, 395 135, 961 2028/6/ 2
VICINITY CENTRES TRUST 6. 19 500 519 50, 604 2034/ 4 /24
VICTORIA POWER NETWORKS 4.0 2,500 2, 446 238,403 2027/ 8 /18
VICTORIA POWER NETWORKS 5. 057 1, 100 1,104 107,610 2029/ 3 /14
VOLKSWAGEN FIN SERV AUST 5.55 800 803 78, 293 2028/ 6 /14
VOLKSWAGEN FIN SERV AUST 5.65 800 803 78, 304 2028/ 9 /15
WESFARMERS LTD 1. 941 900 820 79, 897 2028/ 6 /23
WESTERN SYDNEY UNI 1. 606 700 640 62,416 2027/12/ 8
WESTPAC BANKING 2.4 1, 500 1,436 139, 936 2027/ 1 /25
WESTPAC BANKING 4.8 500 503 49, 027 2028/ 2 /16
WESTPAC BANKING CORP 5.0 1, 000 1,013 98, 696 2028/ 9 /19
WESTPAC BANKING CORP FRN 5.47 500 504 49, 163 2027/ 5 /20
WESTPAC BANKING CORP FRN 5.972 500 512 49, 940 2034/ 7 /10
WSO FINANCE PTY LTD 4.5 1, 000 996 97, 097 2027/ 3 /31
WSO FINANCE PTY LTD 4.5 2,000 1, 989 193, 817 2027/ 9 /30
WSO FINANCE PTY LTD 2.7 1, 500 1, 323 128, 906 2030/ 6 /28
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M R R AR
20244E5 A 31 H HI{E 202445 A 31 HIZHE T 9 A5HAIIR
(BAAITAK L ZET) (GBAEIZAK L 77)
BB AT A AT 91,031,909 SRAT ORI 130,049
(B2 JF il - 94,413, 373K R L) TESHE (FUR BB ) 3,509,478
Ble 1A% 2,176,970
Ta—H—nbORIN A 466,086 I 2E & Et 3,639,527
ESEn 501,389
Bl 3 L OB R SR 57 B 277 e
52 T 234,067
HREART 94,176,631 P FLA T4 46,797
TREHH 28,358
Al 5 |47 i 21,051
SE 2 S LA AR DA 2541 1,274,548 Z AL 18,725
Ta—H—TR T DRI 3,072,105 TS 7,681
PR il 99,990 SRR 11,634
LAGP$ 1] 21,607
AfgaE 4,446,643
#REGF 389,920
HlLEE PERR AR 89,729,988
P I A 3,249,607
SZARRESE— 1 24720
LA M-DHE MR FITHEZSERE M PERE BB A MRS 78 B IR HHAE (4,902,065)
SIMENH £ 35 J O [ A R S L SR TR D 1R 4R (9,774,601)
FCZ7A () 7,666 1,084,386 8,313,030,394
FDZZ A (M) 17,163 337,214 5,787,606,044 2 FR AR 2 (14,676,666)
A AR S AL HE % 0D B 3,098,590
S E 2R S0 U U SO AR DR 45 O HE I (468,692)
IR A AR 2,629,898
T F OO FAT LD S PE 0D HE R (8,797,161)
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102,752,416

(7,318,212)

(3,244,464)

3,249,607
(14,676,666)
2,629,898

(8,797,161)

4,073,748

(980,803)

89,729,988
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FATIE SAS AL IO EENF
20244F5 H 31 HITHE T DR HII ]

(R
FC/TA
WIE AR AR 1,088,705
74,535
(78,854)
WIRFAT IR AR AESREL 1,084,386
FDZ A
WIE AR AEREL 364,971
AT s 1,485
B RS AR GRS (29,242)
HIRBAT I T AR LI 337,214
HatiE
202445 A 31 HRTE
&S
2024 2023 2022
A PERRE CRR V) 89,729,988 102,752,416 117,207,329
FCZZ7A(H)
WIRAIE PERR A 8,313,030,394  8,745,754,298  9,324,608,022
R0 R E AR 7,666 8,033 8,655
FDZ7ZA (M)
AR P A 5,787,606,044  5,613,400,896 5,646,882,516
R0 R E AR 17,163 15,380 14,752
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FEHN I PE I
202445 A 31 H BIfE
(BRI K ZET)
Bl g fz2iEd A FAG 4 AE HlE PE LR (%)
TFE
B (B ESFIE)
USD 52,000 ENBRIDGE INC 6.2000% 15/11/30 51,912 54,327 0.06
UsD 52,000 ENBRIDGE INC 6.0000% 15/11/28 51,944 53311 0.06
uUsb 51,000 ENBRIDGE INC 5.6250% 05/04/34 50,923 50,687 0.06
UsD 17,000  ENBRIDGE INC 5.9500% 05/04/54 16,981 16,922 0.02
171,760 175,247 0.20
Bty 171,760 175,247 0.20
TIFVA
HEtE (HE A&
usb 34,000 TOTALENERGIES 5.1500% 05/04/34 34,000 33,818 0.04
USD 34,000 TOTALENERGIES 5.4880% 05/04/54 34,000 33,513 0.03
USD 17,000 TOTALENERGIES 5.6380% 05/04/64 17,000 16,904 0.02
85,000 84,235 0.09
Bt TR 85,000 84,235 0.09
KA
EHSFIE
USD 202,000 DEUTSCHE BANK NY FRN 07/01/33 196,520 167,049 0.18
196,520 167,049 0.18
HE-E (EESFE)
USD 150,000 DEUTSCHE BANK NY 5.4140% 10/05/29 150,000 149,571 0.17
150,000 149,571 0.17
Atk 346,520 316,620 0.35
ARGV
E
usD 200,000  STATE OF ISRAEL 4.5000% 17/01/33 199,124 180,409 0.20
199,124 180,409 0.20
Bt ATV 199,124 180,409 0.20
a2
Tt (EE LA &)
usb 102,000 DH EUROPE 2.2000% 15/11/24 5YR 102,823 100,522 0.11
102,823 100,522 0.11
Bt TS 102,823 100,522 0.11
Axia
ey
UsD 200,000 UNITED MEXICAN 3.5000% 12/02/34 168,850 162,998 0.18
168,850 162,998 0.18
AftiAFTa 168,850 162,998 0.18
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UsD 151,000 AKER BP ASA 6.0000% 13/06/33 144A 149,461 152,305 0.17
usb 150,000 AKER BP ASA 5.6000% 13/06/28 144A 149,865 150,986 0.17
299,326 303,291 0.34
Bt 2— 299,326 303,291 0.34
A ad
]
usD 38,000 PANAMA 6.8530% 28/03/54 38,000 34,295 0.04
38,000 34,295 0.04
At~ 38,000 34,295 0.04
TUHB—I
HEE (EESFIE)
UsD 121,000  PFIZER INVSTMNT 5.3000% 19/05/53 119,452 115,785 0.13
usb 72,000  PFIZER INVSTMNT 5.3400% 19/05/63 70,390 67,589 0.08
usb 31,000  PFIZER INVSTMNT 4.7500% 19/05/33 30,895 29,983 0.03
220,737 213,357 0.24
Bt IR 220,737 213,357 0.24

ANV
EE&FE
uUsb 200,000 BANCO SANTANDER FRN 14/03/30 200,000 198,293 0.22
200,000 198,293 0.22
Tt (EE &A1&
usD 200,000 BANCO SANTANDER 6.9380% 07/11/33 221,126 217,506 0.24
221,126 217,506 0.24
Bt A 421,126 415,799 0.46
AR
HEE (EESFIE)
UsD 256,000 UBS GROUP 4.2820% 09/01/28 144A 234,698 245,027 0.27
usD 200,000 UBS AG LONDON 5.6500% 11/09/28 199,992 203,492 0.23
434,690 448,519 0.50
Bt AR 434,690 448,519 0.50
AFYR
EH&FIE
USD 200,000 HSBC HOLDINGS FRN 17/05/28 200,000 200,410 0.22
200,000 200,410 0.22
HE-E (EESFE)
USD 208,000 LLOYDS BK GR PLC FRN 05/01/28 208,000 207,338 0.23
208,000 207,338 0.23
At AXUR 408,000 407,748 0.45
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usD 1,879,000  NSLT 2005-1 A5 FRN 25/10/33 371,930 374,943 0.43
usD 369,000 AMXCA 2024-2 A 5.2400% 15/04/31 368,914 374,362 0.42
usD 334,000 DCENT 2023-A2 A 4.9300% 15/06/28 333,955 331,812 0.37
usD 262,000 BACCT 2023-A2 A2 4.9800% 15/11/28 261,965 260,906 0.29
usDb 250,000  VZMT 2023-4 AlA 5.1600% 20/06/29 249,972 249,520 0.28
usD 376,000  NAVSL 2022-A A 2.2300% 15/07/70 274,419 241,555 0.27
usD 1,183,000  NSLT 2005-3 A5 FRN 24/12/35 227,468 230,310 0.26
usDb 202,000  WFCIT 2024-A1 A 4.9400% 15/02/29 201,945 201,063 0.22
usD 165,000  SYNIT 2023-A1 A 5.5400% 15/07/29 164,979 165,522 0.18
usD 166,000  FORDO 2023-A A3 4.6500% 15/02/28 165,983 164,285 0.18
usD 320,000  NAVSL 2021-EA A 0.9700% 16/12/69 188,023 162,764 0.18
usD 163,000  VZMT 2024-1 AlA 5.0000% 20/12/28 162,995 161,726 0.18
usD 157,000  NAROT 2024-A A3 5.2800% 15/12/28 156,985 156,981 0.17
usb 157,000  VZMT 2023-1 A 4.4900% 22/01/29 156,967 154,846 0.17
usD 146,000 HAROT 2024-2 A3 5.2700% 20/11/28 145,982 145,933 0.16
usD 143,000  TMUST 2022-1A A 4.9100% 22/05/28 142,982 142,133 0.16
usb 630,000  NSLT 2005-2 AS FRN 23/03/37 132,540 134,362 0.15
UsD 136,000  FORDR 2024-1 A 4.8700% 15/08/36 135,957 134,289 0.15
usD 162,000 FN BWS5041 FRN 01/08/52 133,351 127,814 0.14
usb 124,000  COPAR 2023-1 A3 4.8700% 15/02/28 123,976 123,031 0.14
usD 119,000  HAROT 2024-2 A4 5.2100% 18/07/30 118,996 118,925 0.13
USD 118,000  VZMT 2022-4 A 3.4000% 20/11/28 117,994 115,686 0.13
USD 112,000  VALET 2023-1 A3 5.0200% 20/06/28 111,972 111,428 0.12
USD 108,000  TMUST 2024-1A A 5.0500% 20/09/29 107,986 107,388 0.12
USD 107,000  GMALT 2024-2 A3 5.3900% 20/07/27 106,994 107,040 0.12
USD 107,000  TAOT 2023-C A3 5.1600% 17/04/28 106,976 106,703 0.12
USD 107,000  SFAST 2024-1A A3 4.9500% 21/05/29 106,993 105,913 0.12
USD 105,000  GMCAR 2024-2 A3 5.1000% 16/03/29 104,980 104,635 0.12
USD 103,000  DCENT 2023-Al A 4.3100% 15/03/28 102,994 101,231 0.11
USD 100,000  HALST 2023-B A4 5.1700% 15/04/27 99,990 98,741 0.11
USD 100,000  VZMT 2022-6 A 3.6700% 22/01/29 99,995 97,972 0.11
USD 223,000 NAVSL 2021-CA A 1.0600% 15/10/69 111,158 97,657 0.11
USD 98,000  SBALT 2024-A A4 5.2400% 22/01/29 97,993 97,452 0.11
USD 98,000  TAOT 2023-B A3 4.7100% 15/02/28 97,995 96,969 0.11
USD 137,000 HART 2022-A A3 2.2200% 15/10/26 93,870 92,114 0.10
USD 171,000  NAVSL 2021-3A AlA 1.7700% 25/08/70 103,905 90,398 0.10
USD 144,000  NAVSL 2021-GA A 1.5800% 15/04/70 99,461 86,917 0.10
USD 87,000 MBART 2022-1 A4 5.2500% 15/02/29 86,979 86,891 0.10
USD 150,000  NAVSL 2021-FA A 1.1100% 18/02/70 95,020 80,717 0.09
USD 80,000  HART 2023-A A4 4.4800% 17/07/28 79,991 78,415 0.09
USD 78,000  AMCAR 2022-2 A3 4.3800% 18/04/28 76,751 76,172 0.08
USD 173,000  NAVSL 2019-D A2A 3.0100% 15/12/59 80,661 74,758 0.08
USD 74,000  NALT 2023-B A4 5.6100% 15/11/27 73,992 73,787 0.08
USD 72,000  AMCAR 2023-2 A3 5.8100% 18/05/28 71,988 72,279 0.08
USD 72,000  SBALT 2024-A A3 5.3900% 20/11/26 71,999 71,824 0.08
USD 74,000  HART 2021-C A4 1.0300% 15/12/27 73,998 70,201 0.08
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usb 205,000  NAVSL 2018-DA A2A 4.0000% 15/12/59 74,639 69,090 0.08
usD 198,000  SDART 2022-6 A3 4.4900% 16/11/26 68,025 67,881 0.08
usD 1,128,000  SMB 2016-B A2A 2.4300% 17/02/32 67,988 66,621 0.07
usb 66,000  SFAST 2024-2A A3 5.3300% 20/11/29 65,988 65,927 0.07
usD 66,000 GMCAR 2022-4 A3 4.8200% 16/08/27 65,989 65,598 0.07
usD 129,000  SOFI 2021-B AFX 1.1400% 15/02/47 77,666 65,166 0.07
usD 62,000 BMWLT 2023-1 A4 5.0700% 25/06/26 61,991 61,722 0.07
usD 59,000 NAROT 2024-A A4 5.1800% 15/04/31 58,993 58,892 0.07
usD 58,000  WFNMT 2024-A A 5.4700% 17/02/31 57,991 58,197 0.06
usD 201,000  NAVSL 2019-FA A2 2.6000% 15/08/68 58,735 54,945 0.06
uUsD 55,000  VZMT 2023-2 A 4.8900% 13/04/28 54,999 54,691 0.06
uUsD 55,000  GMALT 2023-2 A4 5.0900% 20/05/27 54,998 54,632 0.06
usb 54,000 CHAOT 2022-AA A4 3.9900% 27/03/28 53,997 52,433 0.06
UsD 50,000 GMREV 2024-1 A 4.9800% 11/12/36 49,985 49,522 0.06
uUsD 347,000  NSLT 2004-3 A5 FRN 27/10/36 47,684 48,581 0.05
usb 100,000  WOSAT 2023-A A2A 5.9200% 15/03/27 47,586 47,626 0.05
uUsD 47,000  TAOT 2022-D A4 5.4300% 17/04/28 46,985 47,012 0.05
usD 47,000  SBAT 2024-A A3 5.3200% 15/12/28 46,993 46,817 0.05
USD 45,000  NAROT 2022-B A4 4.4500% 15/11/29 44,999 44,215 0.05
usD 78,000  PNFED 2022-A A3 3.9600% 15/04/26 44,343 44,080 0.05
usD 43,000  ALLYA 2022-3 A4 5.0700% 15/06/31 42,999 42,549 0.05
usD 144,000  NSLT 2005-4 A4 FRN 22/03/32 41,017 42,184 0.05
usD 42,000  HART 2023-B A3 5.4800% 17/04/28 41,998 42,068 0.05
usD 114,000  SDART 2022-4 A3 4.1400% 16/02/27 41,331 41,188 0.05
usb 434,000  NSLT 2004-4 A5 FRN 25/01/37 39,010 39,646 0.04
usD 44,000  SDART 2022-7 A3 5.7500% 15/04/27 38,730 38,731 0.04
usD 38,000 NALT 2024-A A4 4.9700% 15/09/28 37,991 37,550 0.04
USD 38,000 PNFED 2022-A A4 4.1800% 15/12/28 37,993 37,358 0.04
USD 37,000 AMCAR 2023-1 A3 5.6200% 18/11/27 36,997 37,081 0.04
USD 37,000 FORDO 2022-D A4 5.3000% 15/03/28 36,994 36,802 0.04
USD 36,000 FORDL 2024-A A4 5.0500% 15/06/27 35,996 35,641 0.04
USD 109,000  SMB 2020-B AlA 1.2900% 15/07/53 37,563 34,240 0.04
USD 33,000 GMALT 2023-3 A4 5.4400% 20/08/27 32,996 32,979 0.04
USD 111,000  CASL 2017-A Al FRN 26/11/46 25,051 25,348 0.03
USD 20,000  SBAT 2024-A A4 5.2100% 16/04/29 19,996 19,882 0.02
USD 18,000  SFAST 2024-1A A4 4.9400% 21/01/31 17,995 17,794 0.02
USD 95,000  SDART 2022-5 A3 4.1100% 17/08/26 17,058 17,034 0.02
USD 114,000  NAVSL 2016-AA A2B FRN 15/12/45 16,668 16,390 0.02
USD 78,000  SDART 2022-3 A3 3.4000% 15/12/26 13,843 13,812 0.02
USD 171,000  NAVSL 2018-CA A2 3.5200% 16/06/42 3,453 3,334 0.00
8,369,172 8,195,629 9.13
F—F— VRS
usDb 1,744,000  FHR 4611 BF FRN 15/06/41 309,907 307,667 0.35
usDb 326,000  GNR 2022-191 BY 4.0000% 20/08/41 304,567 291,259 0.33
usD 432,000  FHR 4993 KF FRN 25/07/50 280,538 284,469 0.33
usb 299,000  GNR 2022-191 B 4.0000% 20/06/41 282,055 270,605 0.31
usD 372,000  GNR 2022-84 A 2.5000% 20/01/52 294,304 262,340 0.30
usD 1,312,000  FNR 2016-3 PL 2.5000% 25/02/46 257,342 257,158 0.30
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usb 375,000  GNR 2021-227 E 2.5000% 20/07/50 264,646 251,753 0.28
usD 378,000  FHR 5182 D 2.5000% 25/11/43 248,144 245,823 0.27
usD 260,000  GNR 2022-197 LF FRN 20/11/52 243,988 241,097 0.27
usb 357,000  GNR 2022-5 BA 2.0000% 20/10/49 233,802 237,729 0.26
usD 624,000  FNR 2019-25 PA 3.0000% 25/05/48 274,168 233,417 0.26
usD 338,000  GNR 2022-107 C 2.5000% 20/06/51 264,996 226,037 0.25
usD 282,000  FNR 2022-3 N 2.0000% 25/10/47 194,269 190,053 0.21
usD 260,000  GNR 2022-50 CA 3.0000% 20/03/52 181,961 176,330 0.20
usD 849,000  FHR 4544 P 2.5000% 15/01/46 163,125 163,282 0.18
usD 416,000  FNR 2021-27 EC 1.5000% 25/05/51 209,286 163,005 0.18
usD 799,000  FNR 2016-19 FD FRN 25/04/46 156,523 156,916 0.17
usD 286,000  VERUS 2021-5 Al FRN 25/09/66 181,277 149,540 0.17
usb 902,000  FHR 4582 HA 3.0000% 15/09/45 149,751 148,561 0.17
usD 319,000  GNR 2020-138 LE 1.5000% 20/09/50 146,425 147,929 0.16
usD 233,000  GNR 2022-31 GH 2.5000% 20/12/49 155,886 142,512 0.16
usb 141,000  FHR 5396 HF FRN 25/04/54 140,276 140,251 0.16
usD 505,000  FHR 4857 JA 3.3500% 15/01/49 139,768 139,212 0.16
UsSD 822,000  GNR 2017-139 GA 3.0000% 20/09/47 129,818 129,099 0.14
usb 191,000  GNR 2022-66 CG 3.5000% 20/04/52 130,859 128,418 0.14
uUsSD 176,000  FHR 5220 QK 3.5000% 25/09/50 121,983 119,864 0.13
USD 131,000  FNR 2023-37 FH FRN 25/01/50 116,637 117,267 0.13
usD 849,000  FNR 2017-24 PG 2.6250% 25/04/47 113,153 114,045 0.13
uUsD 719,000  FNR 2020-48 DA 2.0000% 25/07/50 137,602 112,795 0.13
UsSD 124,000  FHR 5335 FB FRN 15/10/39 109,898 109,877 0.12
usD 173,000  GNR 2022-34 DN 3.5000% 20/09/41 103,079 105,976 0.12
UsSD 139,000  FHR 5300 C 2.0000% 25/09/47 105,676 105,172 0.12
uUsD 173,000  FNR 2021-86 MA 2.5000% 25/11/47 104,932 103,775 0.12
usb 177,000  FNR 2021-42 DC 2.0000% 25/11/50 100,884 103,640 0.12
UsSD 458,000  FNR 2017-26 FA FRN 25/04/47 103,211 102,885 0.11
UsSD 180,000  FHR 5202 TA 2.5000% 25/12/48 105,106 101,757 0.11
usD 114,000  FHR 5338 FH FRN 15/04/45 101,144 101,612 0.11
uUsSD 635,000  FHR 4240 FA FRN 15/08/43 99,338 99,847 0.11
USD 190,000  FNR 2021-78 ND 1.5000% 25/11/51 119,638 94,067 0.10
usD 882,000  FHS 264 30 3.0000% 15/07/42 106,841 93,308 0.10
USD 376,000  FNR 2016-86 FE FRN 25/11/46 92,991 92,923 0.10
USD 691,000  FHR 4742 PA 3.0000% 15/10/47 104,499 91,483 0.10
usb 102,000  FHR 4047 CX 3.5000% 15/05/42 93,418 90,914 0.10
USD 343,000 FHR 4979 UC 1.5000% 25/06/50 90,892 89,389 0.10
USD 143,000  VERUS 2021-7 Al 1.8290% 25/10/66 102,092 88,869 0.10
usD 124,000  GNR 2021-27 BD 5.0000% 20/02/51 91,012 88,659 0.10
USD 272,000  FHR 4854 FB FRN 15/01/49 87,040 86,882 0.10
USD 109,000  FHR 5119 QF FRN 25/06/51 87,676 86,739 0.10
usD 130,000  FHR 5202 MB 3.0000% 25/11/48 87,179 86,165 0.10
USD 136,000  FNR 2022-18 DL 3.2500% 25/07/46 83,131 85,948 0.10
USD 402,000  FNR 2016-82 FE FRN 25/11/46 85,337 85,199 0.09
usD 307,000  FNR 2018-36 FD FRN 25/06/48 82,874 82,496 0.09
USD 449,000  FHR 4604 FB FRN 15/08/46 82,308 82,272 0.09
USD 560,000  FNR 2015-8 AP 2.0000% 25/03/45 82,023 80,203 0.09
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usb 320,000  FNR 2017-79 FB FRN 25/10/47 80,025 79,606 0.09
usD 80,000  FHR 5399 FB FRN 25/04/54 79,666 79,474 0.09
usD 105,000  FHR 5207 PA 3.0000% 25/06/51 77,926 77,835 0.09
usDb 328,000 FNR 2016-82 FH FRN 25/11/46 76,638 76,438 0.09
usD 110,000  FHR 5178 TP 2.5000% 25/04/49 82,415 76,361 0.09
usD 94,000  GNR 2023-196 E 3.0000% 20/09/48 76,086 76,281 0.09
usb 480,000  FNR 2015-26 GF FRN 25/05/45 75,790 75,674 0.08
usD 84,000  FNR 2023-38 FC FRN 25/06/40 75,549 75,594 0.08
usD 111,000  FHR 5201 CA 2.5000% 25/07/48 79,672 73,498 0.08
usD 102,000  FHR 5202 LA 2.5000% 25/05/49 81,369 72,483 0.08
UusD 103,000  GNR 2022-205 A 2.0000% 20/09/51 76,097 71,971 0.08
uUsD 704,000  FHR 4286 VF FRN 15/12/43 70,989 70,707 0.08
usD 103,000  GNR 2021-27 CW FRN 20/02/51 72,222 70,685 0.08
usD 100,000  FNR 2021-95 MA 2.5000% 25/04/50 66,826 69,850 0.08
usD 105,000  FHR 5206 CD 3.5000% 25/05/49 67,377 69,823 0.08
usb 420,000  VERUS 2021-R1 Al FRN 25/10/63 74,532 69,374 0.08
usD 115,000  COLT 2021-4 Al FRN 25/10/66 84,209 69,098 0.08
usD 307,000  FNR 2018-38 MA 3.3000% 25/06/48 70,197 68,801 0.08
usb 949,000  FNR 2013-43 BP 1.7500% 25/05/43 80,891 68,731 0.08
usD 105,000  FNR 2022-4 MH 3.0000% 25/09/48 65,216 67,077 0.07
usD 165,000  FNR 2019-41 FG FRN 25/08/59 65,821 66,371 0.07
USD 283,000 FNR 2016-88 CF FRN 25/12/46 66,374 66,327 0.07
USD 100,000  FNR 2022-11 D 3.0000% 25/01/50 62,408 64,698 0.07
USD 168,000  FHR 5119 AB 1.5000% 25/08/49 82,754 64,356 0.07
usb 88,000  GNR 2016-99 TL 2.0000% 16/04/44 63,673 63,732 0.07
USD 96,000  FNR 2021-73 A 2.5000% 25/11/49 63,391 62,798 0.07
USD 103,000  VERUS 2021-8 Al FRN 25/11/66 73,112 62,760 0.07
USD 101,000 FHR 5217 CD 2.5000% 25/07/49 69,833 62,753 0.07
USD 90,000  FNR 2021-96 AH 2.5000% 25/03/49 60,098 62,561 0.07
USD 116,000  GNR 2020-133 GA 1.0000% 20/09/50 59,906 62,110 0.07
USD 141,000  STAR 2021-4 Al FRN 25/08/56 73,431 61,845 0.07
USD 86,000  FHR 5159 UA 2.5000% 25/12/48 59,837 61,265 0.07
USD 83,000  GNR 2022-153 KA 4.0000% 20/12/49 60,229 60,399 0.07
usb 341,000  FNR 2016-22 FA FRN 25/04/46 60,351 60,185 0.07
usD 612,000  FHR 4205 PA 1.7500% 15/05/43 70,709 59,998 0.07
uUsD 84,000  FNR 2022-28 CA 2.0000% 25/01/48 63,795 59,794 0.07
usb 85,000  FNR 2021-22 MN 2.7500% 25/10/50 57,372 59,270 0.07
usD 84,000 GNR 2016-93 AB 1.7500% 20/07/44 60,254 59,047 0.07
USD 73,000  FNR 2022-89 AY 3.0000% 25/02/48 61,540 59,015 0.07
usD 167,000  FNR 2019-43 FC FRN 25/08/49 58,853 58,922 0.07
USD 89,000  FNR 2021-91 AB 2.5000% 25/09/49 58,015 58,633 0.07
USD 74,000  FNR 2023-14 EJ 2.7500% 25/04/49 58,964 58,325 0.07
USD 771,000  GNR 2013-152 HA 2.5000% 20/06/43 57,833 58,123 0.06
USD 81,000  GNR 2021-27 NT 5.0000% 20/02/51 59,044 58,087 0.06
USD 284,000  GNR 2015-144 CA 2.5000% 20/10/45 59,400 57,638 0.06
USD 184,000  FHR 4927 BG 3.0000% 25/11/49 57,659 57,616 0.06
USD 416,000  STAR 2020-3 Al FRN 25/04/65 60,573 56,983 0.06
USD 256,000  FNR 2015-48 FB FRN 25/07/45 56,451 56,379 0.06
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usb 86,000  FHR 5116 PB 2.2500% 25/02/51 56,240 56,285 0.06
usD 87,000  FNR 2021-73 DJ 2.0000% 25/03/49 53,354 56,213 0.06
usD 98,000  FHR 5004 FM FRN 25/08/50 56,453 56,209 0.06
usb 219,000  FNR 2017-78 FC FRN 25/10/47 55,273 55,719 0.06
usD 83,000  FHR 5209 EA 3.0000% 25/08/50 53,643 55,481 0.06
usD 83,000  FHR 5209 EJ 3.0000% 25/08/50 53,643 55,481 0.06
usD 356,000  FHS 280 F1 FRN 15/09/42 56,040 55,477 0.06
usD 113,000  VERUS 2021-4 Al FRN 25/07/66 69,090 55,395 0.06
usD 173,000  FHR 4937 MD 2.5000% 25/10/49 56,963 54,959 0.06
usD 480,000  FHS 272 F1 FRN 15/08/42 55,400 54,866 0.06
usD 121,000  FNR 2020-59 NC 3.0000% 25/08/40 56,352 54,616 0.06
uUsD 61,000  FNR 2014-17 DY 3.5000% 25/04/44 54,562 53,952 0.06
usD 83,000 FHR 5210 DC 3.0000% 25/09/51 52,472 53,850 0.06
usD 379,000  FNR 2013-15 FA FRN 25/03/43 52,254 52,165 0.06
uUsD 73,000  GNR 2010-163 NC 4.0000% 20/12/40 50,839 52,031 0.06
usb 60,000 FHR 5118 CA 1.5000% 15/10/33 51,588 51,870 0.06
uUsD 72,000  GNR 2021-27 Q 5.0000% 20/02/51 51,927 50,723 0.06
usD 349,000  FNR 2016-22 FG FRN 25/04/46 50,703 50,597 0.06
usb 84,000  FHR 5092 HE 2.0000% 25/02/51 48,852 49,988 0.06
usD 75,000  FHR 5182 M 2.5000% 25/05/49 54,564 49,683 0.06
uUsD 69,000  GNR 2021-8 CY 5.0000% 20/01/51 50,339 49,148 0.05
usb 92,000 AOMT 2021-6 Al FRN 25/09/66 60,122 48,820 0.05
usD 210,000  FNR 2018-55 GA 3.3750% 25/08/48 48,793 48,819 0.05
usD 260,000  FNR 2016-69 BF FRN 25/10/46 48,437 48,381 0.05
usb 78,000  FNR 2014-25 EL 3.0000% 25/05/44 50,917 48,376 0.05
usD 281,000  FHR 4587 AF FRN 15/06/46 47,743 47,572 0.05
uUsD 282,000  GNR 2017-167 BQ 2.5000% 20/08/44 52,616 47,308 0.05
usD 162,000  FNR 2018-45 TM 3.0000% 25/06/48 48,825 47,263 0.05
uUsD 68,000  FHR 5020 ET 3.5000% 25/10/50 47,356 47,191 0.05
usD 424,000  FNR 2011-117 FA FRN 25/11/41 47,558 47,153 0.05
usD 318,000  FNR 2015-32 FA FRN 25/05/45 46,758 46,528 0.05
usD 272,000  STAR 2020-INV1 Al FRN 25/11/55 51,125 46,514 0.05
uUsD 56,000 FHR 5410 JY 3.0000% 15/03/44 46,491 46,131 0.05
usD 75,000  FNR 2022-9 DJ 3.2500% 25/03/49 45,135 46,106 0.05
UsSD 121,000  FHR 4628 KF FRN 15/01/55 45,436 46,065 0.05
UsSD 228,000  FNR 2017-9 BF FRN 25/03/47 45,861 45,809 0.05
usD 58,000 FHR 5214 BY 3.0000% 25/04/52 46,364 45,379 0.05
usD 239,000  FHR 4620 LF FRN 15/10/46 45,432 45,353 0.05
usD 299,000  FNR 2012-133 JF FRN 25/12/42 44,796 44,975 0.05
usD 112,000  VERUS 2021-3 Al FRN 25/06/66 53,335 44,811 0.05
usD 69,000  FNR 2021-42 AC 2.0000% 25/02/51 44,544 44,696 0.05
uUsSD 51,000  GNR 2018-65 DC 3.5000% 20/05/48 46,514 44,385 0.05
usD 123,000  FHR 4091 BX 3.2500% 15/10/41 42,267 43,888 0.05
usD 442,000  BHLD 2019-3 Al 2.7240% 25/11/59 44,652 43,501 0.05
uUsD 64,000 FHR 5386 DM 2.0000% 25/03/44 45,090 42,885 0.05
usD 217,000  FHR 4719 LA 3.5000% 15/09/47 42,721 41,901 0.05
usD 234,000  FNR 2017-23 FA FRN 25/04/47 41,818 41,822 0.05
usD 363,000 FNR 2018-64 A 3.0000% 25/09/48 41,511 41,630 0.05
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usb 156,000  FNR 2018-8 KL 2.5000% 25/03/47 47,192 41,336 0.05
usD 131,000  FNR 2018-85 EA 3.5000% 25/12/48 42,867 41,293 0.05
usD 58,000  FNR 2020-57 LJ 2.0000% 25/08/50 39,451 40,217 0.04
usb 47,000  GNR 2024-45 BD 2.0000% 20/03/54 40,474 40,105 0.04
usD 69,000  FHR 5202 BH 2.0000% 25/12/47 40,193 39,897 0.04
usD 292,000  FHR 4446 CP 2.2500% 15/03/45 41,660 39,810 0.04
usD 189,000  FNR 2017-12 FD FRN 25/03/47 39,657 39,522 0.04
usD 56,000  FHR 5228 TN 3.5000% 25/07/39 38,804 39,320 0.04
usD 213,000  FHR 4122 FP FRN 15/10/42 37,850 37,895 0.04
usb 454,000  FNR 2014-74 PC 2.5000% 25/06/44 37,818 37,572 0.04
usD 184,000  FNR 2016-75 FE FRN 25/10/46 37,497 37,456 0.04
usD 173,000  FNR 2016-79 FH FRN 25/11/46 37,244 37,202 0.04
usb 122,000  FHR 4940 AG 3.0000% 15/05/40 37,800 36,689 0.04
usD 42,000  GNR 2014-181 L 3.0000% 20/12/44 36,488 36,640 0.04
uUsD 169,000  FNR 2016-84 FB FRN 25/11/46 36,319 36,221 0.04
usb 59,000  FHR 5058 BC 5.0000% 25/11/50 36,689 36,179 0.04
USD 58,000 FHR 5143 GA 2.0000% 25/06/49 38,429 35,726 0.04
USD 157,000  FNR 2016-91 AF FRN 25/12/46 35,497 35,284 0.04
USD 83,000  FHR 4091 MX 3.2500% 15/02/42 35,210 34,830 0.04
USD 217,000  FHS 271 F5 FRN 15/08/42 34,752 34,432 0.04
USD 52,000 FHR 5184 AB 2.5000% 25/05/48 34,251 34,251 0.04
USD 116,000  FHR 4719 LM 3.0000% 15/09/47 34,878 33,343 0.04
USD 137,000  FHR 4709 FA FRN 15/08/47 32,775 32,771 0.04
USD 148,000  FNR 2017-9 DF FRN 25/03/47 32,485 32,448 0.04
USD 50,000  GNR 2021-215 GA 2.0000% 20/12/51 32,757 32,104 0.04
USD 176,000  FNR 2016-11 FG FRN 25/03/46 31,682 31,627 0.04
USD 87,000 FHR 4826 KF FRN 15/09/48 32,005 31,540 0.04
USD 188,000  BHLD 2019-2 Al 2.8790% 25/07/49 32,947 31,043 0.03
USD 95,000  FHR 4941 GA 2.0000% 15/12/47 30,851 31,010 0.03
USD 38,000 FHR 4957 MY 3.0000% 25/02/50 29,021 30,892 0.03
USD 90,000  FNR 2019-15 FA FRN 25/04/49 30,587 30,565 0.03
USD 100,000  FHR 5091 AB 1.5000% 25/03/51 33,652 30,444 0.03
USD 104,000  FNR 2019-67 FB FRN 25/11/49 30,551 30,200 0.03
USD 65,000  FNR 2021-26 BD 1.7500% 25/05/51 30,927 30,145 0.03
USD 35,000  FHR 4753 BD 3.0000% 15/01/48 30,007 29,785 0.03
USD 35,000  FNR 2022-49 NQ 3.0000% 25/02/52 30,559 29,763 0.03
USD 82,000 FHR 4091 EX 3.3750% 15/07/42 29,764 29,616 0.03
USD 103,000  FHR 4903 NF FRN 25/08/49 29,357 29,396 0.03
USD 35,000 FHR 4117 HB 2.5000% 15/10/42 30,062 29,277 0.03
USD 416,000  FHR 4059 FP FRN 15/06/42 29,362 29,237 0.03
USD 196,000  FNR 2012-47 JF FRN 25/05/42 29,375 29,159 0.03
USD 164,000  FHR 4091 FN FRN 15/08/42 29,025 28,994 0.03
USD 70,000  GNR 2016-136 A 3.0000% 20/07/44 28,733 28,309 0.03
USD 123,000  FNR 2019-13 PE 3.0000% 25/03/49 28,148 27,780 0.03
USD 74,000 MFRA 2021-NQM2 Al FRN 25/11/64 32,489 27,404 0.03
USD 116,000  VERUS 2021-R3 Al FRN 25/04/64 30,472 27,399 0.03
USD 227,000  FHR 3990 FG FRN 15/01/42 26,306 26,098 0.03
USD 34,000 FNR 2016-45 PB 3.0000% 25/07/46 26,106 25,357 0.03

— 100 —



I LT INF T —Tr—RX - T7UR T —KEEZHFC/FD

4% A 8% LA BT SULEPE MR (%)
USD 261,000 FNR 2011-142 EF FRN 25/01/42 25,099 24,860 0.03
USD 49,000 FNR 2021-76 KB 1.2500% 25/11/51 23,486 24,829 0.03
USD 70,000 FNR 2020-37 DA 1.5000% 25/06/50 24,053 24,629 0.03
USD 318,000 FHR 3693 FC FRN 15/07/40 24,675 24,422 0.03
USD 144,000 FNR 2016-78 FA FRN 25/03/44 24,401 24,382 0.03
USD 100,000 FNR 2016-57 PC 1.7500% 25/06/46 26,777 24,349 0.03
USD 369,000 FNR 2010-107 FB FRN 25/09/40 23,432 23,267 0.03
USD 381,000 FHR 3919 FA FRN 15/09/41 23,282 23,165 0.03
USD 100,000 STAR 2021-1 Al FRN 25/05/65 26,347 22,968 0.03
USD 133,000 FNR 2016-11 CF FRN 25/03/46 22914 22,868 0.03
USD 25,000 SLST 2019-1 A2 3.5000% 25/05/29 25,611 22,599 0.03
USD 191,000 FHR 3958 AF FRN 15/11/41 22,352 22,143 0.02
USD 159,000 FNR 2011-127 FC FRN 25/12/41 21,932 21,786 0.02
USD 157,000 FNR 2012-12 FA FRN 25/02/42 21,815 21,615 0.02
USD 157,000 AOMT 2020-5 Al FRN 25/05/65 23,545 21,522 0.02
USD 209,000 FHR 3975 FA FRN 15/12/41 21,462 21,289 0.02
USD 226,000 FNR 2011-117 AF FRN 25/11/41 20,643 20,616 0.02
USD 29,000 FNR 2021-33 AV 2.5000% 25/03/48 18,538 20,549 0.02
USD 268,000 FNR 2012-106 FA FRN 25/10/42 20,379 20,338 0.02
USD 179,000 FHR 3951 FN FRN 15/11/41 18,123 17,964 0.02
USD 204,000 FHR 3975 CF FRN 15/12/41 17,923 17,906 0.02
USD 146,000 FNR 2012-35 FL FRN 25/04/42 17,896 17,746 0.02
USD 145,000 FNR 2012-9 WF FRN 25/02/42 17,165 17,021 0.02
USD 156,000 FNR 2012-9 FA FRN 25/02/42 16,773 16,627 0.02
USD 1,490,000 FNR 1998-61 PL 6.0000% 25/11/28 17,991 16,413 0.02
USD 579,000 STAR 2020-1 A1 FRN 25/02/50 15,242 14,055 0.02
USD 50,000 FNR 2020-48 AB 2.0000% 25/07/50 13,257 11,809 0.01
USD 35,000 SCRT 2019-1 MA 3.5000% 25/07/58 12,113 11,171 0.01

16,145,666 15,576,308 17.36

SR B RAT S
USD 317,000 BX 2021-VOLT A FRN 15/09/36 317,000 314,632 0.34
USD 819,000 IFUND 2010-1 Al 5.3140% 25/01/51 113,742 102,096 0.10
USD 124,000 GSMS 2020-GSA2 A4 1.7210% 12/12/53 122,455 100,699 0.11
USD 93,000 BMARK 2024-V7 A3 FRN 15/05/56 95,790 95,529 0.11
USD 77,000 BANKS 2024-5YR6 A3 6.2250% 15/05/57 78,537 79,099 0.09
USD 66,000 BMO 2024-5C4 A3 FRN 15/05/57 67,980 68,615 0.08
USD 70,000 JPMBB 2015-C30 A5 3.8218% 15/07/48 69,759 67,355 0.08
USD 75,000 MSC 2020-HR8 A3 1.7900% 15/07/53 72,325 61,353 0.07
USD 48,000 COMM 2015-LC23 A3 3.5210% 10/10/48 50,090 45,198 0.05
USD 47,000 GSMS 2015-GC32 A3 3.4980% 10/07/48 36,499 37,433 0.04
USD 31,000 BBCMS 2024-C26 A5 5.8290% 15/05/57 31,928 31,941 0.04
USD 102,000 COMM 2014-UBS4 A4 3.4200% 10/08/47 29,260 27,633 0.03
USD 44,000 MSBAM 2017-C34 ASB 3.3540% 15/11/52 28,311 26,104 0.03
USD 27,000 JPMCC 2016-JP4 A3 3.3928% 15/12/49 29,313 25,625 0.03
USD 42,000 MSC 2016-UB12 ASB 3.4360% 15/12/49 25,348 23,513 0.03

1,168,337 1,106,825 1.23

EBSFIE

USD 335,000 WELLS FARGO CO FRN 23/01/30 331,755 331,982 0.37
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USD 254,000 JPMORGAN CHASE FRN 22/04/28 254,000 255,480 0.28
USD 263,000 BANK OF AMER CRP FRN 20/12/28 248,045 246,091 0.27
USD 238,000 MORGAN STANLEY FRN 19/04/35 238,236 242,741 0.27
USD 224,000 MORGAN STANLEY FRN 18/04/30 224,076 226,610 0.25
USD 241,000 BANK OF AMER CRP FRN 22/07/27 223,657 222,483 0.25
USD 210,000 JPMORGAN CHASE FRN 22/04/30 210,024 212,164 0.24
USD 203,000 WELLS FARGO CO FRN 22/04/28 MTN 203,003 204,317 0.23
USD 198,000 BANK OF AMER CRP FRN 15/09/27 198,000 199,817 0.22
USD 187,000 GOLDMAN SACHS BK FRN 18/03/27 BKNT 187,000 186,060 0.21
USD 192,000 WELLS FARGO CO FRN 25/07/33 MTN 187,564 183,526 0.20
USD 159,000 TRUIST FINANCIAL FRN 30/10/29 MTN 161,289 168,374 0.19
USD 167,000 GOLDMAN SACHS BK FRN 21/05/27 167,000 166,404 0.19
USD 139,000 WELLS FARGO CO FRN 23/10/34 139,517 147,729 0.16
USD 137,000 MORGAN STANLEY FRN 18/10/33 137,560 144,607 0.16
USD 135,000 JPMORGAN CHASE FRN 22/04/35 135,042 137,751 0.15
UsSD 117,000 TRUIST FINANCIAL FRN 24/01/30 MTN 116,748 116,349 0.13
USD 100,000 SANTANDER HOLD FRN 31/05/35 100,000 100,056 0.11
USD 100,000 BANK OF AMER CRP FRN 23/01/35 99,823 99,408 0.11
UsSD 89,000 MORGAN STANLEY FRN 20/04/29 MTN 88,204 88,329 0.10
USD 86,000 CITIZENS FIN GRP FRN 23/01/30 86,000 85,380 0.10
USD 82,000 CITIGROUP INC FRN 25/05/34 82,176 83,219 0.09
UsD 68,000 CAPITAL ONE FINL FRN 30/10/31 . 68,000 74,297 0.08
USD 74,000 MORGAN STANLEY FRN 20/07/29 74,000 74,195 0.08
USD 59,000 MORGAN STANLEY FRN 18/01/35 59,111 58,540 0.07
USD 53,000 WELLS FARGO CO FRN 23/10/29 53,000 54,802 0.06
USD 51,000 BANK OF AMER CRP FRN 15/09/29 51,000 51,847 0.06
USD 52,000 TRUIST FINANCIAL FRN 24/01/35 MTN 52,000 51,642 0.06
USD 51,000 M&T BANK CORP FRN 13/03/32 51,000 50,562 0.06
USD 40,000 CITIZENS FIN GRP FRN 25/04/35 40,000 40,998 0.05
USD 38,000 CITIGROUP INC FRN 13/02/35 38,000 37,559 0.04
USD 35,000 WELLS FARGO CO FRN 25/07/29 MTN 35,000 35,166 0.04
4,339,830 4,378,485 4.88
E&
USD 451,000 FNMA PRIN STP 0% 15/11/30 382,948 332,357 0.37
USD 153,000 FREDDIE MAC 0% 14/12/29 MTN 133,060 118,117 0.13
516,008 450,474 0.50
ZOMOES
USD 123,000 DELTA/SKYMILE 4.7500% 20/10/28 144A 130,321 119,844 0.13
130,321 119,844 0.13
7T
USD 4,774,000 FN BM5598 3.0000% 01/02/43 795,163 755,394 0.85
UsD 906,000 FN FM9416 3.5000% 01/07/45 526,403 532,373 0.60
USD 957,000 FN MA4204 2.0000% 01/12/40 548,026 528,996 0.60
USD 688,000 FN FS1918 3.0000% 01/02/50 522,154 491,485 0.56
USD 384,000 FN CB7873 7.0000% 01/01/54 381,692 380,426 0.43
USD 466,000 FN FS5722 3.0000% 01/07/50 381,804 379,011 0.43
USD 450,000 FR SD3627 3.0000% 01/04/47 378,553 368,321 0.42
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usb 2,009,000  FN AL5925 3.0000% 01/10/44 391,889 367,124 0.42
usD 592,000  FN CA8305 2.0000% 01/12/40 355,679 360,531 0.40
usD 1,623,000  FN BC9003 3.0000% 01/11/46 366,094 342,144 0.38
usD 581,000 FN MA4232 2.0000% 01/01/41 337,471 336,457 0.37
usD 536,000  FN BF0496 3.0000% 01/07/60 392,228 315,470 0.35
usD 414,000  FN FS2252 3.0000% 01/07/50 296,202 301,512 0.34
usb 460,000 FN FM8627 2.0000% 01/05/41 297,860 286,254 0.32
usD 365,000  FN 310209 3.5000% 01/08/43 270,954 278,978 0.31
usD 300,000 G2 786481 6.0000% 20/01/53 277,261 270,254 0.30
usb 666,000  FN BF0284 3.0000% 01/10/52 269,836 268,898 0.30
usD 1,248,000 FN MA2833 3.0000% 01/12/46 267,161 251,529 0.28
usD 325,000  FN MA4587 2.5000% 01/04/42 257,769 237,095 0.26
usD 449,000 FN MA4152 2.0000% 01/10/40 238,940 236,411 0.26
usD 393,000 FN FMB8968 3.0000% 01/04/48 252,270 236,285 0.26
usD 281,000 FN BM7102 FRN 01/10/52 226,360 227,195 0.25
usb 850,000  FN FS2401 4.0000% 01/03/35 227,444 226,100 0.25
usD 214,000  FN CB7876 7.5000% 01/01/54 209,957 210,149 0.23
usD 328,000 FN MA4377 1.5000% 01/07/51 227,073 207,195 0.23
usb 289,000  FN FS1681 2.0000% 01/03/47 212,425 206,076 0.23
usD 343,000 FN MA4268 2.0000% 01/02/41 210,361 202,321 0.23
usD 359,000  FR RB5085 2.0000% 01/11/40 197,177 195,779 0.22
usb 255,000 FR SD1104 4.0000% 01/03/50 185,302 189,946 0.21
uUsD 290,000  FR SD7545 2.5000% 01/09/51 222,556 189,135 0.21
usD 218,000  FN FS7005 3.5000% 01/07/50 187,999 188,863 0.21
usb 260,000  FN 310205 3.5000% 01/10/42 185,344 188,024 0.21
usD 262,000  FR ZT2266 3.0000% 01/04/45 194,198 187,656 0.21
usD 248,000  GN 786309 3.0000% 15/11/47 187,935 187,373 0.21
usb 211,000  FN FS6681 3.5000% 01/04/47 180,616 182,904 0.20
uUsD 245,000  FN FS2709 3.0000% 01/02/47 190,060 180,672 0.20
uUsD 202,000  FH 841563 FRN 01/05/53 177,471 176,849 0.20
usb 246,000  FN FS1940 2.5000% 01/12/47 183,567 171,695 0.19
usD 300,000  FN BF0555 3.0000% 01/05/50 175,627 165,407 0.18
USD 225,000  FN FS0984 3.0000% 01/04/52 170,114 165,243 0.18
USD 272,000 G2 785862 3.0000% 20/10/50 180,108 164,264 0.18
USD 334,000 FN MA4128 2.0000% 01/09/40 162,213 160,964 0.18
USD 197,000  FR SD2491 3.0000% 01/04/43 155,522 152,835 0.17
USD 233,000 FN CB0288 2.0000% 01/04/46 161,657 152,335 0.17
USD 334,000  FR RB5076 2.0000% 01/08/40 151,865 150,417 0.17
USD 183,000  FR SD3682 3.0000% 01/08/48 149,066 148,493 0.17
USD 251,000  FN FM4790 2.0000% 01/11/40 146,337 144,968 0.16
USD 334,000  FR RB5065 2.0000% 01/07/40 146,318 144,953 0.16
USD 334,000 FN MA4071 2.0000% 01/07/40 143,909 142,578 0.16
USD 334,000  FR RB5064 2.0000% 01/06/40 141,866 140,573 0.16
USD 170,000 G2 786764 2.5000% 20/06/38 129,638 133,305 0.15
USD 209,000 FN MA4333 2.0000% 01/05/41 137,150 133,044 0.15
USD 738,000  FN MA2771 3.0000% 01/10/46 135,449 131,852 0.15
USD 164,000  FN FS4963 3.0000% 01/02/50 126,090 130,948 0.15
USD 174,000  FR RB5157 2.5000% 01/05/42 139,256 128,218 0.14
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usb 190,000  FN CB0470 2.5000% 01/05/41 124,012 125,995 0.14
usD 191,000  FN FM9263 2.0000% 01/10/41 125,047 125,367 0.14
usD 415,000 FN MA4017 3.0000% 01/05/40 130,876 124,889 0.14
usb 166,000  FN FS3098 3.0000% 01/02/44 121,793 122,554 0.14
usD 220,000  FN FM8576 3.0000% 01/02/50 120,888 120,658 0.13
usD 142,000  FR ZT2436 3.0000% 01/05/43 122,402 119,984 0.13
usD 446,000 FN AL8076 4.0000% 01/01/46 134,316 116,652 0.13
usD 175,000  FN BM7019 FRN 01/03/50 111,286 114,098 0.13
usD 137,000  FN FS5903 3.0000% 01/02/50 110,213 112,347 0.13
usb 195,000  FN CA7228 2.5000% 01/10/50 129,719 111,633 0.12
usD 354,000 FR SD7500 4.0000% 01/07/49 129,216 111,216 0.12
usD 140,000  FN FS4839 3.0000% 01/02/49 115,343 111,170 0.12
usb 165,000  FN FS0658 3.5000% 01/04/50 130,215 110,586 0.12
usD 138,000 FN BV7895 FRN 01/07/52 113,277 108,965 0.12
usD 460,000  FN BM3325 3.0000% 01/10/46 116,278 108,901 0.12
usb 153,000  FN FS1456 3.0000% 01/12/48 104,957 107,485 0.12
usD 569,000 FN MA2806 3.0000% 01/11/46 113,628 107,453 0.12
usD 240,000  FN BF0328 4.5000% 01/07/48 122,625 107,180 0.12
usb 319,000  FN CA3485 4.0000% 01/05/49 121,527 104,086 0.12
usD 130,000  FR SI2045 2.5000% 01/06/46 102,980 101,968 0.11
usD 122,000  FN BV7995 FRN 01/08/52 105,225 101,231 0.11
usb 653,000  FN AT5994 3.0000% 01/05/43 107,930 101,064 0.11
usD 127,000  FR ZT2378 3.0000% 01/08/43 103,687 98,655 0.11
usD 447,000  FR SD0035 3.0000% 01/04/47 98,409 97,826 0.11
usb 113,000  FN BV7993 FRN 01/08/52 101,027 96,249 0.11
usD 304,000 FN FS2836 4.0000% 01/01/27 93,662 92,320 0.10
usD 712,000  FR ZS4602 3.0000% 01/02/45 90,325 91,263 0.10
usD 122,000  FN BV8042 FRN 01/09/52 90,807 88,969 0.10
usD 194,000  FHIT 383 FRN 01/04/48 88,702 88,877 0.10
usD 113,000  FR SI2049 2.5000% 01/08/43 88,585 88,086 0.10
usb 126,000 FN BV7891 FRN 01/07/52 92,321 87,230 0.10
usD 315,000  FN FM2310 3.0000% 01/01/48 80,844 84,856 0.09
uUsD 114,000  FN MA4631 2.5000% 01/06/42 90,619 83,357 0.09
usb 489,000  FG G08721 3.0000% 01/09/46 83,555 82,539 0.09
usD 351,000  FN FMI1129 3.0000% 01/01/49 83,945 82,018 0.09
usD 110,000  FN FS3324 2.5000% 01/12/40 83,492 81,940 0.09
usb 360,000  FN AS8650 3.0000% 01/01/47 83,774 80,650 0.09
usD 223,000 FN AL7667 4.5000% 01/10/45 85,958 75,996 0.08
usD 102,000  FN MA4607 2.5000% 01/05/42 83,383 74,888 0.08
usb 108,000  FN MA4520 2.0000% 01/01/42 77,200 74,339 0.08
usD 107,000  FN FS1450 2.5000% 01/02/42 81,872 74,124 0.08
usD 360,000 FG G08741 3.0000% 01/01/47 75,912 73,218 0.08
USD 92,000  FN FS3752 3.0000% 01/02/50 68,780 70,760 0.08
USD 93,000 G2 786610 2.5000% 20/12/37 68,723 70,667 0.08
USD 89,000 FN BW1302 FRN 01/11/52 70,246 70,606 0.08
USD 97,000  FN FS2244 3.0000% 01/02/45 74,147 69,637 0.08
USD 112,000  FR RB5108 2.0000% 01/04/41 71,472 69,481 0.08
USD 103,000  FN FM8460 2.5000% 01/08/41 76,291 68,675 0.08
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usb 378,000  FN AU3735 3.0000% 01/08/43 72,164 68,255 0.08
usD 301,000  FG G08747 3.0000% 01/02/47 69,678 67,287 0.07
usD 89,000 G2 CM2623 3.0000% 20/06/43 67,920 65,608 0.07
usb 96,000  FR QD9170 2.5000% 01/03/52 76,675 65,411 0.07
usD 93,000  FN FS1972 2.0000% 01/04/42 63,997 64,961 0.07
usD 85,000  FN FS3338 3.0000% 01/12/43 67,348 64,920 0.07
usD 435,000  FR ZS4613 3.0000% 01/05/45 62,014 64,851 0.07
usD 373,000 FN AQO0225 3.0000% 01/11/42 66,686 62,695 0.07
usD 415,000  FH 841073 FRN 01/09/45 60,757 60,974 0.07
usb 75,000  FN FS5236 3.0000% 01/02/50 61,781 60,318 0.07
usD 163,000  FR ZT1257 3.0000% 01/01/46 61,785 60,062 0.07
usD 72,000  FH 841624 FRN 01/02/50 58,228 59,233 0.07
usb 95,000  FR SCO112 2.0000% 01/12/40 61,134 58,783 0.07
usD 71,000  FN FS5412 3.0000% 01/02/50 59,502 57,573 0.06
uUsD 88,000 FR RB5118 2.0000% 01/07/41 56,888 56,720 0.06
usD 67,000 FH 8D0268 FRN 01/08/52 59,628 56,663 0.06
usD 135,000  FN CA5964 2.0000% 01/06/40 57,235 55,723 0.06
usD 65,000  FN FS7122 3.0000% 01/02/50 55,746 55,229 0.06
usb 71,000  FN FS4145 3.0000% 01/09/43 57,266 55,025 0.06
usD 151,000  FN BMS5175 4.0000% 01/12/48 62,584 54,584 0.06
usD 215,000  FR RB5044 3.0000% 01/04/40 56,368 54,075 0.06
usb 69,000  FN FS4606 3.0000% 01/04/52 55,597 54,001 0.06
USD 191,000  FN BE2310 3.0000% 01/01/47 53,951 53,918 0.06
USD 74,000  FR QKI1204 2.0000% 01/11/41 63,830 53,512 0.06
USD 136,000  FN BF0451 3.5000% 01/06/41 52,864 53,057 0.06
USD 65,000  FN FS5621 3.0000% 01/08/48 53,312 53,015 0.06
USD 248,000 FN MA2863 3.0000% 01/01/47 54,174 52,272 0.06
USD 317,000  FN AS0039 3.0000% 01/07/43 53,253 50,368 0.06
USD 450,000  FH 840915 FRN 01/11/48 47,730 48,799 0.05
USD 63,000  FN BF0685 3.0000% 01/07/52 50,021 48,171 0.05
USD 205,000 FN AL9865 3.0000% 01/02/47 49,362 47,558 0.05
USD 167,000  FN AL5890 4.5000% 01/03/43 53,212 47,274 0.05
USD 95,000  FN FM6650 3.0000% 01/02/47 45,243 47,019 0.05
USD 72,000 FN BV4188 2.5000% 01/03/52 54,690 46,657 0.05
USD 57,000  FN FS4426 3.5000% 01/02/50 44,213 46,213 0.05
USD 77,000  FR RB5100 2.0000% 01/02/41 46,674 45,526 0.05
USD 119,000  FN BMS5178 4.5000% 01/11/48 53,245 45,180 0.05
USD 136,000  FN BF0234 3.5000% 01/06/42 44,787 44,942 0.05
USD 64,000 FN FS1204 3.0000% 01/02/48 43,937 43,152 0.05
USD 192,000 FN AS8784 3.0000% 01/02/47 44,717 43,057 0.05
USD 80,000 FN FM8628 3.0000% 01/11/39 42,270 42,536 0.05
USD 166,000  FN BM6400 FRN 01/06/50 40,691 41,265 0.05
USD 59,000  FN FS0225 2.0000% 01/01/47 45,713 41,052 0.05
USD 171,000  FN AL9615 3.0000% 01/02/45 42,350 40,671 0.05
USD 59,000  FN BV3208 2.0000% 01/03/47 45,238 40,663 0.05
USD 54,000 FR RB5161 2.5000% 01/06/42 44,116 40,548 0.05
USD 70,000  FR RB5095 2.0000% 01/01/41 39,368 40,198 0.04
USD 91,000  FHIT 384 FRN 01/09/47 39,812 39,670 0.04
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USD 68,000 FN BF0513 3.0000% 01/02/55 48,882 39,418 0.04
USD 52,000 G2 CO7380 3.0000% 20/05/47 39,695 38,734 0.04
USD 200,000 G2 784667 4.5000% 20/02/49 44,268 38,348 0.04
USD 52,000 G2 CK9357 3.0000% 20/03/47 41,686 38,205 0.04
USD 55,000 FR RB5141 2.0000% 01/01/42 45,332 38,004 0.04
USD 56,000 FR QKI1191 2.0000% 01/11/41 44,557 37,355 0.04
USD 158,000 FN MA2920 3.0000% 01/03/47 39,045 37,340 0.04
USD 56,000 FN BT9402 2.0000% 01/11/41 34,997 37,045 0.04
USD 39,000 FH 8B6029 FRN 01/08/53 36,698 36,709 0.04
USD 128,000 FH 841249 FRN 01/03/49 36,156 36,371 0.04
USD 292,000 FN A09747 3.0000% 01/08/42 36,887 36,138 0.04
USD 63,000 FN FM9916 4.0000% 01/06/38 38,859 35,677 0.04
USD 55,000 FN MA4311 2.0000% 01/04/41 34,177 34,509 0.04
USD 51,000 FN FS1574 3.5000% 01/05/37 34,799 34,235 0.04
USD 109,000 FN BD2435 4.0000% 01/01/47 32,861 34,142 0.04
UsSD 38,000 FN FS7036 3.5000% 01/10/37 34,481 33,902 0.04
USD 44,000 FH 8B6027 FRN 01/06/53 32,444 32,529 0.04
USD 44,000 FN FS3006 2.0000% 01/04/41 32,439 32,197 0.04
UsSD 44,000 G2 CK9415 3.0000% 20/09/47 35,051 32,124 0.04
USD 46,000 FN BV4185 2.5000% 01/03/52 36,339 31,158 0.03
USD 137,000 FR ZS9164 3.0000% 01/09/33 31,548 30,994 0.03
USD 42,000 G2 CK9447 3.0000% 20/04/47 33,335 30,652 0.03
USD 92,000 FN BD5044 4.0000% 01/02/47 26,668 27,706 0.03
USD 41,000 FR QD3644 2.0000% 01/12/51 30,850 27,657 0.03
USD 61,000 FN FM6651 3.0000% 01/09/47 26,385 27,554 0.03
USD 39,000 G2 CO7322 3.0000% 20/04/47 27,308 26,593 0.03
USD 83,000 FN BF0278 3.5000% 01/05/42 24,317 24,146 0.03
USD 32,000 FN BF0597 3.5000% 01/01/44 24,077 24,146 0.03
USD 117,000 FN AL7500 4.0000% 01/09/45 27,469 23,943 0.03
USD 29,000 FN BT8269 FRN 01/08/52 24,972 23,753 0.03
USD 32,000 FR RB5154 2.5000% 01/04/42 25,781 23,516 0.03
USD 30,000 G2 CN9873 3.0000% 20/08/43 22,737 21,957 0.02
USD 32,000 FN MA4364 2.0000% 01/06/41 20,278 20,706 0.02
USD 25,000 G2 CNS5874 3.0000% 20/01/48 20,100 19,586 0.02
USD 29,000 FR QD7594 2.5000% 01/02/52 22,840 19,539 0.02
USD 25,000 G2 CM3246 3.0000% 20/12/46 20,393 18,644 0.02
USD 27,000 G2 CP9544 3.0000% 20/07/47 18,932 18,474 0.02
USD 25,000 G2 CO9673 3.0000% 20/12/46 17,492 17,068 0.02
USD 25,000 G2 CL3644 3.0000% 20/02/48 15,286 14,922 0.02
22,405,105 21,600,925 24.08

AT T TS/ F R
USD 185,000 FED HOME LN BANK STUP 30/09/31 157,122 155,576 0.17
157,122 155,576 0.17
HE-E (EESFE)

USD 255,000 HSBC USA INC 5.2940% 04/03/27 254,999 255,489 0.27
USD 202,000 MICRON TECH 5.3750% 15/04/28 201,761 202,612 0.22
USD 214,000 ANHEUSER-BUSCH 4.7000% 01/02/36 * 218,875 201,976 0.22
USD 201,000 FORD MOTOR CRED 2.9000% 10/02/29 166,924 175,867 0.19
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usb 179,000  HCA INC 4.1250% 15/06/29 167,743 168,452 0.19
usD 250,000  UNI OF PENNSYLVA 3.6100% 15/02/2119 265,555 167,245 0.19
usD 158,000 CHARTER COMM OPT 6.1000% 01/06/29 157,912 158,141 0.18
usD 152,000 AON NORTH AMER 5.1500% 01/03/29 151,997 151,088 0.17
usD 176,000  PACIFIC GAS&ELEC 4.9500% 01/07/50 163,367 146,445 0.16
usD 136,000 GLENCORE FDG 5.3710% 04/04/29 144A 136,000 135,161 0.15
usDb 135,000  CATERPILLAR FINL 5.0000% 14/05/27 134,852 135,075 0.15
usD 123,000  JBS HLD/FD/LU 7.2500% 15/11/53 144A 129,305 134,588 0.15
usD 134,000 COMCAST CORP 5.3000% 01/06/34 133,555 133,636 0.15
usD 134,000 BP CAP MKTS AMER 5.0170% 17/11/27 134,000 133,630 0.15
usD 134,000 BP CAP MKTS AMER 4.9700% 17/10/29 133,975 133,029 0.15
usD 130,000  PHILIP MORRIS IN 4.8750% 15/02/28 128,788 128,566 0.14
usb 129,000 VMWARE LLC 1.0000% 15/08/24 128,933 127,778 0.14
usD 127,000  JOHN DEERE CAP 5.1500% 08/09/26 MTN 126,910 127,120 0.14
usD 123,000  HYUNDAI CAP A 5.6000% 30/03/28 144A 123,604 123,132 0.14
usb 126,000  T-MOBILE USA INC 3.7500% 15/04/27 121,099 120,749 0.13
usD 122,000  GLENCORE FDG 5.6340% 04/04/34 144A 120,871 119,854 0.13
uUsD 121,000  JOHN DEERE CAP 4.5000% 08/01/27 120,866 119,549 0.13
usb 121,000  JOHN DEERE CAP 4.5000% 16/01/29 120,773 118,540 0.13
usD 119,000  CISCO SYSTEMS 5.0500% 26/02/34 118,880 118,180 0.13
usD 129,000  ABBVIE INC 3.2000% 21/11/29 116,161 117,484 0.13
usb 106,000 CROWN CASTLE INC 5.8000% 01/03/34 106,068 106,625 0.12
usD 105,000 HONEYWELL INTL 5.0000% 01/03/35 104,605 103,402 0.12
uUsSD 101,000  HYUNDAI CAP A 5.9500% 21/09/26 144A 100,888 101,638 0.11
usb 102,000  CATERPILLAR FINL 4.8500% 27/02/29 101,861 101,626 0.11
uUsD 102,000  CISCO SYSTEMS 4.8500% 26/02/29 101,964 101,615 0.11
uUsD 102,000  CISCO SYSTEMS 4.8000% 26/02/27 101,867 101,594 0.11
usb 102,000  ADOBE INC 4.9500% 04/04/34 101,801 100,772 0.11
UsSD 93,000 QUALCOMM INC 6.0000% 20/05/53 92,968 100,081 0.11
UsSD 92,000 ONEOK INC 6.6250% 01/09/53 92,760 98,474 0.11
usD 108,000 CVS HEALTH CORP 5.0500% 25/03/48 95,452 92,894 0.10
uUsD 95,000  T-MOBILE USA INC 5.0500% 15/07/33 94,836 92,469 0.10
uUsD 91,000 LYB INT FIN III 5.5000% 01/03/34 89,505 89,729 0.10
usD 88,000 CHARTER COMM OPT 6.5500% 01/06/34 87,784 88,188 0.10
usD 93,000  ABBVIE INC 4.5500% 15/03/35 WI 89,720 87,536 0.10
usD 88,000  PHILIP MORRIS IN 5.0000% 17/11/25 87,849 87,481 0.10
usD 98,000 REGENCY CENTERS 2.9500% 15/09/29 95,986 87,383 0.10
uUsD 86,000 INTUIT INC 5.2500% 15/09/26 85,923 86,430 0.10
usD 86,000  CATERPILLAR FINL 4.5000% 08/01/27 85,907 84,991 0.09
usD 85,000  ADOBE INC 4.8000% 04/04/29 84,873 84,785 0.09
usD 86,000 BP CAP MKTS AMER 4.6990% 10/04/29 85,983 84,661 0.09
usD 85,000  JOHN DEERE CAP 5.1000% 11/04/34 MTN 84,947 84,488 0.09
usD 85,000  ABBVIE INC 4.8000% 15/03/27 84,880 84,466 0.09
uUsD 85,000 ABBVIE INC 4.8000% 15/03/29 84,824 84,142 0.09
uUsSD 85,000 ABBVIE INC 5.0500% 15/03/34 84,732 84,048 0.09
usD 85,000 AON NORTH AMER 5.4500% 01/03/34 84,871 84,021 0.09
UsSD 83,000 CON EDISON CO 5.5000% 15/03/34 83,058 83,967 0.09
uUsD 81,000 UNITEDHEALTH GRP 5.8750% 15/02/53 85,530 83,814 0.09
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usb 84,000 TOYOTA MTR CRED 5.0500% 16/05/29 83,820 83,810 0.09
usD 84,000 MCDONALD'S CO 5.0000% 17/05/29 GMTN 83,684 83,739 0.09
usD 82,000 COMCAST CORP 5.3500% 15/11/27 82,137 82,788 0.09
usb 84,000 AMGEN INC 5.6500% 02/03/53 83,861 82,754 0.09
usD 87,000 T-MOBILE USA INC 2.2500% 15/02/26 87,239 82,284 0.09
usD 83,000 ENTERGY ARKANSAS 5.1500% 15/01/33 82,756 81,768 0.09
usD 85,000 ENERGY TRANS 5.9500% 15/05/54 84,548 81,656 0.09
usD 81,000 KEURIG DR PEPPER 5.3000% 15/03/34 80,463 80,297 0.09
usD 80,000 AMERICAN TOWER 5.5000% 15/03/28 79,755 80,284 0.09
usD 86,000  PEPSICO INC 3.9000% 18/07/32 81,841 79,777 0.09
usD 79,000  PHILIP MORRIS IN 5.2500% 07/09/28 78,361 79,262 0.09
usD 72,000  RTX CORP 6.4000% 15/03/54 71,995 78,407 0.09
usb 82,000 DUKE ENERGY CAR 5.3500% 15/01/53 81,852 78,061 0.09
uUsD 87,000 BOEING CO 5.8050% 01/05/50 84,111 77,944 0.09
uUsD 112,000  AT&T INC 3.8000% 01/12/57 96,823 77,832 0.09
usb 78,000  HCA INC 5.9000% 01/06/53 75,132 75,541 0.08
uUsD 96,000  BAT CAPITAL CORP 4.5400% 15/08/47 72,119 74,274 0.08
USD 75,000  PHILIP MORRIS IN 4.8750% 13/02/29 74,303 73,853 0.08
USD 79,000  HYUNDAI CAP A 1.3000% 08/01/26 144A 78,814 73,756 0.08
USD 79,000  CONSTELLATION BR 5.2500% 15/11/48 74,594 73,359 0.08
USD 72,000 CHARTER COMM OPT 6.1500% 10/11/26 71,936 72,539 0.08
USD 100,000  PACIFIC GAS&ELEC 3.9500% 01/12/47 103,144 72,189 0.08
USD 72,000 ELEVANCE HEALTH 5.1500% 15/06/29 71,981 71,814 0.08
USD 72,000  INTUIT INC 5.5000% 15/09/53 71,643 71,763 0.08
USD 72,000  AT&T INC 5.4000% 15/02/34 71,838 71,384 0.08
USD 76,000  ABBVIE INC 4.5000% 14/05/35 69,513 71,088 0.08
USD 76,000  TEXAS INSTRUMENT 5.0000% 14/03/53 76,354 70,971 0.08
USD 81,000 AGREE LP 2.0000% 15/06/28 80,423 70,891 0.08
USD 79,000  SUN COMMUNITIES 4.2000% 15/04/32 78,322 70,442 0.08
USD 69,000  PUBLIC SERVICE 5.8750% 15/10/28 68,927 70,243 0.08
USD 67,000 RTX CORP 6.1000% 15/03/34 66,874 70,079 0.08
USD 87,000  PUBLIC SERVICE 1.9000% 15/08/31 MTN 84,119 69,804 0.08
USD 69,000  INTUIT INC 5.1250% 15/09/28 68,859 69,359 0.08
USD 70,000  UNITEDHEALTH GRP 4.6000% 15/04/27 69,512 69,210 0.08
USD 71,000 LOCKHEED MARTIN 4.8000% 15/08/34 70,975 69,013 0.08
USD 70,000  UNITEDHEALTH GRP 4.9000% 15/04/31 69,511 68,888 0.08
USD 69,000  INTUIT INC 5.2000% 15/09/33 68,602 68,855 0.08
USD 68,000 EVERSOURCE ENERG 5.8500% 15/04/31 67,989 68,493 0.08
USD 70,000  REALTY INCOME 5.1250% 15/02/34 68,669 67,657 0.08
USD 68,000  CISCO SYSTEMS 4.9500% 26/02/31 67,865 67,537 0.08
USD 68,000 ANALOG DEVICES 5.0500% 01/04/34 67,889 67,511 0.08
USD 69,000 INTEL CORP 5.7000% 10/02/53 65,796 67,494 0.08
USD 110,000 UNIV OF TEXAS SYS- 2.4390% 15/08/49 110,000 67,491 0.08
USD 79,000  MPLX LP 4.9500% 14/03/52 69,258 67,285 0.07
USD 69,000 REGENCY CENTERS 5.2500% 15/01/34 68,388 67,083 0.07
USD 68,000 DOW CHEMICAL CO 5.1500% 15/02/34 67,988 66,696 0.07
USD 69,000 KLA CORP 4.7000% 01/02/34 68,581 66,506 0.07
USD 67,000 MID-AMER APT LP 5.3000% 15/02/32 66,662 66,415 0.07
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usb 67,000 COMCAST CORP 5.6500% 01/06/54 66,701 66,331 0.07
usD 68,000  JOHN DEERE CAP 4.1500% 15/09/27 MTN 67,870 66,327 0.07
usD 67,000 ASTRAZENECA FIN 5.0000% 26/02/34 65,027 66,103 0.07
usDb 67,000  ELI LILLY & CO 4.7000% 09/02/34 66,979 65,031 0.07
usD 75,000  AMERICAN HOMES 4 3.6250% 15/04/32 73,138 64,916 0.07
usD 71,000  INVITATION HOMES 4.1500% 15/04/32 70,464 64,331 0.07
usDb 64,000 DIAMONDBACK ENER 5.4000% 18/04/34 63,849 63,074 0.07
usD 80,000 LOWE'S COS INC 4.2500% 01/04/52 69,312 62,816 0.07
usD 71,000 ENERGY TRANSFER PART 5.3% 15/04/47 74,509 62,599 0.07
usD 63,000 DIAMONDBACK ENER 5.1500% 30/01/30 62,953 62,370 0.07
UusD 65,000  FIRSTENERGY P 4.3000% 15/01/29 144A 73,644 62,081 0.07
UsD 62,000  ABBVIE INC 5.4000% 15/03/54 61,869 61,118 0.07
usb 74,000  APPLE INC 3.9500% 08/08/52 67,889 59,739 0.07
uUsD 61,000 VERIZON COMM INC 5.5000% 23/02/54 60,307 59,403 0.07
uUsD 61,000 ANALOG DEVICES 5.3000% 01/04/54 60,683 59,322 0.07
usb 69,000 DUKE ENERGY CAR 2.8500% 15/03/32 69,034 58,658 0.07
uUsD 58,000 INTEL CORP 5.9000% 10/02/63 57,973 57,913 0.06
uUsD 58,000 PUBLIC SERVICE 5.4500% 01/04/34 57,774 57,331 0.06
usb 86,000 CHARTER COMM OPT 3.5000% 01/03/42 74,234 57,186 0.06
usD 59,000 BALTIMORE GAS 5.4000% 01/06/53 58,971 56,473 0.06
usD 59,000 MCDONALD'S COR 4.7000% 09/12/35 MTN 56,881 55,584 0.06
USD 54,000 MARVELL TECH INC 5.9500% 15/09/33 53,648 55,350 0.06
USD 72,000  ORACLE CORP 4.0000% 15/07/46 51,697 55,036 0.06
USD 59,000 BROADCOM INC 4.9260% 15/05/37 144A 62,397 54,898 0.06
USD 54,000 MARVELL TECH INC 5.7500% 15/02/29 53,842 54,837 0.06
USD 65,000 BROADCOM INC 2.4500% 15/02/31 144A 64,805 54,316 0.06
USD 66,000  STORE CAPITA 2.7500% 18/11/30 65,735 53,845 0.06
USD 65,000  JERSEY CENT P 2.7500% 01/03/32 144A 64,638 53,450 0.06
USD 53,000  CENTERPOINT HOUS 5.2000% 01/10/28 52,941 53,164 0.06
USD 65,000 BRIXMOR OPERATIN 2.5000% 16/08/31 60,634 53,024 0.06
USD 52,000 BOEING CO 6.5280% 01/05/34 144A 52,000 52,743 0.06
USD 52,000 BOEING CO 6.8580% 01/05/54 144A 52,000 52,715 0.06
USD 52,000 BOEING CO 6.2980% 01/05/29 144A 52,000 52,392 0.06
USD 52,000 LOWE'S COS INC 5.7500% 01/07/53 53,215 51,237 0.06
USD 50,000 AMERICAN TOWER 5.9000% 15/11/33 49,825 51,060 0.06
USD 51,000 COCA-COLA CO/THE 5.0000% 13/05/34 50,845 50,832 0.06
USD 52,000  BRISTOL-MYERS 5.6500% 22/02/64 51,779 50,807 0.06
USD 51,000  PUBLIC SERVICE 5.2000% 01/04/29 50,926 50,601 0.06
USD 51,000  ABBVIE INC 4.9500% 15/03/31 50,947 50,570 0.06
USD 50,000  PHILIP MORRIS IN 5.5000% 07/09/30 49,415 50,422 0.06
USD 51,000 INTEL CORP 5.0000% 21/02/31 50,813 50,378 0.06
USD 50,000 OWENS CORNING 5.7000% 15/06/34 49,814 50,257 0.06
USD 52,000 DOW CHEMICAL CO 5.6000% 15/02/54 51,820 50,176 0.06
USD 54,000  FIRSTENERGY P 3.2500% 15/03/28 144A 56,369 50,073 0.06
USD 51,000  CISCO SYSTEMS 5.3000% 26/02/54 50,795 49,988 0.06
USD 50,000  NSTAR ELECTRIC 5.4000% 01/06/34 49,927 49,885 0.06
USD 50,000 CON EDISON CO 5.3750% 15/05/34 50,010 49,840 0.06
USD 50,000 ELEVANCE HEALTH 5.3750% 15/06/34 49,970 49,808 0.06
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usb 50,000 GEN MOTORS FIN 5.5500% 15/07/29 49,978 49,741 0.06
usD 50,000 APOLLO GLOBAL 5.8000% 21/05/54 50,067 49,416 0.06
usD 52,000  ELI LILLY & CO 5.0000% 09/02/54 51,704 49,292 0.05
usD 51,000 INTEL CORP 5.6000% 21/02/54 50,845 49,119 0.05
usD 59,000 DUKE ENERGY FLA 2.4000% 15/12/31 58,396 48,789 0.05
usD 51,000 REALTY INCOME 4.9000% 15/07/33 49,959 48,604 0.05
usb 57,000  T-MOBILE USA IN 2.5500% 15/02/31 WI 47,689 48,038 0.05
usD 47,000 DTE ENERGY CO 5.8500% 01/06/34 46,973 47,534 0.05
usD 49,000 BROADCOM INC 3.1500% 15/11/25 49,351 47,362 0.05
usD 50,000 LOCKHEED MARTIN 5.2000% 15/02/64 50,871 47,119 0.05
usD 57,000 REALTY INCOME 2.8500% 15/12/32 56,176 46,804 0.05
usD 58,000 CROWN CASTLE INT 2.1000% 01/04/31 45,685 46,646 0.05
usb 56,000  BALTIMORE GAS 2.2500% 15/06/31 55,900 46,474 0.05
usD 46,000  PACIFIC GAS&ELEC 5.8000% 15/05/34 45,943 45,791 0.05
usD 53,000 UNION PAC CORP 2.8000% 14/02/32 52,661 45,362 0.05
usb 48,000  STORE CAPITA 4.6250% 15/03/29 49,972 45,125 0.05
usD 46,000  PHILIP MORRIS IN 5.2500% 13/02/34 44,356 45,055 0.05
usD 71,000  MISS POWER CO 3.1000% 30/07/51 B 69,257 44,929 0.05
usb 54,000 GEN MOTORS FIN 2.7000% 10/06/31 44,682 44,404 0.05
usD 48,000  VMWARE LLC 1.4000% 15/08/26 47,620 43,948 0.05
usD 71,000 PECO ENERGY CO 2.8500% 15/09/51 70,106 43,937 0.05
usb 44,000 COCA-COLA CO/THE 5.3000% 13/05/54 43,745 43,420 0.05
uUsD 43,000 FLORIDA POWER & 5.6000% 15/06/54 42,906 43,234 0.05
uUsD 65,000 DTE ELECTRIC CO 2.9500% 01/03/50 65,819 42,128 0.05
usD 41,000 EVERSOURCE ENERG 5.9500% 15/07/34 40,886 41,259 0.05
usD 43,000 BUNGE LTD FIN CP 1.6300% 17/08/25 42,841 41,018 0.05
uUsD 45,000 ANHEUSER-BUSCH 4.3750% 15/04/38 53,829 40,603 0.05
usb 47,000  ABBVIE INC 4.0500% 21/11/39 50,663 40,514 0.05
usD 41,000  CENTERPOINT H 5.1500% 01/03/34 EMTN 40,857 40,380 0.05
usD 40,000  FIRSTENERGY P 5.1500% 30/03/26 144A 39,904 39,536 0.04
usD 47,000 KEURIG DR PEPPER 4.5000% 15/04/52 41,084 39,184 0.04
usD 39,000 BP CAP MKTS AMER 4.9890% 10/04/34 38,905 37,996 0.04
usD 56,000  AT&T INC 3.5000% 15/09/53 36,419 37,810 0.04
usb 55,000  AT&T INC 3.5500% 15/09/55 37,186 36,914 0.04
usD 37,000 HYUNDAI CAP A 5.5000% 30/03/26 144A 36,945 36,901 0.04
USD 59,000  VIRGINIA EL&PWR 2.9500% 15/11/51 56,863 36,892 0.04
USD 53,000 LYB INT FIN III 3.6250% 01/04/51 36,965 36,619 0.04
USD 35,000 CON EDISON CO 5.9000% 15/11/53 34,680 35,903 0.04
USD 52,000  VERIZON COMM INC 2.6500% 20/11/40 50,041 35,826 0.04
USD 38,000 AGREE LP 4.8000% 01/10/32 37,685 35,623 0.04
USD 40,000 REALTY INCOME 2.2000% 15/06/28 39,590 35,440 0.04
USD 35,000 BOEING CO 7.0080% 01/05/64 144A 35,000 35,383 0.04
USD 35,000  BOEING CO 6.3880% 01/05/31 144A 35,000 35,370 0.04
USD 35,000 BOEING CO 6.2590% 01/05/27 144A 35,000 35,236 0.04
USD 50,000 DUKE ENERGY CAR 3.5500% 15/03/52 49,803 35,121 0.04
USD 37,000 STORE CAPITA 4.5000% 15/03/28 39,897 34,950 0.04
USD 44,000 SOUTHERN CAL ED 4.1250% 01/03/48 C 47,215 34,356 0.04
USD 35,000 DUKE ENERGY CAR 4.9500% 15/01/33 34,620 34,219 0.04
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usb 36,000 BURLINGTON NORTH 5.2000% 15/04/54 35,043 34,202 0.04
usD 34,000 HYUNDAI CAP A 5.7000% 26/06/30 144A 33,951 34,174 0.04
usD 59,000 DUKE ENERGY PROG 2.5000% 15/08/50 57,494 33,952 0.04
usD 35,000 UNITEDHEALTH GRP 5.3750% 15/04/54 34,900 33,943 0.04
usD 35,000 HONEYWELL INTL 5.3500% 01/03/64 34914 33,922 0.04
usD 34,000 DIAMONDBACK ENER 5.2000% 18/04/27 33,985 33,916 0.04
usDb 35,000 HONEYWELL INTL 5.2500% 01/03/54 34,921 33,837 0.04
usD 34,000 CON EDISON CO 5.7000% 15/05/54 33,763 33,734 0.04
usD 34,000 MCDONALD'S CORP 4.8000% 14/08/28 33,988 33,641 0.04
usb 35,000 DUKE ENERGY CAR 5.4000% 15/01/54 35,772 33,577 0.04
usD 34,000 BRISTOL-MYERS 5.5500% 22/02/54 33,577 33,494 0.04
usD 34,000 TEXAS INSTRUMENT 4.8500% 08/02/34 33,984 33,413 0.04
usb 34,000 AON NORTH AMER 5.7500% 01/03/54 33,793 33,400 0.04
usD 42,000 CHARTER COMM OPT 5.2500% 01/04/53 32,713 33,109 0.04
usD 39,000  UNION PAC CORP 2.3750% 20/05/31 33,093 32,955 0.04
usb 33,000  FIRSTENERGY P 5.2000% 01/04/28 144A 32,954 32,880 0.04
uUsD 34,000 DIAMONDBACK ENER 5.7500% 18/04/54 33,985 32,742 0.04
uUsD 34,000 TEXAS INSTRUMENT 5.1500% 08/02/54 33,728 32,525 0.04
usb 34,000 ELI LILLY & CO 5.1000% 09/02/64 33,960 32,183 0.04
usD 31,000  HYUNDAI CAP A 6.5000% 16/01/29 144A 30,882 32,172 0.04
usD 42,000  AT&T INC 3.5000% 01/06/41 41,656 32,023 0.04
usb 35,000 REALTY INCOME 3.4000% 15/01/30 32,344 31,635 0.04
usD 38,000  ESSEX PORTFOLIO 2.5500% 15/06/31 37,759 31,321 0.03
usD 33,000 AMERICAN TOWER 3.1250% 15/01/27 30,772 31,216 0.03
usb 32,000 MCDONALD'S CORP 5.4500% 14/08/53 31,911 31,036 0.03
usD 43,000  CENTERPOINT HOU 3.6000% 01/03/52 AH 42,291 31,003 0.03
USD 40,000 COMCAST CORP 4.0490% 01/11/52 30,823 30,922 0.03
USD 37,000 ABBVIE INC 4.2500% 21/11/49 WI 35,859 30,720 0.03
USD 53,000 ENTERGY ARKANSAS 2.6500% 15/06/51 51,868 30,710 0.03
USD 51,000 MIDAMERICAN ENER 2.7000% 01/08/52 49,924 30,526 0.03
USD 30,000 OWENS CORNING 5.9500% 15/06/54 29,602 30,263 0.03
usD 34,000 GILEAD SCIENCES 4.0000% 01/09/36 29,808 29,685 0.03
USD 33,000 REALTY INCOME 2.1000% 15/03/28 29,401 29,399 0.03
usb 29,000  PHILIP MORRIS IN 5.6250% 07/09/33 28,460 29,225 0.03
usD 32,000 COMMONSPIRIT 3.3470% 01/10/29 29,700 29,099 0.03
uUsD 29,000  JOHN DEERE CAP 4.9500% 14/07/28 MTN 28,957 28,937 0.03
usb 43,000  DISCOVERY COMMUN 4.0000% 15/09/55 27,383 27,913 0.03
usD 27,000  CELANESE US HLDS 6.3790% 15/07/32 27,481 27,724 0.03
usD 36,000 AMERICAN HOMES 4 4.3000% 15/04/52 34,630 27,601 0.03
usb 26,000 ANHEUSER-BUSCH 5.8000% 23/01/59 24,392 26,914 0.03
usD 30,000 ENERGY TRANSFER 5.4000% 01/10/47 24,135 26,907 0.03
usD 46,000 COMCAST CORP 2.9870% 01/11/63 26,737 26,867 0.03
usD 34,000 PACIFIC GAS&ELEC 4.2000% 01/06/41 33,589 26,768 0.03
usD 42,000 CHARTER COMM OPT 3.9000% 01/06/52 28,029 26,406 0.03
usD 40,000 PUB SVC OKLAHOMA 3.1500% 15/08/51 K 39,124 25,610 0.03
usb 31,000 FORD MOTOR CO 3.2500% 12/02/32 25,066 25,460 0.03
usD 38,000 AT&T INC 3.6500% 15/09/59 38,346 25,344 0.03
usD 25,000 REALTY INCOME 5.6250% 13/10/32 24,960 25,229 0.03
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usb 26,000 NORTHERN ST PR-M 5.4000% 15/03/54 25,909 25,175 0.03
usD 24,000 MICRON TECH 5.8750% 09/02/33 24,041 24,539 0.03
usD 26,000 T-MOBILE USA INC 1.5000% 15/02/26 23,334 24,318 0.03
usD 24,000  PHILIP MORRIS IN 5.3750% 15/02/33 24,195 23,790 0.03
usD 33,000 KLA CORP 3.3000% 01/03/50 32,007 23,128 0.03
usD 23,000 INTEL CORP 5.6250% 10/02/43 22,986 22,882 0.03
usD 33,000 INTEL CORP 2.8000% 12/08/41 31,990 22,832 0.03
usD 32,000  APPLE INC 2.3750% 08/02/41 31,525 22,042 0.02
usD 26,000  BAT CAPITAL CORP 4.3900% 15/08/37 21,187 21,904 0.02
usb 30,000 DTE ELECTRIC CO 3.6500% 01/03/52 B 29,816 21,892 0.02
usD 26,000 AMER TRANS SY 2.6500% 15/01/32 144A 25,928 21,450 0.02
uUsD 24,000 HCA INC 5.2500% 15/06/49 21,860 21,273 0.02
usDb 30,000 CROWN CASTLE INT 2.9000% 01/04/41 22,188 20,727 0.02
usD 26,000  STORE CAPITA 2.7000% 01/12/31 25,968 20,645 0.02
usD 25,000  MISS POWER CO 4.2500% 15/03/42 12-A 27,689 20,631 0.02
usb 20,000  PHILIP MORRIS IN 5.7500% 17/11/32 20,033 20,394 0.02
usD 19,000  CELANESE US HLDS 6.5500% 15/11/30 19,853 19,821 0.02
usD 20,000 LOWE'S COS INC 5.8500% 01/04/63 19,969 19,555 0.02
usb 30,000  APPLE INC 2.6500% 11/05/50 19,943 18,978 0.02
uUsD 21,000 DUKE ENERGY CAR 2.5500% 15/04/31 21,173 17,786 0.02
usD 18,000  UNITEDHEALTH GRP 5.5000% 15/04/64 17,958 17,424 0.02
usb 17,000  COCA-COLA CO/THE 5.4000% 13/05/64 16,892 16,755 0.02
usD 17,000 DIAMONDBACK ENER 5.9000% 18/04/64 16,992 16,371 0.02
usD 19,000  PACIFIC GAS&ELEC 4.7500% 15/02/44 19,769 15,759 0.02
usb 25,000  APPLE INC 2.6500% 08/02/51 24,463 15,700 0.02
usD 20,000  AGREE LP 2.6000% 15/06/33 19,861 15,587 0.02
usD 21,000  UNITEDHEALTH GRP 3.0500% 15/05/41 20,589 15,514 0.02
usb 16,000 LOWE'S COS INC 5.6250% 15/04/53 15,697 15,472 0.02
usD 18,000 CHARTER COMM OPT 5.5000% 01/04/63 14,162 14,067 0.02
usD 22,000  PUBLIC SERVICE 2.7000% 01/05/50 MTN 21,968 13,727 0.02
usb 21,000  BOEING CO 3.7500% 01/02/50 20,341 13,644 0.02
usD 16,000 BURLINGTON NORTH 4.4500% 15/01/53 14,400 13,545 0.02
USD 20,000 CHARTER COMM OPT 3.5000% 01/06/41 19,620 13,411 0.01
USD 19,000  AMERICAN TOWER 2.9500% 15/01/51 11,679 11,781 0.01
USD 17,000  PACIFIC GAS&ELEC 3.5000% 01/08/50 11,677 11,199 0.01
USD 12,000  INVITATION HOMES 2.0000% 15/08/31 8,976 9,413 0.01
USD 15,000 PUBLIC SERVICE 2.0500% 01/08/50 MTN 14,880 8,083 0.01
USD 11,000 DUKE ENERGY COR 3.5000% 15/06/51 10,996 7,446 0.01
USD 10,000  CON EDISON CO 3.2000% 01/12/51 7,180 6,598 0.01
17,410,481 16,500,078 18.39
TBAERE|
USD 1,900,000  FNCL MBS 30YR TBA 6.0000% 13/06/24 1,903,018 1,903,562 2.12
usD 300,000  G2SF MBS 30YR TBA 6.5000% 22/07/24 303,129 304,313 0.34
usDb 200,000  G2SF MBS 30YR TBA 6.5000% 20/06/24 202,305 203,188 0.23
usD 100,000  FNCL MBS 30YR TBA 6.5000% 13/06/24 101,547 101,703 0.11
2,509,999 2,512,766 2.80
=HE
usD 2,182,000  US TREASURY N/B 1.0000% 31/07/28 1,893,179 1,888,793 2.11
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piiNss e A [ aiES AR REfiEx I PE SR (%)
UsD 2,387,000 US TREASURY N/B 1.7500% 15/08/41 2,080,390 1,554,906 1.73
UsD 2,160,000  US TREASURY N/B 2.0000% 15/11/41 1,529,091 1,462,050 1.63
UsD 1,519,000 US TREASURY N/B 4.2500% 15/02/54 1,450,546 1,423,825 1.59
UsD 1,543,000 US TREASURY N/B 2.3750% 15/02/42 1,124,115 1,108,308 1.24
UsD 942,000 US TREASURY N/B 4.5000% 15/05/27 938,499 936,996 1.04
UsD 1,049,000 US TREASURY N/B 1.2500% 30/04/28 928,989 924,431 1.03
UsD 919,000 US TREASURY N/B 4.6250% 30/04/29 924,977 922,877 1.03
UsD 1,521,000 US TREASURY N/B 1.1250% 15/08/40 949,658 911,649 1.02
UsD 852,000 US TREASURY N/B 4.3750% 15/05/34 847,059 843,746 0.94
UsD 715,000  US TREASURY N/B 0.3750% 31/07/27 621,296 625,737 0.70
UsD 520,000 US TREASURY N/B 4.1250% 31/03/29 512,342 510,819 0.57
UsD 838,000 US TREASURY N/B 2.0000% 15/02/50 505,463 500,836 0.56
UsD 644,000 US TREASURY N/B 1.8750% 15/02/41 431,735 434,298 0.48
UsD 403,000 US TREASURY N/B 1.3750% 31/10/28 352,171 352,121 0.39
UsD 356,000 US TREASURY N/B 4.5000% 15/02/44 346,169 345,264 0.38
UsD 269,000 US TREASURY N/B 2.3750% 31/03/29 242,654 243,991 0.27
UsD 248,000 US TREASURY N/B 3.8750% 31/12/29 244,183 240,018 0.27
USsD 347,000 US TREASURY N/B 2.3750% 15/05/51 233,642 224,899 0.25
UsD 226,000 US TREASURY N/B 0.6250% 30/11/27 197,787 197,044 0.22
UsD 193,000 US TREASURY N/B 4.5000% 31/05/29 191,982 192,910 0.21
UsD 188,000  US TREASURY N/B 3.6250% 31/03/30 181,103 179,364 0.20
UsD 201,000 US TREASURY N/B 1.2500% 30/06/28 177,137 176,315 0.20
USsD 167,000  US TREASURY N/B 4.8750% 31/05/26 166,791 166,948 0.19
UsD 167,000  US TREASURY N/B 3.2500% 30/06/29 160,818 157,345 0.18
UsD 187,000  US TREASURY N/B 3.6250% 15/02/53 152,735 156,525 0.17
UsD 163,000 US TREASURY N/B 1.2500% 30/09/28 142,237 141,937 0.16
UsD 162,000 US TREASURY N/B 1.1250% 31/08/28 141,614 140,636 0.16
UsD 190,000  US TREASURY N/B 2.8750% 15/05/52 160,270 137,038 0.15
UsD 219,000 US TREASURY N/B 1.3750% 15/11/40 133,928 136,122 0.15
UsD 107,000  US TREASURY N/B 4.8750% 30/04/26 107,089 106,933 0.12
UsD 83,000 US TREASURY N/B 4.6250% 30/04/31 83,478 83,558 0.09
UsD 80,000 US TREASURY N/B 4.6250% 15/05/54 79,275 79,863 0.09
USsD 129,000  US TREASURY N/B 1.1250% 15/05/40 127,125 78,065 0.09
UsD 5000 US TREASURY N/B 4.5000% 30/11/24 5,023 4,979 0.01
UsD 1,000  US TREAS NOTE 3.125% 15/11/41 826 813 0.00
18,365,376 17,591,959 19.62
AE T A 91,517,417 88,188,869 98.29
BEREAT 94,413,373 91,031,909 101.45

VRIS 2T T T THT,
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I LT INTFI4—T9—X - T7UR T —KEUEZFC/FD
P EFICRET o1
202445 A 31 B BIfE
HEACHH, FEHIE B8 &= 12 Z7)
HERD — AME ARSI LK

202445 J131 HBUE, 77 PIE LA T ORPGFIME 2 Je e LB AT LT SME 2 S I L B35S B I EFCO T AD ~y
THBTHOWSIT,

NN A &5 seHmE SEHIBEH i 51 H ARFEBUEAE CKEL)
JPY 8,576,820,199 USD 56,060,674 202446 F 241 (1,275,378)
USD 51,958 JPY 8,020,000  20244E6 124 H 730
USD 14,408 JPY 2,240,000 202446 H 241 100

(1,274,548)
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(GBI : 20234E6 H 1 H ~20244E5 H31H)

QY 77U ROHMAITKRDIEY T,

W it | SR A~ it B RS R 7
@ TR EAEC O (DL T MR 2V T, ) & LB R E L, TR Ao
oo p | DT ORRLETEON R B IS 707 e AL ET
@ BRGSO 7 1 A7 P T B ORI B, RO 5
DEMAAT IR RE LES (R S R ALK AR 600 ET).
O J% LT BR B EL, ZERIaA Ty L7 A OREBREIR M EE DR F BRI
TRz BHELET,
@RS, RN 5 DI A T/20 I BRI AL O &, 4 BB R 2558
FI 53 FERTE ORI R A R E L £,
OB 2 LD\ o o CUE, IO 7 e 272 25 1 0D R MR
L MO R O350 TR TS DRI L7 R ik L G 3 B
o o | MEETEECRHAIBIET).

T | @GR SR E L ARG SR O 7 RRR OV A Rtk ORI A 2 e =

H—L ., HEISUTH BIFE RS AEANE ] 518 5L PE DBL Sy FL RO 28 Lg% & i R
LD NERETHEEATRNVET,

OFCOINEREFEIZONTIE, AL LTI L — A= RN A A T w7 A (i
NR—2) DIRERL 5y H N — A A TEABE A~ U EITRI L HARLLET, FDOIMEEEFE
WZOWTHE, JRAIEL TABRA~y VI TRV ER A,

@& &Hm, HiNENMEICL>TE, EFROIIRERA N TEARWVEERHIET,

& & &

TR 7T By b m DA MER S

% W & i

Tra— )L T 7 R NTG AR L = —

R % FE AT
BHEERITRME

JINT IR (VT T NT) A m—

< VEBRIRE AU IS U T TE ATREZREL AT SR O AR RS HAD IR 2L TRV T,
S CODAE OIS LORHHERIL /LT -V F v 10— D — X7 7RI = BN E R OFE IS T D FEERLI=b DT,

— 115 —




M R R
202445 A 31 B BIfE
(BHG=2— )
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P B AT M A AT
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FCZ7A(H) 9,128 33,237
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109,695,650
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27,593
720,348
4,022,055
1,189,095
310

119,833,109

1,959,241
48,100
9,185
2,225,897
142,418

4,384,841

115,448,268

U PERER

303,396,326
19,330,028,469
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171,223
2,711,850
67

2,883,140

404,240
58,213
35,197
14,755

8,120
23,296
1,911
11,641
14,388

571,761
2,311,379
(3,619,076)

1,009,297
(166,229)

(2,776,008)

6,156,492
(267,747)
(148,399)

5,740,346

5,275,717



U PEZS TR

20244E5 7 31 HIZHE 19 DI

e PERR
ML LS

L RELME A
LIIREAG 2E A

(e#EIE =2 —RZR)

119,283,700

2,311,379
(2,776,008)
5,740,346

A Ol R\ DM EE O IAR

ZASRES D FAT T4
A RESF O B RSN
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WIRAIE PERRER

5,275,717

1,298,677
(6,060,297)

(4,761,620)

(4,349,529)
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LG TNTF IR —Tr—X- TR T —BRINEZRFC/FD

FATIE S AR DEENF
20244F5 H 31 HITHE T DR HUI ]

(R
FC/T A
WE AR 35,376
FATZAS S 180
B RIS A (2,319)
HIRBAT I T AR LI 33,237
FDZ A
WIE AR AEREL 1,263,035
FATZ AL AR 14,271
B RS AR AESH (64,193)
WIRFAT AR AESREL 1,213,113
HEtiE
202445 A 31 H3RTE
&S
2024 2023 2022
HIRME R (2 —n) 115,448,268 119,283,700 129,059,915
FCZZA (1)
A PE A 303,396,326 323,666,800 482,622,134
WK1 A S0 RUE TEA RS 9,128 9,149 10,221
FDZZ2(H)

AR PERR
P SESEYRUE I i

19,330,028,469
15,934

17,469,168,180
13,831

17,217,840,617
13,984
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FELE PE A A
202445 A 31 B BIfE
(BHAId =2 —rZor)

Bl iR F7A TS IAFRFAIG FPAG - 4E M PELE R (%)
ZF—ANFIT
HiEtkiE (B ELFIE)
EUR 1,026,000  NATL AUSTRALI 3.2627% 13/02/26 EMTN 1,025,999 1,020,709 0.88
EUR 381,000 SYDNEY AIRPOR 4.3750% 03/05/33 EMTN 378,943 390,868 0.34
EUR 287,000 NBN CO LTD 4.3750% 15/03/33 GMTN 286,475 299,330 0.26
1,691,417 1,710,907 1.48
Bt A —ANT 1,691,417 1,710,907 1.48
ZF—ANT
EH&FE
EUR 500,000 RAIFFEISEN BK IN FRN 20/12/32 497,400 520,875 0.45
EUR 400,000  RAIFFEISEN BK IN FRN 31/05/30 EMTN 399,668 400,909 0.35
897,068 921,784 0.80
E %
EUR 2,550,000 REP OF AUSTRIA 0.9000% 20/02/32 2,389,623 2,175,839 1.88
EUR 570,000 REP OF AUSTRIA 2.9000% 20/02/33 552,757 561,165 0.49
EUR 540,000 REP OF AUSTRIA 2.9000% 20/02/34 542,565 529,460 0.46
EUR 295,000 REP OF AUSTRIA 0.5000% 20/02/29 315,636 262,839 0.23
EUR 304,000 REP OF AUSTRIA 0.7500% 20/03/51 194,733 169,279 0.15
EUR 220,000 REP OF AUSTRIA 0.2500% 20/10/36 193,855 154,000 0.13
EUR 98,000 REP OF AUSTRIA 1.8500% 23/05/49 67,105 73,975 0.06
EUR 99,000 REP OF AUSTRIA 0.0000% 20/10/40 100,879 58,232 0.05
4,357,153 3,984,789 3.45
TiEtkiE (B ELFIE)
EUR 340,000 REP OF AUSTRI 0.7500% 20/02/28 EMTN 345,190 313,484 0.28
EUR 120,000 REP OF AUSTRI 2.1000% 20/09/17 EMTN 220,320 85,349 0.07
565,510 398,833 0.35
Bt A=A T 5,819,731 5,305,406 4.60
ARYLE—
P ufsogillisy
EUR 200,000 CRELAN SA FRN 23/01/32 199,520 208,113 0.18
199,520 208,113 0.18
Ef
EUR 880,000 BELGIAN GOVT 0.8000% 22/06/27 81 956,561 823,738 0.71
EUR 630,000 BELGIAN GOVT 0.0000% 22/10/31 92 585,411 506,012 0.44
EUR 480,000 BELGIAN GOVT 3.4500% 22/06/43 99 479,952 475,507 0.41
EUR 360,000 BELGIAN GOVT 3.0000% 22/06/33 97 359,276 356,970 0.31
EUR 400,000 BELGIAN GOVT 1.4500% 22/06/37 84 328,064 319,684 0.28
EUR 324,793  EUROPEAN UNIO 0.4500% 04/07/41 NGEU 329,788 203,157 0.18
EUR 186,348  BELGIAN GOVT 1.7000% 22/06/50 88 206,203 127,803 0.11
EUR 170,000  BELGIAN GOVT 0.6500% 22/06/71 93 156,687 67,477 0.06
EUR 45,095  BELGIAN GOVT 0.3500% 22/06/32 94 45,035 36,465 0.03
3,446,977 2,916,813 2.53
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BES e A E A AR AT A48 W EELEER (%)
TiEtkiE (B ELFIE)
EUR 700,000 KBC BANK NV 3.1250% 22/02/27 EMTN 699,328 694,041 0.59
EUR 500,000 BELFIUS BANK 3.7500% 22/01/29 EMTN 497,210 492,640 0.43
EUR 100,000  SOLVAY SA 4.2500% 03/10/31 99,789 99,472 0.09
1,296,327 1,286,153 1.11
Bt uLE— 4,942,824 4,411,079 3.82
TFE
HiEtkiE (B ELFIE)
EUR 314,000 ALIMEN COUCHE 4.0110% 12/02/36 REGS 314,000 307,939 0.27
314,000 307,939 0.27
Aty 314,000 307,939 0.27
eS|
]
EUR 580,000 CHINA (PEOPLE'S) 0.6250% 25/11/35 576,781 428,391 0.37
576,781 428,391 0.37
Gt hE 576,781 428,391 0.37
rarFT
]
EUR 100,000  CROATIA 4.0000% 14/06/35 99,560 102,875 0.09
99,560 102,875 0.09
HitrarFT 99,560 102,875 0.09
Fz=
E %
CZK 11,000,000 CZECH REPUBLIC 0.9500% 15/05/30 94 425,880 368,192 0.32
425,880 368,192 0.32
Atz 425,880 368,192 0.32
Foe—r
EH&FIE
EUR 550,000 DANSKE BANK A/S FRN 09/01/32 EMTN 550,380 543,437 0.47
550,380 543,437 0.47
Ef
DKK 5,000,000 DENMARK - BULLET 2.2500% 15/11/33 G 624,158 649,729 0.56
624,158 649,729 0.56
EEtkiE (EELFH)
EUR 264,000 CARLSBERG BRE 3.5000% 26/11/26 EMTN 263,952 262,867 0.23
263,952 262,867 0.23
Gt Ty~ —2 1,438,490 1,456,033 1.26
TAh=
]
EUR 190,000  ESTONIA REP OF 4.0000% 12/10/32 195,632 196,948 0.17
195,632 196,948 0.17
At Ah=T 195,632 196,948 0.17
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BES e A E A AR P 448 W EELEER (%)
T4 TR
]
EUR 1,730,000  FINNISH GOV'T 3.0000% 15/09/33 1,730,353 1,714,984 1.48
EUR 1,230,000  FINNISH GOV'T 0.5000% 15/09/28 1,064,565 1,107,696 0.96
EUR 200,000  FINNISH GOV'T 0.1250% 15/09/31 160,056 162,546 0.14
EUR 200,000  FINNISH GOV'T 0.1250% 15/04/52 92,776 88,665 0.08
3,047,750 3,073,891 2.66
TiEtkiE (B ESFIE)
EUR 202,000 FORTUM OYJ 4.5000% 26/05/33 EMTN 201,554 208,567 0.18
201,554 208,567 0.18
Bt TUR 3,249,304 3,282,458 2.84
TIFVA
EH&FIE
EUR 600,000 SOCIETE GENERALE FRN 02/12/27 597,120 552,730 0.48
EUR 523,000 TOTALENERGIES SE FRN 17/04/70 . 523,000 489,005 0.42
EUR 300,000 BNP PARIBAS FRN 25/07/28 EMTN 299,232 289,779 0.25
1,419,352 1,331,514 1.15
E %
EUR 450,000 FRANCE O.A.T. 0.5000% 25/05/72 OAT 183,416 163,002 0.14
183,416 163,002 0.14
EEtkiE (EELFH)
EUR 700,000  ARVAL SERVICE 3.3750% 04/01/26 EMTN 699,299 692,530 0.60
EUR 600,000 AYVENS SA 4.0000% 24/01/31 595,914 597,382 0.52
EUR 700,000  CSSE REFIN L'HAB 0.0100% 08/10/29 704,424 591,080 0.51
EUR 600,000 CREDIT AG HOME L 2.8750% 12/01/34 594,414 583,650 0.51
EUR 500,000  AYVENS SA 4.8750% 06/10/28 EMTN 499,610 518,506 0.45
EUR 500,000 ARKEA HL 3.0000% 30/03/27 EMTN 499,050 494,811 0.43
EUR 400,000  SOCIETE GENERALE 1.3750% 05/05/28 399,452 372,159 0.32
EUR 400,000 BPCE SFH 1.7500% 27/05/32 395,984 358,832 0.31
EUR 329,000 RCI BANQUE 4.1250% 04/04/31 328,783 327,115 0.28
EUR 300,000 ORANO SA 5.3750% 15/05/27 EMTN 299,100 310,038 0.27
EUR 300,000 BPCE SFH 3.2500% 12/04/28 299,565 299,412 0.26
EUR 300,000  AIR FRANCE-KL 4.6250% 23/05/29 EMTN 297,714 298,368 0.26
EUR 300,000 L'OREAL SA 3.1250% 19/05/25 EMTN 299,388 298,365 0.26
EUR 100,000 RTE RESEAU DE 3.7500% 30/04/44 EMTN 98,951 97,190 0.08
6,011,648 5,839,438 5.06
BativIoA 7,614,416 7,333,954 6.35
RAY
EH&FIE
EUR 700,000 COMMERZBANK AG FRN 17/01/31 EMTN 704,111 714,502 0.61
EUR 100,000 DEUTSCHE BANK AG FRN 19/11/25 EMTN 99,537 98,612 0.09
803,648 813,114 0.70
Ef
EUR 4,900,000 BUNDESOBL-185 0.0000% 16/04/27 185 4,533,871 4,520,740 3.91
EUR 753,000 NORDRHEIN-WES 2.0000% 15/06/32 EMTN 752,255 698,483 0.61
EUR 730,000 NORDRHEIN-WES 0.5000% 25/11/39 EMTN 722,831 486,821 0.42
EUR 650,000 NORDRHEIN-WES 0.0000% 12/10/35 15YR 632,123 457,873 0.40
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EUR 212,000 LAND BERLIN 0.1000% 18/01/41 530 199,238 126,581 0.11
6,840,318 6,290,498 5.45
TiEtkiE (B ELFIE)
EUR 1,396,000 KFW 3.1250% 07/06/30 EMTN 1,389,286 1,408,033 1.23
EUR 1,010,000  KFW 2.0000% 15/11/29 956,480 961,638 0.84
EUR 857,000  UNICREDIT 0.0100% 19/11/27 EMTN 853,169 764,856 0.67
EUR 655,000 VOLKSWAGEN FI 0.2500% 31/01/25 EMTN 654,083 639,665 0.55
EUR 600,000 DEUTSCHE BOERSE 3.8750% 28/09/33 592,614 613,816 0.53
EUR 600,000 AAREAL BANK A 5.8750% 29/05/26 EMTN 599,172 604,728 0.52
EUR 400,000 AMPRION GMBH 4.0000% 21/05/44 EMTN 394,664 385,230 0.33
EUR 349,000 KFW 1.3750% 07/06/32 346,749 310,681 0.27
EUR 300,000 AMPRION GMBH 4.1250% 07/09/34 EMTN 294,864 304,568 0.26
EUR 200,000 BAYER AG 0.3750% 06/07/24 199,100 199,346 0.17
EUR 200,000 SCHAEFFLER 4.5000% 28/03/30 EMTN 198,716 197,300 0.17
EUR 199,000 KFW 2.7500% 14/02/33 EMTN 197,324 195,671 0.17
EUR 116,000 DEUTSCH BAHN 3.3750% 29/01/38 EMTN 114,643 112,418 0.10
EUR 134,000 DEUTSCH BAHN 1.3750% 16/04/40 EMTN 133,118 97,167 0.08
EUR 80,000 DEUTSCH BAHN 4.0000% 23/11/43 EMTN 87,828 81,779 0.07
7,011,810 6,876,896 5.96
Bab kY 14,655,776 13,980,508 12.11
V%
E %
EUR 400,000 HELLENIC REPUBLI 3.3750% 15/06/34 396,520 390,752 0.34
396,520 390,752 0.34
At ¥y 396,520 390,752 0.34
NIHY—
E %
HUF 864,000,000 HUNGARY GOVT 2.0000% 23/05/29 29/A 1,803,106 1,769,630 1.53
EUR 217,000 HUNGARY 5.3750% 12/09/33 214,598 227,742 0.20
EUR 154,000 HUNGARY 4.0000% 25/07/29 151,995 152,942 0.13
2,169,699 2,150,314 1.86
Bt — 2,169,699 2,150,314 1.86
TANGUR
EH&FIE
EUR 393,000 PERM TSB GRP FRN 10/07/30 EMTN 391,652 387,378 0.33
EUR 286,000 PERM TSB GRP FRN 30/06/29 285,457 307,218 0.27
677,109 694,596 0.60
TiEtkiE (B ELFIE)
GBP 564,000 CA AUTO BANK 6.0000% 06/12/26 EMTN 650,044 666,906 0.59
EUR 381,000 CA AUTO BANK 4.7500% 25/01/27 EMTN 380,741 388,277 0.34
EUR 379,000  CCEP FINANCE IRE 0.0000% 06/09/25 378,985 361,405 0.31
EUR 242,000 CCEP FINANCE IRE 0.8750% 06/05/33 240,550 189,624 0.16
EUR 180,000 HAMMERSON IRLND 1.7500% 03/06/27 150,964 165,678 0.14
1,801,284 1,771,890 1.54
BRETANLTUR 2,478,393 2,466,486 2.14
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Bk~ e Shvi4 AR ATl 4E HlE E LR (%)
AXYT
Pl ufsogillisy
EUR 352,000 UNICREDIT SPA FRN 23/09/29 EMTN 351,236 348,617 0.30
351,236 348,617 0.30
ey
EUR 105,000  BTPS 0.9500% 01/03/37 16Y 71,661 73,072 0.06
71,661 73,072 0.06
TiEtkiE (B ELFIE)
EUR 690,000 BANCO BPM SPA 0.7500% 15/03/27 EMTN 689,090 635,448 0.56
EUR 476,000 LEASYS SPA 4.6250% 16/02/27 EMTN 474,453 482,672 0.42
EUR 400,000  CREDIT AGRICO 3.5000% 15/07/33 EMTN 398,916 403,195 0.35
EUR 329,000  ENI SPA 3.8750% 15/01/34 EMTN 326,621 324,842 0.28
EUR 317,000 LEASYS SPA 3.8750% 01/03/28 EMTN 314,965 313,966 0.27
EUR 245,000 AUTOSTRADE PE 5.1250% 14/06/33 EMTN 244,062 254,927 0.22
EUR 220,000 AUTOSTRADE PE 4.2500% 28/06/32 EMTN 218,398 217,554 0.19
2,666,505 2,632,604 2.29
Gt AT 3,089,402 3,054,293 2.65
AZ&
ey
EUR 401,000 DEV BANK JAPA 0.0100% 15/10/24 GMTN 404,012 395,466 0.34
404,012 395,466 0.34
AR HA 404,012 395,466 0.34
Tr—T—
HiEtkiE (B ELFIE)
GBP 314,000 AA BOND CO LT 6.8500% 31/07/31 EMTN 365,335 368,140 0.32
EUR 271,000 HEATHROW FNDG 1.5000% 12/10/25 269,463 262,482 0.23
634,798 630,622 0.55
Bt Vr—U— 634,798 630,622 0.55
NI TN
EiEtkiE (EELF )
EUR 1,850,000 EUROPEAN INVT BK 0.0100% 15/11/35 1,868,518 1,302,356 1.14
EUR 411,000  P3 GROUP SARL 4.6250% 13/02/30 EMTN 409,212 408,493 0.35
EUR 396,000 LOGICOR FIN 4.6250% 25/07/28 EMTN 395,236 394,891 0.34
EUR 200,000 LOGICOR FIN 0.8750% 14/01/31 EMTN 198,710 155,412 0.13
EUR 100,000  LOGICOR FIN 1.6250% 17/01/30 EMTN 74,738 84,862 0.07
2,946,414 2,346,014 2.03
Bt rwrTNT 2,946,414 2,346,014 2.03
FIH
P ufsogillisy
EUR 400,000 ING GROEP NV FRN 12/08/29 EMTN 398,828 400,024 0.35
EUR 401,000 ATHORA NL FRN 31/08/32 401,000 394,223 0.34
EUR 100,000 IBERDROLA INTL FRN 28/04/70 NC5 100,000 95,375 0.08
899,828 889,622 0.77
ey
EUR 570,000 NETHERLANDS GOVT 2.5000% 15/07/34 560,938 548,867 0.47
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EUR 610,000 NETHERLANDS GOVT 2.0000% 15/01/54 515,538 495,824 0.43
EUR 80,000 NETHERLANDS GOVT 0.5000% 15/01/40 82,000 55,300 0.05
1,158,476 1,099,991 0.95
TiEtkiE (B ELFIE)
EUR 800,000 MERCEDES-BENZ 3.2500% 15/09/27 EMTN 798,671 793,089 0.70
EUR 685,000 ENEL FIN INTL 3.8750% 23/01/35 EMTN 676,724 668,212 0.58
EUR 561,000 JDE PEET'S NV 4.5000% 23/01/34 EMTN 569,005 567,148 0.49
EUR 487,000 BMW FINANCE N 3.2500% 22/11/26 EMTN 486,981 484,453 0.42
EUR 428,000 EXOR NV 3.7500% 14/02/33 425,308 418,462 0.36
EUR 445,000  ENEL FIN INTL 0.2500% 28/05/26 EMTN 443,674 415,261 0.36
EUR 400,000 COOPERATIEVE  3.8220% 26/07/34 GMTN 401,924 399,766 0.35
EUR 400,000 NN BANK NV 3.2500% 28/05/27 EMTN 398,576 398,212 0.34
EUR 383,000 STELLANTIS NV 4.2500% 16/06/31 EMTN 380,308 389,127 0.34
EUR 351,000  SWISSCOM FIN 3.5000% 29/05/26 EMTN 350,400 351,157 0.30
EUR 371,000 LEASEPLAN COR 0.2500% 23/02/26 EMTN 369,568 348,688 0.30
EUR 300,000  SIEMENS FINAN 3.5000% 24/02/36 EMTN 295,773 296,917 0.26
EUR 217,000  STELLANTIS NV 3.7500% 19/03/36 EMTN 214,598 210,078 0.18
EUR 216,000 TENNET HLD BV 2.7500% 17/05/42 EMTN 212,226 191,981 0.17
EUR 187,000 COCA-COLA HBC 2.7500% 23/09/25 EMTN 185,968 184,381 0.16
EUR 173,000 RELX FINANCE 3.7500% 12/06/31 172,694 174,007 0.15
EUR 173,000  ENEXIS HOLDIN 0.7500% 02/07/31 EMTN 172,251 143,055 0.12
EUR 140,000 NE PROPERTY 2.0000% 20/01/30 EMTN 106,312 119,889 0.10
6,660,961 6,553,883 5.68
GitATH 8,719,265 8,543,496 7.40
N z—
]
NOK 4,300,000 NORWEGIAN GOV' 1.7500% 17/02/27 479 439,848 357,237 0.31
439,848 357,237 0.31
EEtkiE (EELFH)
EUR 675,000 DNB BOLIGKRED 0.6250% 19/06/25 EMTN 671,004 654,853 0.56
EUR 181,000  STATKRAFT AS 3.7500% 22/03/39 EMTN 180,428 180,060 0.16
851,432 834,913 0.72
AEt v e— 1,291,280 1,192,150 1.03
R—FF
]
PLN 2,300,000 POLAND GOVT B 1.2500% 25/10/30 1030 411,715 414,543 0.36
411,715 414,543 0.36
Gt AR—=FoF 411,715 414,543 0.36
BIVII IV
]
EUR 1,600,000 PORTUGUESE OT'S 2.1250% 17/10/28 1,575,520 1,552,200 1.35
1,575,520 1,552,200 1.35
TiEtkiE (B ELFIE)
EUR 500,000 BANCO SAN TOTTA 3.2500% 15/02/31 496,925 495,158 0.43
EUR 400,000 NOVO BANCO 3.2500% 01/03/27 EMTN 398,528 397,229 0.34
EUR 300,000 CAIXA GERAL D 1.2500% 25/11/24 EMTN 299,640 296,136 0.26
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EUR 200,000 EDP SA 3.8750% 26/06/28 EMTN 199,464 200,389 0.17
1,394,557 1,388,912 1.20
BRI L 2,970,077 2,941,112 2.55
—<=7
E %
RON 6,000,000 ROMANIA GOVT 7.2000% 30/10/33 10Y 1,250,884 1,234,511 1.07
EUR 891,000 ROMANIA 5.2500% 30/05/32 REGS 886,679 874,427 0.76
EUR 300,000 ROMANIA 5.3750% 22/03/31 REGS 299,637 298,800 0.26
EUR 200,000 ROMANIA 2.1250% 07/03/28 REGS 199,884 184,752 0.16
2,637,084 2,592,490 225
Bt —~w=T 2,637,084 2,592,490 225
TUHE—I
EiEtkiE (EELF )
EUR 328,000 TEMASEK FINL 0.5000% 20/11/31 GMTN 323,874 263,156 0.23
323,874 263,156 0.23
Bt IR —v 323,874 263,156 0.23
P 3=2E 4
]
EUR 200,000 SLOVAKIA GOVT 1.0000% 14/05/32 239 198,744 164,961 0.14
EUR 140,000  SLOVAKIA GOVT 3.7500% 23/02/35 245 138,880 138,807 0.12
337,624 303,768 0.26
Bt ARARET 337,624 303,768 0.26
A=
]
EUR 245,000 REP OF SLOVEN 0.2750% 14/01/30 RS82 244,493 210,021 0.18
EUR 160,000 REP OF SLOVEN 0.0000% 12/02/31 RS86 161,557 129,473 0.11
406,050 339,494 0.29
At anR=7 406,050 339,494 0.29
AR
EH&FIE
EUR 600,000 KUTXABANK FRN 14/10/27 598,026 553,867 0.48
EUR 300,000 CAIXABANK FRN 09/02/32 EMTN 298,980 300,354 0.26
EUR 100,000 BANCO SABADELL FRN 11/03/27 100,073 95,532 0.08
997,079 949,753 0.82
E %
EUR 2,300,000  SPANISH GOV'T 3.1500% 30/04/33 2,233,623 2,275,872 1.98
EUR 2,230,000  SPANISH GOV'T 3.4500% 31/10/34 2,225,897 2,237,501 1.94
EUR 1,440,000  SPANISH GOV'T 3.2500% 30/04/34 1,450,506 1,424,851 1.23
EUR 1,100,000 BONOS Y OBLIG DEL ES 2.35% 30/07/33 1,023,418 1,018,697 0.88
EUR 1,210,000  SPANISH GOV'T 0.7000% 30/04/32 1,177,873 1,001,885 0.87
EUR 850,000  SPANISH GOV'T 1.4000% 30/07/28 799,859 795,260 0.69
EUR 390,000  SPANISH GOV'T 1.9000% 31/10/52 258,562 256,738 0.22
EUR 160,000  SPANISH GOV'T 3.4500% 30/07/66 217,839 142,528 0.12
EUR 127,000  SPANISH GOV'T 0.8500% 30/07/37 87,393 90,891 0.08

— 124 —



LT INTFIHR—Tv—RX - T7UR I —BNESFC/FD

BES e A E A AR P 448 W EELEER (%)
EUR 55,000  SPANISH GOV'T 1.0000% 30/07/42 38,306 35,349 0.03
9,513,276 9,279,572 8.04
TiEtkiE (B ELFIE)
EUR 500,000 ARVAL SERVICE 4.0000% 22/09/26 EMTN 499,005 500,534 0.44
EUR 500,000 SANTAN CONS F 3.7500% 17/01/29 EMTN 499,170 499,440 0.43
EUR 400,000 CELLNEX FINAN 3.6250% 24/01/29 EMTN 396,580 395,076 0.34
EUR 200,000 BANCO SANTAND 4.8750% 18/10/31 EMTN 199,238 210,401 0.18
EUR 100,000 AENA SME SA 4.2500% 13/10/30 EMTN 99,620 102,766 0.09
1,693,613 1,708,217 1.48
Bt A 12,203,968 11,937,542 10.34
= B8
]
EUR 1,323,000 EUROPEAN UNIO 0.0000% 04/07/29 SURE 1,320,963 1,138,277 0.99
EUR 402,000 EUROPEAN UNIO 3.1250% 04/12/30 NGEU 399,684 405,157 0.35
EUR 360,000 EUROPEAN UNIO 3.3750% 04/11/42 NGEU 332,968 358,654 0.31
EUR 567,000 EUROPEAN UNIO 0.1000% 04/10/40 SURE 563,541 341,999 0.30
EUR 140,172 EUROPEAN UNIO 3.3750% 05/10/54 NGEU 139,927 137,429 0.12
EUR 137,000  ESM 3.0000% 23/08/33 136,452 136,890 0.12
EUR 240,000 EUROPEAN UNIO 0.7000% 06/07/51 NGEU 237,938 128,616 0.11
EUR 82,080  EUROPEAN UNIO 2.6250% 04/02/48 NGEU 67,448 72,026 0.06
3,198,921 2,719,048 2.36
TiEtkiE (B ELFIE)
EUR 800,000 EUROPEAN INVT 2.2500% 15/03/30 EARN 763,360 768,706 0.66
EUR 600,000 INT BK RECON& 3.1000% 14/04/38 GMTN 597,870 588,341 0.51
EUR 540,000 EUROPEAN UNIO 3.2500% 04/07/34 NGEU 534,427 547,203 0.47
EUR 508,000 INT BK RECON& 3.4500% 13/09/38 EMTN 505,831 518,209 0.45
EUR 500,000 EUROPEAN UNIO 0.4000% 04/02/37 NGEU 496,095 358,088 0.31
EUR 448,000 EUROPEAN UNIO 1.2500% 04/02/43 NGEU 438,010 318,213 0.28
3,335,593 3,098,760 2.68
it ERHEE 6,534,514 5,817,808 5.04
AYz—F
HiEtkiE (B ELFIE)
EUR 1,296,000 SWEDBANK HYPO 0.0500% 28/05/25 EMTN 1,293,680 1,252,195 1.08
EUR 587,000 STADSHYPOTEK 3.1250% 04/04/28 EMTN 586,865 583,615 0.51
EUR 150,000  ASSA ABLOY AB 3.8750% 13/09/30 EMTN 149,432 152,051 0.13
2,029,977 1,987,861 1.72
Bt AT z—F 2,029,977 1,987,861 1.72
AR
EE&FE
EUR 800,000 ZUERCHER KBK FRN 15/09/27 800,000 811,645 0.70
800,000 811,645 0.70
EEtkiE (EELFH)
EUR 741,000 UBS AG LONDON 0.0100% 31/03/26 EMTN 740,296 693,050 0.60
740,296 693,050 0.60
Bt AR 1,540,296 1,504,695 1.30
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AXYR
Pl ufsogillisy
EUR 847,000 HSBC HOLDINGS FRN 20/05/29 847,000 842,946 0.72
GBP 410,000  VIRGIN MONEY FRN 19/08/31 EMTN 445455 447,259 0.39
EUR 460,000 STANDARD CHART FRN 23/09/31 EMTN 460,859 424,283 0.37
EUR 400,000 BARCLAYS PLC FRN 12/05/32 312,756 328,664 0.28
EUR 324,000 BARCLAYS PLC FRN 31/05/36 EMTN 324,000 324,958 0.28
EUR 217,000 BARCLAYS PLC FRN 08/08/30 EMTN 217,000 225,190 0.20
EUR 190,000  VIRGIN MONEY FRN 29/10/28 GMTN 189,365 193,756 0.17
EUR 181,000 BARCLAYS PLC FRN 08/05/35 181,000 181,298 0.16
2,977,435 2,968,354 2.57
Ef
GBP 1,703,000 UK TSY GILT 4.2500% 07/12/49 1,902,269 1,851,561 1.60
GBP 3,500,000 UK TSY GILT 0.6250% 22/10/50 1,586,949 1,594,413 1.38
GBP 1,320,000 UK TSY GILT 4.0000% 22/10/63 1,407,751 1,360,096 1.18
GBP 1,200,000 UK TSY GILT 1.5000% 22/07/47 820,540 771,464 0.67
GBP 757,000 UK TSY GILT 0.8750% 31/01/46 447,345 428,197 0.37
GBP 370,000 UK TSY GILT 3.2500% 31/01/33 414,758 402,799 0.35
GBP 140,000 UK TSY GILT 4.2500% 07/12/40 167,213 157,205 0.14
6,746,825 6,565,735 5.69
TiEtkiE (B ELFIE)
EUR 703,000 NATIONWIDE BLDG 3.6250% 15/03/28 702,176 708,906 0.60
GBP 560,000  INT DIST SERV 7.3750% 14/09/30 672,898 670,242 0.58
GBP 591,000 NATL GRID ELE 2.7500% 06/02/35 EMTN 514,556 538,933 0.47
GBP 453,000 UNITED UTIL W 5.7500% 26/06/36 EMTN 528,288 537,169 0.47
GBP 461,000 NIE FINANCE 2.5000% 27/10/25 518,344 518,139 0.45
EUR 462,000 WPP FINANCE 2 4.0000% 12/09/33 EMTN 460,332 453,088 0.39
GBP 349,000 NATWEST MARKE 6.3750% 08/11/27 EMTN 405,744 423,758 0.37
GBP 360,000 LLOYDS BANK P 4.8750% 30/03/27 EMTN 411,760 421,297 0.36
GBP 370,000 PREMIER FOODS 3.5000% 15/10/26 391,648 414,568 0.36
GBP 340,000 NATWEST MARKE 6.6250% 22/06/26 EMTN 396,657 409,086 0.35
EUR 360,000 RECKITT BEN T 3.8750% 14/09/33 EMTN 358,769 357,944 0.31
EUR 343,000 LLOYDS BANK P 3.2500% 02/02/26 EMTN 342,931 341,002 0.30
GBP 239,000 MANCHESTER AG 6.1250% 30/09/41 EMTN 276,448 292,481 0.25
EUR 291,000  NAT GRD ELCT 3.5300% 20/09/28 EMTN 291,000 287,563 0.25
EUR 284,000 DS SMITH PLC 4.3750% 27/07/27 EMTN 283,287 286,165 0.25
EUR 283,000 COMPASS GROUP 3.2500% 06/02/31 EMTN 282,547 276,747 0.24
EUR 300,000 LLOYDS BANK P 0.1250% 23/09/29 EMTN 296,448 253,627 0.22
EUR 226,000 NATL GAS TRAN 4.2500% 05/04/30 EMTN 225,919 227,935 0.20
GBP 200,000  DIRECT LINE INS 4.0000% 05/06/32 176,386 194,593 0.17
EUR 190,000 TESCO CORP TR 4.2500% 27/02/31 EMTN 186,265 192,345 0.17
7,722,403 7,805,588 6.76
Bt AFIA 17,446,663 17,339,677 15.02
TAVH
P ufsogillisy
EUR 357,000 MORGAN STANLEY FRN 07/05/32 GMTN 357,000 336,160 0.29
357,000 336,160 0.29
EEtkiE (EELFH)
EUR 843,000 GOLDMAN SACHS GP 3.3750% 27/03/25 841,397 839,802 0.72
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EUR 730,000  AT&T INC 0.2500% 04/03/26 727,707 688,171 0.60
EUR 533,000 BMW US CAP LL 3.3750% 02/02/34 EMTN 532,110 516,460 0.45
EUR 311,000  BOOKING HLDS INC 4.0000% 01/03/44 306,976 301,266 0.26
EUR 259,000 IHG FINANCE L 4.3750% 28/11/29 EMTN 258,746 262,895 0.23
EUR 270,000 ZIMMER BIOMET 2.4250% 13/12/26 297,297 261,216 0.23
EUR 260,000  FIDELITY NATL IN 1.5000% 21/05/27 234,437 243,504 0.21
EUR 176,000  CARRIER GLOBAL 4.5000% 29/11/32 175,057 182,492 0.16
EUR 176,000 FORD MOTOR CR 4.4450% 14/02/30 EMTN 176,000 176,209 0.15
EUR 177,000  AMERICAN TOWER 0.4000% 15/02/27 175,954 161,379 0.14
EUR 150,000 FORD MOTOR CRED 6.1250% 15/05/28 161,867 159,555 0.14
EUR 79,000  GOLDMAN SACHS 0.2500% 26/01/28 EMTN 77,001 70,112 0.06
3,964,549 3,863,061 3.35
BT AV 4,321,549 4,199,221 3.64
MARESR 114,316,985 109,695,650 95.02

VBRI (2T Tl CEr

BRI T AR
20244E5 A 31 H BIfE
A BHE, TEHIEHE, 2RI 5 A I C 7o)

TERL 1 -AME 2 e LK
20244E5 A 31 HBUE, 7 7 NIZLL T DR SME 2B e T LK 2 A LT S E 2R e LR KNI R E H I LFCO T 2D
~yYHITHOWSII,

BB LN i JEHIEE TEHIEEH Ty B REHMLE (22—n)
EUR 35,563 CHF 34,600 202446 A24H 167
GBP 1,305 EUR 1,514 20244F6 A24H 16
GBP 905 EUR 1,049 202446 A24H 12
SEK 1,706 EUR 146 202446 A24H 3
SEK 1,185 EUR 101 20244F6 A24H 2
CHF 170 EUR 172 202446 A24H 2
SEK 1,433 EUR 124 20244F6 H24H 0
CHF 136 EUR 140 202446 A24H (1)
CHF 196 EUR 202 202446 H24H (1)
GBP 1,100 EUR 1,293 202446 H24H 3)
EUR 25,684 SEK 299,300 2024456 A24H (451)
EUR 266,095 GBP 228,900 202446 H24H (2,391)
EUR 10,724 IPY 1,792,690 202446 A 24 H 155
EUR 7,430 JPY 1,234,822 202446 H24H 150
EUR 9,154 IPY 1,556,970 202446 A 24 H (25)
IPY 301,367,291 EUR 1,825,424 202446 A24H (48,580)
GBP 2,760,000 EUR 3,207,828 202446 H14H 30,813
CZK 6,751,000 EUR 269,649 202447 H12H 2,598
GBP 202,000 EUR 234,804 202446 H14H 2,227
PLN 1,921,000 EUR 445,744 202447 H12H 1,971
EUR 702,515 GBP 598,000 202446 H14H 810
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A E PN ] FEHLEE FEHEHE A REHHAR (=2—n)
DKK 1,385,000 EUR 185,803 202447 A12H (14)
SEK 22,480,000 EUR 1,963,394  20244E7 A 12H (261)
HUF 43,280,000 EUR 111,058 202447 A 12 A (434)
EUR 885,353 RON 4,420,000 20244E7A12H (698)
EUR 1,566,834 HUF 613,587,000 202447 H12H (1,494)
EUR 358,210 GBP 307,000 20244E6 A 14H (2,030)
EUR 343,524 SEK 4,026,000 20244E7 A12H (8,059)
CHF 2,120,000 EUR 2,180,318 20244E7HI12H (8,796)
EUR 1,620,787 GBP 1,393,000 20244F6 A 14H (13,788)
(48,100)
SARFIE TSI TS, TRBOMEEZ Ere L CHRESN TS,
ARt e K
2024425 A 31 A BUE, 77 U RIZLL F ORPFH MK EH L T,
. " ; A A %E LB
A 27 o b n = ~
BiNS LRI N4 Tt H () (2
BfFoRT g
EUR 3 FUT EURO-BOBL 2024456 A 347,910 0
EUR 63 FUT EURO-BOBL 202449 A 7,270,830 9,510
EUR 115 FUT EURO-BTP 202449 A 13,387,150 62,099
EUR 79 FUT EURO-OAT 20244F9 A 9,822,070 20,530
EUR 123 FUT EURO-SCHATZ 202449 A 12,945,135 7,437
EUR 19 FUT SHORT EURO-BTP 20244E9 A 1,995,380 1,900
GBP 20 FUT LONG GILT 202449 H 2,261,765 (22,543)
48,030,240 78,933
FEVFFER T a
EUR (151) FUT EURO-BUND 202449 H (19,639,060) (51,340)
(19,639,060) (51,340)
27,593
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MEEHESE
20251 BA31HRE
GBEAIZ KR LZET)
B
BB M AE SR R 505,139,426
(A S 518,509,581 2K /L)
Bl TR 16,895,105
S E 2 B e N U ST AR D AT 252 545,986
IL Ve T T AV AT T BN ARD A AN 2248 1,406,619
TINRT 4TV ARD AL LA 52,021
FATIAR DAL 4 1,041,678
Ta—H—NHDORIE: 478,831
ENIEE 8,741,298
REB LB R EWIHRLHE 1,396
BrEAR 534,302,360
Alg
M Rk 2,199,025
TE KN ARHEM ZE 4R 48,562
BHRUIIRD ARG 299,972
Ta—f—~DKRhE 3,908,391
KL 739,409
AfEAF 7,195,359
I PERRAR 527,107,001
ZASAESR— 1 470

11 Y70 A FATIEZ Ak AESHL T PERREE
FC/ZA (M) 8,366 1,583,010 13,243,144,979
FDZZ 2 (H) 15,161 4,501,836 68,252,924,367
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LS INF - IP—Tr—RX - T7UR T —KE/NA - 4—ILE RV RFC/FD

BRHES
2025461 A31BIZ#R T3 5 H:8IHARS
GBEAIZ KR LZET)

P&

SRAT 0 RIS 667,471

AR (PSR OB bR %) 31,574,019

2 B 2 A5 (RUR BB PERR ) 53,102

ZDOMILES 33

e i 32,294,625

# M

5 A 2,224,985

S BT R 197,662

PRE T A 198,060

SRAT D EESCHLFILE 42,321

s | 6RA T 44,690

SRAT FHCE 21,540

ZREH 98,890

TSI 8,695

HEs B Fe T4kt 96

SRR 47,471

B S 30,598

Met A 15,662

EHAH 2,930,670

S Si=Ea 29,363,955

PG AMRES 7 B IARD IS (2,423,603)
VitZ/E S SN E AT E b (16,989)
SV EE 3 LUV E A R SE I LRI R DR (11,404,280)
IL Vb T T4V AT T NG DA (1,025,477)
YIS HMEAR (14,870,349)
PEE AT MRS MR S O HEI 16,658,953

Se IR D FAM 240 4% (58,026)
IL Py T T IV AT TEENARD A AR 4 1,318,012

S 2 R S 0 U BT AR D AT HE 25 0D HE 2,714,936

S} i Ea 20,633,875

1B DR RAT L DRI PE D JRER 35,127,481
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Y el FEAA

LESSETisEn

2 FE B A
AR 2 4

A ORE AT L DM FE D HE I

SRS D AT T HL 4
ZARRESR O W R SHA e

SN NP &Ny

IR A PERER

LS INF - IP—Tr—RX - T7UR T —KE/NA - 4—ILE RV RFC/FD

MEELTHHEE
202541 A31BIZ#R T3 BEHRIHAR
(BHEITAN L FE7)
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461,814,830

29,363,955
(14,870,349)
20,633,875

35,127,481

88,426,313
(26,870,404)

61,555,909

(31,391,219)

527,107,001




FC/FA
e ARFES AL

FEAT R ARSI
TR RS

WA R T H AT A
FD/7%
W1 SRS

FEAT R ARSI
TR AR

WA ST R 2 ASRE S

AN FEREE CRI L)
FCZZ2(H)

R AL PERER
IR 1 17 2 70 ol PE Al A

FDZZ2(H)

R A PEAR AR
IR 1 172 70 U PE Al

LS INF - IP—Tr—RX - T7UR T —KE/NA - 4—ILE RV RFC/FD

RITEZRIIEFRDOEHR
202541 B31BIZ# 79 5 5HRIHAR

CREA)

CIENEE

202541 B31 AR

CREA)
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2025

527,107,001

13,243,144,979
8,366

68,252,924,367
15,161

1,684,709

160,188
(261,887)

1,583,010

3,810,726

822,947
(131,837)

4,501,836

2024

461,814,830

13,849,825,224
8,221

54,247,103,582
14,235

2023

440,221,684

13,776,081,766
8,235

43,622,274,947
12,557



I LT INTF A= r—RT7UR T —KE/\Af—)LK 7RV KFC/FD

A& ZERM
202551 A31HIRAE
GBEAIZ KR LZET)
N e ——
i A i L 7 e
F—RSUT
ZDMES
USD 50,000  VIRGIN AU HLD 0.0000% 15/11/24 144A @ 50,000 117 0.00
50,000 117 0.00
LEE (EESFR)
USD 1,200,000 MINERAL RESOU 8.1250% 01/05/27 144A 1,328,577 1,203,883 0.22
USD 800,000 MINERAL RESOU 9.2500% 01/10/28 144A 813,113 846,480 0.16
USD 405,000 CORONADO FINA 9.2500% 01/10/29 144A 406,394 414,754 0.08
USD 250,000 FMG RES AUG 2 5.8750% 15/04/30 144A 237,679 247,628 0.05
USD 175,000 FMG RES AUG 2 4.3750% 01/04/31 144A 175,000 159,700 0.03
USD 50,000 FMG RES AUG 2 6.1250% 15/04/32 144A 50,000 49,781 0.01
3,010,763 2,922,226 0.55
BEH A —ANTYT 3,060,763 2,922,343 0.55
F—Rr)T
LEE (EELFR)
USD 650,000 BENTELER INT 10.5000% 15/05/28 144A 656,378 691,308 0.13
656,378 691,308 0.13
BEF A —ANT 656,378 691,308 0.13
NI —5HE
TEMLE(EEEFUR)
USD 850,000 WEATHERFORD I 8.6250% 30/04/30 144A 856,030 881,205 0.16
USD 525,000 VOC ESCROW LT 5.0000% 15/02/28 144A 484,500 513,103 0.09
USD 515,000  VIKING OCEAN 5.6250% 15/02/29 144A 493,106 509,792 0.10
USD 470,000 NCL CORP 6.7500% 01/02/32 144A 470,125 478,916 0.09
USD 425,000  VIKING CRUISE 5.8750% 15/09/27 144A 394,531 424,410 0.08
USD 400,000  VIK CRUISES L 7.0000% 15/02/29 144A 354,938 404,278 0.08
USD 350,000 VALARIS 8.3750% 30/04/30 144A 350,875 359,241 0.07
USD 350,000 NCL FIN LTD 6.1250% 15/03/28 144A 316,896 353,617 0.07
USD 350,000 NCL CORP 5.8750% 15/02/27 144A 337,563 351,108 0.07
USD 300,000  VIK CRUISES L 9.1250% 15/07/31 144A 300,219 325,242 0.06
USD 325,000 NABORS INDS L 7.5000% 15/01/28 144A 309,039 312,210 0.06
USD 270,000 NCL CORP 5.8750% 15/03/26 144A 255,444 271,003 0.05
USD 200,000 SEADRILL FINA 8.3750% 01/08/30 144A 200,000 204,615 0.04
USD 175,000 NCL CORP 8.1250% 15/01/29 144A 176,000 185,981 0.04
USD 165,000 NCL CORP 6.2500% 01/03/30 144A 164,719 166,000 0.03
USD 100,000 NCL CORP 7.7500% 15/02/29 144A 91,655 106,190 0.02
USD 12,420  DIGICEL GROUP 0% 31/12/30 1B14 @ 8,874 1,242 0.00
USD 35,404  DIGICEL GROUP 0% 31/12/30 3B14 @ 25,294 354 0.00
USD 288  DIGICEL GROUP 0% 31/12/30 3A14 5271 259 0.00
5,595,079 5,848,766 1.11
L EANET & 5,595,079 5,848,766 1.11
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A

it T i g piaa AL

REI7T—UUHE
TR E(EEEFE

USD 895,000  SK INVICTUS 15.0000% 30/10/29 144A 827,045 848,516 0.17
USD 200,000  STUDIO CITY F 5.0000% 15/01/29 144A 200,000 182,193 0.03
1,027,045 1,030,709 0.20
AR REY VU 1,027,045 1,030,709 0.20
hr5E

EHEFE
USD 285,000 ALTAGAS LTD FRN 15/10/54 144A 286,324 286,526 0.05
USD 50,000 SOUTH BOW CANADI FRN 01/03/55 144A 50,000 51,382 0.01
336,324 337,908 0.06

ZOES
USD 188,000 CONUMA RESOU 13.1250% 01/05/28 144A 182,360 191,290 0.04
USD 71,000  SATURN OIL & 9.6250% 15/06/29 144A 71,000 70,977 0.01
253,360 262,267 0.05

LEHE (EESFR)

USD 1,800,000 1011778 BC UL 4.0000% 15/10/30 144A 1,695,575 1,628,126 032
USD 1,200,000  OPEN TEXT INC 4.1250% 15/02/30 144A 1,215,560 1,101,825 0.21
USD 1,000,000 BOMBARDIER IN 6.0000% 15/02/28 144A 980,270 998,270 0.19
USD 965,000 BROOKFIELD RE 6.2500% 15/09/27 144A 988,372 960,006 0.18
USD 890,000 RB GLOBAL HLD 7.7500% 15/03/31 144A 908,662 937,112 0.18
USD 955,000 PARKLAND CORP 4.5000% 01/10/29 144A 851,545 898,543 0.17
USD 1,702,000 BAUSCH HEALTH 5.2500% 30/01/30 144A 1,686,113 898,001 0.17
USD 920,000 BAUSCH HEALT 11.0000% 30/09/28 144A 950,093 862,451 0.16
USD 800,000  FIRST QUANTUM 9.3750% 01/03/29 144A 830,625 847,102 0.16
USD 875,000 MATTAMY GROUP 4.6250% 01/03/30 144A 852,570 815,879 0.15
USD 1,400,000 BAUSCH HEALTH 5.0000% 15/02/29 144A 1,359,080 810,037 0.15
USD 805,000 ELDORADO CORP 6.2500% 01/09/29 144A 749,636 796,206 0.15
UsD 850,000 PARKLAND CORP 4.6250% 01/05/30 144A 813,127 792,701 0.15
UsD 635,000 BOMBARDIER IN 8.7500% 15/11/30 144A 650,990 683,956 0.13
USD 640,000 NOVA CHEMICAL 9.0000% 15/02/30 144A 645,219 682,303 0.13
USD 600,000 BAUSCH LOMB 8.3750% 01/10/28 144A 600,338 626,250 0.12
USD 627,000 TAMGOLD CORP 5.7500% 15/10/28 144A 448,580 616,680 0.12
USD 636,000 GFL ENVIRON I4.3750% 15/08/29 144A 587,964 601,375 0.11
USD 615,000 BCULC 3.8750% 15/01/28 144A 593,660 585,892 0.11
USD 550,000 TRANSALTA CORP 7.7500% 15/11/29 558,508 570,649 0.11
USD 540,000 HUDBAY MINERA 6.1250% 01/04/29 144A 530,016 540,321 0.10
USD 450,000 BOMBARDIER IN 7.5000% 01/02/29 144A 444,184 468,698 0.09
USD 450,000 NOVA CHEMICALS CORP 5.25% 01/06/27 427,813 442,341 0.08
USD 420,000 HUDBAY MINERA 4.5000% 01/04/26 144A 418,721 415,904 0.08
UsSD 425,000 VALEANT PHARM 9.0000% 15/12/25 144A 413,738 412,766 0.08
USD 410,000 PARKLAND CORP 5.8750% 15/07/27 144A 421,914 410,644 0.08
USD 500,000 BAUSCH HEALTH 4.8750% 01/06/28 144A 380,000 405,139 0.08
USD 400,000 FIRST QUANTUM 6.8750% 15/10/27 144A 391,500 399,126 0.08
USD 395,000 INTELLIGENT P 6.0000% 15/09/28 144A 398,116 392,824 0.07
USD 390,000 NEW GOLD INC 7.5000% 15/07/27 144A 396,186 392,464 0.07
USD 400,000 1011778 BC UL 4.3750% 15/01/28 144A 376,429 384,340 0.07
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i i . B4 g piaa AL
USD 345,000 GFL ENVIRON I 6.7500% 15/01/31 144A 348,281 357,831 0.07
USD 375,000 OPEN TEXT COR 3.8750% 15/02/28 144A 313,828 355,830 0.07
USDh 360,000 MATTAMY GROUP 5.2500% 15/12/27 144A 360,000 352,805 0.07
USDh 370,000 SUPERIOR PLUS 4.5000% 15/03/29 144A 362,236 340,726 0.06
USD 325,000 GOEASY LTD 7.6250% 01/07/29 144A 327,094 335,993 0.06
USD 334,000 BOMBARDIER IN 7.8750% 15/04/27 144A 334,825 334,923 0.06
USD 350,000 BAFFINLAND IR 8.7500% 15/07/26 144A 333,000 332,526 0.06
USD 300,000 OPEN TEXT COR 6.9000% 01/12/27 144A 303,339 310,351 0.06
USD 300,000 BAYTEX ENERGY 8.5000% 30/04/30 144A 296,127 309,438 0.06
USD 325,000 VIDEOTRON LTD 3.6250% 15/06/29 144A 278,688 302,599 0.06
USD 290,000 BOMBARDIER IN 7.2500% 01/07/31 144A 295,424 299,232 0.06
USD 275,000 EMPIRE COMMUN 9.7500% 01/05/29 144A 276,375 287,194 0.05
USD 275,000 NOVA CHEMICAL 7.0000% 01/12/31 144A 275,000 277,631 0.05
USD 260,000 1011778 BC UL 6.1250% 15/06/29 144A 260,000 263,378 0.05
USD 250,000 GOEASY LTD 6.8750% 15/05/30 144* 250,000 254,047 0.05
USD 235,000 NOVA CHEMICAL 8.5000% 15/11/28 144A 236,209 249,258 0.05
USD 240,000 NOVELIS CORP 6.8750% 30/01/30 144A 240,094 245,231 0.05
USD 250,000 AIR CANADA 3.8750% 15/08/26 144A 242,289 243,718 0.05
USD 250,000 TEINE ENERGY 6.8750% 15/04/29 144A 249,391 242,325 0.05
USD 225,000 BOMBARDIER IN 7.0000% 01/06/32 144A 225,000 229,203 0.04
USD 200,000 FIRST QUANTUM 8.6250% 01/06/31 144A 200,000 206,040 0.04
USD 200,000 PRECISION DRI 6.8750% 15/01/29 144A 197,352 201,592 0.04
USD 210,000  IRIS HOLDING 10.0000% 15/12/28 144A 173,513 194,847 0.04
USD 190,000 BAUSCH HEALTH 5.5000% 01/11/25 144A 187,150 186,102 0.04
USD 180,000 1375209 BC LT 9.0000% 30/01/28 144A 265,301 180,269 0.03
USD 400,000 TELESAT CANAD 6.5000% 15/10/27 144A 393,316 177,629 0.03
USD 315,000 BAUSCH HEALTH 5.2500% 15/02/31 144A 306,900 165,375 0.03
USD 175,000 OPEN TEXT COR 3.8750% 01/12/29 144A 170,281 160,595 0.03
USD 150,000 NORTHRIVER MI 6.7500% 15/07/32 144A 150,688 153,379 0.03
USD 150,000 OPEN TEXT INC 4.1250% 01/12/31 144A 150,000 134,299 0.03
USD 125,000 VERMILION ENE 6.8750% 01/05/30 144A 124,051 124,693 0.02
USD 113,000 ENERFLEX LTD 9.0000% 15/10/27 144A 102,464 117,253 0.02
USD 175,000 BAUSCH HEALTH 6.2500% 15/02/29 144A 175,000 107,294 0.02
USD 125,000 BAUSCH HLTH A 8.5000% 31/01/27 144A 129,219 106,450 0.02
USD 100,000 GFL ENVIRON I4.0000% 01/08/28 144A 100,000 95,251 0.02
USD 100,000 1011778 BC UL 3.5000% 15/02/29 144A 85,699 92,503 0.02
USD 100,000 BAUSCH HEALTH 6.1250% 01/02/27 144A 100,000 90,808 0.02
USD 80,000 GOEASY LTD 9.2500% 01/12/28 144A 80,000 85,475 0.02
USD 80,000 TASEKO MINES 8.2500% 01/05/30 144A 81,120 81,907 0.02
USD 140,000 TELESAT CANAD 5.6250% 06/12/26 144A 124,400 81,853 0.02
USD 80,000 PARKLAND CORP 6.6250% 15/08/32 144A 80,000 80,281 0.02
USD 75,000 HUSKY IN/TI9.0000% 15/02/29 144A 75,000 78,750 0.01
USD 75,000 GARDA SECURIT 7.7500% 15/02/28 144A 75,000 77,930 0.01
USD 75,000 GARDA SECURIT 8.2500% 01/08/32 144A 75,000 77,073 0.01
USD 75,000 NOVA CHEMICALS CORP 5% 01/05/25 144 73,049 73,985 0.01
USD 105,000 BAUSCH HEALTH 5.0000% 30/01/28 144A 105,000 70,892 0.01
USD 65,000 PRECISION DRI 7.1250% 15/01/26 144A 64,220 65,178 0.01
USD 64,000 BOMBARDIER IN 7.1250% 15/06/26 144A 64,971 64,320 0.01
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USDh 60,000 MEG ENERGY CO 5.8750% 01/02/29 144A 57,608 59,111 0.01
USD 40,000 GFL ENVIRON 14.7500% 15/06/29 144A 37,119 38,571 0.01
USDh 275,000 LIGHTSTREAM 8.6250% 01/02/20 144A @ 273,625 0 0.00
USD 100,000 NORTHWEST/DOM 7.1250% 01/11/22 144A @ 99,722 0 0.00

32,749,072 30,731,875 5.83
BEt i hTFHE 33,338,756 31,332,050 5.94
TARVEE

ARERRI%

USD 1,000,000 BOBA 2020-1A A1IRR FRN 20/10/35 1,003,501 1,002,720 0.19
USD 1,000,000 SCUL 28A AR FRN 20/01/35 1,000,000 1,000,000 0.19
USD 1,500,000 VOYA2015-3A A1R3 FRN 20/10/31 898,997 901,156 0.17
USD 1,600,000 HLM 13A-18 A1R FRN 15/10/30 889,868 890,940 0.17
USD 1,000,000  JEFFM 2015-1A ARR FRN 20/10/31 689,591 690,727 0.13
USD 1,000,000 GOST 2024-1A A1 FRN 20/04/33 677,049 677,367 0.13
USD 1,000,000 BLUEM 2017-2A A1AR FRN 20/10/30 389,300 398,527 0.08
USD 1,200,000 PSTAT 2021-4A A1 FRN 15/10/29 178,611 181,135 0.03
USD 1,250,000 SHACK 2017-11A AR FRN 15/08/30 135,876 139,076 0.03

5,862,793 5,881,648 1.12

EBLFIE
USD 14,400 VORTEX OPCO FRN 30/04/30 SR 144A 33,616 14,256 0.00

33,616 14,256 0.00

ZOibiES
USD 1,120,000 TRANSOCEAN PO 6.8750% 01/02/27 144A 659,974 672,002 0.12
USD 580,000 TRANSOCEAN IN 8.7500% 15/02/30 144A 500,164 514,163 0.10
USD 400,000 SHELF DRL HOL 9.6250% 15/04/29 144A 369,868 357,878 0.07
USD 200,000 TRANSOCEAN TI 8.3750% 01/02/28 144A 200,000 205,221 0.04

1,730,006 1,749,264 0.33

RAFVTTITIEY AR

USD 38,000 TRANSOCEAN INC 9.3500% 15/12/41 36,385 33,630 0.01
36,385 33,630 0.01

HEAE (EE SR
USD 694,000 DIAMOND FRGN/ 8.5000% 01/10/30 144A 702,126 724,241 0.13
USD 565,000 TRANSOCEAN IN 8.2500% 15/05/29 144A 564,480 567,605 0.10
USDh 600,000 WYNN MACAU LT 5.1250% 15/12/29 144A 470,000 558,464 0.11
USD 495,000 AZORRA FINANC 7.7500% 15/04/30 144A 496,881 500,987 0.10
USD 450,000 GGAM FINANCE 8.0000% 15/02/27 144A 461,315 464,659 0.09
USD 275,000 TRANSOCEAN INC 7.5000% 15/04/31 215,188 254,240 0.05
USD 230,000 GGAM FINANCE 5.8750% 15/03/30 144A 230,000 227,725 0.04
USD 250,000 SPIRIT LOYALT 8.0000% 20/09/25 144A 170,066 205,481 0.04
USD 200,000 MELCO RESORTS 7.6250% 17/04/32 144A 200,000 200,086 0.04
USD 200,000 MGM CHINA HOL 4.7500% 01/02/27 144A 178,000 195,862 0.04
USD 200,000 SABLE INTL FI 7.1250% 15/10/32 144A 200,000 195,106 0.04
USD 200,000 TRANSOCEAN INC 6.8000% 15/03/38 144,313 165,361 0.03
USD 109,000 TRANSOCEAN IN 8.0000% 01/02/27 144A 91,833 108,975 0.02
USD 95,000 GGAM FINANCE 6.8750% 15/04/29 144A 95,000 97,375 0.02
USD 50,000 GGAM FINANCE 8.0000% 15/06/28 144A 52,375 52,817 0.01
USD 50,000 TRANSOCEAN IN 8.5000% 15/05/31 144A 50,000 50,163 0.01
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USD 62,700  VORTEX OPCO 8.0000% 30/04/30 144A 56,634 21,318 0.00

4,378,211 4,590,465 0.87
BEt A~ S 12,041,011 12,269,263 233
FU

TEAE(EEEFUR)

USD 125,000 LATAM AIR 7.8750% 15/04/30 144A 125,000 125,625 0.02
125,000 125,625 0.02
i) 125,000 125,625 0.02

TSUR

TEAE(EEEFUR)

USD 600,000 VALLOUREC SAC 7.5000% 15/04/32 144A 607,792 625,536 0.12
USsD 475,000 ILIAD HOLDING 7.0000% 15/10/28 144A 488,473 483,246 0.09
USD 525,000 ALTICE FRANCE 5.1250% 15/07/29 144A 473,750 418,668 0.08
USD 400,000 ILIAD HOLDING 7.0000% 15/04/32 144A 400,000 406,445 0.08
USD 400,000  ALTICE FRANCE 5.5000% 15/10/29 144A 356,360 319,918 0.06
USD 250,000 CONSTELLIUM S 3.7500% 15/04/29 144A 250,000 227,226 0.04
USD 200,000 ILIAD HOLDING 8.5000% 15/04/31 144A 200,000 214,696 0.04
USD 200,000 SNF GROUP SAC 3.3750% 15/03/30 144A 200,000 176,443 0.03
2,976,375 2,872,178 0.54
BEt TR 2,976,375 2,872,178 0.54

KA

RA A2 HA4UR (PIK) &

USD 880,000 IHO VERWALTUNGS PIK 15/11/30 144A 879,999 883,043 0.17
USD 520,000 IHO VERWALTUNGS PIK 15/11/32 144A 517,866 518,754 0.10
USD 475,000 IHO VERWALTUNGS PIK 15/05/29 144A 455,938 466,830 0.09

1,853,803 1,868,627 0.36

LEHE (EESFR)

USD 175,000 CERDIA FINANZ 9.3750% 03/10/31 144A 176,231 182,561 0.03
176,231 182,561 0.03
BEHRAY 2,030,034 2,051,188 0.39

FANLSUR

L@k
- 74  MALLINCKRODT PLC 63,946 6,512 0.00

63,946 6,512 0.00
TEMLE(EEEFUR)
USD 1,235,000 JAZZ SECURITI 4.3750% 15/01/29 144A 1,205,006 1,176,797 0.23
USD 875,000 MOTION BONDCO 6.6250% 15/11/27 144A 893,500 842,341 0.17
USD 825,000 PERRIGO FINANC 6.1250% 30/09/32 USD 825,656 807,368 0.15
USD 714,000 LCPR SR SECUR 6.7500% 15/10/27 144A 744,578 653,756 0.12
USD 613,000 JAMES HARDIE 5.0000% 15/01/28 144A 648,657 598,832 0.11
USD 650,000 LCPR SR SECUR 5.1250% 15/07/29 144A 609,632 526,863 0.10
USD 500,000  VIRGIN MEDIA 5.0000% 15/07/28 144A 487,375 477,111 0.09
USD 200,000 ARDAGH PKG FI 4.1250% 15/08/26 144A 177,500 176,000 0.03
USD 300,000 ARDAGH PKG FI 5.2500% 15/08/27 144A 219,750 160,500 0.03
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USD 75,000  ARDAGH PKG FI 5.2500% 15/08/27 144A 74,684 40,125 0.01

5,886,338 5,459,693 1.04
BEHTANTR 5,950,284 5,466,205 1.04
ARSIV

TEAE(EEEFUR)

USD 50,000 ENERG ISRAEL FIN 5.3750% 30/03/28 50,000 47,773 0.01
USD 50,000 ENERG ISRAEL FIN 5.8750% 30/03/31 50,000 45,955 0.01
100,000 93,728 0.02
Bt ARTT L 100,000 93,728 0.02

A432)7

EHEFE
USD 400,000 INTESA SANPAOLO FRN 01/06/32 332,698 355,446 0.06
USD 200,000 UNICREDIT SPA FRN 30/06/35 144A 163,648 195,126 0.04

496,346 550,572 0.10

LEE (EESFR)

USD 250,000 F-BRASILE SPA/F 7.3750% 15/08/26 XR 253,019 250,623 0.05
253,019 250,623 0.05
BEbAXIT 749,365 801,195 0.15

S

TEMLE(EEEFUR)

USD 200,000 RAKUTEN GROUP 9.7500% 15/04/29 144A 199,024 218,410 0.04
USD 200,000 RAKUTEN GROU 11.2500% 15/02/27 144A 195,660 218,391 0.04
394,684 436,801 0.08
B EA 394,684 436,801 0.08

Tx—D—

TEMLE(EEEFUR)

USD 375,000 ADIENT GLOBAL 4.8750% 15/08/26 144A 384,947 374,880 0.08
USD 275,000 ADIENT GLOBAL 8.2500% 15/04/31 144A 280,250 285,842 0.05
USD 175,000  ADIENT GLOBAL 7.0000% 15/04/28 144A 175,000 179,111 0.03
USD 160,000  ADIENT GLOBAL 7.5000% 15/02/33 144A 160,000 161,200 0.03
1,000,197 1,001,033 0.19
BEtVr—v— 1,000,197 1,001,033 0.19

YRy

TEAE(EEEFUR)

USD 750,000 ROYAL CARIBBE 5.5000% 01/04/28 144A 711,162 752,239 0.14
USD 525,000 ROYAL CARIBBEAN 3.7000% 15/03/28 468,319 502,773 0.10
USD 440,000 ROYAL CARIBBE 5.6250% 30/09/31 144A 439,828 437,115 0.08
USD 400,000 ROYAL CARIBBE 6.0000% 01/02/33 144A 400,000 403,418 0.08
USD 100,000 ROYAL CARIBBE 5.3750% 15/07/27 144A 92,125 100,321 0.02
USD 75,000 ROYAL CARIBBE 6.2500% 15/03/32 144A 75,000 76,299 0.01
2,186,434 2,272,165 0.43

ARt UUT 2,186,434 2,272,165 0.43
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TaEkk=
- 2,141  INTELSAT SA/LUXE 226,772 65,301 0.01
226,772 65,301 0.01
RA A2 HA4UR (PIK)E
USD 170,000 TRIN LUX/TRIN NA PIK 03/05/29 144A 146,500 129,200 0.02
USD 1,133,074  ARD FINANCE SA PIK 30/06/27 144A 1,023,953 45323 0.01
1,170,453 174,523 0.03
TEMLE(EEEFUR)
USD 1,200,000  ALTICE FINANC 9.6250% 15/07/27 144A 1,148,703 1,115,096 0.21
USD 750,000  ALTICE FINANC 5.7500% 15/08/29 144A 625,624 584,658 0.11
UsD 635,000 INTELSAT JACK 6.5000% 15/03/30 144A 608,812 575,608 0.11
USD 692,000  ALTICE FINANC 5.0000% 15/01/28 144A 586,450 563,580 0.11
USD 600,000 CONNECT FINCO 9.0000% 15/09/29 144A 590,750 540,212 0.10
USD 440,000 CAMELOT FINAN 4.5000% 01/11/26 144A 422,854 432,069 0.08
USD 450,000 OPTICS BIDCO 6.0000% 30/09/34 144A 441,000 429,472 0.08
USD 395,000 STENA INTERNA 7.2500% 15/01/31 144A 395,500 403,674 0.08
USsD 400,000 MOTION FINCO 8.3750% 15/02/32 144A 400,000 403,142 0.08
USD 375,000 STENA INTERNA 7.6250% 15/02/31 144A 375,944 389,188 0.07
USD 200,000 CONSTELLATION 9.3750% 07/11/29 144A 200,000 203,955 0.04
USD 200,000 CONTOURGLOB P 6.7500% 28/02/30 144A 200,000 201,500 0.04
USD 500,000 ALTICE FRANC 10.5000% 15/05/27 144A 540,391 150,662 0.03
USD 150,000 CONS ENERGY F 6.5000% 15/05/26 144A 144,375 146,276 0.03
USD 150,000 TELECOM ITALIA CAP 6% 30/09/34 144,042 142,886 0.03
USD 200,000  ALTICE FRANCE 6.0000% 15/02/28 144A 200,000 54,280 0.01
USD 50,000 DANA FIN LUX 5.7500% 15/04/25 144A 49,535 50,017 0.01
USD 400,000 ENDO LUX ESC 0.0000% 01/04/29 @ 393,220 0 0.00
7,467,200 6,386,275 1.22
HEtrweTNT 8,864,425 6,626,099 1.26
E4I% ]
TEMAE(EEEFUR)
USD 580,000  VISTAJET MALT 7.8750% 01/05/27 144A 523,267 580,797 0.11
USD 475,000  VISTAJET MALT 6.3750% 01/02/30 144A 447718 434,850 0.08
USD 295,000  VISTAJET MALT 9.5000% 01/06/28 144A 264,734 303,760 0.06
1,235,719 1,319,407 0.25
BEfv s 1,235,719 1,319,407 0.25
I—IvILEE
TEMAE(EEEFUR)
USD 770,000  SEASPAN CORP 5.5000% 01/08/29 144A 695,125 712,961 0.14
695,125 712,961 0.14
Bitie— LR 695,125 712,961 0.14
E—JI¥RX
TEMAE(EEEFUR)
USD 200,000 CA MAGNUM HLD 5.3750% 31/10/26 144A 200,000 195,500 0.04
200,000 195,500 0.04
AEF U AR 200,000 195,500 0.04
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TEAE(EEEFUR)
USD 200,000 CEMEX SAB 5.4500% 19/11/29 144A 200,000 196,008 0.04
USD 200,000 CEMEX SAB 3.8750% 11/07/31 144A 200,000 176,652 0.03
400,000 372,660 0.07
AEtAFTa 400,000 372,660 0.07
r5o4
RA A2 HA4UR (PIK) &
USD 150,000 EAGLE INT/RUYI PIK 30/06/25 144A 150,000 135,000 0.03
150,000 135,000 0.03
TEMLE(EEEFUR)
USD 600,000 SENSATA TECH 4.0000% 15/04/29 144A 596,000 555,761 0.11
USD 480,000 ALCOA NEDERLA 7.1250% 15/03/31 144A 482,937 498,802 0.09
USD 400,000 SUNRISE HOLDC 5.5000% 15/01/28 144A 382,563 394,632 0.07
USD 400,000 VZ SECURED FI 5.0000% 15/01/32 144A 377,405 357,909 0.07
USD 300,000  ZIGGO BV 4.8750% 15/01/30 144A 309,609 281,079 0.05
USD 250,000 SIGMA HOLDCO 7.8750% 15/05/26 144A 198,281 249,375 0.05
USD 225,000 ALCOA NEDERLA 6.1250% 15/05/28 144A 221,625 226,946 0.04
USD 230,000 SENSATA TECH 5.8750% 01/09/30 144A 228,813 226,569 0.04
USD 200,000 SUNRISE FINCO 4.8750% 15/07/31 144A 200,000 185,408 0.04
2,997,233 2,976,481 0.56
BEtATH 3,147,233 3,111,481 0.59
INFT
LEHE(EESFR)
USD 3,060,000 CARNIVAL CORP 5.7500% 01/03/27 144A 2,906,260 3,067,609 0.58
USD 850,000 CARNIVAL CORP 4.0000% 01/08/28 144A 780,550 811,611 0.15
USD 405,000 CARNIVAL CORP 6.1250% 15/02/33 144A 405,000 407,358 0.08
USD 375,000 CARNIVAL CORP 6.0000% 01/05/29 144A 373,333 375,863 0.07
USD 225,000 CARNIVAL COR 10.5000% 01/06/30 144A 206,308 240,112 0.05
USD 125,000 CARNIVAL CORP 7.0000% 15/08/29 144A 125,000 131,072 0.02
4,796,451 5,033,625 0.95
R AV 4,796,451 5,033,625 0.95
ARAY
TEAE(EEEFUR)
USD 200,000 GRIFOLS SA 4.7500% 15/10/28 144A 167,000 184,869 0.04
167,000 184,869 0.04
BEF A 167,000 184,869 0.04
LR
ZOES
USD 250,000 TRANSOCEAN AQUIL 8.0000% 30/09/28 225,787 232,917 0.04
225,787 232,917 0.04
ARl AR 225,787 232,917 0.04
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FEDNS
EBLFIE
USDh 300,000 BARCLAYS PLC FRN 15/12/69 332,625 300,183 0.06
USD 200,000 BARCLAYS PLC FRN 31/12/74 200,250 208,036 0.04
USD 200,000 VODAFONE GROUP FRN 04/04/79 219,955 207,935 0.04
752,830 716,154 0.14
HiE
- 3,789  NOBLE CORP PLC 71,899 121,400 0.02
- 114 VENATOR MATERIAL 514,946 55,860 0.01
586,845 177,260 0.03
HEAE (EE SRR
USD 850,000 ZEGONA FINANC 8.6250% 15/07/29 144A 866,349 907,374 0.17
USDh 850,000 BELRON UK FIN 5.7500% 15/10/29 144A 852,250 844,262 0.16
USD 515,000 INTL GAME TEC 6.2500% 15/01/27 144A 581,950 522,158 0.10
USD 440,000  VIRGIN MEDIA 5.5000% 15/05/29 144A 407,300 421,492 0.08
USDh 400,000 ATLANTIC SUST 4.1250% 15/06/28 144A 391,250 379,145 0.07
USD 400,000  VIRGIN MEDIA 4.5000% 15/08/30 144A 345,000 356,092 0.07
USD 325,000 MACQUARIE AIR 8.3750% 01/05/28 144A 335,508 340,650 0.06
GBP 250,000 BELLIS ACQUIS 8.1250% 14/05/30 REGS 313,337 297,172 0.06
USD 265,000  VIRGIN MEDIA 5.0000% 15/07/30 144A 241,747 230,632 0.04
USD 200,000 MERLIN ENTERT 5.7500% 15/06/26 144A 191,250 202,477 0.04
USD 200,000 INTL GAME TEC 4.1250% 15/04/26 144A 197,000 197,940 0.04
USD 200,000 JAGUAR LAND R 5.5000% 15/07/29 144A 200,000 196,345 0.04
USD 170,000 MACQUARIE AIR 6.5000% 26/03/31 144A 170,700 176,375 0.03
USD 200,000 VMED 02 UK FI14.2500% 31/01/31 144A 200,000 174,226 0.03
USD 150,000 CA BUYER/ATLA 6.3750% 15/02/32 144A 150,000 147,872 0.03
USD 55,000 MACQUARIE AIR 6.4000% 26/03/29 144A 54,993 56,666 0.01
USD 50,000 MACQUARIE AIR 8.1250% 30/03/29 144A 50,000 52,697 0.01
5,548,634 5,503,575 1.04
BEFAXUR 6,888,309 6,396,989 1.21
FA)AH
NoHo—2
USD 1,354,054 GREAT OUTDOORS G FRN 08/03/28 TB102 1,351,737 1,357,817 0.25
USDh 1,091,181 CSC HOLDINGS FRN 17/07/25 TL02 1,053,972 1,067,994 0.19
USD 498,750  ENDO FINANCE REF FRN 23/04/31 TL 494,759 502,700 0.10
USD 555,013 RADIATE HOLDCO FRN 25/09/26 TL 472,794 496,042 0.09
USD 424,438 ACRISURE FRN 06/11/30 TB6 423,813 424,544 0.08
USD 393,677 TIBCO SOFTWARE $ FRN 30/03/29 TB 357,149 396,248 0.08
USD 375,123 DIRECTYV 2024 FINAN FRN 02/08/29 TB1 367,066 371,707 0.07
USD 367,225 CONSOLIDATED ENER FRN 30/11/30 TL 355,997 355,657 0.07
USD 396,876 CONNECT FIN FRN 30/09/29 TL 388,938 344,091 0.07
USD 340,000 ASURION N FRN 14/01/29 2ND LIEN TB4 335,288 329,921 0.06
USD 299,500 MCAFEE CORP FRN 01/03/29 TB1 299,126 299,999 0.06
USD 324,980 SKILLSOFT FIN II IN FRN 31/07/28 TL 319,910 284,087 0.05
USD 285,000 FIRST BRAN FRN 30/03/28 2ND LIEN TL 280,419 267,900 0.05
USD 248,750 CHROMALLQY CORP FRN 21/03/31 TL 246,263 248,957 0.05
USD 261,611 AMERICAN R FRN 09/06/28 1ST LIEN TL 248,858 233,161 0.04

— 142 —



I LT INTF A= r—RT7UR T —KE/\Af—)LK 7RV KFC/FD

ETN=N IR R
15 . B4 g piaa AL
USD 210,937 JAZZ PHARM FRN 05/05/28 TB1 210,410 211,435 0.04
USD 198,504 OSAIC HOLDINGS FRN 11/08/28 TB2 196,519 199,422 0.04
USDh 199,500 CENTRAL PA FRN 06/07/29 1ST LIEN TL 198,752 190,335 0.04
USD 173,906 LIKEWIZE CORP FRN 30/09/29 TL 168,689 170,863 0.03
USD 177,733 TENNECO FRN 17/11/28 TAO1 143,964 170,485 0.03
USD 153,647 OPEN TEXT CORP FRN 31/01/30 TL 149,038 153,600 0.03
USD 174,113 ALTICE FIN FRN 31/10/27 TL 157,729 152,349 0.03
USD 150,000 LEVEL 3 FINANCING FRN 15/04/29 TB1 148,500 151,875 0.03
USD 150,000 LEVEL 3 FINANCING FRN 15/04/30 TB2 148,500 151,594 0.03
USD 150,000 TEREX CORP FRN 01/10/31 TL 149,250 150,777 0.03
USD 150,000 CLOVER HD INIT FRN 01/11/31 TL 148,500 150,750 0.03
USD 150,000 CLARIOS GB FRN 15/01/32 1ST LIEN TL 149,813 150,000 0.03
USD 149,611 REAL TRUCK GP INIT FRN 31/01/28 TL 147,741 148,614 0.03
USD 148,875 REALTRUCK GP INC FRN 31/01/28 TL 145,153 147,882 0.03
USD 149,578 TENNECO FRN 17/11/28 1ST LIEN TB02 127,141 144,135 0.03
USD 137,714 CARNIVAL CORP REP FRN 09/08/27 TL 137,026 138,059 0.03
USD 134,663 CLOUD SOFT GC $ FRN 21/03/31 TB 134,663 135,624 0.03
USD 144,925 SWF HD INI FRN 17/09/28 1ST LIEN TL 151,162 127,715 0.02
USD 128,542 DIAMOND SP FRN 03/01/28 1ST LIEN TL 123,274 115,688 0.02
USD 106,941 THE GEO GROUP INC FRN 04/04/29 TL 105,871 108,010 0.02
USD 109,794 IRIS HD FRN 28/06/28 1ST LIEN TL02 102,463 105,745 0.02
USD 104,853 IRIS HD FRN 28/06/28 1ST LIEN TLO1 97,852 100,987 0.02
USD 99,492  ASURION FRN 19/09/30 1ST LIEN TB12 98,808 99,326 0.02
USD 100,000 U GRAY TELEVISION FRN 04/06/29 TF 94,500 94,625 0.02
USD 91,519 GRAFTECH GLOBAL ENT FRN 31/12/29 TL 87,170 94,264 0.02
USD 78,270 SCHWEITZER MAUDUIT FRN 09/02/28 TB 77,878 77,878 0.01
USD 75,000 GLATFELTER CORP FRN 03/03/30 TL 74,250 75,234 0.01
USD 64,855 TRANSMONTAIGNE OP FRN 17/11/28 TB02 64,855 65,469 0.01
USD 64,855 TRANSMONTAIGNE OP FRN 17/11/28 TBO1 64,855 65,469 0.01
USD 49,872 ATHENA HEALTH FIRST FRN 15/02/29 TL 49,747 49,931 0.01
USD 42,857 SWF HOLDINGS FRN 19/12/29 TA 42,214 43,071 0.01
USD 38,204 VENATOR MAT FRN 12/10/28 TL 33,536 37,869 0.01
USD 26,941 VENATOR MAT FIRST O FRN 16/07/26 TB 23,842 26,941 0.01
USD 26,794 VENATOR MAT INIT 1 FRN 31/12/25 TL 22,239 26,794 0.01
USD 19,904 TRANSMONTAIGNE OP FRN 17/11/28 TB03 19,904 20,093 0.00
USD 15,533 SORENSON HDGS SB FA FRN 17/03/26 TL® 0 11,650 0.00
USDh 5,480 ICON LUX 2024 FRN 03/07/28 TB 5,453 5,524 0.00
USD 3,984 SORENSON HDGS SA FA FRN 17/03/26 TL® 0 2,988 0.00
USD 1,365 INDIGO MERGER 2024 FRN 03/07/28 TB 1,359 1,376 0.00
USD 987 TIBCO SOFT $ FRN 30/03/29 TB06 895 993 0.00
USD 422 TENNECO IN FRN 17/11/28 1ST LIEN TB 359 407 0.00
USD 338 CLOUD SOFT GC $ FRN 21/03/31 TB2 338 340 0.00

11,000,301 11,057,011 2.10

155415 % (CMBS)

USD 450,000 ROCC 2024-CNTR E 8.8191% 13/11/41 450,000 473,835 0.09
450,000 473,835 0.09

SR

USD 500,000 CABLE ONE INC CV 0% 15/03/26 396,875 463,469 0.09
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USD 250,000 XPLR INFRASTR LP CV 0% 15/11/25 237,969 236,749 0.04
USD 225,000 CABLE ONE INC CV 1.1250% 15/03/28 172,025 183,501 0.03
USD 140,000 MARRIOTT VACATIO CV 0% 15/01/26 141,135 133,612 0.03
USD 90,000 GUARDANT HEALTH CV 0% 15/11/27 90,000 79,745 0.02

1,038,004 1,097,076 0.21

EBLFIE
USD 1,115,000 VISTRA CORP FRN 31/12/70 144A 1,109,743 1,119,989 0.22
USD 585,000 PG&E CORP FRN 15/03/55 584,636 568,990 0.12
USD 475,000 VISTRA CORP FRN 15/04/70 144A 477,098 486,802 0.10
USD 500,000 ILFC E-CAP TRUST FRN 21/12/65 144A 396,875 413,819 0.08
USD 150,000 VENTURE GLOBAL L FRN 30/03/73 144A 150,000 156,154 0.03
USD 150,000 EDISON INTL FRN 15/06/54 146,813 140,265 0.03
USD 125,000 CITIGROUP INC FRN 29/12/49 T 125,000 126,392 0.02
USD 100,000 NRG ENERGY INC FRN 31/12/72 144A 100,000 110,890 0.02
USD 100,000 ENERGY TRANS FRN 01/10/54 100,000 102,438 0.02
USD 75,000 AMER ELEC PWR FRN 15/12/54 * 75,000 76,904 0.01
USD 75,000 AES CORP/THE FRN 15/01/55 75,000 76,485 0.01
USD 75,000 CVS HEALTH CORP FRN 10/03/55 75,000 75,795 0.01
USD 75,000 JPMORGAN CHASE FRN 01/08/69 HH 75,000 75,000 0.01
USD 75,000 CITIGROUP INC FRN 10/03/70 W 75,000 73,818 0.01
USD 50,000 AMER ELEC PWR FRN 15/12/54 50,000 50,873 0.01
USD 50,000 CVS HEALTH CORP FRN 10/12/54 50,000 49,338 0.01
USD 50,000 EDISON INTL FRN 15/06/53 46,781 47215 0.01
USD 25,000 ENERGY TRANS FRN 15/05/54 25,000 26,288 0.00
USD 25,000 AES CORP/THE FRN 15/07/55 24,996 24,495 0.00

3,761,942 3,801,950 0.72

YSTYRIS—bF—vT

- 273 FERRELLGAS PAR-B 72,000 28,665 0.01

72,000 28,665 0.01

iEb

- 113,971 DHL CLASS A 3,320,494 740,811 0.15
- 15,563 TPC GROUP SHARE REORG DUMMY @ 356,335 571,940 0.12
- 15,846 ENDO INC 0 434,180 0.09
- 1,914 TALEN ENERGY REGISTERED SHS 58,687 432,105 0.08
- 29,120 CARNELIAN POINT HLDSG LP CLASS A 1B @ 532,928 389,917 0.07
- 1,636  VISTRA CORP 83,621 282,668 0.05
- 2,562 BOSTON SCIENTIFIC CORP 117,493 264,424 0.05
- 962 GULFPORT ENERGY 48,320 174,819 0.03
- 7,342  FORUM ENERGY TEC 198,509 131,422 0.02
- 25,612  UCI HOLDINGS INC COMMON STOCK 165,910 128,060 0.02
- 2,904 DIEBOLD NIXDORF 223,797 125,075 0.02
- 4,457 CORNERSTONE CHEM CO @ 169,738 84,683 0.02
- 2,557 PARKER DRILLING 119,770 44,748 0.01
- 280 NEW HARDWOOD HOLDINGS BANKRUPTCY 19,087 9,800 0.00
- 1,373 CURO GROUP HLDG 50,188 7,552 0.00
- 168 CARNELIAN POINT HLDSG LP COMMON UNI @ 3,075 2,250 0.00
- 926 IHEARTMEDIA-CL A 35,800 2,171 0.00
- 88 ENVISION PARENTS INC COM 0 1,023 0.00
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- 14 INCLUSIVE LANGUAGE SERVICES LLC CLB @ 0 703 0.00
- 1,844 BLUESTEM GROUP INC 37,360 18 0.00
- 150 CLOUD PEAK ENERG @ 0 0 0.00
- 2 PHYSIOTHERAPY PAH TR DUMMY @ 0 0 0.00
- 10,714 MOOD MEDIA CORPORATION R/B/R DUMMY 8,571 0 0.00
- 19,325 ENDO GUC TCLA-1® 208,584 0 0.00

5,758,267 3,828,369 0.73

ZOtES
USD 1,097,000 AMERICAN AIRL 5.7500% 20/04/29 144A 1,130,213 1,094,756 0.21
USD 300,000 BORR IHC/BOR 10.3750% 15/11/30 144A 298,637 284,010 0.05
USD 164,740 AMC ENTMNT H PIK 15/06/26 144A 161,714 163,911 0.03
USD 330,000 AMERICAN AIRL 5.5000% 20/04/26 144A 137,499 137,486 0.03
USD 65,000 UNTD AIR 20-1 B 4.8750% 15/01/26 24,960 24,861 0.00

1,753,023 1,705,024 0.32

RA A2 H4A42R (PIK) &

USDh 864,000 CARVANA CO PIK 01/06/30 144A 902,030 960,088 0.19
USD 612,250 CARVANA CO PIK 01/06/31 144A 704,844 737,763 0.14
USD 380,000 CHOBANI HOLDCO PIK 01/10/29 144A 383,550 411,225 0.08
USD 330,000 CALDERYS FIN II PIK 01/06/28 144A 327,119 341,567 0.06
USD 279,311 CARVANA CO PIK 01/12/28 144A 289,490 301,321 0.06
USD 235,000 BCPE ULYSSES PIK 01/04/27 144A 224,536 232,060 0.04
USD 125,000 RRD INTERMEDIATE PIK 01/12/30 144A 118,750 115,104 0.02
USD 87,009 CORNERSTONE 15.0000% 06/12/28 144A 70,581 82,659 0.02
USD 75,000 ECHOSTAR CORP PIK 30/11/30 70,500 69,503 0.01
USD 63,000 TOPS HLDNG II ESC PIK 15/06/18 @ 62,370 0 0.00

3,153,770 3,251,290 0.62

HEAE (EE SRR
USD 2,139,000 MEDLINE BORRO 3.8750% 01/04/29 144A 1,998,440 1,996,959 0.39
USD 1,650,000 OLYMPUS WTR H 9.7500% 15/11/28 144A 1,696,560 1,746,816 0.34
USD 1,750,000 METIS MERGER 6.5000% 15/05/29 144A 1,636,037 1,693,745 0.33
USD 1,574,625 INNOPHOS HLD 11.5000% 15/06/29 144A 1,537,935 1,677,227 0.33
USD 1,640,000 TRANSDIGM INC 6.3750% 01/03/29 144A 1,641,710 1,655,974 0.32
USD 1,705,000 SAKS GLOBAL 11.0000% 15/12/29 144A 1,691,874 1,637,387 0.32
USD 1,620,000 TRANSDIGM INC 5.5000% 15/11/27 1,618,192 1,606,235 0.31
USD 1,840,000 CCO HOLDINGS 4.5000% 01/05/32 W1 1,562,582 1,604,615 0.31
USD 1,650,000 HILTON DOMESTIC 4.8750% 15/01/30 W1 1,719,530 1,602,256 0.31
USD 1,810,000 DISH DBS CORP 7.75% 01/07/26 1,824,277 1,586,889 0.31
USD 1,590,000 CHURCHILL DOW 5.5000% 01/04/27 144A 1,649,210 1,581,607 0.31
USD 1,475,000 TALEN ENERGY 8.6250% 01/06/30 144A 1,524,585 1,574,674 0.31
USD 1,725,000 ORGANON & CO/5.1250% 30/04/31 144A 1,521,105 1,561,103 0.31
USD 1,550,000 SS&C TECH INC 5.5000% 30/09/27 144A 1,592,120 1,547,655 0.30
USD 1,655,000 BOYD GAMING C 4.7500% 15/06/31 144A 1,580,096 1,546,130 0.30
USD 1,385,000 UNITI/ CSL 10.5000% 15/02/28 144A 1,445,221 1,481,223 0.29
USD 1,675,000 DAVITA INC 3.7500% 15/02/31 144A 1,561,224 1,476,012 0.29
USD 1,530,000 TENNECO INC 8.0000% 17/11/28 144A 1,351,618 1,465,141 0.29
USD 1,525,000 VISTRA OPERAT 4.3750% 01/05/29 144A 1,438,292 1,447,604 0.28
USD 1,450,000 CCO HOLDINGS 5.0000% 01/02/28 144A 1,370,131 1,411,818 0.28
USD 1,475,000 CALPINE CORP 5.0000% 01/02/31 144A 1,440,562 1,408,428 0.28
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USD 1,490,000 TENET HEALTHCARE 4.3750% 15/01/30 1,351,293 1,401,636 0.28
USD 1,529,000  LIFEPOINT HEA 5.3750% 15/01/29 144A 1,396,471 1,359,141 0.26
USD 1,300,000 VERTICAL US N 5.2500% 15/07/27 144A 1,364,051 1,286,450 0.24
USDh 1,370,000 CLAR SCI HLD 4.8750% 01/07/29 144A 1,295,560 1,284,545 0.24
USD 1,150,000 VENTURE GLOBA 9.5000% 01/02/29 144A 1,172,142 1,283,715 0.24
USD 1,375,000 DAVITA INC 4.6250% 01/06/30 144A 1,289,813 1,281,714 0.24
USD 1,415,000 ONEMAIN FINANCE 4.0000% 15/09/30 1,285,841 1,269,731 0.24
USD 1,270,000 TALLGRASS NRG 6.0000% 01/03/27 144A 1,269,511 1,265,793 0.24
USD 1,200,000 CHART INDUSTR 7.5000% 01/01/30 144A 1,215,960 1,253,889 0.24
USD 1,325,000 TENET HEALTHCARE 4.2500% 01/06/29 1,274,143 1,251,277 0.24
USD 1,250,000 KFC HLD/PIZZA 4.7500% 01/06/27 144A 1,315,624 1,236,902 0.23
USD 1,280,000 ALLIED UNIVER 6.0000% 01/06/29 144A 1,134,042 1,183,714 0.22
USD 1,175,000  ALLIED UNIVER 9.7500% 15/07/27 144A 1,215,086 1,182,353 0.22
USD 1,300,000 SERVICE CORP 4.0000% 15/05/31 1,247,796 1,175,469 0.22
USD 1,145,000 BEAZER HOMES USA 7.2500% 15/10/29 1,236,187 1,167,606 0.22
USD 1,095,000 JB POINDEXTER 8.7500% 15/12/31 144A 1,102,753 1,165,864 0.22
USD 1,100,000 GN BONDCO LLC 9.5000% 15/10/31 144A 1,079,038 1,161,082 0.22
USD 1,151,000 MGM RESORTS 5.5000% 15/04/27 1,212,469 1,155,176 0.22
USD 1,200,000 TRANSDIGM INC 4.6250% 15/01/29 W1 1,157,485 1,134,866 0.22
USD 1,150,000 SHEA HOMES 4.7500% 15/02/28 1,139,706 1,109,043 0.21
USD 1,100,000 TENET HEALTHCARE 6.1250% 15/06/30 1,087,180 1,106,078 0.21
USD 1,125,000 PTC INC 4.0000% 15/02/28 144A 1,154,312 1,079,990 0.20
USD 1,140,000 NESCO HOLDING 5.5000% 15/04/29 144A 1,068,888 1,075,768 0.20
USD 1,075,000 HESS MIDSTREA 5.6250% 15/02/26 144A 1,106,754 1,075,588 0.20
USD 1,055,000 TRANSDIGM INC 6.7500% 15/08/28 144A 1,057,974 1,073,607 0.20
USD 1,145,000 CCO HOLDINGS 4.7500% 01/03/30 144A 1,173,845 1,061,130 0.20
USD 1,050,000 CITGO PETROLE 7.0000% 15/06/25 144A 1,056,591 1,050,779 0.20
USD 1,050,000 H&E EQUIPMENT 3.8750% 15/12/28 144A 984,839 1,048,753 0.20
USDh 1,036,000 BIG RVR STL/F 6.6250% 31/01/29 144A 1,091,177 1,043,850 0.20
USD 1,050,000 FRONTIER COMM 5.0000% 01/05/28 144A 965,343 1,039,916 0.20
USD 1,048,000 MGIC INVT CORP 5.2500% 15/08/28 1,106,936 1,038,609 0.20
USD 1,050,000 VISTRA OPERAT 5.0000% 31/07/27 144A 1,053,172 1,035,699 0.20
USD 1,090,000 LCM INVESTMEN 4.8750% 01/05/29 144A 1,056,478 1,031,597 0.20
USD 1,755,000 CSC HOLDINGS 5.7500% 15/01/30 144A 1,683,529 1,017,900 0.19
USD 1,000,000 TRANSDIGM INC 6.6250% 01/03/32 144A 1,003,769 1,016,109 0.19
USD 1,000,000 FRONTIER COMM 6.7500% 01/05/29 144A 927,343 1,007,881 0.19
USD 975,000 WINDST SERVI/ 8.2500% 01/10/31 144A 999,580 1,007,233 0.19
USD 1,000,000 CCO HLDGS LLC/CAP 5.5% 01/05/26 144 1,032,249 997,671 0.19
USD 1,000,000 HILTON WORLDWIDE 4.8750% 01/04/27 1,041,249 993,096 0.19
USD 1,036,000 NATIONSTAR MT 5.1250% 15/12/30 144A 1,023,256 979,507 0.19
USD 960,000 NOBLE FIN II 8.0000% 15/04/30 144A 981,143 977,988 0.19
USD 1,025,000 FERTITTA ENT 6.7500% 15/01/30 144A 929,449 967,576 0.18
USD 1,075,000 SCOTTS MIRACLE 4.0000% 01/04/31 1,022,822 955,289 0.18
USD 1,025,000 STANDARD INDS 4.3750% 15/07/30 144A 1,042,484 952,243 0.18
USD 935,000 BRISTOW GROUP 6.8750% 01/03/28 144A 927,904 941,748 0.18
USD 1,430,000  DISH DBS CORP 5.1250% 01/06/29 1,142,246 937,039 0.18
USD 1,000,000 NEWS CORP 3.8750% 15/05/29 144A 1,014,879 934,427 0.18
USD 910,000  ALLIED UNIVER 7.8750% 15/02/31 144A 915,862 933,160 0.18
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USD 940,000 MCAFEE CORP 7.3750% 15/02/30 144A 871,668 925,618 0.18
USD 1,025,000 POST HOLDINGS 4.5000% 15/09/31 144A 922,027 925,454 0.18
USDh 910,000 MPT OP PTNR/FINL 5.2500% 01/08/26 941,342 909,999 0.17
USD 875,000 JANE STREET G 7.1250% 30/04/31 144A 881,881 905,155 0.17
USD 875,000 CAESARS ENT 7.0000% 15/02/30 144A 873,830 902,176 0.17
USD 919,000 CALPINE CORP 5.1250% 15/03/28 144A 930,558 901,738 0.17
USD 925,000 MEDLINE BORRO 5.2500% 01/10/29 144A 859,600 898,402 0.17
USD 860,000 TALOS PRODUCT 9.3750% 01/02/31 144A 874,844 892,748 0.17
USD 1,000,000 PRESTIGE BRAN 3.7500% 01/04/31 144A 962,495 892,077 0.17
USD 1,000,000 UNITED RENTAL NA 3.7500% 15/01/32 876,831 885,823 0.17
USD 800,000 TRIDENT TPI 12.7500% 31/12/28 144A 825,612 885,276 0.17
USD 880,000 UNIVISION COM 6.6250% 01/06/27 144A 876,586 880,453 0.17
USD 875,000 BOYD GAMING CORP 4.7500% 01/12/27 880,944 861,779 0.16
USD 875,000 JACOBS ENTERT 6.7500% 15/02/29 144A 851,075 860,683 0.16
USD 861,000 PM GENERAL PU 9.5000% 01/10/28 144A 865,056 857,750 0.16
USD 900,000 B&G FOODS INC 5.2500% 15/09/27 892,706 855,939 0.16
USD 900,000 ORGANON & CO/ 4.1250% 30/04/28 144A 914,625 854,119 0.16
USD 850,000 FREEDOM MORTG 6.6250% 15/01/27 144A 830,694 853,046 0.16
USD 850,000 PTC INC 3.6250% 15/02/25 144A 873,375 848,275 0.16
USD 871,000 CLEAR CHANNEL 5.1250% 15/08/27 144A 848,136 848,031 0.16
USD 950,000 CCO HOLDINGS 4.2500% 01/02/31 144A 951,953 841,621 0.16
USD 755,000 LIFEPOINT HE 11.0000% 15/10/30 144A 782,676 833,164 0.16
USD 940,000 MERCER INTL INC 5.1250% 01/02/29 WI 889,694 833,028 0.16
USD 750,000 VENTURE GLOBA 9.8750% 01/02/32 144A 747,415 826,799 0.16
USD 900,000 ADAPTHEALTH L 4.6250% 01/08/29 144A 829,126 826,272 0.16
USD 877,000 PENNYMAC FIN 4.2500% 15/02/29 144A 814,865 822,671 0.16
USD 721,919 LEVEL 3 FIN 11.0000% 15/11/29 144A 712,313 818,757 0.16
USD 785,000 ACRISURE LLC 8.2500% 01/02/29 144A 790,813 814,336 0.15
USD 825,000 EDGEWELL PERS 5.5000% 01/06/28 144A 793,367 814,186 0.15
USD 775,000 ADAMS HOMES 19.2500% 15/10/28 144A 789,531 810,989 0.15
USD 830,000 HILCORP ENERG 5.7500% 01/02/29 144A 831,362 806,894 0.15
USD 900,000 FOUNDATION BL 6.0000% 01/03/29 144A 806,967 805,587 0.15
USD 900,000 MPT OP PTNR/FINL 5.0000% 15/10/27 811,210 803,793 0.15
USD 790,000 EMRLD BOR / E 6.6250% 15/12/30 144A 792,008 800,316 0.15
USD 795,000  AVIENT CORP 6.2500% 01/11/31 144A 800,250 794,888 0.15
USD 800,000 NEW FORTRESS 6.5000% 30/09/26 144A 758,538 779,926 0.15
USD 755,000 LIGHTNING POW 7.2500% 15/08/32 144A 766,712 779,765 0.15
USD 780,000 MGM RESORTS 6.5000% 15/04/32 783,251 779,559 0.15
USD 765,000 SALLY HLD/SAL CA 6.7500% 01/03/32 767,466 770,537 0.15
USD 800,000 KB HOME 4.8000% 15/11/29 737,658 768,124 0.15
USD 763,000 SUNOCO LP/FIN 6.0000% 15/04/27 W1 764,500 764,483 0.15
USD 765,000 ANTERO MIDSTR 5.7500% 15/01/28 144A 768,900 763,611 0.14
USD 765,000 DIRECTYV FIN/D 5.8750% 15/08/27 144A 764,317 759,442 0.14
USD 725,000 CHS/COMMUNIT 10.8750% 15/01/32 144A 738,750 747,463 0.14
USD 720,000 WATCO COS LLC 7.1250% 01/08/32 144A 724,198 745,502 0.14
USD 800,000 CSC HOLDINGS 5.5% 15/04/27 144A 655,500 740,969 0.14
USD 667,000 NCR ATLEOS LL 9.5000% 01/04/29 144A 665,188 727,646 0.14
USD 675,000 ENDO FINANCE 8.5000% 15/04/31 144A 678,791 722,443 0.14
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USD 750,000 XPLR INFRAST 3.8750% 15/10/26 144A 782,442 719,694 0.14
USD 700,000 ENCINO ACQUIS 8.5000% 01/05/28 144A 693,998 719,080 0.14
USD 690,000 NABORS INDS 19.1250% 31/01/30 144A 697,917 716,393 0.14
USD 700,000 LIVE NATION E 6.5000% 15/05/27 144A 750,438 710,843 0.13
USD 660,000 SMYRNA READY 8.8750% 15/11/31 144A 690,000 705,104 0.13
USD 700,000 FRONTIER COMM 5.8750% 15/10/27 144A 667,563 699,348 0.13
USD 700,000  VISTRA OPERAT 5.6250% 15/02/27 144A 695,745 699,260 0.13
USD 741,000 AMSTED INDS 4.6250% 15/05/30 144A 696,434 696,964 0.13
USD 665,000 TRINITY IND 7.7500% 15/07/28 144A 669,500 692,000 0.13
USD 650,000 CARNIVAL HLD 10.3750% 01/05/28 144A 681,509 691,745 0.13
USD 700,000 WILLIAMS SCOT 4.6250% 15/08/28 144A 713,956 689,633 0.13
USD 700,000 MINERVA MERGE 6.5000% 15/02/30 144A 653,723 676,062 0.13
USD 675,000 GRAHAM HOLDIN 5.7500% 01/06/26 144A 700,703 675,103 0.13
USD 750,000 YUM! BRANDS INC 3.6250% 15/03/31 741,750 670,998 0.13
USD 650,000 NORTONLIFELOC 7.1250% 30/09/30 144A 658,531 669,429 0.13
USD 685,000 YUM! BRANDS INC 5.3750% 01/04/32 668,156 669,153 0.13
USD 725,000 HOWARD HUGHES 4.1250% 01/02/29 144A 712,586 667,065 0.13
USD 675,000 TRANSDIGM INC 6.0000% 15/01/33 144A 675,000 665,819 0.13
USD 875,000 LEVEL 3 FIN 1 3.7500% 15/07/29 144A 541,625 662,813 0.13
USD 550,000 SPRINT CAPITAL CORP 8.75% 15/03/32 775,735 657,938 0.12
USD 695,000 CLAR SCIHLD 3.8750% 01/07/28 144A 667,938 654,256 0.12
USD 650,000 PRIME SEC/FIN 6.2500% 15/01/28 144A 639,235 649,527 0.12
USD 690,000 NOVELIS CORP 4.7500% 30/01/30 144A 654,064 649,517 0.12
USD 625,000 BRAND INDUST 10.3750% 01/08/30 144A 640,797 645,259 0.12
USD 670,000 TELEFLEX INC 4.2500% 01/06/28 144A 689,507 645,084 0.12
USD 725,000 WOLVERINE WOR 4.0000% 15/08/29 144A 645,526 645,010 0.12
USD 700,000 HOLOGIC INC 3.2500% 15/02/29 144A 692,000 644,510 0.12
USD 675,000 CALPINE CORP 4.6250% 01/02/29 144A 628,656 644,212 0.12
uUSDh 610,000 MAXIM CRANE 11.5000% 01/09/28 144A 606,388 643,629 0.12
USD 665,000 PG&E CORP 5.0000% 01/07/28 661,629 642,586 0.12
USD 700,000 QUICKEN LOANS 3.6250% 01/03/29 144A 574,975 642,327 0.12
USD 650,000 UNITED AIRLIN 4.3750% 15/04/26 144A 629,568 640,747 0.12
USD 725,000 HILTON DOMEST 3.6250% 15/02/32 144A 653,562 637,050 0.12
USD 625,000 NAVIENT CORP 6.7500% 15/06/26 637,607 635,786 0.12
uUSD 770,000 DORNOCH DEBT 6.6250% 15/10/29 144A 659,528 635,650 0.12
USD 665,000 JEFFERIES FIN LL 5.0000% 15/08/28 641,307 630,071 0.12
USD 600,000 BOOST NEWCO B 7.5000% 15/01/31 144A 600,000 627,977 0.12
USD 650,000 UNITED AIRLIN 4.6250% 15/04/29 144A 631,838 623,933 0.12
USD 730,000 CSC HOLDINGS 6.5000% 01/02/29 144A 653,957 622,325 0.12
USD 625,000 SCIL IV LLC/5.3750% 01/11/26 144A 598,375 621,122 0.12
USD 575,000 ECHOSTAR CORP 10.7500% 30/11/29 . 622,688 620,332 0.12
USD 635,000 ROCKIES EXPRE 6.8750% 15/04/40 144A 675,936 616,734 0.12
USD 615,000 RAVEN ACQUISI 6.8750% 15/11/31 144A 615,000 614,649 0.12
USD 600,000 CLD SFTWR GRP 9.0000% 30/09/29 144A 525,344 614,465 0.12
USD 605,000 AMENTUM HOLDI 7.2500% 01/08/32 144A 612,160 613,040 0.12
USD 675,000 CCO HOLDINGS 4.5000% 15/08/30 144A 686,250 612,516 0.12
USD 550,000 WERNER LP/IN 11.5000% 15/06/28 144A 568,683 605,039 0.11
USD 705,000 PARK RIVER HO 5.6250% 01/02/29 144A 691,802 604,715 0.11
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USD 675,000 SCOTTS MIRACLE 4.3750% 01/02/32 540,591 604,258 0.11
USD 625,000 IRON MOUNTAIN 5.6250% 15/07/32 144A 587,047 603,385 0.11
USDh 700,000 MAJORDRIVE HO 6.3750% 01/06/29 144A 628,213 597,372 0.11
USDh 625,000 RHP HOTEL PPT 4.5000% 15/02/29 144A 604,013 596,293 0.11
USD 615,000 SCIH SALT HOL 6.6250% 01/05/29 144A 513,029 595,422 0.11
USD 600,000 PENN NATL GAM 5.6250% 15/01/27 144A 613,125 594,997 0.11
USD 600,000 GO DADDY OP/F 5.2500% 01/12/27 144A 597,844 594,707 0.11
USD 600,000 LAND O LAKES CAP 7.4500% 15/03/28 697,700 594,632 0.11
USD 585,000 SINCLAIR TELE 8.1250% 15/02/33 144A 586,337 590,661 0.11
USD 594,000 AMSTED INDS 5.6250% 01/07/27 144A 619,138 590,511 0.11
USD 600,000 COMSTOCK RE I 6.7500% 01/03/29 144A 584,548 590,490 0.11
USD 625,000 CAESARS ENT 4.6250% 15/10/29 144A 551,587 589,318 0.11
USD 575,000 HARVEST MIDST 7.5000% 01/09/28 144A 592,243 587,289 0.11
USD 630,000 SIMMONS FOODS 4.6250% 01/03/29 144A 611,771 586,696 0.11
USD 565,000 CENTURY ALUMI 7.5000% 01/04/28 144A 575,686 571,116 0.11
USD 625,000 AMN HEALTHCAR 4.0000% 15/04/29 144A 586,679 570,233 0.11
USD 600,000 CABLEVISION L 3.8750% 15/09/27 144A 572,000 568,807 0.11
USD 550,000 VISTRA OPERAT 6.8750% 15/04/32 144A 550,000 566,358 0.11
USD 575,000 CLD SFTWR GRP 6.5000% 31/03/29 144A 516,586 565,353 0.11
USD 575,000 FORESTAR GROU 3.8500% 15/05/26 144A 570,779 563,854 0.11
USD 500,000 LEVEL 3 FIN 10.5000% 15/04/29 144A 471,438 559,974 0.11
USD 555,000 FORTREA HOLDI 7.5000% 01/07/30 144A 560,424 557,234 0.11
USD 525,000 CIVITAS RESOU 8.6250% 01/11/30 144A 530,563 557,048 0.11
USD 675,000 LEVEL 3 FIN 14.5000% 01/04/30 144A 558,754 556,932 0.11
USD 626,000 CP ATLAS BUYE 7.0000% 01/12/28 144A 595,351 556,070 0.11
USD 545,000 GARRETT MOT/S 7.7500% 31/05/32 144A 548,685 555,072 0.11
USD 600,000 UNITED RENTAL NA 4.0000% 15/07/30 592,424 554,914 0.11
USD 525,000 DISH NETWORK 11.7500% 15/11/27 144A 531,281 554,358 0.11
uUSDh 560,000 NEON HLDGS I 10.1250% 01/04/26 144A 608,306 552,679 0.10
USD 575,000 NAVIENT CORP 5.5000% 15/03/29 566,375 550,898 0.10
USD 590,000 REWORLD HOLDI 4.8750% 01/12/29 144A 528,526 549,331 0.10
USD 575,000 PATRICK INDS 4.7500% 01/05/29 144A 575,208 548,141 0.10
USD 525,000 TALOS PRODUCT 9.0000% 01/02/29 144A 531,000 546,524 0.10
USD 540,000 CRESCENT ENRG 7.6250% 01/04/32 144A 541,025 543,830 0.10
USD 515,000 STONEX GROUP 7.8750% 01/03/31 144A 517,900 541,179 0.10
USD 525,000 NATIONSTAR MT 7.1250% 01/02/32 144A 521,626 541,027 0.10
USD 575,000 SINCLAIR TELE 5.125% 15/02/27 144A 558,757 540,500 0.10
USD 615,000 NRG ENERGY IN 3.8750% 15/02/32 144A 486,572 539,923 0.10
USD 625,000 COINBASE GLOB 3.6250% 01/10/31 144A 466,500 539,321 0.10
USD 700,000 DIVERSIFIED HLTH 4.3750% 01/03/31 516,428 539,001 0.10
USD 525,000 UKG INC 6.8750% 01/02/31 144A 532,719 535,601 0.10
USD 520,000 TALLGRASS NRG 7.3750% 15/02/29 144A 520,354 530,466 0.10
USD 580,000  UNITI/CSL 6.5000% 15/02/29 144A 529,667 530,220 0.10
USD 500,000 SPRINT CAP CORP 6.875% 15/11/28 638,837 530,000 0.10
USD 575,000  ALBERTSONS CO 3.5000% 15/03/29 144A 533,250 528,987 0.10
USD 510,000 VAREX IMAGING 7.8750% 15/10/27 144A 510,700 527,472 0.10
USD 495,000 FTAI INFRAE 10.5000% 01/06/27 144A 471,355 524,328 0.10
USD 530,000  VITAL ENERGY 7.8750% 15/04/32 144A 524,794 522,967 0.10
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USD 550,000 TGNR INTERMED 5.5000% 15/10/29 144A 528,806 522,668 0.10
USD 550,000 PRIMO WATER H 4.3750% 30/04/29 144A 486,063 519,778 0.10
USD 525,000 CDI ESCROW IS 5.7500% 01/04/30 144A 517,219 518,171 0.10
USD 525,000 LABL INC 10.5000% 15/07/27 144A 496,667 515,444 0.10
USD 515,000 LIFE TIME INC 6.0000% 15/11/31 144A 515,000 514,497 0.10
USDh 500,000 ALLY FINANCIAL 6.7000% 14/02/33 499,835 513,859 0.10
USD 510,000 TAYLOR MORRIS 5.7500% 15/01/28 144A 566,738 512,137 0.10
USD 525,000 NRG ENERGY IN 5.2500% 15/06/29 144A 514,554 511,841 0.10
USD 475,000 CHART INDUSTR 9.5000% 01/01/31 144A 487,258 510,752 0.10
USD 505,000 NATIONSTAR MT 6.5000% 01/08/29 144A 507,438 509,500 0.10
USD 525,000 ICAHN ENTER/FIN 5.2500% 15/05/27 W1 487,125 507,947 0.10
USD 495,000 VENTURE GLOBA 7.0000% 15/01/30 144A 500,500 506,153 0.10
USD 408,000 ASCENT RESOUR 9.0000% 01/11/27 144A 476,316 504,909 0.10
USD 525,000 WEEKLEY HM LL 4.8750% 15/09/28 144A 538,625 504,226 0.10
USD 525,000 HUNT COS INC 5.2500% 15/04/29 144A 496,294 503,970 0.10
USD 485,000 FREE MTGE HOL 9.1250% 15/05/31 144A 494,630 502,044 0.10
USD 500,000 CSC HOLDINGS 11.7500% 31/01/29 144A 488,375 501,175 0.10
USD 525,000 NCR VOYIX COR 5.1250% 15/04/29 144A 507,763 500,279 0.09
USD 650,000 MPH ACQUISITI 5.5000% 01/09/28 144A 608,048 500,185 0.09
USD 485,000 DCLI BIDCO LL 7.7500% 15/11/29 144A 487,564 499,609 0.09
USD 500,000 NORTONLIFELOC 5.0000% 15/04/25 144A 505,500 499,240 0.09
USD 500,000 WINNEBAGO IND 6.2500% 15/07/28 144A 509,631 498,614 0.09
USD 500,000 TRANSMONTAIGE 6.1250% 15/02/26 510,180 498,106 0.09
USD 500,000 IQVIA INC 5.0000% 15/10/26 144A 518,000 497,576 0.09
USD 498,000 SMYRNA READY 6.0000% 01/11/28 144A 513,996 493,907 0.09
USD 500,000 FORD MOTOR CRED 3.3750% 13/11/25 462,330 493,465 0.09
USD 490,000 HILCORP ENERG 6.2500% 01/11/28 144A 469,044 487,606 0.09
USD 550,000 CLEARWAY ENER 3.7500% 15/02/31 144A 522,500 486,805 0.09
USD 490,000 JANE STREET G 6.1250% 01/11/32 144A 490,000 486,044 0.09
USD 525,000 LBM ACQUISITI 6.2500% 15/01/29 144A 488,594 485,332 0.09
USD 450,000 BREAD FINANCI 9.7500% 15/03/29 144A 458,382 485,242 0.09
USD 500,000 ALTA EQUIPMEN 9.0000% 01/06/29 144A 478,743 485,161 0.09
USD 500,000 CQP HOLDCO LP/BI 5.5000% 15/06/31 500,000 482,508 0.09
USD 500,000 ENCOMPASS HLTH 4.7500% 01/02/30 523,188 480,857 0.09
USD 450,000 EQUIPMENTSHAR 8.6250% 15/05/32 144A 457,500 479,895 0.09
USD 510,000 OUTFRONT MEDI 4.2500% 15/01/29 144A 484,353 478,145 0.09
USD 465,000 PERMIAN RESR 7.0000% 15/01/32 144A 469,838 476,992 0.09
USD 495,000 KEN GARFF AUT 4.8750% 15/09/28 144A 500,717 476,461 0.09
USD 500,000 TRANSDIGM INC 4.8750% 01/05/29 W1 493,935 475,418 0.09
USD 445,000 STL HOLDING C 8.7500% 15/02/29 144A 451,000 474,995 0.09
USD 500,000 ASBURY AUTO GRP 4.7500% 01/03/30 WI 470,953 474,594 0.09
USD 475,000 SUMMIT MATERI 6.5000% 15/03/27 144A 504,688 474,406 0.09
USD 460,000 DAVITA INC 6.8750% 01/09/32 144A 460,000 467,533 0.09
USD 500,000 PILGRIM'S PRIDE 4.2500% 15/04/31 431,250 465,046 0.09
USD 455,145 FIVE PT OP CO LP STUP 15/01/28 144A 548,031 464,652 0.09
USD 475,000 NRG ENERGY IN 6.0000% 01/02/33 144A 468,331 464,170 0.09
USD 455,000 ECO MATERIAL 7.8750% 31/01/27 144A 455,937 462,668 0.09
USD 475,000 CAESARS ENT 6.0000% 15/10/32 144A 474,300 462,412 0.09
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USD 500,000 TERRAFORM POW 4.7500% 15/01/30 144A 442,000 461,712 0.09
USD 445,000 PRAIRIE ACQUI 9.0000% 01/08/29 144A 445,819 461,676 0.09
USD 461,732  FRONTIER COMMUN 5.8750% 01/11/29 451,692 461,479 0.09
USDh 475,000 CLEARWAY ENER 4.7500% 15/03/28 144A 492,813 459913 0.09
USD 440,000 BLUE RACER MI 7.2500% 15/07/32 144A 453,125 459,588 0.09
USD 450,000 L BRANDS 6.75% 01/07/36 456,406 459,449 0.09
USD 500,000 MSCI INC 3.8750% 15/02/31 144A 514,500 458,438 0.09
USD 435,000 ACRISURE LLC 8.5000% 15/06/29 144A 442 815 456,656 0.09
USD 675,000  MPT OP PTNR/FINL 3.5000% 15/03/31 465,470 454,471 0.09
USD 475,000 FXIHOLDINGS 12.2500% 15/11/26 144A 459,781 454,380 0.09
USD 450,000 NAVIENT CORP 6.75% 25/06/25 440,563 452,114 0.09
USD 474,000 ACRISURE LLC 4.2500% 15/02/29 144A 468,765 449,147 0.09
USD 500,000 CENTRAL GARDE 4.1250% 30/04/31 144A 500,000 449,047 0.09
USD 505,000 KRONOS ACQUI 10.7500% 30/06/32 144A 482,362 448,499 0.09
USD 475,000 SUNOCO LP/FIN 4.5000% 30/04/30 464,467 446,928 0.08
USD 525,000 AFFINITY INTE 6.8750% 15/12/27 144A 553,250 446,616 0.08
USD 445,000 WHITE CAP BUY 6.8750% 15/10/28 144A 441,299 445317 0.08
USD 525,000 ROCKET MTGE L 4.0000% 15/10/33 144A 426,441 444,946 0.08
USD 435,000 WESCO DISTRIB 7.2500% 15/06/28 144A 462,696 444918 0.08
USD 435,000 PENNYMAC FIN 7.1250% 15/11/30 144A 433,510 444,861 0.08
USD 425,000 VENTURE GLOBA 8.1250% 01/06/28 144A 424,926 444,580 0.08
USD 445,000 CENTENNIAL RE 5.3750% 15/01/26 144A 423,863 444,517 0.08
USD 450,000 SERVICE CORP 5.1250% 01/06/29 432,000 441,297 0.08
USD 475,000 LITHIA MOTORS 3.8750% 01/06/29 144A 455,079 440,916 0.08
USD 430,000 UNIVISION COM 8.0000% 15/08/28 144A 433,013 440,124 0.08
USD 450,000 UNITED WHOLES 5.5000% 15/04/29 144A 400,178 436,584 0.08
USD 450,000 MGM RESORTS 4.7500% 15/10/28 426,233 436,583 0.08
USD 435,000 RIVERS BOR/FI 6.6250% 01/02/33 144A 435,000 434,877 0.08
USDh 500,000 PILGRIM'S PRIDE 3.5000% 01/03/32 423,313 433,904 0.08
USD 425,000 GULFPORT ENER 6.7500% 01/09/29 144A 426,847 433,535 0.08
USD 395,000 GEO GROUP INC/T 10.2500% 15/04/31 395,000 433,046 0.08
USD 400,000 MERCER INTL 12.8750% 01/10/28 144A 404,400 432,332 0.08
USD 700,000 SWF HOLDINGS 6.5000% 01/10/29 144A 672,344 428,652 0.08
USD 425,000 BUILDERS FIRS 6.3750% 01/03/34 144A 438,791 427,757 0.08
uUSD 410,000 AG TTMT ESCRO 8.6250% 30/09/27 144A 416,913 426,591 0.08
USD 400,000 ENCORE CAPITA 8.5000% 15/05/30 144A 400,000 423,266 0.08
USD 450,000 WR GRACE HOLD 5.6250% 15/08/29 144A 387,194 420,543 0.08
USD 425,000 PARK-OHIO INDUST 6.6250% 15/04/27 396,541 420,228 0.08
USD 440,000 PRIME HEALTHC 9.3750% 01/09/29 144A 435,969 419,420 0.08
USD 415,000 STANDARD BUIL 6.5000% 15/08/32 144A 417,600 418,825 0.08
USD 425,000 M/I HOMES INC 4.9500% 01/02/28 431,720 418,008 0.08
USD 475,000 LD HOLDINGS G 6.1250% 01/04/28 144A 334,210 416,322 0.08
USD 475,000 GAP INC/THE 3.8750% 01/10/31 144A 449,190 416,240 0.08
USD 450,000 ACCO BRANDS C 4.2500% 15/03/29 144A 424,000 416,033 0.08
USD 625,000 RADIATE HOLDC 6.5000% 15/09/28 144A 441,484 415,998 0.08
USD 425,000 SC GAMES HLD/ 6.6250% 01/03/30 144A 413,083 414,314 0.08
USD 400,000 BEACON ROOFIN 6.5000% 01/08/30 144A 405,000 412,974 0.08
USD 425,000 WYNN RESORTS 5.1250% 01/10/29 144A 403,849 411,788 0.08
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USD 410,000 MATADOR RESOU 6.5000% 15/04/32 144A 410,150 411,153 0.08
USD 400,000 PANTHER ESCRO 7.1250% 01/06/31 144A 400,000 409,962 0.08
USD 400,000 BUCKEYE PARTN 6.8750% 01/07/29 144A 400,431 409,531 0.08
USD 400,000 BLOCK INC 6.5000% 15/05/32 144A 403,000 408,702 0.08
USD 425,000 ATLAS LUXCO 4 4.6250% 01/06/28 144A 423,750 405,629 0.08
USDh 500,000 ANY GRP RE/RE 5.7500% 15/01/29 144A 429,750 404,659 0.08
USD 410,000 INSTALLED BUI 5.7500% 01/02/28 144A 431,578 404,438 0.08
USD 425,000 ALLIED UNIVER 4.6250% 01/06/28 144A 425,000 404,435 0.08
USD 410,000 POST HOLDINGS 6.3750% 01/03/33 144A 406,063 402,310 0.08
USD 400,000 CARS.COM INC 6.3750% 01/11/28 144A 398,377 400,799 0.08
USD 400,000 PENNYMAC FIN 5.3750% 15/10/25 144A 378,125 399,974 0.08
USD 390,000 ZEBRA TECH CO 6.5000% 01/06/32 144A 391,250 399,568 0.08
USD 390,000 HERC HOLDINGS 6.6250% 15/06/29 144A 394,765 398,999 0.08
USD 400,000 HILTON DOMEST 5.8750% 15/03/33 144A 400,000 398,363 0.08
USD 400,000 CLEVELAND-CLI 7.3750% 01/05/33 144A 399,344 398,199 0.08
USD 400,000 DARLING INGRE 6.0000% 15/06/30 144A 397,375 398,047 0.08
USD 385,000 ACRISURE LLC 7.5000% 06/11/30 144A 385,750 397,874 0.08
USD 400,000 UNITED NATURA 6.7500% 15/10/28 144A 423,947 397,386 0.08
USD 375,000 GREYSTAR REAL 7.7500% 01/09/30 144A 377,063 397,006 0.08
USD 400,000 ADVANCED DRAI 5.0000% 30/09/27 144A 420,375 394,574 0.07
USD 390,000 SUMMIT MATERI 5.2500% 15/01/29 144A 370,374 393,900 0.07
USD 375,000 DELEK LOG PT/ 8.6250% 15/03/29 144A 380,101 392,601 0.07
USD 400,000 CCO HDG LLC/CAP 5.125% 01/05/27 144 419,500 392,567 0.07
USD 395,000 RYAN SPECIALT 5.8750% 01/08/32 144A 394,025 392,227 0.07
USD 450,000 REAL HERO MER 6.2500% 01/02/29 144A 468,625 391,553 0.07
USD 390,000 LANDSEA HOMES 8.8750% 01/04/29 144A 391,989 391,181 0.07
USD 410,000 GROUP 1 AUTO 4.0000% 15/08/28 144A 387,883 389,065 0.07
USD 375,000 BELLRING DIST 7.0000% 15/03/30 144A 373,394 388,930 0.07
uUSDh 380,000 WESCO DISTRIB 6.6250% 15/03/32 144A 380,450 388,118 0.07
USD 385,000 PHINIA INC 6.6250% 15/10/32 144A 385,300 386,526 0.07
USD 400,000 TEREX CORP 5.0000% 15/05/29 144A 369,996 386,014 0.07
USD 400,000 ZF NA CAPITAL 6.8750% 23/04/32 144A 408,750 385,527 0.07
USD 375,000 AVIENT CORP 7.1250% 01/08/30 144A 374,615 385,417 0.07
USD 375,000 AMER SPORTS C 6.7500% 16/02/31 144A 374,147 385,308 0.07
USD 400,000 OLYMPUS WTR H 6.2500% 01/10/29 144A 377,000 384,425 0.07
USD 380,000 WASTE PRO USA 7.0000% 01/02/33 144A 380,000 383,815 0.07
USD 365,000 LCM INVESTMEN 8.2500% 01/08/31 144A 368,708 383,797 0.07
USD 420,000 TRONOX INC 4.6250% 15/03/29 144A 388,796 381,752 0.07
USD 375,000 SS&C TECH INC 6.5000% 01/06/32 144A 377,061 381,073 0.07
USD 380,000 SM ENERGY CO 6.7500% 01/08/29 144A 379,750 380,839 0.07
USD 405,000 CABLEVISION L 5.6250% 15/09/28 144A 393,000 379,777 0.07
USD 375,000 GENESIS ENERGY 7.7500% 01/02/28 370,809 379,650 0.07
USD 400,000 CHEMOURS CO 5.7500% 15/11/28 144A 352,671 379,547 0.07
USD 375,000 RHP HOTEL PPT 6.5000% 01/04/32 144A 375,188 377,487 0.07
USD 419,000 KAISER ALUMIN 4.5000% 01/06/31 144A 337,295 376,232 0.07
USD 375,000 TENET HEALTHCARE 6.1250% 01/10/28 361,425 375,310 0.07
USD 425,000 NRG ENERGY IN 3.6250% 15/02/31 144A 354,360 374,614 0.07
USD 355,000 KNIFE RIVER C 7.7500% 01/05/31 144A 358,096 371,865 0.07
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USDh 450,000 CCO HOLDINGS 4.2500% 15/01/34 144A 399,750 370,688 0.07
USD 390,000  UNITI/ CSL 4.7500% 15/04/28 144A 359,806 370,376 0.07
USD 355,000 FREE MTGE HOL 9.2500% 01/02/29 144A 357,563 370,185 0.07
USD 400,000 CIENA CORP 4.0000% 31/01/30 144A 369,318 369,828 0.07
USD 355,000 HUBINTL LTD 7.2500% 15/06/30 144A 360,600 366,922 0.07
USD 375,000 BROADSTREET P 5.8750% 15/04/29 144A 361,385 366,619 0.07
USD 450,000 CORNERSTONE 6.1250% 15/01/29 144A 424,240 365,985 0.07
USD 375,000 KORN/FERRY IN 4.6250% 15/12/27 144A 388,594 365,749 0.07
USD 557,323 ASP UNIFRAX H 7.1000% 30/09/29 144A 540,726 365,047 0.07
USD 400,000 SUBURBAN PROP 5.0000% 01/06/31 144A 360,946 363,660 0.07
USD 500,000 CSC HOLDINGS 3.3750% 15/02/31 144A 356,875 363,575 0.07
USD 325,000 FREEDOM MORT 12.2500% 01/10/30 144A 328,813 362,280 0.07
USD 360,000 LIGHT & WONDE 7.0000% 15/05/28 144A 360,181 360,946 0.07
USD 375,000 KAISER ALUMIN 4.6250% 01/03/28 144A 358,125 360,675 0.07
USD 385,000 ITT HOLDINGS 6.5000% 01/08/29 144A 336,898 359,061 0.07
USD 550,000 CHS/COMMUNITY 6.1250% 01/04/30 144A 541,500 358,714 0.07
USD 400,000 LAMAR MEDIA CORP 3.6250% 15/01/31 390,862 355,000 0.07
USD 350,000 RITHM CPTL CO 8.0000% 01/04/29 144A 342,090 353,997 0.07
USD 390,000 PAPA JOHN'S 1 3.8750% 15/09/29 144A 335,891 353,974 0.07
USD 400,000 HAT HOLDINGS 3.7500% 15/09/30 144A 386,656 353,952 0.07
USD 350,000 APH/APH2/APH3 7.8750% 01/11/29 144A 350,000 352,779 0.07
USD 355,000 CLEVELAND-CLI 6.7500% 15/04/30 144A 349,175 352,767 0.07
USD 400,000 CSC HOLDINGS 5.3750% 01/02/28 144A 368,000 351,507 0.07
USD 370,000 HILCORP ENERG 6.0000% 01/02/31 144A 348,900 351,356 0.07
USD 350,000 FRONTIER COMM 6.0000% 15/01/30 144A 348,188 350,870 0.07
USD 350,000 ANTERO MIDSTR 5.7500% 01/03/27 144A 349,000 350,362 0.07
USD 347,073 ASP UNIFRAX HLDG 10.4250% 30/09/29 335,283 348,808 0.07
USD 340,000 WILLIAMS SCOT 6.6250% 15/06/29 144A 340,261 348,508 0.07
USD 350,000 HOSPITALITY PROP 4.5000% 15/03/25 346,061 347,990 0.07
USD 350,000 LSB INDUSTRIE 6.2500% 15/10/28 144A 341,399 345,729 0.07
USD 350,000 MATADOR RESOU 6.2500% 15/04/33 144A 350,000 343,989 0.07
USD 340,000 ASCENT RESOUR 6.6250% 15/10/32 144A 340,000 342,899 0.07
USD 325,000 VENTURE GLOBA 8.3750% 01/06/31 144A 325,625 341,979 0.06
USD 400,000 NEPTUNE BIDCO 9.2900% 15/04/29 144A 387,863 341,866 0.06
USD 340,000 UWM HOLDINGS 6.6250% 01/02/30 144A 339,538 341,154 0.06
USD 350,000 STANDARD INDS 4.7500% 15/01/28 144A 358,724 340,940 0.06
USD 350,000 CALPINE CORP 4.5000% 15/02/28 144A 331,875 340,255 0.06
USD 350,000 LAMAR MEDIA CORP 4.8750% 15/01/29 338,905 340,213 0.06
USD 375,000 VENTURE GLOBA 4.1250% 15/08/31 144A 349,525 340,102 0.06
USD 375,000 BUILDERS FIRS 4.2500% 01/02/32 144A 366,594 338,142 0.06
USD 325,000 KEHE DIS/FIN/ 9.0000% 15/02/29 144A 328,813 337,945 0.06
USD 350,000 NEWS CORP 5.1250% 15/02/32 144A 344,000 334,461 0.06
USD 375,000 QUICKEN LOANS 3.8750% 01/03/31 144A 305,543 331,932 0.06
USD 350,000 AVIS BUDGET C 4.7500% 01/04/28 144A 347,355 331,834 0.06
USD 325,000 NEWELL BRANDS I 6.3750% 15/09/27 328,750 331,607 0.06
USD 385,000 ASHLAND LLC 3.3750% 01/09/31 144A 327,954 330,884 0.06
USD 325,000 ALBERTSONS CO 6.5000% 15/02/28 144A 325,000 330,838 0.06
USD 325,000 GEN DIGITAL I 6.7500% 30/09/27 144A 328,188 330,672 0.06
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USD 350,000 MATTEL INC 3.7500% 01/04/29 144A 357,875 329,779 0.06
USD 340,000 INTERCONTINENT 3.6250% 01/09/28 WI 330,123 327,852 0.06
USDh 345,000 NABORS INDS I 8.8750% 15/08/31 144A 342,794 327,058 0.06
USDh 325,000 ASHTON WOODS 6.6250% 15/01/28 144A 343,518 326,135 0.06
USD 325,000 CITGO PETROLE 6.3750% 15/06/26 144A 320,625 325,842 0.06
USD 310,000 MATTHEWS INTE 8.6250% 01/10/27 144A 310,725 325,822 0.06
USD 300,000 YUM! BRANDS INC 6.8750% 15/11/37 367,500 324,985 0.06
USD 320,000 NEWELL BRANDS I 6.3750% 15/05/30 320,281 324,009 0.06
USD 330,000 RHP HOTEL PPTY 4.7500% 15/10/27 308,769 323,399 0.06
USD 315,000 AET UNI/AET F 7.5000% 01/10/29 144A 315,000 323,174 0.06
USD 315,000 PARK INTERMED 7.0000% 01/02/30 144A 317,969 322,472 0.06
USD 375,000 SIRIUS XM RAD 3.8750% 01/09/31 144A 314,760 322,447 0.06
USD 325,000 TEREX CORP 6.2500% 15/10/32 144A 325,838 321,711 0.06
USD 375,000 GRAFTECH GLOB 9.8750% 23/12/29 144A 355,673 321,563 0.06
USD 300,000 PIKE CORP 8.6250% 31/01/31 144A 313,438 320,852 0.06
USD 320,000 CLEVELAND-CLI 6.8750% 01/11/29 144A 320,156 320,380 0.06
USD 310,000 STARWOOD PROP 7.2500% 01/04/29 144A 312,362 319,835 0.06
USD 300,000 BRINKER INTL 8.2500% 15/07/30 144A 299,375 319,790 0.06
USD 350,000 HILTON DOMEST 4.0000% 01/05/31 144A 354,875 319,396 0.06
USD 350,000 LAMB WESTON H 4.3750% 31/01/32 144A 318,688 318,910 0.06
USD 300,000 RAIN CARBON 12.2500% 01/09/29 144A 308,938 318,360 0.06
USD 400,000 AMC NETWORKS INC 4.2500% 15/02/29 261,000 317,229 0.06
USD 325,000 AVANTOR FUNDI 4.6250% 15/07/28 144A 316,875 315,707 0.06
USD 387,000 CHS/COMMUNITY 4.7500% 15/02/31 144A 349,687 315,351 0.06
USD 325,000 AMN HEALTHCAR 4.6250% 01/10/27 144A 320,875 314,810 0.06
USD 310,000 LIFEPOINT HEA 8.3750% 15/02/32 144A 310,000 314,063 0.06
USD 300,000 GLOB PART/GLP 8.2500% 15/01/32 144A 308,144 313,624 0.06
USD 300,000 VELOCITY VEHI 8.0000% 01/06/29 144A 301,600 312,698 0.06
USD 315,000 WYNN RESORTS 6.2500% 15/03/33 144A 315,000 311,559 0.06
USD 350,000 CLEAR CHANNEL 7.5000% 01/06/29 144A 298,375 310,867 0.06
USD 315,000 WILDFIRE INTE 7.5000% 15/10/29 144A 315,125 310,763 0.06
USD 325,000 MIDWEST GMNG 4.8750% 01/05/29 144A 322,313 310,124 0.06
USD 350,000 LEVEL 3 FIN14.2500% 01/07/28 144A 352,825 309,622 0.06
USD 300,000 CALIFORNIA RE 8.2500% 15/06/29 144A 301,250 308,994 0.06
USD 325,000 PG&E CORP 5.2500% 01/07/30 304,071 307,671 0.06
USD 325,000 ALLEGHENY TECH 5.1250% 01/10/31 290,500 307,265 0.06
USD 300,000 NEW ENTERPRIS 9.7500% 15/07/28 144A 320,750 306,131 0.06
USD 300,000 MATADOR RESOU 6.8750% 15/04/28 144A 300,690 305,330 0.06
USD 450,000 PREMIER ENTER 5.8750% 01/09/31 144A 443,984 305,285 0.06
USD 325,000 ADT SEC CORP 4.1250% 01/08/29 144A 307,750 304,778 0.06
USD 290,000 CHOBANI LLC/F 7.6250% 01/07/29 144A 291,840 302,792 0.06
USD 300,000 CENTURY COMMUNIT 6.7500% 01/06/27 323,250 301,811 0.06
USD 300,000 UNIVISION COM 8.5000% 31/07/31 144A 300,000 301,312 0.06
USD 300,000 CCM MERGER IN 6.3750% 01/05/26 144A 313,170 300,670 0.06
USD 325,000 ARKO CORP 5.1250% 15/11/29 144A 272,893 300,649 0.06
USD 300,000 PERFORMANCE F 6.1250% 15/09/32 144A 300,431 300,602 0.06
USD 300,000 MURPHY OIL USA 5.6250% 01/05/27 292,580 299,793 0.06
USD 325,000 ASHTON WOODS 4.6250% 01/04/30 144A 308,347 299,671 0.06
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USD 305,000 EXPAND ENRGY 5.3750% 15/03/30 298,318 299,602 0.06
USD 296,058  WERNER FINCO 14.5000% 15/10/28 144A 275,000 299,389 0.06
USD 300,000 RADIAN GROUP INC 4.8750% 15/03/27 320,188 298,424 0.06
USDh 425,000 NINE ENERG SRVC 13.0000% 01/02/28 * 403,623 297,632 0.06
USD 300,000 CNX RESOURCES 6.0000% 15/01/29 144A 293,012 297,442 0.06
USD 290,000 ARCOSA INC 6.8750% 15/08/32 144A 291,981 296,841 0.06
USD 290,000 BALDWIN INS/F 7.1250% 15/05/31 144A 290,900 296,619 0.06
USD 325,000 CHS/COMMUNITY 6.0000% 15/01/29 144A 291,875 296,122 0.06
USD 300,000 PRESTIGE BRAN 5.1250% 15/01/28 144A 285,839 295,906 0.06
USD 325,000 UNIVISION COM 4.5000% 01/05/29 144A 326,990 295,444 0.06
USD 305,000 NCR VOYIX COR 5.0000% 01/10/28 144A 301,415 294,131 0.06
USD 300,000 NEW ENTERPRIS 5.2500% 15/07/28 144A 274,125 292,709 0.06
USD 300,000 IRON MOUNTAIN 5.0000% 15/07/28 144A 308,940 292,180 0.06
USD 300,000 HOWARD HUGHES 5.3750% 01/08/28 144A 292,603 291,906 0.06
USD 290,000 LAREDO PETROL 7.7500% 31/07/29 144A 276,783 291,248 0.06
USD 275,000 WINDSOR HOLDI 8.5000% 15/06/30 144A 275,000 291,197 0.06
USD 300,000 FORESTAR GROU 5.0000% 01/03/28 144A 291,250 290,799 0.06
USD 275,000 VISTRA OPERAT 7.7500% 15/10/31 144A 276,688 290,498 0.06
USD 275,000 CRESCENT ENRG 9.2500% 15/02/28 144A 269,781 288,003 0.05
USD 275,000 CIVITAS RESOU 8.3750% 01/07/28 144A 277,825 287,520 0.05
USD 295,000 JACOBS ENTE 6.7500% 15/02/29 F1144A 270,010 287,342 0.05
USD 325,000 MOLINA HEALTH 3.8750% 15/05/32 144A 307,680 286,584 0.05
USD 310,000 LAMAR MEDIA CORP 4.0000% 15/02/30 277,555 286,083 0.05
USD 325,000 RADIATE HOLDC 4.5000% 15/09/26 144A 328,835 286,053 0.05
USD 275,000 CLD SFTWR GRP 8.2500% 30/06/32 144A 275,000 285,657 0.05
USD 300,000 VERTIV GROUP 4.1250% 15/11/28 144A 272,433 285,386 0.05
USD 275,000 KB HOME 7.2500% 15/07/30 270,500 285,379 0.05
USD 280,000 CAESARS ENT 6.5000% 15/02/32 144A 280,000 283,871 0.05
USDh 310,000 CENTURY COMMU 3.8750% 15/08/29 144A 310,300 282,689 0.05
USD 275,000 AAR ESCROW 6.7500% 15/03/29 144A 279,125 281,186 0.05
USD 300,000 ENERGIZER HLD 4.3750% 31/03/29 144A 267,606 280,825 0.05
USD 275,000 ONEMAIN FINANCIAL 7.1250% 15/03/26 261,486 280,511 0.05
USD 280,000 ARETEC GROUP 7.5000% 01/04/29 144A 238,888 280,498 0.05
USD 285,000 HILCORP ENERG 7.2500% 15/02/35 144A 285,000 278,829 0.05
USDh 280,000 CHEMOURS CO 8.0000% 15/01/33 144A 278,875 278,596 0.05
USD 275,000 ALPHA GENERAT 6.7500% 15/10/32 144A 276,350 278,526 0.05
USD 250,000 HCA INC 7.5000% 06/11/33 334,419 277,961 0.05
USD 260,000 NEOGEN FOOD 8.6250% 20/07/30 144A 268,681 277,779 0.05
USD 300,000 ADAPTHEALTH L 5.1250% 01/03/30 144A 273,899 277,578 0.05
USD 300,000 SONIC AUTOMOT 4.8750% 15/11/31 144A 253,700 276,023 0.05
USD 280,000 SERVICE CORP 5.7500% 15/10/32 280,000 275,168 0.05
USD 275,000 RANGE RESOURCES 4.8750% 15/05/25 272,429 274,767 0.05
USD 275,000 DEALER TIRE L 8.0000% 01/02/28 144A 291,577 274,232 0.05
USD 275,000 PETSMART INC/ 7.7500% 15/02/29 144A 271,531 274,180 0.05
USD 275,000 WORLD ACCEPTA 7.0000% 01/11/26 144A 255,063 273,483 0.05
USD 275,000 TITAN INTL INC 7.0000% 30/04/28 WI 278,875 272,900 0.05
USD 260,000 PENNYMAC FIN 7.8750% 15/12/29 144A 265,327 272,690 0.05
USD 265,000 PHINIA INC 6.7500% 15/04/29 144A 265,632 272,496 0.05
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USDh 300,000 CALPINE CORP 3.7500% 01/03/31 144A 273,740 271,570 0.05
USD 275,000 ASBURY AUTO GRP 4.5000% 01/03/28 W1 273,134 267,292 0.05
USDh 275,000 OWENS-BROCKWA 7.2500% 15/05/31 144A 276,341 266,758 0.05
USD 255,000 HILCORP ENERG 8.3750% 01/11/33 144A 255,000 266,091 0.05
USD 275,000 TALLGRASS NRG 6.0000% 01/09/31 144A 232,375 264,157 0.05
USD 270,000 LIFEPOINT HE 10.0000% 01/06/32 144A 269,500 262,918 0.05
USD 275,000 AMERIGAS PART/FIN 5.75% 20/05/27 272,260 261,885 0.05
USD 250,000 GRAY MEDIA 10.5000% 15/07/29 144A 250,000 261,661 0.05
USD 275,000 SHEA HOMES 4.7500% 01/04/29 257,875 261,320 0.05
USD 275,000 AMWINS GROUP 4.8750% 30/06/29 144A 258,282 261,237 0.05
USD 250,000 LIGHT & WONDE 7.5000% 01/09/31 144A 251,179 260,314 0.05
USD 270,000 BUILDERS FIRS 5.0000% 01/03/30 144A 273,709 259,566 0.05
USD 250,000 TENET HEALTHCARE 6.8750% 15/11/31 245,000 259,186 0.05
USD 300,000 MATCH GROUPI 3.6250% 01/10/31 144A 248,888 258,242 0.05
USD 250,000 ONESKY FLIGHT 8.8750% 15/12/29 144A 251,200 256,518 0.05
USD 275,000 KONTOOR BRAND 4.1250% 15/11/29 144A 264,077 256,007 0.05
USD 260,000 COMSTOCK RE I 6.7500% 01/03/29 144A 241,800 255,593 0.05
USD 325,000 LEVEL 3 FIN I 3.8750% 15/10/30 144A 242,400 255,139 0.05
USD 250,000 NUSTAR LOGISTICS 6.3750% 01/10/30 246,875 254,829 0.05
USD 250,000 WESCO DISTRIB 6.3750% 15/03/29 144A 251,125 254,657 0.05
USD 250,000 EMRLD BOR / E 6.7500% 15/07/31 144A 250,000 254,474 0.05
USD 245,000 TRANSDIGM INC 7.1250% 01/12/31 144A 243,163 253,237 0.05
USD 425,000 GRAY MEDIA 5.3750% 15/11/31 144A 309,406 253,091 0.05
USD 275,000 DISH DBS CORP 5.2500% 01/12/26 144A 267,846 253,078 0.05
USD 250,000 ASSUREDPARTNE 5.6250% 15/01/29 144A 235,156 252,732 0.05
USD 255,000 ARTERA SERVIC 8.5000% 15/02/31 144A 255,475 251,885 0.05
USD 250,000 LINDBLAD EXPE 6.7500% 15/02/27 144A 248,563 251,293 0.05
USD 240,000 WYNN RESORTS 7.1250% 15/02/31 144A 244,761 251,031 0.05
USD 250,000 MATTEL INC 5.8750% 15/12/27 144A 274,373 250,971 0.05
USD 250,000 OWENS-BROCKWA 6.6250% 13/05/27 144A 250,313 250,663 0.05
USD 255,000 INTERFACE INC 5.5000% 01/12/28 144A 266,475 250,342 0.05
USD 250,000 CEC ENTERTAIN 6.7500% 01/05/26 144A 249,022 249,990 0.05
USD 250,000 SUGAR HSP GAM 5.8750% 15/05/25 144A 243,706 249,860 0.05
USD 225,000 SPIRIT AEROSY 9.7500% 15/11/30 144A 234,531 249,393 0.05
USD 250,000 ENPRO INC 5.7500% 15/10/26 260,288 249,372 0.05
USD 250,000 VIPER ENERGY 5.3750% 01/11/27 144A 257,853 248,269 0.05
USD 250,000 TENET HEALTHCARE 5.1250% 01/11/27 261,200 247,240 0.05
USD 353,000 GRAFTECH FINA 4.6250% 23/12/29 144A 287,350 246,874 0.05
USD 250,000 OUTFRONT MEDI 5.0000% 15/08/27 144A 238,975 245,757 0.05
USD 240,000 CHURCHILL DOW 6.7500% 01/05/31 144A 238,215 244,559 0.05
USD 250,000 CINEMARK USA 5.2500% 15/07/28 144A 242,730 244,483 0.05
USD 250,000 WR GRACE HOLD 4.8750% 15/06/27 144A 238,438 244,146 0.05
USD 250,000 CHURCHILL DOW 4.7500% 15/01/28 144A 257,188 243,708 0.05
USD 235,000 XPOINC 7.1250% 01/02/32 235,000 242,850 0.05
USD 250,000 COMPASS GRP L 5.2500% 15/04/29 144A 257,633 242,280 0.05
USD 255,000 BOYNE USA 4.7500% 15/05/29 144A 228,356 242,276 0.05
USD 250,000 HAT HOLDINGS 3.3750% 15/06/26 144A 239,635 242,253 0.05
USD 250,000 US FOODS INC 4.7500% 15/02/29 144A 228,750 241,407 0.05
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USDh 250,000 CCO HOLDINGS 5.3750% 01/06/29 144A 224,888 241,226 0.05
USD 250,000 MURPHY OIL CORP 6.0000% 01/10/32 246,875 241,205 0.05
USD 252,000 SUNOCO LP/FIN 4.5000% 15/05/29 249,438 240,644 0.05
USDh 235,000 ICAHN ENTER/ 10.0000% 15/11/29 144A 235,000 240,350 0.05
USD 245,000 PHH ESCROW IS 9.8750% 01/11/29 144A 243,117 239,862 0.05
USD 225,000 FORD MOTOR CO 7.4000% 01/11/46 311,063 239,690 0.05
USD 245,000 BRINK'S CO/TH 4.6250% 15/10/27 144A 230,366 239,621 0.05
USD 307,522 STAPLES INC 12.7500% 15/01/30 144A 345,776 239,132 0.05
USD 250,000 IMOLA MERGER 4.7500% 15/05/29 144A 242,243 238,138 0.05
USD 250,000 ACADIA HEALTH 5.0000% 15/04/29 144A 232,625 237,798 0.05
USD 250,000 CENTRAL PAR/C 7.2500% 15/06/29 144A 246,938 237,697 0.05
USD 225,000 HOWARD MIDSTR 8.8750% 15/07/28 144A 225,000 237,551 0.05
USD 245,000 VIRTUSA CORP 7.1250% 15/12/28 144A 252,690 237,244 0.05
USD 225,000 ONEMAIN FINANCE 7.8750% 15/03/30 223,679 236,492 0.04
USD 235,000 FREEDOM MORTG 7.6250% 01/05/26 144A 225,939 236,317 0.04
USD 250,000 PATTERN ENERG 4.5000% 15/08/28 144A 260,938 236,195 0.04
USD 235,000 ACI WORLDWIDE 5.7500% 15/08/26 144A 227,566 234,979 0.04
USD 225,000 LINDBAD EXP H 9.0000% 15/05/28 144A 224,762 234,939 0.04
USD 235,000 TRI POINTE GROUP 5.7000% 15/06/28 232,750 234,873 0.04
USD 250,000 ROLLER BEARIN 4.3750% 15/10/29 144A 220,313 234,376 0.04
USD 231,000 HECLA MINING CO 7.2500% 15/02/28 243,405 234,294 0.04
USD 225,000 HARVEST MIDST 7.5000% 15/05/32 144A 225,000 234,114 0.04
USD 225,000 HOWARD MIDSTR 7.3750% 15/07/32 144A 225,000 233,672 0.04
USD 230,000 GROUP 1 AUTO 6.3750% 15/01/30 144A 231,750 233,613 0.04
USD 250,000 LPL HOLDINGS 4.3750% 15/05/31 144A 250,000 233,579 0.04
USD 225,000 RHP HOTEL PPT 7.2500% 15/07/28 144A 226,590 233,243 0.04
USD 250,000 IRON MTN INFO 5.0000% 15/07/32 144A 226,938 232,904 0.04
USD 215,000 SUMMIT MATERI 7.2500% 15/01/31 144A 215,000 231,662 0.04
uUSDh 225,000 RANGE RESOURCES 8.2500% 15/01/29 W1 232,875 231,438 0.04
USD 230,000 GENESIS ENERGY 8.0000% 15/05/33 229,750 230,660 0.04
USD 225,000 MAUSER PACKAG 7.8750% 15/04/27 144A 225,338 229,275 0.04
USDh 230,000 SUBURBAN PROPANE 5.8750% 01/03/27 232,991 229,151 0.04
USD 225,000 US ACUTE CARE 9.7500% 15/05/29 144A 224,544 229,004 0.04
USD 250,000 NRG ENERGY IN 3.3750% 15/02/29 144A 225,636 228,747 0.04
USD 225,000 CRESTWOOD MID 6.0000% 01/02/29 144A 214,991 228,559 0.04
USD 230,000 CSC HOLDINGS 11.2500% 15/05/28 144A 225,800 228,445 0.04
USD 225,000 BUILDERS FIRS 6.3750% 15/06/32 144A 220,813 228,306 0.04
USD 220,000 B&G FOODS INC 8.0000% 15/09/28 144A 219,603 228,236 0.04
USD 250,000 LEEWARD RENEW 4.2500% 01/07/29 144A 253,646 227,815 0.04
USD 250,000 GAP INC/THE 3.6250% 01/10/29 144A 221,965 227,643 0.04
USD 225,000 GRAPHIC PACKA 6.3750% 15/07/32 144A 226,000 227,357 0.04
USD 215,000 GEO GROUP INC/T 8.6250% 15/04/29 217,023 227,161 0.04
USD 250,000 UNITED RENTAL NA 3.8750% 15/02/31 226,250 227,028 0.04
USD 225,000 ADVANCED DRAI 6.3750% 15/06/30 144A 225,044 227,026 0.04
USD 250,000 COINBASE GLOB 3.3750% 01/10/28 144A 185,500 226,355 0.04
USD 220,000 TRINET GROUP 7.1250% 15/08/31 144A 229,350 226,104 0.04
USD 215,000 SYNCHRONY FINANC 7.2500% 02/02/33 214,483 225,537 0.04
USD 223,000 ALLEGHENY LUDLUM 6.9500% 15/12/25 241,676 225,238 0.04
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USDh 225,000 CCO HOLDINGS 6.3750% 01/09/29 144A 225,000 225,007 0.04
USD 250,000 CENTENE CORP 3.3750% 15/02/30 WI 253,000 224,309 0.04
USD 225,000 WASH MULT ACQ 5.7500% 15/04/26 144A 222,429 224,120 0.04
uUSDh 250,000 TOPBUILD CORP 4.1250% 15/02/32 144A 231,091 224,118 0.04
USD 225,000 OCEANEERING INTL 6.0000% 01/02/28 * 205,875 223,855 0.04
USD 235,000 MIWD HLD/MIWD 5.5000% 01/02/30 144A 216,808 223,507 0.04
USD 250,000 CCO HOLDINGS 4.7500% 01/02/32 144A 219,438 222,671 0.04
USD 225,000 STANDARD IND 5% 15/02/27 144A 223,656 222,069 0.04
USD 225,000 NRG ENERGY IN 6.2500% 01/11/34 144A 225,000 221,944 0.04
USD 215,000 FORTRESS INTE 7.5000% 01/06/31 144A 217,063 221,680 0.04
USD 235,000 BLOCK COMMUNI 4.8750% 01/03/28 144A 239,728 220,125 0.04
USD 200,000 ARETEC GROUP 10.0000% 15/08/30 144A 203,253 219,417 0.04
USD 220,000 CRESCENT ENRG 7.3750% 15/01/33 144A 219,802 219,275 0.04
USD 250,000 SENIOR HOUSING 4.7500% 15/02/28 249,084 219,107 0.04
USD 230,000 KRONOS ACQUIS 8.2500% 30/06/31 144A 230,411 218,825 0.04
USD 238,600 ANYWHERE RE/C 7.0000% 15/04/30 144A 254,969 218,495 0.04
USD 200,000 NAVIENT CORP 9.3750% 25/07/30 200,898 217,816 0.04
USD 200,000 MRT MID PART 11.5000% 15/02/28 144A 210,625 217,473 0.04
USD 250,000 VALVOLINE INC 3.6250% 15/06/31 144A 246,020 217,036 0.04
USD 200,000 BOEING CO/THE 6.8580% 01/05/54 W1 209,396 216,134 0.04
USD 225,000 PENNYMAC FIN 5.7500% 15/09/31 144A 195,969 215,828 0.04
USD 200,000 EQM MIDSTREAM 7.5000% 01/06/30 144A 207,538 215,343 0.04
USD 205,000 PRA GROUP INC 8.8750% 31/01/30 144A 206,494 214,482 0.04
USD 200,000 CALDERYS FIN 11.2500% 01/06/28 144A 204,200 214,189 0.04
USD 225,000 COMSTOCK RE15.8750% 15/01/30 144A 223,438 212,887 0.04
USD 210,000 VICI PROPERTI 5.7500% 01/02/27 144A 213,812 212,069 0.04
USD 200,000 ALLIANCE RES 8.6250% 15/06/29 144A 202,944 211,561 0.04
USD 225,000 ENCOMPASS HLTH 4.6250% 01/04/31 212,250 210,704 0.04
USD 225,000 ASHTON WOODS 4.6250% 01/08/29 144A 208,250 209,176 0.04
USD 205,000 ENERSYS 6.6250% 15/01/32 144A 205,350 207,591 0.04
USD 200,000 ROCKET SOFTWA 9.0000% 28/11/28 144A 200,000 207,237 0.04
USD 210,000 MAGNERA CORP 7.2500% 15/11/31 144A 210,000 206,706 0.04
USD 205,000 NRG ENERGY INC 5.7500% 15/01/28 WI 208,521 205,308 0.04
USD 225,000 LGI HOMES INC 4.0000% 15/07/29 144A 186,750 204,630 0.04
USD 210,000 POST HOLDINGS 6.2500% 15/10/34 144A 210,000 204,522 0.04
USD 200,000 AMERICAN AIRL 7.2500% 15/02/28 144A 200,000 204,289 0.04
USD 200,000 ENACT HOLDINGS 6.2500% 28/05/29 199,666 204,237 0.04
USD 200,000 OLYMPUS WTR H 7.2500% 15/06/31 144A 200,000 204,000 0.04
USD 200,000 REGAL REXNORD 6.0500% 15/04/28 198,420 203,976 0.04
USD 205,000  VIASAT INC 5.6250% 15/09/25 144A 192,682 203,597 0.04
USD 200,000 NEWELL BRANDS 16.6250% 15/05/32 200,000 203,215 0.04
USD 203,000 DIVERSIFIED HLTH 9.7500% 15/06/25 207,168 202,994 0.04
USD 200,000 OLYMPUS WTR H 7.1250% 01/10/27 144A 204,500 202,817 0.04
USD 200,000 BEAZER HOMES 7.5000% 15/03/31 144A 200,000 202,577 0.04
USD 200,000 ZF NA CAPITAL 6.8750% 14/04/28 144A 199,782 201,653 0.04
USD 200,000 GENESEE & WYO 6.2500% 15/04/32 144A 200,000 201,164 0.04
USD 200,000  JEFFERIES FIN 6.6250% 15/10/31 144A 200,000 201,081 0.04
USD 225,000 SIRIUS XM RAD 4.1250% 01/07/30 144A 192,375 201,028 0.04
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USD 200,000 MAGNOLIA OIL 6.8750% 01/12/32 144A 200,000 200,958 0.04
USD 200,000 PACTIV EVERGR 4.3750% 15/10/28 144A 199,844 200,627 0.04
uUSDh 200,000 AMER AXLE & MFG 6.5000% 01/04/27 197,500 200,331 0.04
USDh 200,000 T-MOBILE USA INC 4.7500% 01/02/28 214,107 199,634 0.04
USD 225,000 LABL INC 5.8750% 01/11/28 144A 206,714 199,206 0.04
USD 210,000 LPL HOLDINGS 4.0000% 15/03/29 144A 209,869 199,199 0.04
USD 195,000 NEW HOME CO 9.2500% 01/10/29 144A 195,000 199,123 0.04
USD 200,000 BONANZA CREEK 5.0000% 15/10/26 144A 187,750 199,006 0.04
USD 200,000 TRI POINTE GROUP 5.2500% 01/06/27 215,900 199,000 0.04
USD 200,000 OXFORD FIN/COS 6.3750% 01/02/27 197,500 198,994 0.04
USD 200,000 UNITED RENTAL NA 4.8750% 15/01/28 212,250 197,157 0.04
USD 200,000 STARWOOD PROP 6.0000% 15/04/30 144A 199,313 197,051 0.04
USD 200,000 SELECT MEDICA 6.2500% 01/12/32 144A 200,000 196,573 0.04
USD 200,000 CENTRAL GARDEN 5.1250% 01/02/28 211,500 196,566 0.04
USD 200,000 NATIONSTAR MT 5.5000% 15/08/28 144A 198,399 196,506 0.04
USD 200,000 ANTERO MIDSTR 5.3750% 15/06/29 144A 186,280 195,786 0.04
USD 195,000 SM ENERGY CO 6.75% 15/09/26 193,875 195,408 0.04
USD 195,000 CLEVELAND-CLI 7.0000% 15/03/32 144A 194,231 194,557 0.04
USD 200,000 MERLIN ENTERT 7.3750% 15/02/31 144A 200,000 194,505 0.04
USD 200,000 CHS/COMMUNITY 5.6250% 15/03/27 144A 171,000 194,250 0.04
USD 200,000 TAYLOR MORRIS 5.1250% 01/08/30 144A 193,549 193,293 0.04
USD 190,000 GENESIS ENERGY 8.0000% 15/01/27 195,578 192,988 0.04
USD 200,000 ROCKIES EXPRE 4.9500% 15/07/29 144A 189,500 191,896 0.04
USD 175,000 FREEDOM MORT 12.0000% 01/10/28 144A 171,500 190,536 0.04
USD 185,000 RXO INC 7.5000% 15/11/27 144A 186,200 189,625 0.04
USD 200,000 OLYMPUS WTR H 4.2500% 01/10/28 144A 200,000 189,191 0.04
USD 200,000 DT MIDSTREAM 4.1250% 15/06/29 144A 174,000 189,106 0.04
USD 200,000 WESTERN MIDSTRM 4.0500% 01/02/30 183,130 188,743 0.04
USDh 200,000 EDGEWELL PERS 4.1250% 01/04/29 144A 176,560 187,143 0.04
USD 175,000 HANESBRANDS 19.0000% 15/02/31 144A 176,500 187,128 0.04
USD 200,000 ONEMAIN FINANCE 3.8750% 15/09/28 182,471 186,819 0.04
uUSDh 200,000 POST HOLDINGS 4.6250% 15/04/30 144A 184,219 186,277 0.04
USD 275,000 HLF FIN SARL 4.8750% 01/06/29 144A 201,438 185,691 0.04
USD 165,000 ARSENAL AIC 11.5000% 01/10/31 144A 176,550 184,641 0.04
uUSDh 175,000 AMERICAN AIRL 8.5000% 15/05/29 144A 175,000 184,638 0.04
USD 175,000 STAR PARENT I 9.0000% 01/10/30 144A 183,412 184,622 0.04
USD 195,000 BOEING CO 5.8050% 01/05/50 211,679 184,555 0.04
USD 200,000 PLAYTIKA HOLD 4.2500% 15/03/29 144A 172,500 184,449 0.03
USD 185,000  AVIS BUDGET C 5.7500% 15/07/27 144A 170,200 182,385 0.03
USD 175,000 ARSENAL AIC P 8.0000% 01/10/30 144A 175,000 182,002 0.03
USD 180,000 REGAL REXNORD 6.0500% 15/02/26 179,906 181,594 0.03
USD 225,000 HOSPITALITY PROP 4.3750% 15/02/30 185,766 180,654 0.03
USD 200,000 MAGNERA CORP 4.7500% 15/11/29 144A 149,875 180,649 0.03
USD 185,000 NATIONSTAR MT 5.7500% 15/11/31 144A 173,937 179,161 0.03
USD 175,000 MCGRAW-HILL E 8.0000% 01/08/29 144A 175,000 178,500 0.03
USD 175,000 SPRINGLEAF FIN 6.6250% 15/01/28 182,239 177,951 0.03
USD 175,000 CLARIOS GLOBA 6.7500% 15/02/30 144A 175,000 177,524 0.03
USD 175,000 MPT OP PTNR/F 8.5000% 15/02/32 144A 172,743 177,427 0.03
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USD 175,000 STARWOOD PROP 6.5000% 01/07/30 144A 175,000 176,590 0.03
USD 170,000  ATIINC 7.2500% 15/08/30 170,991 176,393 0.03
uUSDh 175,000 GLOB PART/GLP F 7.0000% 01/08/27 W1 185,938 175,980 0.03
USD 195,000 LABL INC 8.6250% 01/10/31 144A 195,000 175,601 0.03
USD 240,000 DISH DBS CORP 7.3750% 01/07/28 239,513 175,361 0.03
USD 173,000 MITR BRDN /M 6.7500% 01/04/32 144A 173,000 175,191 0.03
USD 175,000 METHANEX US O 6.2500% 15/03/32 144A 173,756 174,862 0.03
USD 175,000 SM ENERGY CO 7.0000% 01/08/32 144A 175,000 174,685 0.03
USD 200,000 FORD MOTOR CRED 3.6250% 17/06/31 200,000 174,599 0.03
USD 175,000 PERFORMANCE F 5.5000% 15/10/27 144A 173,623 174,027 0.03
USD 230,000 CSC HOLDINGS 4.1250% 01/12/30 144A 230,288 173,856 0.03
USD 170,000 ANTERO MIDSTR 6.6250% 01/02/32 144A 170,000 173,162 0.03
USD 200,000 ONEOK INC 5.0500% 01/04/45 132,500 172,670 0.03
USD 175,000 POST HOLDINGS 5.5000% 15/12/29 144A 172,083 171,586 0.03
USD 175,000 STAPLES INC 10.7500% 01/09/29 144A 173,357 171,511 0.03
USD 200,000 CHS/COMMUNITY 5.2500% 15/05/30 144A 200,000 170,426 0.03
USD 175,000 SPIRIT AEROSYSTE 4.6000% 15/06/28 150,594 168,461 0.03
USD 180,000 EXPAND ENRGY 4.7500% 01/02/32 160,253 168,331 0.03
USD 175,000 VICI PROPERTI 4.6250% 01/12/29 144A 182,438 168,223 0.03
USD 175,000 PETSMART INC/ 4.7500% 15/02/28 144A 166,063 167,833 0.03
USD 175,000 FORTRESS TRAN 5.8750% 15/04/33 144A 174,125 167,684 0.03
USD 170,000 KRAKEN OIL&GA 7.6250% 15/08/29 144A 170,000 167,422 0.03
USD 180,000 REWORLD HOLDING 5.0000% 01/09/30 151,888 167,255 0.03
USD 175,000 HILTON GRAND 5.0000% 01/06/29 144A 175,000 166,926 0.03
USD 160,000 SUNOCO LP 7.0000% 01/05/29 144A 160,000 165,533 0.03
USD 170,000 DUN & BRADSTR 5.0000% 15/12/29 144A 168,117 165,229 0.03
USD 165,000 ICAHN ENTER/FIN 6.2500% 15/05/26 W1 167,909 164,574 0.03
USD 175,000 CLEVELAND-CLI 4.6250% 01/03/29 144A 177,217 163,366 0.03
USD 175,000 GREAT LAKES D 5.2500% 01/06/29 144A 177,197 162,872 0.03
USD 160,000 ONEMAIN FINANCE 6.6250% 15/05/29 160,000 162,689 0.03
USD 175,000 CROCS INC 4.2500% 15/03/29 144A 151,813 162,634 0.03
USD 165,000 PATRICK INDS 6.3750% 01/11/32 144A 165,000 162,467 0.03
USD 175,000 VENTURE GLOBA 3.8750% 15/08/29 144A 177,344 161,900 0.03
USD 175,000 GRAPHIC PACKA 3.5000% 01/03/29 144A 156,188 161,734 0.03
uUSD 150,000 HELIX ENERGY 9.7500% 01/03/29 144A 149,289 161,474 0.03
USD 165,000 HILCORP ENERG 6.0000% 15/04/30 144A 165,000 160,023 0.03
USD 150,000 ONEMAIN FINANCE 9.0000% 15/01/29 149,500 159,158 0.03
USD 178,000 HOWARD HUGHES 4.3750% 01/02/31 144A 153,202 159,026 0.03
USD 150,000 CLEAR CHANNEL 9.0000% 15/09/28 144A 158,581 158,042 0.03
USD 150,000 ONEMAIN FINANCE 7.5000% 15/05/31 150,000 156,309 0.03
USD 155,000 XPLR INFRAST 7.2500% 15/01/29 144A 158,875 155,981 0.03
USD 150,000 GENESIS ENERGY 8.8750% 15/04/30 150,151 155,353 0.03
USD 150,000 WARRIOR MET C 7.8750% 01/12/28 144A 148,735 154,469 0.03
USD 150,000 CCO HOLDINGS 7.3750% 01/03/31 144A 147,420 154,124 0.03
USD 150,000 CINEMARK USA 7.0000% 01/08/32 144A 150,000 153,984 0.03
USD 150,000 COTY/HFC PRES 6.6250% 15/07/30 144A 150,094 153,609 0.03
USD 150,000 EARTHSTONE NR 8.0000% 15/04/27 144A 154,500 153,603 0.03
USD 150,000 CLYDESDALE AC 8.7500% 15/04/30 144A 133,125 153,133 0.03
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USD 150,000 BRINK'S CO/TH 6.7500% 15/06/32 144A 150,000 153,026 0.03
USD 150,000 BUCKEYE PARTN 6.7500% 01/02/30 144A 150,000 152,755 0.03
USDh 155,000 MATTEL INC 3.3750% 01/04/26 144A 143,763 152,122 0.03
USDh 150,000 FORTRESS TRAN 7.0000% 15/06/32 144A 150,000 152,063 0.03
USD 150,000 FIRSTCASH INC 6.8750% 01/03/32 144A 150,000 151,838 0.03
USD 150,000 RESIDEO FUNDI 6.5000% 15/07/32 144A 150,375 151,506 0.03
USD 150,000 TAYLOR MORRIS 5.8750% 15/06/27 144A 166,688 151,379 0.03
USD 165,000 OWENS & MINOR 4.5000% 31/03/29 144A 142,065 150,406 0.03
USD 150,000 NUSTAR LOGISTICS 5.625% 28/04/27 148,688 150,283 0.03
USD 150,000 MGM RESORTS 6.1250% 15/09/29 150,000 150,007 0.03
USD 150,000 CRESTWOOD MID 5.6250% 01/05/27 144A 150,938 150,006 0.03
USD 150,000 ZF NA CAPITAL 7.1250% 14/04/30 144A 149,390 149,984 0.03
USD 150,000 FERRELLGAS LP 5.3750% 01/04/26 144A 150,000 149,979 0.03
USD 150,000 MOSS CREEK RE 8.2500% 01/09/31 144A 147,000 149,706 0.03
USD 160,000 ASBURY AUTO G 5.0000% 15/02/32 144A 160,000 149,560 0.03
USD 140,000 FRONTIER COMM 8.6250% 15/03/31 144A 150,850 149,511 0.03
USD 150,000 WYNN LAS VEGAS 5.25% 15/05/27 144A 148,688 149,047 0.03
USD 150,000 COMPASS MIN 16.7500% 01/12/27 144A 145,754 148,984 0.03
USD 150,000 PARK INTERMED 5.8750% 01/10/28 144A 147,750 147,938 0.03
USD 150,000 ZF NA CAPITAL 6.7500% 23/04/30 144A 150,000 147,530 0.03
USD 150,000 IRON MOUNTAIN 5.2500% 15/03/28 144A 144,488 147,528 0.03
USD 150,000 CAMELOT RETUR 8.7500% 01/08/28 144A 135,444 147,382 0.03
USD 150,000 NRG ENERGY IN 5.7500% 15/07/29 144A 132,750 147,379 0.03
USD 150,000 LIVE NATION E 4.7500% 15/10/27 144A 140,250 147,017 0.03
USD 150,000 FORTRESS TRAN 5.5000% 01/05/28 144A 136,500 146,539 0.03
USD 150,000 ENCOMPASS HLTH 4.5000% 01/02/28 138,188 146,340 0.03
USD 150,000 ACADIA HEALTH 5.5000% 01/07/28 144A 146,541 146,164 0.03
USD 150,000 COEUR MINING 5.1250% 15/02/29 144A 145,538 145,825 0.03
uUSDh 150,000 SCIH SALT HOL 4.8750% 01/05/28 144A 131,750 145,494 0.03
USD 145,000 POST HOLDINGS 6.2500% 15/02/32 144A 145,000 145,270 0.03
USD 150,000 ENERSYS 4.3750% 15/12/27 144A 137,295 144,588 0.03
USDh 150,000 MURPHY OIL USA 4.7500% 15/09/29 137,063 143,480 0.03
USD 140,000 TRANSDIGM INC 6.8750% 15/12/30 144A 140,000 143,466 0.03
USD 140,000 CNX RESOURCES 7.2500% 01/03/32 144A 140,125 143,169 0.03
USD 150,000 DANA INC 4.2500% 01/09/30 140,001 142,281 0.03
USD 150,000 FERRELLGAS LP 5.8750% 01/04/29 144A 150,000 141,700 0.03
USD 165,000 LABL INC 8.2500% 01/11/29 144A 158,809 141,544 0.03
USD 150,000 SCOTTS MIRACLE 4.5000% 15/10/29 124,500 141,383 0.03
USD 150,000 ROCKIES EXPRE 4.8000% 15/05/30 144A 139,125 141,325 0.03
USD 150,000 BOEING CO 5.9300% 01/05/60 194,780 141,075 0.03
USD 140,000 HILTON DOMEST 5.8750% 01/04/29 144A 140,000 141,025 0.03
USD 150,000 ZAYO GROUP HO 4.0000% 01/03/27 144A 136,875 140,695 0.03
USD 125,000 LEVEL 3 FIN 10.7500% 15/12/30 144A 125,563 140,403 0.03
USD 140,000 GRAHAM PKG CO 7.1250% 15/08/28 144A 143,704 139,657 0.03
USD 175,000 FORD MOTOR CO 4.7500% 15/01/43 179,696 139,195 0.03
USD 150,000 PRA GROUP INC 5.0000% 01/10/29 144A 138,899 138,994 0.03
USD 150,000 GO DADDY OP/F 3.5000% 01/03/29 144A 134,549 138,716 0.03
USD 200,000 CHS/COMMUNITY 6.8750% 15/04/29 144A 203,750 137,544 0.03
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USD 136,000 CAESARS ENT 8.1250% 01/07/27 144A 136,644 137,523 0.03
USD 250,000 CSC HOLDINGS 4.6250% 01/12/30 144A 256,563 137,471 0.03
USDh 130,000 PLANET FINAN 10.5000% 15/12/29 144A 131,688 133,952 0.03
USDh 125,000 JEFFERSON CAP 9.5000% 15/02/29 144A 125,000 133,618 0.03
USD 125,000 JETBLUE AIRW/ 9.8750% 20/09/31 144A 124,204 132,948 0.03
USD 125,000 AMERITEX HOL 10.2500% 15/10/28 144A 124,518 132,583 0.03
USD 129,000 ANTERO RESOUR 7.6250% 01/02/29 144A 136,762 132,335 0.03
USD 150,000 UNITI/UNITI/C 6.0000% 15/01/30 144A 120,000 132,053 0.03
USD 130,000 BRUNDAGE-BONE 7.5000% 01/02/32 144A 130,000 131,927 0.03
USD 125,000 CANTOR FITZGE 7.2000% 12/12/28 144A 124,758 131,437 0.02
USD 150,000 NOVELIS CORP 3.8750% 15/08/31 144A 131,703 131,319 0.02
USD 125,000 OUTFRONT MEDI 7.3750% 15/02/31 144A 125,000 130,993 0.02
USD 125,000 RAND PARENT L 8.5000% 15/02/30 144A 125,000 129,661 0.02
USD 125,000 CITGO PETROLE 8.3750% 15/01/29 144A 125,000 129,578 0.02
USD 125,000 OSAIC HOLDIN 10.7500% 01/08/27 144A 125,475 129,306 0.02
USD 125,000 CLEAR CHANNEL 7.8750% 01/04/30 144A 125,000 129,190 0.02
USD 125,000 PRA GROUP INC 8.3750% 01/02/28 144A 126,625 129,146 0.02
USD 125,000 CONCENTRA HEA 6.8750% 15/07/32 144A 127,175 129,006 0.02
USD 150,000 BALL CORP 3.1250% 15/09/31 121,125 128,969 0.02
USD 125,000 IRON MOUNTAIN 7.0000% 15/02/29 144A 125,000 128,636 0.02
USD 135,000 MATIV HOLDING 8.0000% 01/10/29 144A 135,000 128,632 0.02
USD 125,000 ONEMAIN FINANCE 7.1250% 15/11/31 125,000 128,608 0.02
USD 125,000 NGL EN OP/FIN 8.3750% 15/02/32 144A 125,000 128,453 0.02
USD 125,000 USA PART/USA 7.1250% 15/03/29 144A 125,000 127,963 0.02
USD 125,000 MASTERBRAND I 7.0000% 15/07/32 144A 125,000 127,849 0.02
USD 125,000 SPECIALTY BUI 7.7500% 15/10/29 144A 125,000 127,807 0.02
USD 125,000 BRINK'S CO/TH 6.5000% 15/06/29 144A 125,000 127,788 0.02
USD 125,000 SOTERA HEALTH 7.3750% 01/06/31 144A 125,000 127,043 0.02
USD 125,000 CARPENTER TECH 6.3750% 15/07/28 124,375 125,520 0.02
USD 125,000 GENESIS ENERGY 7.8750% 15/05/32 125,000 125,183 0.02
USD 135,000 PENSKE AUTO GRP 3.7500% 15/06/29 119,475 125,048 0.02
USD 125,000 NATIONSTAR MT 6.0000% 15/01/27 144A 115,483 124,968 0.02
USD 125,000 LIFEPOINT HEA 4.3750% 15/02/27 144A 108,099 124,900 0.02
USD 125,000 BEAZER HOMES USA 5.8750% 15/10/27 115,462 124,299 0.02
USD 125,000 KINETIK HLDIN 5.8750% 15/06/30 144A 124,485 124,238 0.02
USD 125,000 GRIFFON CORP 5.7500% 01/03/28 WI 133,750 123,947 0.02
USD 150,000 SUNNOVA ENERG 5.8750% 01/09/26 144A 150,908 123,699 0.02
USD 125,000  UNIVISION COM 7.3750% 30/06/30 144A 126,314 123,479 0.02
USD 185,000 BOEING CO 3.3750% 15/06/46 158,576 122,536 0.02
USD 125,000  VIKING BAKED 8.6250% 01/11/31 144A 125,000 122,021 0.02
USD 125,000 STARWOOD PROP 3.6250% 15/07/26 144A 121,019 121,784 0.02
USD 137,445 GOTO GROUP IN 5.5000% 01/05/28 144A 188,342 119,921 0.02
USD 125,000 STATION CAS 4.5000% 15/02/28 144A 108,438 119,670 0.02
USD 121,000 ADTALEM GLOBA 5.5000% 01/03/28 144A 117,254 119,352 0.02
USD 125,000 ROCKET MTGE L 2.8750% 15/10/26 144A 119,063 119,235 0.02
USD 125,000 LAMAR MEDIA CORP 3.7500% 15/02/28 125,000 119,106 0.02
USD 125,000 HILCORP ENERG 6.2500% 15/04/32 144A 125,000 118,386 0.02
USD 125,000 APA CORP 4.2500% 15/01/30 144A 132,813 117,848 0.02
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USD 125,000 FERTITTA ENT 4.6250% 15/01/29 144A 123,406 117,793 0.02
USD 125,000 PERFORMANCE F 4.2500% 01/08/29 144A 119,219 117,583 0.02
USDh 125,000 GARTNER GROUP 3.6250% 15/06/29 144A 125,000 117,077 0.02
USD 150,000 LEVEL 3 FIN 14.0000% 15/04/31 144A 102,250 116,490 0.02
USD 125,000 TRIMAS CORP 4.1250% 15/04/29 144A 127,031 116,001 0.02
USD 125,000 ONEOK INC 5.6000% 01/04/44 104,438 115,904 0.02
USD 110,000 COUGAR JV SUB 8.0000% 15/05/32 144A 110,000 115,098 0.02
USD 125,000 SBA COMMUNICATI 3.1250% 01/02/29 WI 110,000 113,809 0.02
USD 100,000 NAVIENT CORP 11.5000% 15/03/31 99,810 113,530 0.02
USD 125,000 CLEVELAND-CLI 4.8750% 01/03/31 144A 125,000 113,438 0.02
USD 110,000 SHIFT4 PAYMEN 6.7500% 15/08/32 144A 110,000 112,823 0.02
USD 150,000 PREMIER ENTER 5.6250% 01/09/29 144A 148,803 111,563 0.02
USD 125,000 COMMSCOPE LLC 4.7500% 01/09/29 144A 106,526 111,272 0.02
USD 110,000 PERMIAN RESR 6.2500% 01/02/33 144A 110,000 110,336 0.02
USD 100,000 NRG ENERGY IN 7.0000% 15/03/33 144A 98,749 107,778 0.02
USD 100,000 SPIRIT AEROSY 9.3750% 30/11/29 144A 100,000 107,591 0.02
USD 105,000 GATES CORP/DE 6.8750% 01/07/29 144A 105,000 107,378 0.02
USD 100,000 LGI HOMES INC 8.7500% 15/12/28 144A 100,000 105,956 0.02
USD 100,000 BOEING CO/THE 6.5280% 01/05/34 W1 105,007 105,904 0.02
USD 100,000 VT TOPCO INC 8.5000% 15/08/30 144A 100,000 105,838 0.02
USD 100,000 SUMMIT MIDSTR 8.6250% 31/10/29 144A 100,000 105,395 0.02
USD 130,000 CMG MEDIA COR 8.8750% 18/06/29 144A 130,180 105,301 0.02
USD 125,000 SCRIPPS ESCRO 5.8750% 15/07/27 144A 91,913 104,978 0.02
USD 100,000 WILLIAMS SCOT 7.3750% 01/10/31 144A 100,000 104,900 0.02
USD 101,982 PL DEVELOPME 12.0000% 15/05/29 144A 85,305 104,787 0.02
USD 165,000 ACPRODUCTS HL 6.3750% 15/05/29 144A 137,619 103,977 0.02
USD 99,000 TRIUMPH GROUP 9.0000% 15/03/28 144A 99,000 103,903 0.02
USD 100,000 EQUIPMENTSHAR 8.0000% 15/03/33 144A 100,000 103,755 0.02
USD 225,000 CASTLE US HOL 9.5000% 15/02/28 144A 225,000 103,500 0.02
USD 100,000 XPO INC 7.1250% 01/06/31 144A 100,000 103,306 0.02
USD 100,000 WR GRACE HOLD 7.3750% 01/03/31 144A 100,000 103,304 0.02
USD 100,000  AVIS BUDGET C 8.0000% 15/02/31 144A 98,250 103,245 0.02
USD 100,000 LIGHT & WONDE 7.2500% 15/11/29 144A 101,711 103,221 0.02
USD 100,000 HUB INTL LTD 7.3750% 31/01/32 144A 100,000 102,879 0.02
USD 100,000 NGL EN OP/FIN 8.1250% 15/02/29 144A 100,000 102,675 0.02
USD 100,000 TENET HEALTHC 6.7500% 15/05/31 144A 100,000 102,364 0.02
USD 119,000 SPECTRUM BRAN 3.8750% 15/03/31 144A 114,389 102,140 0.02
USD 100,000 EQM MIDSTREAM 6.5000% 01/07/27 144A 100,000 102,121 0.02
USD 100,000 RR DONNELLEY 10.8750% 01/08/29 144A 98,000 102,119 0.02
USD 100,000 L BRANDS INC 6.6250% 01/10/30 144A 100,000 102,033 0.02
USD 175,000  GPS HOSPITALI 7.0000% 15/08/28 144A 175,000 101,704 0.02
USD 100,000 FORTRESS TRAN 7.0000% 01/05/31 144A 100,000 101,481 0.02
USD 100,000 SLM CORP 6.5000% 31/01/30 99,777 100,875 0.02
USD 100,000 FOCUS FINANCI 6.7500% 15/09/31 144A 100,000 100,614 0.02
USD 100,000 DELEK LOG PT/ 7.1250% 01/06/28 144A 100,000 100,361 0.02
USD 100,000 IRON MOUNTAIN 6.2500% 15/01/33 144A 100,000 100,345 0.02
USD 100,000 WILSONART LL 11.0000% 15/08/32 144A 100,000 100,055 0.02
USD 100,000 PBF HOLDING C 7.8750% 15/09/30 144A 99,324 100,031 0.02
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USDh 100,000  LIFE TIME INC 8.0000% 15/04/26 144A 100,209 100,000 0.02
USD 100,000 SURGERY CENTE 7.2500% 15/04/32 144A 100,000 99,797 0.02
USD 100,000 ENTEGRIS ESCR 5.9500% 15/06/30 144A 94,875 99,662 0.02
USD 100,000 ADAPTHEALTH L 6.1250% 01/08/28 144A 95,063 98,345 0.02
USD 100,000 ALBERTSONS CO 4.6250% 15/01/27 144A 101,000 98,307 0.02
USD 100,000 CDW LLC/CDW FIN 4.2500% 01/04/28 100,235 97,638 0.02
USD 100,000 CENTENE CORP 4.2500% 15/12/27 WI 103,125 97,089 0.02
USD 100,000 CHENIERE ENERGYP 4.5000% 01/10/29 104,853 96,885 0.02
USD 100,000 ALBERTSONS CO 4.8750% 15/02/30 144A 100,000 96,083 0.02
USD 100,000 ENERGIZER HLD 4.7500% 15/06/28 144A 102,287 96,000 0.02
USD 95,000 NABORS INDS17.3750% 15/05/27 144A 94,300 95,820 0.02
USD 125,000 LEVEL 3 FIN13.6250% 15/01/29 144A 70,982 95,812 0.02
USD 100,000  API GROUP DE 4.7500% 15/10/29 144A 100,000 94,804 0.02
USD 100,000 SIRIUS XM RAD 4.0000% 15/07/28 144A 96,757 93,597 0.02
USD 100,000 OUTFRONT MEDI 4.6250% 15/03/30 144A 76,750 92,974 0.02
USD 90,000 BLUE RACER MI 7.0000% 15/07/29 144A 90,000 92,445 0.02
USD 130,000 BOEING CO 3.7500% 01/02/50 114,256 90,427 0.02
USD 100,000 KB HOME 4.0000% 15/06/31 100,000 89,842 0.02
USD 90,000 CD&R SMO /RA 9.5000% 15/10/29 144A 90,049 89,590 0.02
USD 100,000 SERVICE CORP 3.3750% 15/08/30 89,111 88,833 0.02
USD 87,000 AMERIGAS PART/FIN 5.5% 20/05/25 96,289 86,799 0.02
USD 100,000 CCO HOLDINGS 4.5000% 01/06/33 144A 99,464 85,122 0.02
USD 85,000 EXPAND ENRGY 5.8750% 01/02/29 144A 85,548 84,720 0.02
USD 189,805 GOTO GROUP IN 5.5000% 01/05/28 144A 170,579 84,473 0.02
USD 75,000 BOEING CO/THE 7.0080% 01/05/64 W1 75,000 81,785 0.02
USD 115,000 BOEING CO 3.9000% 01/05/49 107,228 81,691 0.02
USD 75,000 RAISING CANE'9.3750% 01/05/29 144A 75,000 80,379 0.02
USD 79,000 K HOVNANIAN 13.5000% 01/02/26 144A 97,761 80,185 0.02
uUSDh 75,000 LIFEPOINT HEA 9.8750% 15/08/30 144A 75,000 80,045 0.02
USD 75,000 FRONTIER COMM 8.7500% 15/05/30 144A 79,781 79,277 0.02
USD 75,000 HIGHTOWER HOL 9.1250% 31/01/30 144A 75,000 78,942 0.01
USD 75,000 NORTHERN OIL 8.7500% 15/06/31 144A 73,926 78,605 0.01
USD 75,000 FIESTA PURCHA 9.6250% 15/09/32 144A 75,000 78,085 0.01
USD 75,000 DIEBOLD NIXDO 7.7500% 31/03/30 144A 75,000 77,900 0.01
uUSDh 75,000 DREAM FINDERS 8.2500% 15/08/28 144A 75,000 77,641 0.01
USD 75,000 SUNOCO LP/FIN 7.0000% 15/09/28 144A 75,000 77,236 0.01
USD 75,000 RR DONNELLEY 9.5000% 01/08/29 144A 75,000 77,226 0.01
USD 75,000 CELANESE US HLDS 6.8500% 15/11/28 77,239 77,192 0.01
USD 75,000 LADDER CAP FI 7.0000% 15/07/31 144A 75,000 77,141 0.01
USD 75,000 MIDCONTINENT 8.0000% 15/08/32 144A 75,000 77,114 0.01
USD 75,000 ICAHN ENTER/FIN 9.7500% 15/01/29 75,156 77,015 0.01
USD 100,000 IHEARTCOMMUNI 7.0000% 15/01/31 144A 125,000 76,792 0.01
USD 75,000 ASCENT RESOUR 8.2500% 31/12/28 144A 75,000 76,659 0.01
USD 75,000 EQM MIDSTREAM 6.3750% 01/04/29 144A 75,000 76,311 0.01
USD 75,000 VENTURE GLOBA 6.2500% 15/01/30 144A 73,313 76,232 0.01
USD 75,000 MEDLINE BOR/C 6.2500% 01/04/29 144A 74,938 76,210 0.01
USD 75,000 SEALED AIR/US 6.1250% 01/02/28 144A 75,000 75,790 0.01
USD 75,000 HILTON DOMEST 5.7500% 01/05/28 144A 75,000 75,200 0.01
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USD 75,000 GOAT HOLDCO L 6.7500% 01/02/32 144A 75,000 74,906 0.01
USD 75,000 LUMEN TECH I 10.0000% 15/10/32 144A 74,570 74,858 0.01
USD 75,000 MOLINA HEALTH 6.2500% 15/01/33 144A 75,000 74,470 0.01
USD 110,000 BOEING CO 3.6250% 01/03/48 96,724 74,309 0.01
USD 75,000 DIRECTYV FINAN 8.8750% 01/02/30 144A 75,000 74,242 0.01
USD 75,000  AVIS BUDGET C 5.7500% 15/07/27 144A 78,938 74,221 0.01
USD 75,000 LABL INC 9.5000% 01/11/28 144A 75,000 73,831 0.01
USD 75,000 OLIN CORP 5.6250% 01/08/29 75,000 73,205 0.01
USD 75,000 STAR HOLDING 8.7500% 01/08/31 144A 75,000 72,583 0.01
USD 75,000 TENET HEALTHCARE 4.6250% 15/06/28 75,000 72,513 0.01
USD 75,000 JELD-WEN INC 7.0000% 01/09/32 144A 75,000 71,453 0.01
USD 80,000 HERTZ CORP/TH 4.6250% 01/12/26 144A 80,000 71,371 0.01
USD 75,000 CHAMPIONS FIN 8.7500% 15/02/29 144A 75,000 71,316 0.01
USD 75,000 AVANTOR FUNDI 3.8750% 01/11/29 144A 71,384 69,414 0.01
USD 75,000 GOODYEAR TIRE 5.2500% 15/07/31 76,928 68,703 0.01
USD 70,000 EQM MIDSTREAM 4.5000% 15/01/29 144A 70,000 67,443 0.01
USD 75,000 CHENIERE ENERGY 3.2500% 31/01/32 W1 75,000 65,223 0.01
USD 75,000 ICAHN ENTER/FIN 4.3750% 01/02/29 75,000 64,901 0.01
USD 65,000 AG ISSUER LLC 6.2500% 01/03/28 144A 63,456 64,836 0.01
USD 75,000 LEVEL 3 FIN 14.8750% 15/06/29 144A 70,313 64,537 0.01
USD 65,000 US FOODS INC 5.7500% 15/04/33 144A 65,000 63,223 0.01
USD 75,000 MPT OP PTNR/FINL 4.6250% 01/08/29 71,571 57,025 0.01
USD 55,000 WRANGLER HOLD 6.6250% 01/04/32 144A 55,000 56,335 0.01
USD 50,000 VERITIV OPER 10.5000% 30/11/30 144A 53,000 54,428 0.01
USD 50,000 ASSUREDPARTNE 7.5000% 15/02/32 144A 50,000 54,096 0.01
USD 50,000 CPI CGINC 10.0000% 15/07/29 144A 50,000 54,088 0.01
USD 150,000 ALLEN MEDIA 10.5000% 15/02/28 144A 150,000 54,000 0.01
USD 50,000 HERTZ CORP/T 12.6250% 15/07/29 144A 53,866 53913 0.01
USD 50,000 CUSHMAN & WAK 8.8750% 01/09/31 144A 49,647 53,894 0.01
USD 50,000 VITAL ENERGY INC 9.7500% 15/10/30 49,371 53,246 0.01
USD 50,000 SUNOCO LP 7.2500% 01/05/32 144A 50,000 52,227 0.01
USD 50,000 USIINC/NY 7.5000% 15/01/32 144A 50,000 52,209 0.01
USD 50,000 SEALED AIR/US 7.2500% 15/02/31 144A 50,000 52,151 0.01
USD 50,000 ASHLAND INC 6.8750% 15/05/43 50,350 52,070 0.01
USD 50,000 MCGRAW-HILL E 7.3750% 01/09/31 144A 50,000 52,048 0.01
USD 50,000 ACUSHNET 7.3750% 15/10/28 144A 50,000 51,998 0.01
USD 50,000 US FOODS INC 7.2500% 15/01/32 144A 50,000 51,967 0.01
USD 50,000 VFH PARENT /7.5000% 15/06/31 144A 50,000 51,829 0.01
USD 50,000 BLACKSTONE MT 7.7500% 01/12/29 144A 50,000 51,525 0.01
USD 50,000 DELUXE CORP 8.1250% 15/09/29 144A 50,000 51,371 0.01
USD 50,000 EQM MIDSTREAM 7.5000% 01/06/27 144A 50,000 51,268 0.01
USD 50,000 RB GLOBAL HLD 6.7500% 15/03/28 144A 50,354 51,195 0.01
USD 50,000 GENESIS ENERGY 8.2500% 15/01/29 49,481 51,145 0.01
USD 50,000 HESS MIDSTREA 6.5000% 01/06/29 144A 50,000 51,034 0.01
USD 50,000 SEALED AIR CO 6.5000% 15/07/32 144A 50,000 50,874 0.01
USD 50,000 INSIGHT ENTER 6.6250% 15/05/32 144A 50,000 50,689 0.01
USD 50,000 AMWINS GROUP 6.3750% 15/02/29 144A 50,000 50,683 0.01
USD 50,000 COGENT COMMUN 7.0000% 15/06/27 144A 49,250 50,655 0.01
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USD 50,000 XHR LP 6.6250% 15/05/30 144A 50,000 50,554 0.01
USD 50,000 PEBBLEBR HTL/ 6.3750% 15/10/29 144A 50,000 49,905 0.01
USD 50,000 LGI HOMES INC 7.0000% 15/11/32 144A 50,000 49,898 0.01
USD 50,000 UNITED WHOLES 5.7500% 15/06/27 144A 50,000 49,682 0.01
USD 50,000 HESS MIDSTREA 5.5000% 15/10/30 144A 50,000 49,322 0.01
USD 50,000 SERVICE PROP 5.5000% 15/12/27 50,000 48,133 0.01
USD 50,000 LADDER CAP FI14.7500% 15/06/29 144A 50,000 47,538 0.01
USD 50,000 RANGE RESOURC 4.7500% 15/02/30 144A 50,000 47,528 0.01
USD 79,000 K HOVNANIAN E 5.0000% 01/02/40 144A 52,239 47,400 0.01
USD 50,000 PARK RIVER HO 6.7500% 01/08/29 144A 34,500 44316 0.01
USD 45,000 CNT PAR/CDK G 8.0000% 15/06/29 144A 45,000 43,678 0.01
USD 50,000 CLEARWAY ENER 3.7500% 15/01/32 144A 50,000 43,457 0.01
USD 40,000 EXPAND ENRGY 6.7500% 15/04/29 144A 42,227 40,411 0.01
USD 200,000 WW INTERNATIO 4.5000% 15/04/29 144A 198,426 40,286 0.01
USD 50,000 SINCLAIR TELE 5.5000% 01/03/30 144A 50,000 34,250 0.01
USD 33,000 CROWNROCK LP/ 5.0000% 01/05/29 144A 33,000 33,551 0.01
USD 25,000 AMC NETWORKS 10.2500% 15/01/29 144A 25,000 26,750 0.01
USD 25,000 ENCINO ACQUIS 8.7500% 01/05/31 144A 25,000 26,583 0.01
USD 25,000 VIC HLDG/VIC 8.7500% 15/09/29 144A 25,000 26,494 0.01
USD 25,000 CHAMP ACQUISI 8.3750% 01/12/31 144A 25,000 26,094 0.00
USD 25,000 FORTRESS TRAN 7.8750% 01/12/30 144A 24,833 26,089 0.00
USD 25,000 CELANESE US HLDS 7.0500% 15/11/30 25,752 26,026 0.00
USD 25,000 FIESTA PURCHA 7.8750% 01/03/31 144A 25,000 25,838 0.00
USD 25,000 WAYFAIR LLC 7.2500% 31/10/29 144A 25,000 25,563 0.00
USD 25,000 CLYDESDALE AC 6.8750% 15/01/30 144A 25,000 25,443 0.00
USD 25,000 CLYDESDALE AC 6.6250% 15/04/29 144A 25,000 25,244 0.00
USD 25,000 KIMMERIDGE TE 8.5000% 15/02/30 144A 25,000 25,162 0.00
USD 25,000 HAH GROUP HOL 9.7500% 01/10/31 144A 25,000 25,142 0.00
USD 25,000 SUNOCO LP/FIN 5.8750% 15/03/28 WI 24,600 25,106 0.00
USD 25,000 ALBERTSONS CO 5.8750% 15/02/28 144A 24,625 24971 0.00
USD 25,000 CHEMOURS CO 5.3750% 15/05/27 22,906 24,523 0.00
USD 25,000 STARWOOD PROP 4.3750% 15/01/27 144A 23,125 24,289 0.00
USD 25,000 SEALED AIR CO 5.0000% 15/04/29 144A 25,000 24,227 0.00
USD 25,000 MACY'S RETAIL 5.8750% 15/03/30 144A 25,000 24,086 0.00
USD 25,000 OWENS-BROCKWA 7.3750% 01/06/32 144A 25,000 24,014 0.00
USD 25,000 XPLR INFRAST 4.5000% 15/09/27 144A 24,500 23,738 0.00
USD 25,000 KROGER CO 5.6500% 15/09/64 24,889 23,641 0.00
USD 25,000 DANA INC 4.5000% 15/02/32 23,099 23,610 0.00
USD 25,000 NEW FORTRESS 8.7500% 15/03/29 144A 25,000 22,626 0.00
USD 25,000 MSCIINC 3.6250% 01/11/31 144A 21,063 22,461 0.00
USD 25,000 CLIFFS NATURAL R 6.2500% 01/10/40 19,625 21,414 0.00
USD 25,000 MACYS RETAIL HLD 5.1250% 15/01/42 16,688 18,481 0.00
USD 81,475 EXELA INTER 11.5000% 15/04/26 144A 91,000 13,342 0.00
USD 100,000 ENVISION HEAL ESC 0.0000% 15/10/26 0 10,607 0.00
USD 10,000 BOEING CO 3.8500% 01/11/48 9,107 7,001 0.00
USD 8,000 ANY GRP RE/RE 5.2500% 15/04/30 144A 8,000 6,253 0.00
USD 2,495,000 DIAMOND SPORT 6.6250% 15/08/27 144A 1,218,350 6,238 0.00
USD 1,840,000 DIAMOND SPORT 5.3750% 15/08/26 144A 819,435 4,600 0.00
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PTN=N R H2
i 45 s 4, g piaa AL
USD 400,000 SANCHEZ ENERGY ESC 0.0000% 15/01/23 @ 321,876 4,000 0.00
USD 300,000 CLOUD PEAK NRJ ESC 0.0000% 15/03/24 @ 172,125 3,000 0.00
USsD 200,000 SANCHEZ ENERGY ESC 0.0000% 15/06/21 @ 165,944 2,000 0.00
USsD 50,000 BASIC ENERGY S 0.0000% 15/10/23 ESC @ 49,521 1,000 0.00
USD 500 PACIFIC GAS&ELEC 3.7500% 01/07/28 448 474 0.00
USD 400,000  APPVION INC ESC 0.0000% 01/06/20 ) 250,200 0 0.00
USD 1,108,000 PAR PHARMA ESC 0.0000% 01/04/27 @ 834,197 0 0.00
USD 250,000 GENON ENERGY INC E 0.0000% 15/10/18 @ 0 0 0.00

377,842,012 370,809,732 70.34

Bl

- 12,015  DIGICEL HDGS PFD 12.0000% 31/12/49 104,374 132,165 0.03
104,374 132,165 0.03

KERE
USD 4,500,000 US TREASURY N/B 4.3750% 31/07/26 4,538,144 4,511,251 0.86
USD 3,500,000 US TREASURY N/B 4.2500% 30/11/26 3,498,906 3,503,281 0.66
USsD 3,000,000 US TREASURY N/B 3.5000% 30/09/26 2,967,305 2,967,188 0.56
USD 2,055,000 US TREASURY N/B 3.8750% 30/11/27 ® 2,064,392 2,035,734 0.39
USD 1,740,000  US TREASURY N/B 4.8750% 31/05/26 ® 1,750,026 1,754,681 0.33
USsD 775,000  US TREASURY N/B 4.6250% 30/06/26 780,817 779,359 0.15

15,599,590 15,551,494 2.95

ISuk
- 50 CHPPR HOLDINGS INC 1145 DOT @ 124,844 1,750 0.00
- 132 CHPPR HLDS INC TR2 WARRANT @ 0 0 0.00
- 2,400 CURO GROUP HLDG WTS @ 0 0 0.00
- 278  CHPPR HLDS INC TR1 WARRANT @ 0 0 0.00

124,844 1,750 0.00
BFt T AU 420,658,127 411,738,361 78.12
HABESST 518,509,581 505,139,426 95.83

(1) FAM S 3 FAT @S- TR

Q) EBAEAT /S IEAMEREAT AT I FE 2

(3) FHHNT VAT A7 OHLEEL THELANDILTNDIES
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I LT INTF A= r—RT7UR T —KE/\Af—)LK 7RV KFC/FD

BiSEEICET 5ER
202551 A31HIRE
A BHE, FEHIEAH, SFIE, FEE 11 A I Z7)

202541 H31 A BIE, 77U RIZLL F ORFFINE LR LK Z /L T,

. s B . - F IR
Bl £ WA S A SR i ﬁ%fﬁ
JPY 12,232,056,814 USD 78,804,970 202542 H28 H 547,659
USD 312,717 GBP 250,339 202543 H4H 1,976
USD 1,679 JPY 260,640 202542 H28 H (11)
USD 119,150 JPY 18,370,000 202542 H28 H 21)
USD 3,593 JPY 557,700 202542 H28H (25)
USD 30,342 JPY 4,709,140 202542 H28 H (208)
USD 96,858 JPY 14,990,000 202542 H28 H (386)
USD 145,379 JPY 22,480,000 202542 H28 H (454)
USD 87,810 JPY 13,640,000 202542 H28 H 677)
USD 169,483 JPY 26,304,140 202542 H28 H (1,159)
USD 220,679 JPY 34,250,000 202542 H28 H (1,510)
JPY 11,200,000 USD 72,164 202542 H28 H 494
JPY 11,490,000 USD 74,243 202542 H28 H 296
JPY 9,870,000 USD 64,018 202542 H28 H 12
545,986
ER2-EMBH
202541 31 A BIE, 77 RIZLL T ORKF B/ L T,
. N . ST 44 REBHL
B % & A i o
i AP i it 41 CRR ) CRF D)
EVEBR g
USD (3) FUT US ULTRA BOND CBT 202543 H (358,875) 11,437
USD (5) FUT US 2YR NOTE (CBT) 202543 A (1,029,023) (39)
(1,387,898) 11,398
BB g
USD 1 FUT US LONG BOND(CBT) 202543 H 114,781 (1,695)
USD 59 FUT US 10YR NOTE (CBT) 202543 H 6,446,672 (27,406)
USD 75 FUT US SYR NOTE (CBT) 202543 H 7,998,046 (30,859)
14,559,499 (59.,960)
(48,562)
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FER3-ILOYR T IAIN ATV TR

202541 A 31 HBUE, 77 FIZEL T ORIF /LDy b F 74 b ATy TR LT,

. . ARIEBIFER
B H S Yt 1 H .
i# ] N4 Tt 151 CREL)
TaFsial DR g
USD 16,850,000 CDX NA HY 43 5Y 500BP 5% 2029412 H20H 1,406,619
1,406,619
1,406,619
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Nomura Multi Managers Fund IV — European High Yield Bond
BTN T e =T — R T 7RIV =B~ A A — LR <R RFC/FD

20244F5 H 31 AL
(GBI : 20234E6 H 1 H ~20244E5 H31H)

QY 77 U ROHHAITKRDIEY T,

Iz e | S A~ RE SRR E R (R
QRN DA A=V ESR 2 TR RLL | BKREDA LTI LT A DRELREAZFEMPE DR
RNz ez BIELET,

B & H M| eBREEMESN, EREHSCER oAl 1Cxt3 5B O EMEFEEZEEL, RN D
A A— R EFROEAZITREASZRELET (BETHEHSIIERI2 2560
HVET),

@K D A A — VR FE EERERIREL, EKIEDAL T DT A OWELREFFEM BE DK
ExXbZeEBRLET,

@ ERHIMI AL, BRI DA A — VR EFHROEH AT O B RGBSR E L, K5I
GRS E A T AE TR EEOBL LR AR ELET,

@RI BB OBE IZH T > ThE, EHEH]CIE ] 7 o A7 82k 200 B O & M RHm
ZEMAL, BRI DO ANA A=V REFROER B W TENL TV A SR L ER S 2R ELE
9 (BT 5 A S 25 A HVET ),

Q@ EHMESHITRTE LR EBMS T LT 7 REEROVAZREOR I EHZ 3=
H—L, MEIG U T B GBI 23 E 325 55 E OB 2y L3R O 28 5 ORI $ & i
DO NREEEITIRVET,

Q@FCONEREEEEIZHOUWTIL, JEAIZL TICE BofA European Currency High Yield Constrained
Index (FIHE R —2R) OB ERAL /&N — AR TAB~y UETRIZEEHARLLET, FD
OIMER-EEFEIZ OV T, JFAIEL TEBE~y I TRV ER A,

@& &HEhH, MBI SICZE->TL, ERROIIREH N TEARNWGERHVET,

| T ey b r U A MRS
S S ol A=AV R S S S S AN AN

Re
s,
i
e

JIEF RN (VIR T IT) TR —

S (BRI SIS T AT TR AT BRI o B b RR oL TR0 %7,
& BIL COBHABE RO LOF R, /5T LT o Hm Py K7 7RIV B A A 8- 3 R O B HR U
LOTT,

TR SRR 2 AR R E 19404 8 B M RIS R 5206 5% (4) TH2 5 (T W ART 4 b — /L DITHESE | RFHITOLR I 23T E O-OICRIRE
ST L7z SZ U2 AREBRA T L SKRERE TR D HALTWA I 4 1 JAE BRI 36 L OV OO M B2l i A A ST HZED RO BTN ET,
BIP & @R = tEiTArthur F. Bell, Jr. & Associates, L.L.C. (17— —«~bit ))& DMSZUZARE A NITEMLEL, 77— — -~ L tkTCohen &
Company ([2—~41)) EEPFLTZT20, a—~ RN Y 77 ROMSI LR AL TREFLE T,

BB FENRE T A6 EIMNLOE = F R R EFIC s T EOFRSIZRD LB T 25 A & & a2 —~UAED TINL L7oRERA ) &L TOHINLIX D
T, Fo WA E O — AL R AR A T AT b v E Y A, |
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WA PERE R E A R
202445 A 31 H BITE 202445 A 31 HIZHE T 9 A5HAIIR
(BHAId =2 —rZor) (BB 2 — )
Bk g+
B A RE SR AT 48,519,141 SRAT O EFIE. 34,821
(75l - 50,015,657 —17) ) B (R B4 1) 2,446,308
BT A% 2,048,568 Z DML 204
T UNT AT VAR DRI EFERE L4 67 -
ESOE - 683,461 NS E 2,481,333
Bl LOBL & RIEMICIROFE 61 —_—
% INZ]-
BREATE 51,251,098 2
5 5 g 7 305,958
1 SRS PR TR 51,038
HIE .
S B SN LR AR BT 4R 26441 FERE 15,575
BRELICHRBAIAE 4214 I | AT SN 6,011
T —~DKFLLs 111,183 ST THBH 12,344
ESA Ui 104,782 SEREHU 10215
- TS 2,512
AlEaE 246,620 SERREEH 10,205
LAPS 20,680
Mt 220
I PERR AR 51,004,678
BHAFE 434,758
SRR O M7
TRS7DHG AR AT AR A PERR AR fuES S YEs 2,046,575
FCZZA (M) 8,359 15,736 131,530,536 BB A ARES 78 B AR DL (528,599)
FDZZ A (1) 14,205 601,351  8,542,454,123 HeEENARDIRLS 8,568
SMENE 5 5 KO E A BR eI L IR D iR 4R (192,867)
YA E BRI (712,898)
PG A RS R AR 2% 0D Bk 3,694,396
S A FHAIHE A D IR 1,347
S E 2R e T LA AR DRI AR O3 s 14,789
YR =R A 3,710,532
T O AT LD PE D B 5,044,209
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WA LB E FATHE L IR DL =
20244F-5 A 31 HIZHE T 323 HAIARH] 202445 A 31 HITHE T 323 HAIEAR]
(EHIT 2 —aZr) (R
i PERRAE 51,673,396 FC/TA
MF & I 2,046,575 I S A A 16,762
PSSR TS EAY (712,898)
IR A AR 3,710,532 88
1,114)
T8 FH ORE FAZ LD AEE PE DA IREE 5,044,209
WIRFAT IR AR AESREL 15,736
ZARAEFRDOFATFERAE 44,369
ZARRE SO B R A (1,766,388) FD/5 A
(1,722,019) W AR AES AL 621,847
23R DIy A (3,990,908) AT Hx 477
B RS AR REAREL (20,973)
SR A pE AR 51,004,678 HWRFATIH AR 601,351
HatiE
202445 A 31 HIRTE
&S
2024 2023 2022

HIRME ER A (2 —n) 51,004,678 51,673,396 56,742,721

FCZZ (M)
A PERNAR 131,530,536 137,948,586 208,739,423
BIR 10470 MBI 8,359 8,230 9,105
FDZZ % (1)
AL PERRRHE 8,542,454,123  7,569,862,300 7,573,478,775
BIR1 0470 MBI 14,205 12,173 12,169
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FELE PE A A
202445 A 31 B BIfE
(BHAId =2 —rZor)

Bl S/ A R bR IAFRFAI AR U PE LR (%)
+F—ZM)T7
LB (EELFIE)
EUR 100,000  BENTELER INTE 9.3750% 15/05/28 REGS 100,625 106,417 0.21
EUR 100,000  AMS-OSRAM AG 10.5000% 30/03/29 REGS 99,034 103,964 0.20
199,659 210,381 0.41
Gt A=A T 199,659 210,381 0.41
~)Lx—
EENEFIE
EUR 100,000  SYENSQO SA FRN 02/03/70 99,376 96,250 0.19
99,376 96,250 0.19
LB (EE£FIE)
EUR 300,000  AZELIS FINAN 5.7500% 15/03/28 REGS 304,110 307,890 0.60
EUR 200,000  SARENS FINANCE 5.7500% 21/02/27 175,500 194,726 0.38
479,610 502,616 0.98
BE ¥ — 578,986 598,866 1.17
HEN—DUEE
TEtEEESFI®)
EUR 100,000  FORTUNE STAR 3.9500% 02/10/26 97,545 89,712 0.18
97,545 89,712 0.18
ARt ANV 97,545 89,712 0.18
hrE
TEE (EE£FIE)
EUR 200,000 PANTHER BF AG 4.3750% 15/05/26 REGS 192,500 197,914 0.39
EUR 100,000  PRIMO WATER H 3.8750% 31/10/28 REGS 97,232 95,772 0.19
289,732 293,686 0.58
Gty 289,732 293,686 0.58
Fxa
TEtE(EESFIE)
EUR 100,000  EP INFRASTRUCTUR 1.6980% 30/07/26 92,125 91,736 0.18
EUR 100,000  EP INFRASTRUCTUR 1.8160% 02/03/31 69,430 79,480 0.16
161,555 171,216 0.34
Gt F == 161,555 171,216 0.34
T4SUR
TEtE(EESFIE)
EUR 150,000  PHM GROUP 4.7500% 18/06/26 141,038 144,294 0.28
EUR 100,000  SBB TREASURY 1.1250% 26/11/29 EMTN 56,250 61,861 0.12
197,288 206,155 0.40
BT TUR 197,288 206,155 0.40
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Bk Hohk /A filigs SALES Bl At 45 A EELE R (%)
ISR
EHEFE
EUR 400,000 EDF FRN 22/01/49 EMTN 412,277 398,999 0.78
EUR 300,000 ELEC DE FRANCE FRN 29/12/49 317,138 299,909 0.59
EUR 200,000 ELEC DE FRANCE FRN 31/12/72 198,566 187,744 0.37
EUR 200,000 BPCE FRN 13/01/42 NC5. 199,716 183,746 0.36
GBP 100,000 CRED AGRICOLE SA FRN 23/06/70 REGS 139,782 116,969 0.23
GBP 100,000 ELEC DE FRANCE FRN 22/07/69 EMTN 115,037 112,352 0.22
EUR 100,000 VEOLIA ENVRNMT FRN 22/02/72 100,000 104,497 0.20
EUR 100,000 VEOLIA ENVRNMT FRN 20/04/70 100,000 95,362 0.19
EUR 100,000 VEOLIA ENVRNMT FRN 15/02/71 81,500 90,537 0.18
EUR 100,000 IQERA GROUP FRN 15/02/27 100,375 60,240 0.12
1,764,391 1,650,355 3.24
TEtR (BEEFE)

EUR 300,000 CONSTELLIUM S 3.1250% 15/07/29 REGS 286,562 279,001 0.54
EUR 233,000 FORVIA SE 2.7500% 15/02/27 223,999 222,679 0.43
EUR 200,000 PAPREC HOLDIN 7.2500% 17/11/29 REGS 199,999 210,750 0.41
EUR 200,000 LOXAM SAS 6.3750% 31/05/29 REGS 201,688 207,750 0.41
EUR 200,000 ILIAD HOLDING 6.8750% 15/04/31 REGS 200,000 203,054 0.40
EUR 200,000 ILIAD 2.3750% 17/06/26 184,333 192,654 0.38
EUR 175,000 FORVIA SE 5.5000% 15/06/31 MAY 178,063 178,704 0.35
EUR 200,000 ALTICE FRANCE 3.3750% 15/01/28 REGS 181,000 136,080 0.27
EUR 200,000 ALTICE FRANCE 4.0000% 15/07/29 REGS 171,750 132,774 0.26
EUR 197,030 LA FIN ATALIAN 8.5000% 30/06/28 265,773 117,233 0.23
EUR 100,000 REXEL SA 5.2500% 15/09/30 100,000 102,631 0.20
EUR 100,000 ILIAD 5.6250% 15/02/30 99,296 102,480 0.20
EUR 100,000 GOLDSTORY SAS 6.7500% 01/02/30 REGS 100,500 102,322 0.20
EUR 100,000 FORVIA SE 5.5000% 15/06/31 100,000 102,122 0.20
EUR 100,000 ILIAD 5.3750% 14/06/27 100,000 102,083 0.20
EUR 100,000 ILIAD 5.3750% 15/02/29 99,973 101,969 0.20
EUR 100,000 ILIAD 5.3750% 02/05/31 100,250 100,367 0.20
EUR 100,000 ILIAD HOLDING 5.1250% 15/10/26 REGS 102,063 100,000 0.20
EUR 100,000 TEREOS FIN GR 4.7500% 30/04/27 REGS 95,375 99,625 0.20
EUR 100,000 ILIAD HOLDING 5.6250% 15/10/28 REGS 99,250 99,483 0.20
EUR 100,000 AIR FRANCE-KL 4.6250% 23/05/29 EMTN 99,238 99,456 0.19
EUR 100,000 VALEO SE 4.5000% 11/04/30 EMTN 98,590 97,815 0.19
EUR 100,000 FORVIA SE 3.1250% 15/06/26 100,000 97,625 0.19
EUR 100,000 ELIOR GROUP SA 3.7500% 15/07/26 100,000 97,192 0.19
EUR 100,000 FORVIA SE 3.7500% 15/06/28 104,948 97,119 0.19
EUR 100,000 KAPLA HOLDING 3.3750% 15/12/26 REGS 100,163 97,000 0.19
EUR 100,000 SNF GROUP SAC 2.0000% 01/02/26 REGS 100,000 96,622 0.19
EUR 100,000 PAPREC HOLDIN 3.5000% 01/07/28 REGS 101,215 95,463 0.19
EUR 100,000 RENAULT 2.5000% 02/06/27 EMTN 100,000 95,363 0.19
EUR 100,000 EMERIA SASU 7.7500% 31/03/28 REGS 100,000 94,250 0.18
EUR 100,000 SECHE ENVIRONNEM 2.2500% 15/11/28 100,313 91,736 0.18
EUR 125,000 IM GROUP 8.0000% 01/03/28 EMTN 125,625 85,313 0.17
EUR 126,000 ALTICE FRANCE 4.1250% 15/01/29 REGS 126,449 83,664 0.16
EUR 100,000 ALTICE FRANCE 4.2500% 15/10/29 REGS 100,000 66,360 0.13
EUR 200,000 ALTICE FRANCE 8.0000% 15/05/27 REGS 185,858 63,000 0.12
EUR 200,000 ALTICE FRANCE 4.0000% 15/02/28 REGS 100,875 51,785 0.10
4,833,148 4,303,524 8.43

Hit IR 6,597,539 5,953,879 11.67
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i /A L EARE Al WUGTERE (%)
Rqy
LHRFIE
EUR 400,000 DEUTSCHE BANK AG FRN 24/06/32 EMTN 364,341 388,799 0.75
EUR 200,000 COMMERZBANK AG FRN 05/12/30 EMTN 204,961 198,350 0.39
EUR 200,000 BAYER AG FRN 25/03/82 NS5.5 189,979 190,000 0.37
EUR 200,000 COMMERZBANK AG FRN 29/12/31 EMTN 182,141 183,816 0.36
EUR 100,000 COMMERZBANK AG FRN 05/10/33 EMTN 99,587 107,478 0.21
EUR 100,000 COMMERZBANK AG FRN 06/12/32 EMTN 99,778 105,441 0.21
EUR 100,000 DEUTSCHE BANK AG FRN 19/05/31 EMTN 97,250 101,054 0.20
EUR 100,000 BAYER AG FRN 12/11/79 88,125 90,300 0.18
1,326,162 1,365,238 2.67
ZOitfE%

EUR 215,000 TK ELEV HOLDC 6.6250% 15/07/28 REGS 183,075 185,973 0.37
EUR 100,000 TECHEM VERWLT 6.0000% 30/07/26 REGS 90,411 87,817 0.17
273,486 273,790 0.54

RA A2 DAV (PIK)
EUR 265,000 IHO VERWALTUNGS PIK 15/05/28 REGS 262,244 284,167 0.56
EUR 125,000 IHO VERWALTUNGS PIK 15/09/26 REGS 120,747 122,694 0.24
382,991 406,861 0.80

BEHE (EEL A
EUR 300,000 GRUENENTHAL G 3.6250% 15/11/26 REGS 287,436 293,913 0.57
EUR 265,000 PROGROUP 5.3750% 15/04/31 REGS 264,874 263,012 0.52
EUR 250,000 NIDDA HEALTHC 7.5000% 21/08/26 REGS 251,025 258,251 0.51
EUR 225,000 ADLER PELZER 9.5000% 01/04/27 REGS 217,750 226,818 0.44
EUR 200,000 CHEPLAPHARM A 7.5000% 15/05/30 REGS 203,375 211,476 0.41
EUR 200,000 ZF FINANCE GM 5.7500% 03/08/26 EMTN 204,250 205,448 0.40
EUR 200,000 ONE HOTEL GMB 7.7500% 02/04/31 REGS 202,800 205,092 0.40
EUR 200,000 TUI CRUISES G 6.2500% 15/04/29 REGS 200,950 203,000 0.40
EUR 200,000 CT INVESTMENT 6.3750% 15/04/30 REGS 200,500 200,908 0.39
EUR 200,000 TUI AG 5.8750% 15/03/29 REGS 197,856 200,796 0.39
EUR 200,000 MAHLE GMBH 6.5000% 02/05/31 REGS 200,000 200,500 0.39
EUR 200,000 ZF FINANCE 3.0000% 21/09/25 EMTN 191,930 196,576 0.39
EUR 200,000 CHEPLAPHARM A 4.3750% 15/01/28 REGS 197,000 193,472 0.38
EUR 200,000 CTEC II GMBH 5.2500% 15/02/30 REGS 179,250 184,835 0.36
EUR 200,000 MAHLE GMBH 2.3750% 14/05/28 EMTN 170,500 176,000 0.35
EUR 125,000 TK ELEVATOR M 4.3750% 15/07/27 REGS 117,824 120,924 0.24
EUR 112,000 TECHEM VERWAL 5.3750% 15/07/29 REGS 112,000 113,260 0.22
EUR 125,000 PEACH PROPERT 4.3750% 15/11/25 REGS 118,815 108,138 0.21
EUR 100,000 WEPA HYGIENEP 5.6250% 15/01/31 REGS 99,288 100,985 0.20
EUR 100,000 HT TROPLAST A 9.3750% 15/07/28 REGS 100,000 98,875 0.19
EUR 100,000 SCHAEFFLER 4.5000% 28/03/30 EMTN 99,358 98,650 0.19
EUR 100,000 SCHAEFFLER AG 3.3750% 12/10/28 EMTN 90,850 96,875 0.19
EUR 100,000 NOVELIS SHEET 3.3750% 15/04/29 REGS 101,250 94,500 0.19
EUR 100,000 STYROLUTION 2.2500% 16/01/27 REGS 98,655 93,352 0.18
EUR 100,000 ZF FINANCE GM 2.0000% 06/05/27 EMTN 88,125 92,848 0.18
EUR 100,000 ZF FINANCE GM 2.2500% 03/05/28 EMTN 86,250 91,625 0.18
EUR 100,000 ALSTRIA OFFICE 1.5000% 23/06/26 79,697 90,610 0.18
EUR 100,000 STANDARD PROF 6.2500% 30/04/26 REGS 65,250 90,500 0.18
EUR 100,000 ADLER REAL EST 3.0000% 27/04/26 80,625 89,410 0.18
EUR 25,000 PROGROUP 5.1250% 15/04/29 REGS 25,000 25,062 0.05
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EUR 125,000  SENVION HLDG  3.875% 25/10/22 REGS 101,048 313 0.00
4,633,531 4,626,024 9.06
Aty 6,616,170 6,671,913 13.07
CITFNLAEIL
TE R (EE£FIE)
GBP 200,000 888 ACQUISITIONS 10.7500% 15/05/30 233,899 239,232 0.47
EUR 200,000 888 ACQUISITI 7.5580% 15/07/27 REGS 181,972 197,621 0.39
415,871 436,853 0.86
415,871 436,853 0.86
FUv
EEEFIE
EUR 200,000 EUROBANK FRN 05/05/27 EMTN 177,000 190,626 0.37
EUR 100,000  NATL BK GREECE FRN 03/01/34 GMTN 100,057 110,000 0.22
277,057 300,626 0.59
At ¥y 277,057 300,626 0.59
TAILIUR
EEEFIE
EUR 100,000  PERM TSB GRP FRN 30/06/29 99,810 107,419 0.22
EUR 100,000  PERM TSB GRP FRN 25/04/28 99,612 105,360 0.21
EUR 100,000  BANK OF IRELAND FRN 14/10/29 EMTN 103,879 99,195 0.19
EUR 100,000 BANK OF IRELAND FRN 11/08/31 EMTN 87,310 93,992 0.18
390,611 405,966 0.80
TEHE(EESFIE)
EUR 282,000  EIRCOM FINANCE 3.5000% 15/05/26 275,056 273,879 0.53
EUR 100,000  FLUTTER TREAS 5.0000% 29/04/29 REGS 100,000 101,273 0.20
EUR 100,000  ARDAGH PKG FI 2.1250% 15/08/26 REGS 89,550 80,884 0.16
464,606 456,036 0.89
BRbETANLTUR 855,217 862,002 1.69
£
TEE (EE£FIE)
EUR 100,000  PLAYTECH PLC 4.2500% 07/03/26 98,125 98,684 0.19
98,125 98,684 0.19
BB 98,125 98,684 0.19
ARSIV
TEE (EE£FIE)
EUR 300,000 TEVA PHARM FNC 4.3750% 09/05/30 271,229 289,188 0.56
EUR 240,000 TEVA PHARM ENC 3.7500% 09/05/27 225,946 232,973 0.46
497,175 522,161 1.02
Bt AAxTT L 497,175 522,161 1.02
A3)7
EEEFIE
EUR 200,000  UNICREDIT SPA FRN 23/09/29 EMTN 178,000 198,078 0.38
EUR 200,000  UNICREDIT SPA FRN 15/01/32 173,000 190,270 0.37
EUR 111,000  ENEL SPA FRN 27/05/72 110,394 109,881 0.22
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EUR 100,000  FIBER BIDCO SPA FRN 15/01/30 REGS 100,000 101,503 0.20
EUR 100,000 MONTE DEI PASCHI FRN 22/01/30 91,500 101,259 0.20
EUR 100,000 MONTE DEI PASCHI FRN 02/03/26 EMTN 100,000 101,132 0.20
EUR 100,000 RENO DE MEDICI S FRN 15/04/29 REGS 98,000 100,925 0.20
EUR 100,000  IMA INDUSTRIA FRN 15/04/29 REGS 100,250 100,750 0.20

951,144 1,003,798 1.97
RA A2 4R (PIK)
EUR 100,000  FIBER MIDCO SPA PIK 15/06/29 REGS 100,000 100,145 0.20
100,000 100,145 0.20
TEtE(EESFIE)
EUR 306,000 TELECOM ITALIA 7.8750% 31/07/28 320,746 336,171 0.67
EUR 250,000  INTESA SANPAO 3.9280% 15/09/26 EMTN 278,850 249,162 0.49
EUR 250,000  INTESA SANPAO 2.9250% 14/10/30 EMTN 218,520 229,428 0.45
EUR 200,000 LOTTO SPA/ROM 5.3750% 01/06/30 REGS 200,000 201,000 0.39
EUR 200,000  IMA INDUSTRIA 3.7500% 15/01/28 REGS 195,100 189,576 0.37
EUR 200,000  TELECOM ITALIA 1.6250% 18/01/29 153,054 174,440 0.34
EUR 175,000 DOBANK SPA 3.3750% 31/07/26 REGS 176,823 160,563 0.31
EUR 144,000  TELECOM ITALIA 6.8750% 15/02/28 144,500 152,609 0.30
EUR 125,000  TELECOM ITALIA 2.3750% 12/10/27 111,907 115,935 0.23
EUR 116,000  FIS GROUP 5.6250% 01/08/27 REGS 116,000 111,885 0.22
EUR 100,000  TELECOM ITALIA 7.8750% 31/07/28 108,500 108,087 0.21
EUR 100,000  ITALMATCH CH 10.0000% 06/02/28 REGS 100,000 106,818 0.21
EUR 102,000 TELECOM ITALIA 6.8750% 15/02/28 102,355 106,284 0.21
EUR 100,000  LOTTO SPA/ROM 7.1250% 01/06/28 REGS 100,000 105,500 0.21
EUR 100,000  FLOS B&B IT 10.0000% 15/11/28 REGS 100,000 103,896 0.20
EUR 100,000 NEOPHARMED GE 7.1250% 08/04/30 REGS 100,000 102,481 0.20
EUR 100,000  MUNDYS SPA 4.7500% 24/01/29 EMTN 99,457 101,111 0.20
EUR 100,000 MONTE DEI PAS 3.6250% 24/09/24 EMTN 102,375 99,606 0.20
EUR 100,000  FIBER BIDCO S 6.1250% 15/06/31 REGS 100,000 99,404 0.19
EUR 100,000  UNIPOLSAI ASS 3.8750% 01/03/28 EMTN 110,000 99,288 0.19
EUR 100,000  INTER MEDIA C 6.7500% 09/02/27 REGS 96,925 98,000 0.19
EUR 100,000  TELECOM ITALIA 2.8750% 28/01/26 93,500 97,503 0.19
EUR 106,000  NEXI 2.1250% 30/04/29 106,000 96,039 0.19
EUR 100,000  NEXI 1.6250% 30/04/26 91,375 95,236 0.19
EUR 100,000  REKEEP SPA 7.2500% 01/02/26 REGS 93,250 93,788 0.18
EUR 100,000  GUALA CLOSURE 3.2500% 15/06/28 REGS 88,225 92,469 0.18
EUR 100,000  MUNDYS SPA 1.8750% 12/02/28 99,133 91,200 0.18
EUR 400,000  WASTE ITALIA 10.5% 15/11/19 REGS 346,351 40 0.00
3,952,946 3,617,519 7.09
Gt A7 5,004,090 4,721,462 9.26
BX
TEE (EE£FIE)
EUR 250,000  SOFTBANK GRP COR 3.3750% 06/07/29 194,500 233,575 0.45
EUR 100,000  SOFTBANK GRP COR 4.5000% 20/04/25 99,950 99,707 0.20
294,450 333,282 0.65
At AR 294,450 333,282 0.65
Tr—U—
ZDtufES
EUR 100,000  ADIENT GLB HDGS 3.5% 15/08/24 REGS 11,060 14,877 0.03
11,060 14,877 0.03
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Bk B/ B fES SALES Bl RRLERE] A EELE R (%)

RA A2 DAV (PIK)

EUR 314,472 LINX CAP LTD PIK 01/04/25 REGS 235,784 251,578 0.49
235,784 251,578 0.49

TEHE(EESFIE)
GBP 200,000  ASTON MARTIN 10.3750% 31/03/29 REGS 234,104 230,153 0.46
GBP 150,000  TVL FINANCE 10.2500% 28/04/28 REGS 167,706 184,024 0.37
GBP 125,000  KANE BIDCO LT 6.5000% 15/02/27 REGS 149,689 141,608 0.28
GBP 100,000  CPUK FINANCE 7.8750% 28/08/29 116,246 119,673 0.23
EUR 100,000  AVIS BUDGET F 7.0000% 28/02/29 REGS 99,100 99,258 0.19
EUR 100,000  AVIS BUDGET F 7.2500% 31/07/30 REGS 100,125 99,125 0.19
EUR 100,000  KANE BIDCO LT 5.0000% 15/02/27 REGS 100,000 97,778 0.19
966,970 971,619 1.91
Bty —v— 1,213,814 1,238,074 2.43

%k %
EENEFIE
EUR 200,000 GRAND CITY PROP FRN 09/06/71 EMTN 98,500 126,966 0.24
EUR 100,000  EUROFINS SCIEN FRN 31/12/72 100,375 105,179 0.21
EUR 100,000  EUROFINS SCIEN FRN 13/11/71 93,000 97,081 0.19
EUR 100,000 AROUNDTOWN SA FRN 31/12/73 EMTN 46,000 53,923 0.11
337,875 383,149 0.75
ZDiufES

EUR 200,000  CIRSA FINANC 10.3750% 30/11/27 REGS 177,892 193,016 0.38
EUR 308,326 LHMC FINCO 2 PIK 02/10/25 REGS 172,435 186,466 0.37
EUR 406,250  CODERE FIN 2 12.7500% 30/11/27 REGS 102,873 2,320 0.00
EUR 100,000  GALAPAGOS SA 5.3750% 15/06/21 REGS 9,925 50 0.00
463,125 381,852 0.75

RA A2 HALUR (PIK)
EUR 100,000  MANGROVE LUXC 7.7750% 09/10/25 REGS 103,591 104,256 0.21
EUR 100,086  VIVION PIK 31/08/28 EMTN 90,658 89,185 0.17
EUR 71,806  CODERE NEW HOLDC PIK 30/11/27 REGS 84,804 718 0.00
279,053 194,159 0.38

RATVITTYTIE I ANE
EUR 63,617  CODERE FIN 2 11.0000% 30/09/26 REGS 60,583 20,914 0.04
60,583 20,914 0.04

LB (EE£FIE)
EUR 200,000  ALTICE FINANC 2.2500% 15/01/25 REGS 196,850 192,393 0.39
EUR 202,000  INPOST SA 2.2500% 15/07/27 REGS 190,784 188,907 0.38
EUR 200,000 CONTOURGLOB P 3.1250% 01/01/28 REGS 173,675 183,978 0.36
GBP 215,000 GARFUNKELUX H 7.7500% 01/11/25 REGS 238,276 175,822 0.34
EUR 200,000  ALTICE FINANC 4.2500% 15/08/29 REGS 183,375 152,344 0.30
EUR 150,000 SUMMER BC HOL 5.7500% 31/10/26 REGS 136,306 148,035 0.29
EUR 150,000 DANA FIN LUX 3.0000% 15/07/29 REGS 136,238 134,835 0.26
EUR 150,000  CONS ENERGY F 5.0000% 15/10/28 REGS 140,518 129,000 0.25
GBP 100,000  B&M EUROPEAN 8.1250% 15/11/30 114,733 125,369 0.25
EUR 100,000  TELECOM IT FIN 7.7500% 24/01/33 115,000 117,076 0.23
EUR 100,000  CIRSA FINANCE 7.8750% 31/07/28 REGS 100,000 106,000 0.21
EUR 100,000  EPHIOS SUBCO 7.8750% 31/01/31 REGS 100,000 105,245 0.21
EUR 100,000  MOTION FINCO 7.3750% 15/06/30 REGS 99,933 104,000 0.20
EUR 91,000  TELECOM IT FI 7.7500% 24/01/33 EMTN 99,525 103,535 0.20
EUR 100,000  CIRSA FINANCE 6.5000% 15/03/29 REGS 100,000 103,000 0.20
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EUR 100,000  LOARRE INVEST 6.5000% 15/05/29 REGS 96,605 100,739 0.20
EUR 100,000  MATTERHORN TE 4.0000% 15/11/27 REGS 96,650 98,643 0.19
EUR 100,000  SANIIKOS 5.6250% 15/12/26 REGS 100,000 98,290 0.19
EUR 100,000  VIVION 3.0000% 08/08/24 88,750 97,454 0.19
EUR 100,000  TELENET FIN L 3.5000% 01/03/28 REGS 94,244 95,764 0.19
EUR 100,000  FOUR FINANCE SA 10.7500% 26/10/26 95,500 93,001 0.18
EUR 100,000  ARENA LUX FIN 1.8750% 01/02/28 REGS 96,750 90,317 0.18
EUR 100,000  CPI PROPERTY 1.6250% 23/04/27 EMTN 85,100 85,010 0.17
EUR 100,000  KLEOPATRA FIN 4.2500% 01/03/26 REGS 87,950 83,825 0.16
EUR 100,000  LUNE HOLDINGS 5.6250% 15/11/28 REGS 85,594 82,994 0.16
EUR 100,000  ALTICE FINANC 3.0000% 15/01/28 REGS 88,500 77,750 0.15
EUR 103,000  GARFUNKELUX H 6.7500% 01/11/25 REGS 103,000 72,579 0.14
EUR 100,000  HERENS MIDCO 5.2500% 15/05/29 REGS 73,563 71,360 0.14
EUR 100,000  AGPS BONDCO PLC 5.0000% 14/01/29 45,250 34,550 0.07
EUR 200,000  SIGNA 5.5000% 23/07/26 REGS 185,785 24,520 0.05

3,548,454 3,276,335 6.43
Bt TS 4,689,090 4,256,409 8.35
A¥O
TE R (EE£FIE)
EUR 200,000  PETROLEOS MEX 2.7500% 21/04/27 EMTN 154,549 176,268 0.35
EUR 200,000 PETROLEOS MEX 4.7500% 26/02/29 10.7 156,442 175,345 0.34
EUR 175,000  PETROLEOS MEX 3.7500% 16/04/26 EMTN 176,610 166,271 0.33
EUR 100,000  PETROLEOS MEX 4.8750% 21/02/28 EMTN 77,863 90,883 0.18
EUR 100,000 NEMAK SAB DE 2.2500% 20/07/28 REGS 91,050 88,328 0.17
EUR 100,000  CREDITO REAL 5.0000% 01/02/27 REGS 104,375 11,000 0.02
760,889 708,095 139
AftiAFTa 760,889 708,095 1.39
*IU4
EENEFIE
EUR 300,000 TELEFONICA EUROP FRN 31/12/70 307,736 294,044 0.57
EUR 200,000  TELEFONICA EUROP FRN 15/04/72 200,000 202,772 0.40
EUR 200,000 TENNET HLD BV FRN 21/06/72 * 199,228 198,250 0.39
EUR 200,000 COOPERATIEVE RAB FRN 29/12/69 221,750 191,300 0.38
EUR 200,000  REPSOL INTL FIN FRN 22/03/70 199,125 188,500 0.37
EUR 100,000  TELEFONICA EUROP FRN 07/09/72 100,000 107,520 0.21
EUR 100,000  TELEFONICA EUROP FRN 24/05/70 100,000 92,330 0.18
EUR 100,000  TRIODOS BANK FRN 05/02/32 99,497 88,466 0.17
1,427,336 1,363,182 2.67
Ttk
- 21,851  SELECTA CLASS A2 (SELCA2DUM) 4,080 10,817 0.02
- 10,926  SELECTA CLASS Al (SELCAIDUM 2,040 5,408 0.01
6,120 16,225 0.03
Z D itufES
EUR 147,791  SELECTA GROUP BV PIK 01/07/26 REGS 102,178 126,657 0.24
EUR 71,684  SELECTA GROUP BV PIK 01/04/26 REGS 53,781 69,505 0.14
155,959 196,162 0.38
TEHE(EESFIE)
EUR 320,000  UNITED GROUP 3.1250% 15/02/26 REGS 272,374 310,623 0.62
EUR 200,000  ZF EUROPE FIN 6.1250% 13/03/29 EMTN 204,978 211,099 0.41
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EUR 200,000  ZF EUROPE 3.0000% 23/10/29 167,580 184,053 0.36
EUR 175,000  SIGMA HOLDCO 5.7500% 15/05/26 REGS 130,412 167,573 0.33
EUR 150,000  UNITED GROUP 4.6250% 15/08/28 REGS 127,688 145,419 0.29
GBP 100,000 GTCR W DUTCH 8.5000% 15/01/31 REGS 115,999 125,905 0.25
EUR 125,000 TEVA PHARM FNC 4.5000% 01/03/25 WI 122,625 124,438 0.24
EUR 100,000 TEVA PHARM ENC 7.3750% 15/09/29 104,000 110,419 0.22
EUR 100,000  VILLA DUTCH B 9.0000% 03/11/29 REGS 92,826 104,925 0.21
EUR 100,000  UNITED GROUP 6.7500% 15/02/31 REGS 100,000 104,617 0.21
EUR 100,000  BOELS TOPHOLD 5.7500% 15/05/30 REGS 100,000 100,680 0.20
EUR 100,000  SAIPEM FIN IN 4.8750% 30/05/30 EMTN 100,000 99,950 0.20
EUR 100,000  ZF EUROPE FIN 4.7500% 31/01/29 EMTN 100,000 99,425 0.19
EUR 100,000  TRIVIUM PACK 3.7500% 15/08/26 REGS 97,000 98,000 0.19
EUR 100,000  PPF ARENA 1 B 3.1250% 27/03/26 EMTN 96,950 97,875 0.19
EUR 100,000  DUFRY ONE BV 3.3750% 15/04/28 100,000 95,877 0.19
EUR 100,000  ZF EUROPE 2.0000% 23/02/26 94,350 95,761 0.19
EUR 100,000  Q-PARK HOLDIN 2.0000% 01/03/27 REGS 93,025 94,010 0.18
EUR 100,000  ODIDO HOLD 3.7500% 15/01/29 REGS 90,500 93,910 0.18
EUR 100,000  DUFRY ONE BV 2.0000% 15/02/27 91,375 93,762 0.18
EUR 100,000  ASHLAND SERVI 2.0000% 30/01/28 REGS 100,000 91,899 0.18
EUR 100,000  VERSUNI GROUP 3.1250% 15/06/28 REGS 100,000 89,376 0.18
EUR 100,000  ZIGGO BV 2.8750% 15/01/30 REGS 87,250 87,994 0.17
EUR 100,000 TEVA PHARM ENC 1.6250% 15/10/28 77,758 87,609 0.17
EUR 100,000  VZ SECURED FI 3.5000% 15/01/32 REGS 100,000 87,440 0.17
EUR 100,000  ZIGGO 3.3750% 28/02/30 REGS 74,875 83,420 0.16
EUR 100,000 MAXEDA DIY 5.8750% 01/10/26 REGS 65,000 80,250 0.16

3,006,565 3,166,309 6.22
At ATH 4,595,980 4,741,878 9.30
NFT
TE R (EE£FIE)
EUR 225,000 CARNIVAL CORP 5.7500% 15/01/30 REGS 225,000 228,645 0.45
225,000 228,645 0.45
Bt~ 225,000 228,645 0.45
R—=SUk
TE R (EE£FIE)
EUR 200,000 CANPACK SA 2.3750% 01/11/27 REGS 187,000 186,800 0.37
187,000 186,800 0.37
Gt AR—=FoF 187,000 186,800 0.37
RILEAH L
EEEFIE
EUR 100,000  CAIXA GERAL DEPO FRN 31/10/28 EMTN 100,946 105,545 0.21
EUR 100,000  EDP SA FRN 23/04/83 EMTN 100,000 104,000 0.20
EUR 100,000  EDP SA FRN 29/05/54 EMTN 99,363 99,000 0.19
EUR 100,000 BANCO COM PORTUG FRN 17/05/32 DMTN 95,125 96,250 0.19
EUR 100,000  EDP SA FRN 14/03/82 NC5. 99,481 91,250 0.18
EUR 100,000  EDP SA FRN 14/03/82 NC8 83,125 86,000 0.17
578,040 582,045 1.14
TEtE(EESFIE)
EUR 200,000  TAP SA 5.6250% 02/12/24 REGS 185,221 199,280 0.39
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EUR 200,000 BANCO ESPIRITO 4% 21/01/19 EMTN 202,125 56,000 0.11
EUR 200,000 BANCO ESPIRITO 2.625% 08/05/17 193,500 56,000 0.11

580,846 311,280 0.61
B AL L 1,158,886 893,325 1.75
L—==7
TEtE(EESFIE)
EUR 200,000 RCS & RDS SA 2.5000% 05/02/25 REGS 193,750 196,413 0.39
193,750 196,413 0.39
Gt L—~v=T 193,750 196,413 0.39
ARAY
EEEFIE
EUR 100,000 BANCO SABADELL FRN 15/04/31 EMTN 94,075 96,250 0.19
EUR 100,000 BANCO CRED SOC C FRN 09/03/28 EMTN 95,170 93,122 0.18
189,245 189,372 0.37
Z D itufES
EUR 138,000  OHL OPERACIONES PIK 31/03/26 REGS 115,230 132,089 0.26
115,230 132,089 0.26
TEtE(EESFIE)
EUR 420,000 LORCA TELECOM 4.0000% 18/09/27 REGS 416,762 410,025 0.80
EUR 325,000  GRIFOLS SA 1.6250% 15/02/25 REGS 307,312 319,719 0.63
EUR 200,000  GRIFOLS SA 3.8750% 15/10/28 REGS 183,538 166,760 0.33
EUR 125,000  GRIFOLS SA 2.2500% 15/11/27 REGS 113,125 111,035 0.22
EUR 100,000  KAIXO BONDCO 5.1250% 30/09/29 REGS 100,000 96,320 0.19
EUR 100,000  GRUPO-ANTOLIN 3.3750% 30/04/26 REGS 88,625 93,380 0.18
EUR 100,000  GRUPO-ANTOLIN 3.5000% 30/04/28 REGS 76,000 75,390 0.15
1,285,362 1,272,629 2.50
S S 1,589,837 1,594,090 3.13
AT —TY
EENEFIE
EUR 300,000 HEIMSTADEN BOSTA FRN 01/05/70 235,298 184,650 0.37
EUR 100,000  HEIMSTADEN BOSTA FRN 15/04/70 41,250 66,308 0.13
EUR 100,000  HEIMSTADEN FRN 31/12/70 25,000 28,000 0.05
301,548 278,958 0.55
LB (EE£FIE)
EUR 200,000  VERISURE HOLD 9.2500% 15/10/27 REGS 206,500 211,840 0.42
EUR 200,000  VERISURE MIDH 5.2500% 15/02/29 REGS 197,500 194,100 0.38
EUR 100,000  VERISURE HOLD 7.1250% 01/02/28 REGS 100,000 104,500 0.20
EUR 100,000  VERISURE HOLD 5.5000% 15/05/30 REGS 100,000 101,049 0.20
EUR 101,000  VERISURE HOLD 3.2500% 15/02/27 REGS 101,050 96,960 0.19
EUR 100,000  ESSITY AB 0.2500% 08/02/31 82,500 86,948 0.17
EUR 100,000  SAMHALLSBYGG 2.3750% 04/09/26 EMTN 77,500 77,090 0.15
EUR 100,000  INTRUM AB 9.2500% 15/03/28 REGS 62,000 66,500 0.13
EUR 200,000 SAMHALLSBYGG 2.6250% 31/12/73 60,250 62,780 0.12
987,300 1,001,767 1.96
Gt AT z—F 1,288,848 1,280,725 2.51
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AFYR
EHLHE

GBP 200,000 BARCLAYS PLC FRN 15/03/70 264,044 228,066 0.45
GBP 200,000 HSBC HOLDINGS FRN 28/03/70 264,249 226,123 0.44
EUR 191,000 VODAFONE GROUP FRN 30/08/84 EMTN 189,883 204,943 0.40
GBP 100,000 BARCLAYS PLC FRN 14/11/32 EMTN 113,987 123,992 0.24
GBP 100,000  CO-OP BANK HOLD FRN 06/04/27 117,872 117,091 0.23
GBP 100,000 VODAFONE GROUP FRN 03/10/78 127,487 115,296 0.23
EUR 100,000 VODAFONE GROUP FRN 03/10/78 113,550 98,500 0.19
EUR 100,000  STONEGATE PUB FRN 31/07/25 REGS 97,625 97,270 0.19
EUR 100,000 BP CAPITAL PLC FRN 22/06/70 100,000 97,254 0.19
EUR 100,000 VODAFONE GROUP FRN 27/08/80 NC6 103,450 95,750 0.19
EUR 100,000 VODAFONE GROUP FRN 27/08/80 81,300 90,380 0.18
1,573,447 1,494,665 2.93

RFVITVTIEINE
GBP 100,000  CO-OPERATIVE GP STUP 6.25% 08/07/26 140,981 117,703 0.23
140,981 117,703 0.23

LEHEETLAE)
GBP 431,000 BELLIS ACQUIS 8.1250% 14/05/30 REGS 503,197 504,154 0.98
GBP 300,000 MARKET BIDCO 5.5000% 04/11/27 REGS 303,112 326,091 0.64
EUR 288,000 INEOS FINANCE 6.3750% 15/04/29 REGS 287,944 296,063 0.58
EUR 275,000 VMED 02 UK FI 5.6250% 15/04/32 REGS 271,938 265,469 0.52
GBP 200,000 JERROLD FINCO 7.8750% 15/04/30 REGS 233,007 234,322 0.46
GBP 200,000 DEUCE FINCO 5.5000% 15/06/27 REGS 220,045 222,262 0.44
GBP 277,000 ZENITH FINCO 6.5000% 30/06/27 REGS 328,511 219,525 0.43
GBP 200,000 VIRGIN MEDIA 5.2500% 15/05/29 REGS 231,004 210,897 0.41
EUR 200,000 ALLWYN ENTERT 7.2500% 30/04/30 REGS 202,125 210,690 0.41
EUR 243,000 VMED 02 UK FI 3.2500% 31/01/31 REGS 226,611 210,557 0.41
EUR 202,000 SYNTHOMER PLC 7.3750% 02/05/29 REGS 202,000 209,828 0.41
EUR 184,000 PINNACLE BIDC 8.2500% 11/10/28 REGS 184,000 195,181 0.38
GBP 150,000 IRON MOUNTAIN 3.8750% 15/11/25 REGS 169,984 171,526 0.34
EUR 200,000 BCP V MODULAR 6.7500% 30/11/29 REGS 163,250 162,000 0.32
GBP 113,000 NEWDAY BONDC 13.2500% 15/12/26 REGS 128,653 142,510 0.28
GBP 119,000 PINEWOOD FINC 6.0000% 27/03/30 REGS 139,131 136,990 0.27
GBP 107,000 CD&R FIREFLY 8.6250% 30/04/29 REGS 124,768 127,229 0.25
GBP 100,000 PINNACLE BID 10.0000% 11/10/28 REGS 117,570 124,307 0.24
GBP 100,000 NATWEST MARKE 6.3750% 08/11/27 EMTN 116,259 121,421 0.24
EUR 150,000 CARNIVAL PLC 1.0000% 28/10/29 94,539 120,750 0.24
GBP 100,000 HEATHROW FINANCE 6.6250% 01/03/31 117,225 115,327 0.23
GBP 100,000 PUNCH FINANCE 6.1250% 30/06/26 REGS 112,468 114,207 0.22
GBP 100,000 STONEGATE PUB 8.0000% 13/07/25 105,889 113,828 0.22
GBP 100,000  JERROLD FINCO 5.2500% 15/01/27 REGS 112,229 113,311 0.22
GBP 100,000  PREMIER FOODS 3.5000% 15/10/26 105,102 112,045 0.22
GBP 100,000 CANARY WHARF 2.6250% 23/04/25 REGS 104,188 110,372 0.22
GBP 100,000  MAISON FINCO 6.0000% 31/10/27 REGS 106,069 108,909 0.21
GBP 100,000  MILLER HOMES 7.0000% 15/05/29 REGS 104,938 108,016 0.21
GBP 100,000  TALKTALK TELECOM 3.8750% 20/02/25 108,355 106,549 0.21
EUR 100,000  INEOS QUATTRO 8.5000% 15/03/29 REGS 100,000 105,750 0.21
EUR 100,000  JAGUAR LAND R 6.8750% 15/11/26 REGS 106,000 105,439 0.21
GBP 100,000  VMED 02 UK FI 4.0000% 31/01/29 REGS 102,982 100,873 0.20
EUR 100,000  INTL PERSONAL FI 9.7500% 12/11/25 105,213 100,010 0.20
EUR 100,000  JAGUAR LAND R 4.5000% 15/01/26 REGS 87,750 100,004 0.20
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EUR 100,000 DRAX FINCO PLC 5.8750% 15/04/29 100,000 100,000 0.20
GBP 100,000  SHERWOOD FINA 6.0000% 15/11/26 REGS 111,628 99,090 0.19
EUR 100,000  JAGUAR LAND R 4.5000% 15/07/28 REGS 100,000 98,875 0.19
EUR 100,000  INEOS QUATTRO 2.5000% 15/01/26 REGS 95,188 96,758 0.19
EUR 100,000  EC FINANCE 3.0000% 15/10/26 REGS 100,000 96,750 0.19
EUR 100,000  TI AUTOMOTIVE 3.7500% 15/04/29 REGS 75,725 92,650 0.18
EUR 100,000  BCP MODULAR 4.7500% 30/11/28 REGS 100,000 92,473 0.18
EUR 100,000  VICTORIA PLC 3.6250% 24/08/26 85,000 82,752 0.16
EUR 105,000  VICTORIA PLC 3.7500% 15/03/28 77,438 76,650 0.15

6,571,035 6,562,410 12.86
At AXUR 8,285,463 8,174,778 16.02
FAYH
AVZy =B
EUR 127,502 TOPCO PIK FRN 01/12/26 2ND LIEN TL 85,830 41,438 0.08
EUR 60,854  TOPCO PIK FRN 01/08/26 1ST LIEN TL 49,959 36,411 0.07
135,789 77,849 0.15
Ttk
- 1,086  DIEBOLD NIXDORF 71,842 44,365 0.09
- 2,677,303  TEIDE LTD 43,744 30,120 0.06
- 2,496  CODERE NEW HOLDCO SA 0 0 0.00
115,586 74,485 0.15
TEHE(EESFIE)
EUR 300,000 EMRLD BOR / E 6.3750% 15/12/30 REGS 308,500 310,692 0.62
EUR 320,000  CATALENT PHAR 2.3750% 01/03/28 REGS 307,100 306,548 0.60
EUR 225,000 BOXER PARENT 6.5000% 02/10/25 REGS 237,587 224,325 0.44
GBP 200,000  ATLAS LUXCO 4 4.8750% 01/06/28 REGS 188,084 208,713 0.41
EUR 200,000 FORD MOTOR CRED 4.8670% 03/08/27 199,994 203,466 0.40
EUR 200,000  OLYMPUS WTR H 5.3750% 01/10/29 REGS 169,000 179,060 0.35
EUR 200,000 ARDAGH METAL 2.0000% 01/09/28 REGS 192,703 175,405 0.34
EUR 175,000  STANDARD INDS 2.2500% 21/11/26 REGS 162,812 164,505 0.32
EUR 150,000  SCIL IV LLC / 9.5000% 15/07/28 REGS 150,000 162,451 0.32
EUR 135,000  IQVIA INC 2.2500% 15/01/28 REGS 132,155 125,169 0.25
EUR 100,000  COTY INC 5.7500% 15/09/28 REGS 100,000 103,925 0.20
EUR 100,000  COTY INC 4.5000% 15/05/27 REGS 100,000 100,550 0.20
EUR 100,000  HELIOS SOFT/I 7.8750% 01/05/29 REGS 100,000 99,485 0.20
EUR 100,000  SPECTRUM BRANDS INC 4% 01/10/26 REG 95,125 98,954 0.19
EUR 100,000  AVANTOR FUNDI 2.6250% 01/11/25 REGS 100,950 97,659 0.19
EUR 100,000  AVANTOR FUNDI 3.8750% 15/07/28 REGS 98,100 97,294 0.19
GBP 100,000  MPT OP PTNR/FINL 2.5000% 24/03/26 110,363 97,250 0.19
EUR 100,000 CHEMOURS CO 4.0000% 15/05/26 93,625 97,212 0.19
EUR 100,000  IQVIA INC 2.8750% 15/06/28 REGS 102,485 94,142 0.18
EUR 100,000 ORGANON & CO/ 2.8750% 30/04/28 REGS 93,500 93,870 0.18
EUR 100,000  OLYMPUS WTR H 3.8750% 01/10/28 REGS 96,813 93,346 0.18
EUR 100,000  BELDEN INC 3.3750% 15/07/31 REGS 91,620 91,611 0.18
EUR 100,000  IQVIA INC 2.2500% 15/03/29 REGS 90,500 90,440 0.18
EUR 100,000  ARDAGH METAL 3.0000% 01/09/29 REGS 74,250 80,625 0.16
3,395,266 3,396,697 6.66
Bt T AV 3,646,641 3,549,031 6.96
HAEESE 50,015,657 48,519,141 95.13

VR 22 i Al A DL 7T, BRI LIE T AT,
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202445 A 31 B BIfE
(WA 2 HH, FEHIE KRBT &2 2T

VERE — AMEI B R SR L 52K

202445 A 31 HBITE. 7 7V RIZLL R DRV FEAME 2R Je P LK 2 LT S E AR eI LR KIFFC O/ T AD~y Y BT
Aoz,

YNl [N | FeAlBE SEHIARE i i A REBHLE (2—n)
GBP 1,264 EUR 1466 20244E6 24H 16
GBP 272 EUR 315 202446 H24A 4
GBP 152 EUR 177 202446 H 24H 1
GBP 73 EUR 85 202446 124 H 1
GBP 396 EUR 466 202446 H24A (1)
EUR 91,720 GBP 78,900  20244E6 124 H (824)
EUR 13,110 IPY 2,191,309 202446 H24 A 191
EUR 2,819 PY 467,948 20244E6 24H 60
EUR 1,590 PY 266,170  20244E6 A24H 2
EUR 765 IPY 128,076 202446 4241 10
EUR 4,167 PY 708,699 202446 124 H (11)
IPY 131,110,980 EUR 794,197 2024456 H24 A (21,176)
EUR 175,988 USD 187,853 202446 75 H 2,444
EUR 459 USD 491 2024426 A5 H 6
USD 508 EUR 469 202446 A5 H 0
USD 574 EUR 532 202446 A 5 H 3)
EUR 7,318 GBP 6,301 202446 A5 H (78)
EUR 30,199 GBP 25,927 20244E6 A5 H (235)
EUR 100,016 GBP 85,554 202446 A5 H (412)
EUR 288,862 GBP 247,847 20244E6 A TH (2,049)
EUR 1,247,089 GBP 1,066,146 20244E6 75 H (4,407)

(26,441)

SRIUFETASITOD, IRROMEIT L rEL THRSN TS,
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BRNIv—CU 8577 2 FFC (EREERERER)

BHIY—CUJEHT 72 FFC (BEREERERER)
%2068~ 5521187 (2024412H108~2025%6 A9 H)

O%7 7> FOHHEH
D

IE
ol

# 20074E10A 11 B LIRS, MHEABE LES,

BNIT—SVT@EEIT—T7 R (UT IRF—T7 2R EVWET, ) ZHRTHE~OREEZRALCT. & LTHEEOKH.
BUFtEE. £ LK EREORTYI 2ES (UT IFEEES] EVWET, ) ITREL. BKEDA VLY AV ORELIEEMED
E A F | BMERENSDCLEENE L GERETAVEYT., EEAANEREREEIC OV TE, RAE LTREERICKD2ABANY DETARLN.
REBELEHIRIDOEREND ZLEERE LET, 48, BHBEICL2AHBAY DHRBL—HMOBEIC OV TIE, SZBEHEELD
EEMEEHEL, TEFEERESEMOBEEAVEREAY DEFRSIBANHY ET.

BRHIY—C VT EEI7 VR [ Y P— T 7 FERMAETERENRE L FT. 00 AHEZCEERET 551 HYET.
FHBRERER T ¥ - 7 5 v FEEESFEIERENR L LET, 48, HESESIFREEOEFCEFEROME EST 5
DREBETDY VIEEICRETIBELHYET,
TR E SR BRNIXR—SVTEH 77V R0 | NEREE~NOEEREESICIIHREZTEE A,
e X ¥ — T 7 v FINERBEE~OBREFISICIFIREZTECA,

N BRERKIC, RAE LCHF - BAZNBZFEPOCRENRETAVET, 2L, EEMBKESFICL > TERERENPOLE
T 13560 HYET. BRIEOERICOVTIE, FICHIREZEHRTST. TABLLE—DERETLEVET.

Omxit30EA D ERERE

; " E — s T Z % |1 wlw w ®
S B b s i A F | Eil ] th WOA o= Yo % | gg
i S B el % = [ v ’ .

i T % % % % ERIE

18241 (20234 1 H10H) 9, 699 0 0.1 160. 85 0.4 90. 4 A 0.1 105
183451 (202342 H 7 H) 9, 886 0 1.9 163. 05 1.4 94. 1 A 0.2 105
1843 (20233 H 7 H) 9, 582 0 A3. 1 159. 02 N2.5 89. 5 4.5 100
1853 (202344 H 7 H) 9,711 0 1.3 161. 33 1.5 91. 0 2.3 102
1863 (202345 H 8 H) 9, 632 0 A0. 8 160. 21 A0, 7 92. 0 4.1 101
1874 (202346 H 7 H) 9, 594 0 AN0. 4 159. 45 AN0.5 92.4 2.9 100
188351 (202347 H 7 H) 9, 590 0 A0.0 159. 17 AN0.2 94.3 5.3 100
18935 (202348 H 7 H) 9, 690 0 1.0 160. 33 0.7 90.8 5.2 100
1903 (20239 H 7 H) 9,616 0 A0. 8 157. 64 ANLT 96. 2 A 2.2 99
1914 (20234E10 H 10H) 9,175 0 A4, 6 150.91 N4, 3 96. 2 1.0 94
1923 (2023411H 7 H) 9, 459 0 3.1 154. 52 2.4 93. 6 3.4 97
1933 (20234£12H 7 A) 9, 881 0 4.5 161. 76 4.7 88.8 10. 2 101
194351 (2024451 H 9 H) 9, 940 0 0.6 162. 32 0.3 92.4 A 2.3 100
1958 (202442 H 7 H) 9,941 0 0.0 162. 78 0.3 93.8 0.4 98
1963 (202443 H 7 H) 10, 049 0 1.1 164. 90 1.3 93. 3 A 0.1 98
1973 (20244 4 H 8 H) 10, 091 0 0.4 165. 24 0.2 94. 6 A 0.8 99
1983 (202445 H 7 H) 10, 009 0 A0. 8 163. 70 0.9 91.7 1.6 97
1993 (20244£ 6 H 7 H) 10, 068 0 0.6 164. 95 0.8 91.6 2.8 96
2004 (202447 H 8 H) 10, 054 0 A0 1 165. 19 0.1 93.3 0.6 94
2018 (202448 H 7 H) 10, 107 0 0.5 166. 60 0.9 89.2 3.0 94
2023 (202449 H 9 H) 10, 341 0 2.3 170. 29 2.2 90. 7 7.0 97
20335 (20244E10H 7 H) 10, 406 0 0.6 171. 14 0.5 92. 3 9.7 97
204391 (20244E11H 7 H) 10, 182 0 N2.2 167. 21 AN2.3 88.9 8.4 93
2058 (20244E12H 9 H) 10, 401 0 2.2 170. 54 2.0 91.0 7.5 95
2063 (20254 1 H 7 H) 10, 210 0 A1 8 166. 59 N2.3 92.2 9.8 93
20731 (20254 2 A 7 H) 10, 360 8 1.5 168. 84 1.4 92. 4 5.4 93
2083 (20254 3 A 7 H) 10, 312 5 A0. 4 169. 04 0.1 87.0 11.3 93
2093 (202544 A 7 H) 10, 133 4 ANLT 167. 56 0.9 85. 8 10. 5 76
21081 (202545 4 7 H) 10, 088 0 AN0. 4 167. 09 AN0.3 89.2 7.3 76
21131 (202546 H 9 H) 10, 266 4 1.8 169. 17 1.2 90.8 4.7 77

* SEYEAIER O BT 3135 Bl A 7,
*Y T 7RI~ =77 R %fﬁ#]\ﬂi? DT, MEHMALE], MEREMILE) TRELREZTHL TBY £,

*fﬂ#fﬁf%ﬂi# TEWERTHE—E Y @ TR,

%X Fv—0 (SJPEATY s v —D T e w—F b e RN e ATy A Zu—rL (Ho~yP_—2R) ) 1%, JPMorgan Emerging Market Bond Index
(EMBT) Global (US$~—2R) Zb &ic, BB THFE~y VI X BB L THRELELOTY, @ERZ100& LTHREELTHET, )

XJPENH Y s 2w =V T =y b AR R e A F w7 A+ Za—s3L (JP Morgan Emerging Market Bond Index (EMBI) Global) %, J.P.Morgan Securities]
LLCBARLTWD, ==V T e ~v—F o MEEMBL LIZA VT v 7 ATHY , ZOFEERER L OEOMEREIXRRE L £,

(H4FT) J.P.Morgan Securities LLC, Z/L—A/3—7
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2024412 9 H 10, 401 — 170. 54 — 91.0 7.5

#5206 12K 10, 154 N2.4 166. 31 N2.5 91.7 9.4
I

2025%F1 H 7 H 10, 210 Al.8 166. 59 N2.3 92.2 9.8
e

2025%F 1 A 7 H 10, 210 — 166. 59 — 92. 2 9.8

#2074 1HE 10, 303 0.9 167. 84 0.8 92.7 6.2
[C/ES)

2025%E 2 A 7 H 10, 368 1.5 168. 84 1.4 92.4 5.4
9 =)

2025%E2 4 7 H 10, 360 — 168. 84 — 92. 4 5.4

#2083 2 K 10, 385 0.2 169. 71 0.5 88.8 8.9
3 R

2025E3 H 7 H 10, 317 A0. 4 169. 04 0.1 87.0 11.3
e

2025%E3 A 7 H 10, 312 — 169. 04 — 87.0 11.3

52094 3HXE 10, 258 A0.5 168. 45 N0.4 89. 7 11.2
[C/FS)

2025%E4 A 7 H 10, 137 AT 167. 56 A0.9 85.8 10. 5
€12

2025%F4 H 7 H 10, 133 — 167. 56 — 85.8 10.5

#2103 4HK 10, 168 0.3 168. 15 0.3 89.8 8.3
G

2025%E5 H 7 H 10, 088 A0. 4 167. 09 A0. 3 89.2 7.3
e

2025%E5 A4 7 H 10, 088 — 167. 09 — 89. 2 7.3

o114 5 HK 10, 222 1.3 168. 57 0.9 89.0 5.1
[CIES)

2025426 4 9 H 10, 270 1.8 169. 17 1.2 90. 8 4.7

* MR EEVEMARI X D BL @A 7, VR FIIHI T,

*M 77 RiE~PF—T7 7 REMBANETOT, MEFMALE], ERemeE) TERELRLZTRL T 7,
REHRIM IR ITE O THER 720 BT,

OHEmHP DERIZE L SRDEMAE
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ANy TICKYBBEHIRIDERERY E LT,

[(BHIT—DUJEHIYF—T77 0 F] OERICOVTIE, ETERERZRTHIHEAEOBAT. BUTFHKE., tXORTTIEHFZEM
Fﬁ%ﬁé&ﬁ)}hi Lfzo ERITIEAFS O, ZAUA, FLOBEICEITEREL. BRSRRICERELEZREEZTEVELE,
IRBHPERITDEFELTIE, BEUFWRZFEA—XIT, 1 0OH7Y 520658 0 A, 520781 8 M. 5520841 5 M. 5209414 M. 521080 M.
F2MH4AENELELE, BH. BREODERICOVTIL, HICHIEEHRTT. AL LRA—DERZTHEVLET,
[$&DERAS] .

FERENERTHD [BRHIT—CUVEHIY—T 7 F] 2HAHFSMICHAANE T, REMEANBRBEEICOLTIE, A8
ANYDIZEKYABEHIRVDERERYET,

[(BHIT—DUJEHIT—T77 0 F] OERICOVTIE, TERERZRTHIHEEOBAT. BUTHE., SXORTT 2EHFZEM
[SHAANTT . A VHLT A VDORENERICNA., SYEFLTA OV OEBEERLET, BEITHEHTIEK. F7 U5 AVE LY
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OREBIEFTMEDERK (2025% 6 A 9 BETE)
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AN &HE 184, 618, 925 183, 534, 943 181,915, 428 149, 234, 078 150, 213, 665 151, 756, 828
Sy RIN= T % 3,977, 636 942, 547 1,026, 445 800, 871 756, 749 745, 373
BHzo-y ) h<F =77 /P EHER) 93, 232, 558 90, 234, 692 89, 897, 336 73,917, 190 74,952, 242 76,717, 327
RN 4 87, 408, 706 92, 357, 692 90, 991, 634 74,516, 007 74,504, 664 74,294, 119
AR 25 12 13 10 10 9
(B) &fE 90, 909, 274 89, 666, 704 88,776,374 72,720,113 73, 290, 235 74,167, 262
R %o 90, 847, 542 88, 496, 302 88, 671, 940 72,632, 937 73, 238, 374 74,079, 312
HRADILEE 53 Pl 4 — 72, 488 45, 160 30, 204 - 30, 232
ALK & — 1,032, 100 - - - —
FRALME FEHI 61,579 65, 653 59, 128 56, 832 51,734 57, 580
E DMAFLE 153 161 146 140 127 138
(C) MiEBEEMLIE(A—B) 93, 709, 651 93, 868, 239 93,139, 054 76,513, 965 76,923, 430 71,589, 566
JOAR 91, 780, 000 90, 610, 000 90, 320, 000 75, 510, 000 76, 250, 000 75, 580, 000
TR 25 4 1,929, 651 3, 258, 239 2,819, 054 1,003, 965 673, 430 2,009, 566

(D) SZEIEMROHK 9,1780 9,0610 9,0320 7,5510 71,6250 7,5580

1OHYEEHEE(C/D) 10, 210M 10, 3601 10, 31281 10, 1331 10, 088M 10, 2661

() 252063115 JLAEHITI1, 780, 0001, 5206 ~21 139 HIBMIER & JLAEHIL920, 000H . 55206 ~21 13 o —ER KT e A 4HIE17, 120, 000, 1 A
W 7= 0 G FEAIT. 552061110, 2101, 520735110, 360, 452084110, 31219, #52098110, 1339, #52104110, 0881, #211#110, 266[7 T3,

(B) $EAGFEM PE O OFRUNAR D D HEBR O T — 2 TRt T 5 AT 58 M, A48, 652, 2831, (A —=<— v 7 it
~ =T 7N
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BRNIv—CU 8577 2 FFC (EREERERER)

OoEENIKR
#5206 18] #2073 5208341 5209341 5210341 #2113
I H 20244F12 H 10 F ~ [20254E 1 A 8 H~[20254E 2 H 8 H~ [2025%: 3 H 8 H~ [2025%:4 H 8 H~ [20254:5 A 8 H~
20254E1 A7 [2025%E2 A7 H  [2025%E3 A7 H  [2025%E4 A7 H  [2025%E5 A 7 H  [20254E6 H 9 A
= A A = = A

(A) ERHZHINIE 353 530 347 342 309 798
ZHUFILE 353 530 347 342 309 798
(B) HiMFIHFTEIEH A 1,670,627 1,500, 287 A 319,510 A 1,299,785 A 253,789 1,437,430
e A 4, 855, 692 7,124, 637 5,158, 168 2,977,185 3,138,933 3,140, 879
TEEH A 6,526,319 A 5,624, 350 A 5,477,678 A 4,276,970 A 3,392,722 A 1,703,449
(C) 1EFt3REN=E A 11,259 A 18,414 A 65, 323 A 67,608 A 63,217 A 67,779
(D) ZEHS£(A+B+C) A 1,747,533 1,422, 403 A 384,486 A 1,367,051 A 316,697 1,370, 449
(B) mIfARRBERE A15, 144, 645 A16, 673, 566 A15,273, 118 A13,052, 390 A14, 449, 645 A14, 634, 155
(F) EBMEFEEES 18, 821,829 18, 581, 890 18,522,418 15, 453,610 15,439,772 15, 304,104
(Fic, 24 % AH 24 %8) (48,539,957) | ( 47,921,175) | ( 47,767,802) | ( 39,982,282) | ( 40,570,594) | ( 40,216, 845)
(FEEHE AR FH 2 %5) (A\29,718,128) | (A29,339,285) | (A29,245,384) | (A24,528,672) | (A25,130,822) | (A24,912,741)
@ F(D+E+F) 1,929, 651 3,330, 727 2,864,214 1,034, 169 673, 430 2,039, 798
H) IENERE 0 A 72,488 A 45,160 A 30, 204 0 A 30, 232
REZBEEL (G+H) 1,929, 651 3,258, 239 2,819, 054 1,003, 965 673, 430 2,009, 566
BIMEREZERS 4 18, 821, 829 18, 581, 890 18, 522, 418 15, 453, 610 15, 439, 772 15, 304, 104
(Fic, 24 % AH 24 %8) (48,539,957) | ( 47,921,175) | ( 47,767,802) | ( 39,982,705) | ( 40,573,359) | ( 40,216, 845)
(FEE R A %5) (A\29,718,128) | (A29,339,285) | (A29,245,384) | (A24,529,095) | (A25,133,587) | (A24,912,741)
Sy B YEGI R ST 4 23, 225, 620 23,325,778 23,573,771 20, 005, 665 20, 320, 389 20, 502, 835
MRS 4 A40, 117,798 /\38, 649, 429 A\39, 277,135 34, 455, 310 35, 086, 731 33,797,373

* HAEDRPLOH T (B) AMEESFFT R BB IIFHROFHERZ IS L D b0 eE R ET,
HAHLE OIRVBLO 1T (C) (B FEIRBNE | M3 FEHIM T 2 BB L E BT D TERRL TVET,
FEBORBOH T (F) BIMEREBEE L H201F, FFEOBMBUEOBE, BINREZ LIAligHN S AR Z LW EH S 2 VW ET,

OHRMLE

MEEEIRVIREEANICET 5% O—PREIZHEL., ERREEDEFXMFIZET S
EXEERTHSMEBEONRERTFITHNE L=, <EREFRA : 20258448 18>
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BRNTI—I YV TES
NH—TJ 7R

ERHREE

F18H CREH20254£6 A9 H)

YERT S EAR (2024426 B 8 H~20266 59 AH)

ZREDHGESEN

FTRIEFEANOCEEEZBY., ECHILBLLETFED,
YR ESEEOZERRIZE CODNTIHRER L ETFTET,
SHREL—BOBSILTEBYET LS. BEVWELLETFET,

Q%77 FOEMAFRDBY TY,
BAEDA VLA VORREERHEORRERS L EENE LTERERBVET,
OHFBEOHA, BAFEE, 6 L FREORTT2ES T HFREES) CVVET) EXEREANRL L, HKED

. AVALT A VORENERICMA, FYEALTAVOEREBELET., 4H. BETIEFOBRMICOVTIEFHIREZT
E e

QFEEBE~DEEICH=>TIE, T7UHEAVALINHTOE I 2— - BRION) 2T — 3 0D, T ZALDRICEDE,
EREE S, BASBRRBESEEREL, R— b7+ UADOEEETLHVET,

EHBENS FEEES*IERENRELET, 4hH. EESESENFREOBEHCESREROMECETIHREET DY VI EZIC
SHENZ |\ BETBALHYET.

ONEBEE~DEREESICEFIREZRTEY A,

FHRBEGHIR | QT UNT« TOFRBEAY PEWIZRE LEH A,
CNERBFHEBIE~NY SEMNICRELEE A,

¥m7t'u I\??s A MR =

https://www.nomura-am.co.jp/
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BRNIv—SUIBHEIY—T7UF

E % m| N > F v — 7

- Peitsz3-707 fit % | it ko & %

% & AN PN R R #
(BHEA-7)

g % % % % 7

143 (20214£6 H 7 H) 27,084 8.5 213.99 7.1 92.9 8.4 11, 542

158 (20224£6 H 7 H) 27, 349 1.0 220. 53 3.1 89.9 1.3 7,937

163 (2023426 A 7 H) 28,901 5.7 233. 85 6.0 92.2 2.9 7,753

17H) (2024426 A 7 H) 36, 107 24.9 286. 14 22.4 92.0 2.8 8, 697

1841 (202546 H 9 H) 36, 401 0.8 286. 30 0.1 91.9 4.8 8,013

RAEHRIM LR ITE N TH R -T2 BT,

¥R Fv—7 (Z=JPEAN Y 2w =D T ev—y b e R R e AT w7 AT a—rUb (HFE~<—2) ) X, JP Morgan Emerging Market Bond Index (EMBI)
Global (US$_—2) &b &2, BT\ THMBE L2 b0 T, 2%, HEGENICHZ > Tid, BEME~OKMAZE LT, HEAATROREEL=¥ER
WHOK LB L— b G BEEFR ARG CHHIEL T £3, @EMEZ100& LTHRELLTWET, )

RJPEAH Y « 2w —D 0T e w—ly b e AR R A F w7 &« Zm—s30 (JP Morgan Emerging Market Bond Index (EMBI) Global) 1%, J.P.Morgan Securities LLC73|
NELTND, ==V e ~v—ry MEERRE LA VT v 7 ATHY | ZOFEEHS L OEBMPEH IXRLICRE LT,

() J.P.Morgan Securities LLC, 7/L—A/3—7

OLHirh DEMEMEE & THRFDHR

F& e il wMlx vy F o~ = 7
PEVHY 2= ) & * | & )
& 7 : W w0 e w o A% oo A
(BEEA=-2)

(€D M % % % %
202446 1 7 H 36, 107 — 286. 14 — 92.0 2.8
6 AR 37, 361 3.5 296. 78 3.7 92.6 0.8
7 AR 35, 856 AN0. 7T 284. 33 AO0. 6 94.9 2.6
8 AR 34, 944 AN3.2 277. 22 A3. 1 95.5 3.4
9 AR 35, 117 N2 7 278. 05 A2.8 92.0 8.0
10A K 37, 252 3.2 294. 91 3.1 88. 1 8.2
NES 36, 896 2.2 291. 15 1.7 94.5 8.5
12HE 38, 247 5.9 301. 60 5.4 92.0 9.4
2025451 K 38,111 5.6 298. 33 4.3 95. 4 6.4
2 AR 37, 460 3.7 293. 36 2.5 91.0 9.1
3 AR 37, 120 2.8 291. 83 2.0 90. 4 11.3
4 AR 35, 299 N2.2 278. 72 N2.6 90.5 8.4
5 AR 35, 929 AN0.5 282. 95 Al 1 90. 4 5.2

Ci )
202546 H 9 H 36, 401 0.8 286. 30 0.1 91.9 4.8

M RIIIE T,
* SRR E O TR —FE 0 TR,

— 192 —




BRHIT—S U @EHIF—T 7R

OERRZEIE
Ofih D EEMEBEDHR
(BREEMEEEDHT]
) (2024 6 A 8 H~20254 6 H9A)

40,000

39,000

38,000

37,000

36,000

35,000

34,000

33,000

1 Il 1 1 1 Il
2024/7 2024/9 2024/11 2025/1 2025/3 2025/5
[ —— EEME NYFT—7 \

GE) ROFI—VE, PELHY - IX—D05 - I—4y b RUF AT IR - 50— (ABRER—X) TT, ER#ign
ENEEMBLERA—LLILSICHELTHBYET,

OREMBENDELEEER
FAEMEEL., HEREIE D36, 107MM S BEREARIZIX36, 401HEHE Y F LT=,

- REOBEBRBEEICLYTERIIRELHY FLEA., TOROERIEDERFLEN
b, FEEGHEALR L&,

- BEREIEEL T, hﬁbfhé%ﬂ@ﬁ%#bﬁﬂ%knhﬂgﬂké bhf=C

- AERHIZEL T, ABAASTHERBLIEC

QU777 FDR—FI74+ A

- TEREXNRTHLIHEEES FEEOKAMF. BUFHEE. £ LJEXTEORITT HEH)
FEMICHEAAN, X FILETHEERESOMIC, BthEEETHERBERICLIREEZTH
WE LT

- HEEEEDREICH=->TIE., F7 5 AVZ LAY 22— @ﬂ@AUll—
AVHM. TOZALSWICEDE, ERES. ERRFEEEEREL, R—rT4 Y
FOBEFITHENVELT,

CERTIEHAFIA, TAYA, FLOBEIZEICTHREL. ERSRRICEEL-IREZITH
WE LT,
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OYHI7Z7UVFRFORUFI—V ELEDER

HEEMBOBEEIH0.8%EHY Ry
FI—UD+0.1%%0. 7:RA4 > b LAY F
Lizo ERERIE. #BHERGTENTSR
IZERLE=C &G ETLT,

OS5 &R MDER A

BRNIv—SUIBHEIY—T7UF

HEEMBENVFI—I O EIRIEEE)

5188
2025/6/9

| mEgEE O~NvFv—7 |

GE) RUFI—91F, PELHY - IR—D0T =4y k-
R R AVFyvsR-50—N)L (ABRER—X) TT,

- FEEEHFEIERENREL. BKEDA VAL A VDREMERICMZ., FvEARIL

TAUDEGERELEY.

- HEEESEADEREICHE=>TIH. Z7 U058 A VBN HOEI 54— - BRIO/N) 2 T—

v, TUOZAILSHICEDE, BRESY

TOBEZITLEVETS,
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O1/[QH=-YDERAM

BHHIT—

CUGESERY—T 7R

(202446 A 8 H~2025% 6 A 9 A)

E] )
H IH )
H H P o H B L2
M %
(a) ¢ B &£ Ft F % # 2 0.006 | (@) FEHEFEFER = PORHELFHR I O PN 5
MEBRATHENT, AMEEESORE OB, REMN AL S FHE
(e - A7 v a ) (2) (0. 006)
b = o M #F A 7 0.019 | )zt =80 oMz Hth oS 55k Nk
( &/ &% & W ) (7 (0.018) | REEMT, MIMIIBT DIEESITHICTH O AMEEOHRE R OEED
Bl - BEOBIREICET 28
( = o ) (0) (0.000) | EitHEOLIICES 2 ZDMOHET
= 7t 9 0. 025

Wb o SR ELMEMAEIX, 36, 632/ T,

* A EHNIHE T L ICHARRIIME LA L TH Y =9,

RALLRT 1L FT L o OBRAemE (FARWMOmEZ &) ZHThOFHIEEME TR L C100%&3k Lz b 0T, HHA Z LIt/

B SMARMIIUELAL THY £7,
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* HALARGM IIH) 0 $#5C,

() WNIFEEFICL 2T, EBROBFICITEENTBY 8 A,

* A (EIEAMEFEZET) I

IR TAOMEA AR (R 13EEh TRV E8A,
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BRHIT—S U @EHIF—T 7R
OFZEBERUESIDIKR (20244 6 A 8 H~20254 6 A 9 H)
. AHE
= fF #H 7t fF il
FXK v Tk v
TAUD ESMHS 37,792 36, 150
( 1,091)
FEERAE S 1,472 1,638
ik (BEENEREED) 7,473 6, 682
( 343)
Thrays FThrays
= Ef& R 11,198 10, 905
a—H TFa—n Ta—n
*7 8 ik (BREAEREED) 100 —
AaRFT iR (REEAERYED) 101 104
A _R=F ik (REEAEREED) — 105
Fxz L% BEEAER ED) 230 311
44 B [ i 2 302 208
NS Y — EERES 124 123
iR REEAERYED) — 196
Erya EMEFEA 234 —
AR—F R EfERE 184 185
iR (REEAERYED) — 438
a— FUART )V | EERES 557 550
INHIT (ERES 210 1,654
N— =T EfERER 788 1, 699
iR (REEAERYED) 105 105
7 7 7 EREE | Bk 99 99
LT EfERES 72 —
Z O ESl I 327 892
( 138)
) ) T7x VU b T7+VU vk
NH Y — EfEFER 30, 350 27, 563
FA v RLE— FA L R —
AV K FEpkfE S — 8, 867
TAFTa~ty TAFxF T ay
AF¥va Sl 21,577 25,922
iR (REEAERYED) — 3, 777
Tv 7 T 7
7TV EfEREE 3,512 1,668
TFamr 7y Taprery
= EfEFER 1,177,779 1, 682, 624
T F
~— EfEREE 2, 507 1,214
F7F FI7UR
77U H ESf 9, 888 —
* BBITZT I LNAE, BB TFHEEERTHBY X A.)



. S ENE| DIESE R I KR

BRNIv—SUIBHEIY—T7UF

5t
A Al B E A w% B BrlFe A wFE H
48 "M HH H7H
E | E5kmms 11,120 9, 567 9, 870

* AR IIE) Y 5 C,

FANE OB AT, FAKR (REROBT AW TTREA) ORBEEEFETEMESOMEC X0 BERK L 2eEOGE T,

OFEEFRA EDEGHKRF

(202446 A 8 H~2025%6 A 9 A)

.aﬁu%ﬁaﬁuawﬂx@lwﬂ

=-ys E—w« ’j_'i 8 \/r - —
< RHEE SoammmA] B EEE  Somsmmi] D
& OEBIRIB A & DBBIRID C

"\aH ‘\arH % HHH "\arH %

2R E I | 13,293 322 2.4 14, 053 322 2.3

FIEDIRA L 3, PR3 1C R OB B M BIT % B35 LT VRIS BUE S 1O FIERIRA C 0. 57 7 > FICHR B FIRBIRA & 13
BPRA ST O T
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BRHIT—S U @EHIF—T 7R

O AEBEDOHRHM (202548 6 A 9 HIRA)
| pEaE
(A) sME OMER) A FEERIBER
H i x
X 5y ——— é?A fii %8 I P 5g%%g£ FRAF A RTRIFEA LS _
SMEHEGAE | HEHEAH fOAE R sEE | 2MEE | 24ERE
Tk Fov Tk Rv T % % % % %
T AU 53,961 45, 434 6, 583, 482 82. 1 54.2 59. 4 20.7 2.1
a—n Fax—n F—
s 100 103 17, 023 0.2 — — 0.2 —
A2 R_R=T 500 514 84, 989 1.1 — 0.2 0.6 0.2
w7 100 76 12, 553 0.2 — 0.2 — —
F 230 235 38,920 0.5 0.5 — 0.5 —
BV AN 131 118 19, 633 0.2 0.2 — 0.2 —
N Y — 230 235 38, 880 0.5 — — 0.5 —
L= 236 236 39, 123 0.5 — 0.2 0.2 —
R—F K 100 105 17, 402 0.2 — — 0.2 —
TAH)T 265 253 41,935 0.5 — — 0.5 —
N—<=7 540 523 86, 512 1.1 0.5 0.1 0.5 0.5
sar7FT 100 104 17, 176 0.2 0.2 — 0.2 —
FFzaart | FFzaanii
Fxa 3,620 3, 086 20, 558 0.3 — 0.3 — —
F7+ Uk F7+ Vb
NHY — 73, 140 56, 109 23, 004 0.3 0.3 0.3 — —
FAFaxXy | FAFVaY
A¥a 6, 053 5, 450 41, 346 0.5 — 0.5 — —
FLrn FL7nv
7T 487 3,034 79, 044 1.0 1.0 0.9 — 0.1
Fo F
~JL— 2, 087 1,988 78, 867 1.0 1.0 1.0 — —
FTONTTARI | FOLTT AR
IIVTT A 8,024 8, 326 29, 045 0.4 — 0.4 — —
FI7o K FIoR
77U 13, 459 11,396 92, 770 1.2 0.1 1.2 — —
& it - — 7, 362, 269 91.9 58.0 64.6 24. 4 2.9
kR SEIL, WIR ORI 2 73 [H O %R A 78 BARS O PEIC L 0 FIEHRE L= D TH,

AL LR IT,

HIRTER I

* AR BALAN TY) Y $5 T,
F AW OV TR MG, MRS 7= 2 AFLTVET,

*S&PT 1 —/3)L -

HYET,

% O H 2
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(B) 4hE GMEHEE) Atk SRR

T o =

# i ) " M .
T bl e ii| NERAE | REREAE fEEFEA A

TAYT % T Rv TK Fv TH

[EgfFE2% | ARAB REPUBLIC OF EGYPT 5.8 200 195 28,259 | 2027/9/30
ARAB REPUBLIC OF EGYPT 8.625 200 200 29,101 | 2030/2/4
ARAB REPUBLIC OF EGYPT 8.5 708 556 80,587 | 2047/1 /31
ARAB REPUBLIC OF EGYPT 8. 7002 200 159 23,053 | 2049/3/1
BENIN INTL GOV BOND 7.96 400 375 54,383 | 2038/2/13
BULGARIA 5.0 1,676 1,636 237,088 | 2037/3/5
COSTA RICA GOVERNMENT 6. 55 400 411 59,590 | 2034/4/3
COSTA RICA GOVERNMENT 7.158 200 205 29,704 | 2045/3/12
COSTA RICA GOVERNMENT 7.3 200 204 29,701 | 2054/11/13
COSTA RICA GOVERNMENT 7.3 600 614 89,104 | 2054/11/13
DOMINICAN REPUBLIC 5.95 100 100 14,611 | 2027/1/25
DOMINICAN REPUBLIC 6.0 300 303 43,956 | 2028/7/19
DOMINICAN REPUBLIC 4.5 607 571 82,778 | 2030/1/30
DUBAI GOVT INT’ L BONDS 3.9 455 321 46,554 | 2050/9/9
FED REPUBLIC OF BRAZIL 6. 625 200 198 28,765 | 2035/3/15
FED REPUBLIC OF BRAZIL 4.75 400 276 40,039 | 2050/1/14
GOVT OF BERMUDA 5.0 200 195 28,371 | 2032/7/15
HAZINE MUSTESARLIGI VARL 8.5091 275 293 42,515 | 2029/1/14
HUNGARY 6.125 200 206 29,876 | 2028/5/22
ISLAMIC REP OF PAKISTAN 6. 875 200 185 26,895 | 2027/12/5
ISLAMIC REP OF PAKISTAN 7.375 200 171 24,858 | 2031/4/8
IVORY COAST 8.075 200 191 27,791 | 2036/4/1
IVORY COAST 8.25 200 191 27,762 | 2037/1/30
KINGDOM OF JORDAN 4.95 200 199 28,939 | 2025/7/7
KINGDOM OF JORDAN 7.75 400 415 60,165 | 2028/1/15
KINGDOM OF JORDAN 7.5 200 204 29,650 | 2029/1/13
KINGDOM OF MOROCCO 3.0 200 166 24,175 | 2032/12/15
MONGOLIA INTL BOND 3.5 400 373 54,152 | 2027/7/7
MONGOLIA INTL BOND 8.65 400 418 60,597 | 2028/1/19
MONGOLIA INTL BOND 7.875 200 206 29,874 | 2029/6/5
MONGOLIA INTL BOND 6. 625 200 196 28,454 | 2030/2/25
OMAN GOV INTERNTL BOND 5. 375 200 201 29,233 | 2027/3/8
OMAN GOV INTERNTL BOND 6.75 200 208 30,186 | 2027/10/28
OMAN GOV INTERNTL BOND 6.5 795 796 115,358 | 2047/3/8
OMAN GOV INTERNTL BOND 6.75 620 633 91,746 | 2048/1/17
OMAN GOV INTERNTL BOND 7.0 200 209 30,358 | 2051/1/25
REPUBLIC OF ANGOLA 8.0 400 347 50,392 | 2029/11/26
REPUBLIC OF ANGOLA 8.75 200 167 24,261 | 2032/4/14
REPUBLIC OF ARGENTINA 1.0 18 14 2,145 | 2029/7/9
REPUBLIC OF ARGENTINA 0.75 176 137 19,919 | 2030/7/9
REPUBLIC OF ARGENTINA 4.125 2,189 1,464 212,275 | 2035/7/9
REPUBLIC OF ARGENTINA 3.5 78 47 6,939 | 2041/7/9
REPUBLIC OF ARMENIA 6.75 475 456 66,126 | 2035/3/12
REPUBLIC OF AZERBAIJAN 3.5 300 264 38,326 | 2032/9/1
REPUBLIC OF CHILE 5. 65 610 618 89,670 | 2037/1/13
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TAYT % T v TK Fv TH

[Efif7E% | REPUBLIC OF COLOMBIA 5.2 425 278 40,352 | 2049/5/15
REPUBLIC OF COLOMBIA 4.125 570 314 45,631 | 2051/5/15
REPUBLIC OF ECUADOR — 135 88 12,892 | 2030/ 7 /31
REPUBLIC OF ECUADOR 5.5 364 240 34,784 | 2035/ 7 /31
REPUBLIC OF ECUADOR 5.0 455 260 37,744 | 2040/ 7 /31
REPUBLIC OF EL SALVADOR 8.625 25 25 3,761 | 2029/2/28
REPUBLIC OF EL SALVADOR 8.25 22 22 3,225 | 2032/4/10
REPUBLIC OF EL SALVADOR 9.65 300 304 44,122 | 2054/11/21
REPUBLIC OF GABON 9.5 318 284 41,262 | 2029/2/18
REPUBLIC OF GABON 6. 625 470 349 50,627 | 2031/2/6
REPUBLIC OF GHANA — 4 4 675 | 2026/7/3
REPUBLIC OF GHANA 5.0 60 55 8,046 | 2029/7/3
REPUBLIC OF GHANA — 9 7 1,130 | 2030/1/3
REPUBLIC OF GHANA 5.0 505 386 55,941 | 2035/7/3
REPUBLIC OF GUATEMALA 4.5 200 198 28,734 | 2026/5/3
REPUBLIC OF GUATEMALA 4.9 600 584 84,669 | 2030/6/1
REPUBLIC OF GUATEMALA 6.6 200 200 29,088 | 2036/6/13
REPUBLIC OF GUATEMALA 4.65 200 156 22,645 | 2041/10/ 7
REPUBLIC OF INDONESIA 3.5 625 445 64,502 | 2050/ 2/14
REPUBLIC OF INDONESIA 5.1 240 219 31,870 | 2054/ 2/10
REPUBLIC OF PARAGUAY 2.739 200 167 24,317 | 2033/1/29
REPUBLIC OF PARAGUAY 3.849 600 537 77,873 | 2033/6 /28
REPUBLIC OF PARAGUAY 5.4 800 673 97,660 | 2050/ 3 /30
REPUBLIC OF PARAGUAY 6. 65 200 194 28,236 | 2055/3/4
REPUBLIC OF PERU 2.783 349 308 44,668 | 2031/1/23
REPUBLIC OF PERU 3.0 807 671 97,264 | 2034/1/15
REPUBLIC OF POLAND 5.5 75 68 9,884 | 2053/4/4
REPUBLIC OF SERBIA 2.125 400 335 48,627 | 2030/12/ 1
REPUBLIC OF SERBIA 6.5 200 207 30,123 | 2033/9/26
REPUBLIC OF SOUTH AFRICA 7.1 255 248 36,059 | 2036/11/19
REPUBLIC OF SOUTH AFRICA 5.0 200 137 19,958 | 2046/10/12
REPUBLIC OF SOUTH AFRICA 7.3 240 212 30,735 | 2052/4 /20
REPUBLIC OF SRI LANKA 3.35 317 249 36,188 | 2033/3/15
REPUBLIC OF SRI LANKA 3.6 546 430 62,388 | 2038/2/15
REPUBLIC OF TURKEY 9.125 300 328 47,657 | 2030/ 7 /13
REPUBLIC OF TURKEY 5. 875 460 433 62,747 | 2031/6/26
REPUBLIC OF TURKEY 7.125 515 509 73,827 | 2032/7/17
REPUBLIC OF TURKEY 6.5 290 269 39,013 | 2035/1/3
REPUBLIC OF TURKIYE 7.125 200 198 28,696 | 2032/2/12
REPUBLIC OF TURKIYE 7.25 200 198 28,725 | 2032/5/29
REPUBLIC OF VENEZUELA — 950 161 23,415 | 2038/3/31
ROMANTA 6. 625 206 211 30,652 | 2028/2/17
ROMANTA 3.625 238 201 29,206 | 2032/3/27
ROMANTA 7.125 102 104 15,150 | 2033/1/17
ROMANTA 6.375 352 340 49,313 | 2034/1/30
ROMANTA 6.0 318 300 43,497 | 2034/ 5/25
ROMANTA 5.75 42 38 5,560 | 2035/3 /24
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[Efif7E% | ROMANTA 7.5 694 711 103,087 | 2037/2/10
SAUDT INTERNATIONAL BOND 3.75 400 268 38,888 | 2055/1 /21
SAUDT INTERNATIONAL BOND 3.45 355 215 31,266 | 2061/2/2
SRI LANKA GAVERNMENT 3.6 310 211 30,642 | 2035/6/15
SRI LANKA GAVERNMENT 3.6 188 149 21,598 | 2036/5/15
UKRAINE GOVERNMENT - 52 23 3,400 | 2030/2/1
UKRAINE GOVERNMENT 1.75 139 63 9,264 | 2034/2/1
UKRAINE GOVERNMENT — 276 99 14,368 | 2034/2/1
UKRAINE GOVERNMENT 1.75 142 64 9,320 | 2035/2/1
UKRAINE GOVERNMENT — 98 42 6,176 | 2035/2/1
UKRAINE GOVERNMENT 1.75 108 47 6,851 | 2036/2/1
UKRAINE GOVERNMENT — 103 44 6,377 | 2036/2/1
UNITED MEXICAN STATES 6.0 200 205 29,835 | 2030/ 5/13
UNITED MEXICAN STATES 4.75 790 738 107,030 | 2032/ 4 /27
UNITED MEXICAN STATES 4.5 200 140 20,414 | 2050/ 1 /31
UNITED MEXICAN STATES 6. 338 280 247 35,916 | 2053/5/4
UNITED MEXICAN STATES 6.4 200 178 25,881 | 2054/5/7
UNITED MEXICAN STATES 3.771 515 293 42,462 | 2061/ 5 /24
UZBEKISTAN INTL BOND 6.9474 400 400 57,976 | 2032/5/25
Wik | CITY OF ULAANBAATAAR MON 7.75 200 200 29,073 | 2027/8/21
(Br< 4ffE) | ESKOM HOLDINGS SOC LTD 6. 35 200 201 29,175 | 2028/8/10
PERTAMINA PT 6.0 200 194 28,183 | 2042/5/3
PETRONAS CAPITAL LTD 5.34 275 277 40,152 | 2035/4/3
LS@ALES | ADANT PORTS AND SPECTAL 3.828 210 179 26,031 | 2032/2/2
(4BBEEME) | AEGEA FINANCE SARL 9.0 200 210 30,478 | 2031/1/20
AEROPUERTO INTL TOCUMEN 5.125 215 146 21,217 | 2061/8/11
AES ANDES SA 6.3 200 204 29,564 | 2029/ 3/15
Al CANDELARTA SPAIN SLU 5.75 250 210 30,441 | 2033/6/15
ALFA DESARROLLO SPA 4.55 197 145 21,024 | 2051/ 9/27
AZULE ENERGY FINANCE PLC 8.125 200 197 28,617 | 2030/ 1/23
BANCO DE CREDITO DEL PER 3.125 48 47 6,931 | 2030/7/1
BANCO DE CREDITO DEL PER 3.25 40 38 5,609 | 2031/9/30
BANCO DE CREDITO DEL PER 6. 45 162 164 23,904 | 2035/ 7 /30
BBVA BANCOMER SA TEXAS 8.45 280 292 42,378 | 2038/ 6 /29
BRASKEM NETHERLANDS 4.5 245 196 28,514 | 2030/ 1/31
CNTL AMR BOTTLING CORP 5.25 149 144 20,962 | 2029/4 /27
CODELCO INC 5.125 200 192 27,926 | 2033/2/2
EMPRESA NACIONAL DEL PET 5.25 475 478 69,337 | 2029/11/6
ENERGEAN TSRAEL FINANCE 5. 875 70 64 9,372 | 2031/3/30
FAR EAST HORIZON LTD 6.0 200 199 28,873 | 2028/10/ 1
FS LUXEMBOURG SARL 8.875 200 201 29,172 | 2031/2/12
FUQING INVESTMENT MGMT 3.25 200 199 28,897 | 2025/ 6 /23
GALAXY PIPELINE ASSETS 2.625 305 256 37,120 | 2036/ 3/31
GDZ ELEKTRIK DAGITIM AS 9.0 200 190 27,532 | 2029/10/15
GREENKO WIND PROJECTS MU 7.25 265 263 38,155 | 2028/ 9 /27
IHS HOLDING LTD 6. 25 200 192 27,838 | 2028/11/29
TVANHOE MINES LTD 7.875 200 196 28,446 | 2030/ 1/23
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KALLPA GENERACION SA 4.125 290 287 41, 635 2027/ 8 /16
KRAKATAU POSCO PT 6. 375 203 202 29, 372 2029/6 /11
LAS VEGAS SANDS CORP 5.625 130 129 18, 816 2028/ 6 /15
LAS VEGAS SANDS CORP 6.0 20 20 2,918 2030/ 6 /14
MHP LUX SA 6. 25 200 163 23, 681 2029/ 9 /19
MILLICOM INTL CELLULAR 7.375 200 204 29,612 2032/4/2
MINERVA LUXEMBOURG SA 8. 875 200 214 31, 063 2033/9/13
MUTHOOT FINANCE LTD 7.125 200 202 29, 316 2028/ 2 /14
NAVOI MINING METALLURGIC 6.7 200 202 29, 405 2028/10/17
NTAGARA ENERGY SAC 5.746 200 197 28, 577 2034/10/ 3
OFFICE CHERIFIEN DES PHO 5.125 200 146 21, 265 2051/ 6 /23
PEMEX PROJ FDG MASTER TR 6. 625 10 7 1, 100 2038/ 6 /15
PETROLEOS DE VENEZUELA S — 555 68 9,931 2027/ 4 /12
PETROLEOS DE VENEZUELA S — 235 29 4, 205 2034/ 5/16
PETROLEOS DE VENEZUELA S — 430 178 25,797 2037/ 4 /12
PETROLEOS MEXICANOS 5.95 105 91 13, 320 2031/1/28
PETROLEOS MEXICANOS 6.7 957 867 125, 628 2032/ 2 /16
PETROLEOS MEXICANOS 6. 75 747 509 73,851 2047/ 9 /21
PETROLEOS MEXICANOS 7.69 433 326 47, 248 2050/ 1 /23
PLUSPETROL CAM/PLUS LOTE 6. 24 200 204 29, 688 2036/7/3
RAIZEN FUELS FINANCE 6.7 220 213 30, 938 2037/ 2 /25
RUMO LUXEMBOURG SARL 5.25 200 198 28,721 2028/ 1 /10
SAUDT ARABIAN OIL CO 5.875 400 360 52, 288 2064/ 7 /17
SHRIRAM FINANCE LTD 6. 625 200 201 29, 262 2027/ 4 /22
SITIOS LATINOAMERICA 6.0 200 202 29, 374 2029/11/25
STANDARD CHARTERED PLC 7.625 200 200 29, 115 2099/ 1 /16
STATE OIL CO OF THE AZER 6. 95 200 208 30, 223 2030/ 3 /18
STUDIO CITY FINANCE LTD 5.0 200 182 26, 419 2029/ 1 /15
TELECOM ARGENTINA SA 9.25 203 205 29, 804 2033/ 5 /28
TELECOMMUNICATIONS CO TE 7.0 200 197 28,611 2029/10/28
TERMOCANDELARIA POWER 7.75 200 199 28, 967 2031/ 9 /17
TRUST FIBRAUNO 7.375 200 197 28, 606 2034/ 2 /13
TURKCELL ILETISIM HIZMET 7.65 200 203 29, 469 2032/ 1 /24
VEDANTA RESOURCES 11.25 200 202 29, 291 2031/12/ 3
VEON HOLDINGS 3.375 290 265 38, 539 2027/11/25
WE SODA INV HOLDING PLC 9.5 205 212 30, 799 2028/10/ 6
YPF REGS 6. 95 155 154 22,442 2027/ 7 /21
YPF SOCIEDAD ANONIMA 8.25 49 48 7, 050 2034/ 1 /17
ZHONGSHENG GROUP 5.98 210 206 29, 960 2028/ 1 /30
=t 6, 583, 482
Fa—n Fa—n

EASTERN EUROPEAN ELECT 6.5 100 103 17,023 2030/ 5 /15
NOVA KREDITNA BANKA MARI 7.375 100 100 16, 560 2026/ 6 /29
NOVA KREDITNA BANKA MARI 4. 75 100 101 16, 780 2028/4/3
NOVA LJUBLJANSKA BANK 4.5 200 206 34, 045 2030/ 5 /29
NOVA LJUBLJANSKA BANK 6. 875 100 106 17, 602 2034/ 1 /24
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a—n % Fo—n Fo—n FH
AT [Ef#7F% | REPUBLIC OF SERBIA 2.05 100 76 12,553 | 2036/9 /23
F = fg%%ﬁﬁ ENERGO PRO AS 8.0 230 235 38,920 | 2030/5/27
B [Ef#7FE% | ARAB REPUBLIC OF EGYPT 5. 625 131 118 19,633 | 2030/4/16
g PSRRI
NI — (s | OTP BANK NYRT 4.75 230 235 38,880 | 2028/6/12
Ry a [EfFzE% | KINGDOM OF MOROCCO 3.875 118 119 19,665 | 2029/4/2
KINGDOM OF MOROCCO 4.75 118 117 19,458 | 2035/4/2
R—F K MBANK SA 8.375 100 105 17,402 | 2027/9/11
TNAHIT BULGARIAN ENERGY HLD 2.45 265 253 41,935 | 2028/7 /22
N—<=7 ROMANTA 3.375 100 60 10,054 | 2050/ 1 /28
BANCA TRANSTLVANTA 8.875 230 238 39,304 | 2027/4/27
BANCA TRANSILVANIA 7.25 210 225 37,153 | 2028/12/7
Va=Vaavd ERSTE&STEIERMAR BANK DD 4. 875 100 104 17,176 | 2029/1 /31
o~ e 414, 150
F o FFzaart | FFzaari
| EffaE% [ czEcH REPUBLIC 2.0 3, 620 3, 086 20,558 | 2033/10/13
N #+ 20, 558
INTTY — F74+V M| F74V 2B
[EfEFE% | HUNGARY GOVERNMENT BOND 2.25 61, 090 44, 277 18,153 | 2033/4/20
HUNGARY GOVERNMENT BOND 7.0 12, 050 11, 831 4,851 | 2035/10/24
s 23, 004
Axv= TAF axy | FAx ay
[EfEzFE% | MEX BONOS DESARR FIX RT 7.75 3, 645 3,478 26,384 | 2031/5/29
MEX BONOS DESARR FIX RT 8.0 2, 407 1,972 14,961 | 2053/ 7 /31
s 41, 346
7T TFL7 TL7
[Eff7E% | LETRA TESOURO NACTONAL — 167 154 4,017 | 2026/1/1
NOTA DO TESOURO NACTONAL 10.0 320 2, 880 75,027 | 2031/1/1
N =t 79, 044
~L— Fn Fv
[Efif7E% | BONOS DE TESORERIA 5.4 1, 142 1,045 41,485 | 2034/8/12
BONOS DE TESORERIA 6. 85 945 942 37,381 | 2035/8/12
N #+ 78, 867
INTT A FONTTAX) | FUNVTTA XY
| [ fEFE | REPUBLICA ORIENT URUGUAY 9.75 8,024 8, 326 29,045 | 2033/7 /20
N B 29, 045
M7 7U% FIUR FIUR
[EgFE% | REPUBLIC OF SOUTH AFRICA 6.25 1, 705 1, 259 10,250 | 2036/ 3 /31
REPUBLIC OF SOUTH AFRICA 8.5 9,129 7,837 63,795 | 2037/1/31
REPUBLIC OF SOUTH AFRICA 8.75 1,910 1,551 12,626 | 2044/ 1 /31
REPUBLIC OF SOUTH AFRICA 11. 625 715 749 6,097 | 2053/3/31
/s s 92, 770
& i 7,362, 269
kR BRI, WITR ORI 2 73 [H O %R A 78 BEARS O PEIC L 0 FIEHRE L= D TH,

* I - AR BALARMIZE 0 5 C,
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HITH HITH
&S | TNOTE (2YEAR) 89 —
Sk TNOTE (5YEAR) 46 —
TBOND 406 —
TNOTE (10YEAR) 79 —
T-ULTRA 50 —
ULTRA (10YEAR) — 291
* BT AR IZOI Y $5C,
PSRBT BT, HR ORI % 23 [E O A BE 7R EARS OMMEIC X 0 MIKHRE L= b o T,
OREBIEFEMHEDER (20254 6 B 9 REHE)
5 A _ 4 1 *x
+F il #H . H
+M %
N 7, 362, 269 90.0
a—)L - B—2E L ZO 821, 354 10.0
BB A5 R PERRAA 8,183, 623 100. 0

S GO WKL) ) 15 C,

S UIRIZ I 5 AR E (7,999, 418 ) ORE(FTEMIERE (8,183, 623T M) ISR 5 HARIFIT. 7% T,

s S BCHEGETELE WK ORI 83 [ O SERBA A 58 U O ST 1 0 FVERREE L7 b0 CF, DK =144, 9011, 1 b=t Y 5=3. 705301,
1—r=165. 11/, 1F == a/bF=6.66/, 17+ Y b=0.411, 17 /LB F V=0, 1223, 1AF T a~Y=7.58621, 117 /L=26.05041,
lam B ~XY=0.035186F, 1 /1=39.6702M, 17 /L7 7 A ~=3.48851], 17 F=8.14H],
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OBk, B, TARVEEMEOKR vzefonmr) OIBWDIKT (202456 A8 H~2025%6 5 9H)

H H ERVES H H ENE.

M M
W BE 10, 894, 439, 029 () EEHHFIRE 499, 075, 943
b m— 624, 839, 974 SERURILE 491, 670, 066
A GRATIAR) 7,362, 269, 847 T ORI A4 7,405, 877
RN 2,729, 327, 740 (B) HBFIHFFTEIER A 346,374,516
HRALFIE 111, 443, 307 TETL 4 569, 848, 844
BTHA A 16, 243, 476 FERH i A 916, 223, 360
N 50314 655 © SIS Rt A 76,936,177
® @ 2,880, 459, 064 Bt 119, 578, 700
HAh 2, 837, 659, 064 A A 196,514,877
ARELFER) 42, 800, 000 o !%,Egjﬁ% 4 1.o75801
o (B) L#EHEE(A+B+C+D) 74,189, 389
(C) MEEHLE(A—B) 8,013,979, 965 (F) BElsginiazss 6, 288, 383, 814
TR 2,201, 606, 698 ® EmEEzHEe 157, 051, 457
PR 5,812, 373, 267 W) ByEHEES A 707,251,393
0 =aiELOR 2,201,606,69801 [ | (1) & (E+F+G+H) 5,812, 373, 267
175 0% 7 Y BEfHLE (C/ D) 36, 401F REEHBEE (1) 5,812, 373, 267

(7)) W&o A% IX2, 408,704, 3611, M BN E A% IE  *BEEORRO P T B) FMEEST BB IS L O0N(0) £ MEREIFES]
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BT~ — Y Ji§%T 7 v RFD GEAS BRI E K M) WINET,
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OBt
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A EERM
202452 A29R1RTE
(BHEITHK L ZE7)
s il EA12 LA PG AERPEHCE (%)
WE Tl & ESRisx(iil A 4 %E MEPEELER (%
FILIN=T
EfE
EUR 200,000 ALBANIA 3.5000% 23/11/31 REGS 221,733 195,084 0.04
221,733 195,084 0.04
LR T AN=T 221,733 195,084 0.04
Foas
EfE
USD 4,583,000 ANGOLA REP OF 8.7500% 14/04/32 REGS 4,021,103 4,010,125 0.78
usD 1,200,000 ANGOLA REP OF 8.2500% 09/05/28 REGS 1,188,099 1,099,500 0.22
usD 1,200,000 ANGOLA REP OF 8.0000% 26/11/29 REGS 1,109,224 1,063,632 0.21
UsD 1,100,000 ANGOLA REP OF 9.3750% 08/05/48 REGS 1,086,247 896,500 0.18
UsD 913,000 ANGOLA REP OF 9.1250% 26/11/49 REGS 804,410 730,400 0.14
uUsb 400,000 ANGOLA REP OF 9.5000% 12/11/25 REGS 387,600 399,000 0.08
8,596,683 8,199,157 1.61
Gt Tva7 8,596,683 8,199,157 1.61
FILEUFY
EfE
USD 10,161,222 ARGENTINA 3.5000% 09/07/41 3,003,941 3,543,726 0.70
usD 9,315,019 ARGENTINA 3.6250% 09/07/35 2,659,922 3,414,970 0.67
usD 2,847,066 ARGENTINA 0.5000% 09/07/30 889,100 1,306,092 0.26
UsD 1,501,236 ARGENTINA 3.8750% 09/01/38 567,917 621,585 0.12
UsD 405,539 ARGENTINA 1.0000% 09/07/29 150,872 183,506 0.04
EUR 239,234 ARGENTINA 0.1250% 09/07/30 91,212 107,431 0.02
usD 34,661 ARGENTINA 1.5000% 09/07/46 11,480 13,041 0.00
7,374,444 9,190,351 1.81
T DfES
usD 500,000 PROV BUENOS AIRE STUP 01/09/37 REGS 203,870 195,000 0.04
203,870 195,000 0.04
TatE(EEEFR)
USD 234,000 YPF SOCIEDAD 9.5000% 17/01/31 REGS 231,854 236,048 0.05
231,854 236,048 0.05
ST FU 7,810,168 9,621,399 1.90
FILAZT
Ef%
UsD 700,000 ARMENIA 3.6000% 02/02/31 REGS 598,270 563,500 0.11
UsD 260,000 ARMENIA 3.9500% 26/09/29 REGS 249,860 222,950 0.04
848,130 786,450 0.15
BT ARA=T 848,130 786,450 0.15
+F—ZM)T7
LEtE (BT £FIE)
UsD 240,000 SUZANO AUSTRI 7.0000% 16/03/47 REGS 314,352 248,669 0.05
314,352 248,669 0.05
Bt A —ANT 314,352 248,669 0.05
FEILNAT K
EfE
usD 1,402,000 REPUBLIC OF A 5.1250% 01/09/29 REGS 1,532,341 1,349,425 0.27
UsD 900,000 REPUBLIC OF A 4.7500% 18/03/24 REGS 891,500 897,750 0.18
UsD 625,000 REPUBLIC OF A 3.5000% 01/09/32 REGS 521,529 525,000 0.10
2,945,370 2,772,175 0.55
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TEE (EEEFE)
usD 1,240,000 STATE OIL CO AZE 6.9500% 18/03/30 1,471,247 1,270,226 0.25
1,471,247 1,270,226 0.25
BEbTEARD 4,416,617 4,042,401 0.80
ININT
EfE
usD 450,000 BAHAMAS-COMMO 6.0000% 21/11/28 REGS 341,450 395,438 0.08
usD 200,000 BAHAMAS-COMMO 9.0000% 16/06/29 REGS 160,048 193,000 0.04
501,498 588,438 0.12
Bt 501,498 588,438 0.12
N—L—>
EfE
usD 2,085,000 BAHRAIN 5.4500% 16/09/32 REGS 1,943,978 1,873,893 0.38
usD 1,775,000 BAHRAIN 4.2500% 25/01/28 REGS 1,692,416 1,640,888 0.32
usD 904,000 BAHRAIN 7.5000% 12/02/36 REGS 904,000 917,560 0.18
usD 1,000,000 BAHRAIN 5.2500% 25/01/33 REGS 944,854 873,940 0.17
usD 592,000 BAHRAIN 7.7500% 18/04/35 REGS 592,000 611,980 0.12
usD 599,000 CBB INTL SUK  6.0000% 12/02/31 REGS 599,000 599,000 0.12
usD 400,000 BAHRAIN 6.7500% 20/09/29 REGS 410,500 399,000 0.08
usD 298,000 BAHRAIN 7.0000% 26/01/26 REGS 302,172 299,863 0.06
usD 337,000 BAHRAIN 6.0000% 19/09/44 REGS 339,150 270,864 0.05
7,728,070 7,486,988 1.48
TatE(EEEFR)
usD 1,430,000 CBBINTL SUK 3.8750% 18/05/29 REGS 1,343,346 1,297,725 0.25
usD 470,000 BAPCO ENERGIE 7.5000% 25/10/27 REGS 522,885 484,711 0.10
1,866,231 1,782,436 0.35
BabiA—L—r 9,594,301 9,269,424 1.83
v
EfE
usD 909,000 BENIN INTL BO 7.9600% 13/02/38 REGS 879,494 879,457 0.17
EUR 249,000 BENIN INTL BO 4.9500% 22/01/35 REGS 244,598 216,919 0.04
EUR 150,000 BENIN INTL BO 4.8750% 19/01/32 REGS 181,340 134,946 0.03
1,305,432 1,231,322 0.24
Bt 1,305,432 1,231,322 0.24
NIEa—HHE
EfE
usD 200,000 BERMUDA-GOVT  5.0000% 15/07/32 REGS 207,122 192,000 0.04
207,122 192,000 0.04
TEatE(EEEFR)
usD 620,000 BERMUDA-GOVT  4.7500% 15/02/29 REGS 718,652 600,703 0.12
usD 400,000 TENGIZCH FIN  3.2500% 15/08/30 REGS 408,860 326,272 0.06
usD 253,000 SAGICOR FINL 5.3000% 13/05/28 REGS 253,000 242,627 0.05
1,380,512 1,169,602 0.23
At Ra—SHE 1,587,634 1,361,602 0.27
RYET
ZDhfES
usD 602,000 BOLIVIA GOVT 4.5000% 20/03/28 REGS 340,206 348,408 0.07
340,206 348,408 0.07
BatARye T 340,206 348,408 0.07
I3T)
EfE
usD 4,834,000 BRAZIL REP OF 6.1250% 15/03/34 4,779,055 4,767,532 0.94
usD 3,570,000 BRAZIL REP OF 4.7500% 14/01/50 2,700,833 2,626,202 0.52
usD 2,035,000 BRAZIL REP OF 7.1250% 13/05/54 2,021,009 2,029,912 0.40
usD 640,000 FED REP OF BRAZIL 5.625% 07/01/41 663,867 570,399 0.11
usD 463,000 BRAZIL REP OF 6.0000% 20/10/33 457,671 457,213 0.09
usD 345,000 BRAZIL REP OF 6.2500% 18/03/31 340,073 349,313 0.07
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UsD 410,000 BRAZIL REP OF 5.6250% 21/02/47 317,650 346,963 0.07
usD 264,000 REP OF BRAZIL 5% 27/01/45 194,199 208,283 0.04
11,474,357 11,355,817 2.24
ZDhfES
usD 2,260,000 BRAZIL MINAS 5.333% 15/02/28  REGS 958,032 885,920 0.17
UsD 345,000 MC BRAZIL 7.2500% 30/06/31 REGS 328,009 297,581 0.06
1,286,041 1,183,501 0.23
LEtE (BE£FIE)
MXN 10,000,000 BANCO BRASIL  8.5000% 29/07/26 EMTN 526,346 551,769 0.11
526,346 551,769 0.11
Bt TV 13,286,744 13,091,087 2.58
REI7T—OUEE
TatE(EEEFR)
usD 468,000 SUNNY EXPRESS 3.1250% 23/04/30 421,110 420,349 0.09
EUR 300,000 FORTUNE STAR 3.9500% 02/10/26 239,347 254,975 0.05
UsD 200,000 FORTUNE STAR 5.0000% 18/05/26 160,800 171,969 0.03
UsD 200,000 CLP POWER HK  2.1250% 30/06/30 EMTN 194,484 167.824 0.03
1,015,741 1,015,117 0.20
BRb Y — VR 1,015,741 1,015,117 0.20
TIHYT
EfE
EUR 500,000 BGARIA-FLIRB-REG 4.8750% 13/05/36 555,098 576,678 0.12
EUR 100,000 BGARIA-FLIRB-REG 4.3750% 13/05/31 105,391 112,811 0.02
660,489 689,489 0.14
660,489 689,489 0.14
Ef%
EUR 585,000 REP OF CAMERO 5.9500% 07/07/32 REGS 629,792 464,536 0.09
629,792 464,536 0.09
T DfES
USD 400,000 REP OF CAMERO 9.5000% 19/11/25 REGS 260,167 258,000 0.05
260,167 258,000 0.05
Bt AL— 889,959 722,536 0.14
TARVHEE
EEEFE
UsD 671,000 ALINMA T1 SUKUK FRN 06/09/72 671,000 670,665 0.13
671,000 670,665 0.13
EfE
UsD 200,000 KSA SUKUK LTD 5.2680% 25/10/28 REGS 200,000 202,713 0.04
200,000 202,713 0.04
ZDhfES
usD 400,000 BIOCEANICO SOV 0% 05/06/34 REGS 255,081 251,124 0.05
UsD 300,000 RUTAS 2 & 7 0% 30/09/36 REGS 151,450 175.175 0.03
406,531 426,299 0.08
RAA- AR E
usD 21,661 SUNAC CHINA HLDG PIK 30/09/28 REGS 11,164 1,788 0.00
UsD 21,661 SUNAC CHINA HLDG PIK 30/09/29 REGS 10,359 1,570 0.00
UsD 14,440 SUNAC CHINA HLDG PIK 30/09/27 REGS 8,758 1,372 0.00
usD 7,220 SUNAC CHINA HLDG PIK 30/09/25 REGS 5,548 830 0.00
usD 7,220 SUNAC CHINA HLDG PIK 30/09/26 REGS 4,725 768 0.00
UsD 12,739 SUNAC CHINA HL CV PIK 30/09/32 REGS 9,747 764 0.00
UsD 10,178 SUNAC CHINA HLDG PIK 30/09/30 REGS 4,638 656 0.00
54,939 7,748 0.00
TEatE(EEEFR)
USD 3,784,000 GACI FIRST INVST 5.3750% 29/01/54 3,300,322 3,311,136 0.66
usD 2,705,000 SAUDI ELEC SUKUK 4.9420% 13/02/29 2,705,000 2,692,443 0.53
usD 2,500,000 GACI FIRST INVST 5.0000% 13/10/27 2,493,306 2,479,705 0.49
UsD 1,061,000 GACIFIRST INVST 5.2500% 29/01/34 1,036,427 1,038,647 0.20
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usD 600,000 SUCI SECOND INVE 6.0000% 25/10/28 597,498 617,622 0.12
usD 500,000 XP INC 3.2500% 01/07/26 REGS 494,310 466,831 0.09
UsD 500,000 GACIFIRST INVST 5.1250% 14/02/53 466,430 427,560 0.08
UsD 400,000 SHARJAH SUKUK 2.9420% 10/06/27 367,800 368,500 0.07
usD 300,000 CK HUTCHISON  4.7500% 21/04/28 REGS 299,394 297,298 0.06
usD 300,000 CK HUTCHISON  4.8750% 21/04/33 REGS 298,593 296,090 0.06
UsD 300,000 QNB FINANCE L 4.8750% 30/01/29 EMTN 297,600 295,125 0.06
UsD 300,000 CSN ISLANDS X 6.7500% 28/01/28 REGS 324,000 291,300 0.06
UsD 300,000 MAF SUKUK LTD 4.6380% 14/05/29 336,600 291,000 0.06
usD 300,000 GRUPO AVAL LT 4.3750% 04/02/30 REGS 302,400 246,406 0.05
UsD 200,000 SUCI SECOND INVE 5.1710% 05/03/31 200,000 199,374 0.04
UsD 200,000 LAMAR FUNDING 3.9580% 07/05/25 REGS 188,250 193,882 0.04
UsD 200,000 QNB FINANCE L 1.3750% 26/01/26 EMTN 198,500 184,624 0.04
usD 200,000 CN OVRS FIN V 3.0500% 27/11/29 EMTN 169,450 171,382 0.03
UsD 200,000 TENCENT HOLD 3.2400% 03/06/50 REGS 183,812 134,612 0.03
UsD 200,000 COUNTRY GARDEN 6.1500% 17/09/25 182,000 15,536 0.00
UsD 400,000 KAISA GROUP 11.7000% 11/11/25 389,200 9,972 0.00
14,830,892 14,029,045 2.77
A~ 16,163,362 15,336,470 3.02
F
EfE
UsD 4,236,000 CHILE 4.8500% 22/01/29 4,202,010 4,189,633 0.82
usD 2,136,241 CHILE 4.9500% 05/01/36 2,073,689 2,062,026 0.41
usD 800,000 CHILE 3.2500% 21/09/71 639,740 495,252 0.10
EUR 347,683 CHILE 4.1250% 05/07/34 355,171 376,894 0.07
UsD 200,000 CHILE 3.2400% 06/02/28 217,750 186,879 0.04
usD 200,000 CHILE 3.1000% 07/05/41 198,852 145,565 0.03
7,687,212 7,456,249 1.47
L@ E(EEERE)
usD 2,066,000 CORPORACION 6.4400% 26/01/36 REGS 2,064,801 2,102,011 0.40
usD 1,525,000 CODELCO INC 5.9500% 08/01/34 REGS 1,523,276 1,501,128 0.30
UsD 700,000 CODELCO INC 6.3000% 08/09/53 REGS 682,920 674,651 0.13
UsD 600,000 EMPRESA NACIO 6.1500% 10/05/33 REGS 600,076 597,487 0.12
UsD 420,000 EMPRESA NACIONAL 3.75% 05/08/26 REG 443,275 398,304 0.08
usD 500,000 CODELCO INC 4.25% 17/07/42 REGS 467,840 383,493 0.08
UsD 400,000 CODELCO INC 5.1250% 02/02/33 REGS 399,752 373,862 0.07
UsD 500,000 CODELCO INC 3.7000% 30/01/50 REGS 438,700 334,802 0.07
usD 400,000 EFE 3.8300% 14/09/61 REGS 393,400 264,329 0.05
usD 201,000 CODELCO INC 6.1500% 24/10/36 REGS 189,443 198,878 0.04
UsD 200,000 CENCOSUD SA 4.3750% 17/07/27 REGS 218,900 192,483 0.04
UsD 200,000 EMPRESA METRO 3.6500% 07/05/30 REGS 214,300 181,759 0.04
usD 300,000 CODELCO INC 3.1500% 15/01/51 REGS 282,990 181,333 0.04
usD 223,000 CODELCO INC 4.5000% 01/08/47 REGS 166,693 170,940 0.03
UsD 200,000 EMPRESA NACIO 3.4500% 16/09/31 REGS 199,296 167,787 0.03
UsD 200,000 EMPRESA METRO 4.7000% 07/05/50 REGS 229,200 160,542 0.03
usD 200,000 EMPRESA NACIO 4.5000% 14/09/47 REGS 198,000 146,448 0.03
8,712,862 8,030,237 1.58
Gt Ty 16,400,074 15,486,486 3.05
HhE
EfE
UsD 1,874,000 CHINA (PEOPLE'S) 1.9500% 03/12/24 1,814,219 1,827,768 0.36
UsD 1,591,000 CHINA (PEOPLE 0.5500% 21/10/25 REGS 1,546,394 1,482,534 0.29
UsD 1,000,000 CHINA (PEOPLE 1.2500% 26/10/26 REGS 906,510 916,166 0.18
UsD 200,000 CHINA (PEOPLE 0.7500% 26/10/24 REGS 190,290 194,225 0.04
4,457,413 4,420,693 0.87
At E 4,457,413 4,420,693 0.87
anvE7
EfE
usD 3,118,000 COLOMBIA REP OF 8.0000% 20/04/33 3,142,674 3,247,269 0.65
UsD 1,873,000 COLOMBIA REP OF 8.7500% 14/11/53 1,868,298 1,993,559 0.39
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UsD 1,470,000 COLOMBIA REP OF 7.5000% 02/02/34 1,437,630 1,476,370 0.29
UsD 1,400,000 COLOMBIA REP OF 4.5000% 28/01/26 1,418,247 1,363,096 0.27
UsD 1,209,000 REP OF COLOMBIA 6.125% 18/01/41 1,119,789 1,025,002 0.20
USD 1,350,000 COLOMBIA REP OF 4.1250% 15/05/51 820,682 823,356 0.16
UsD 1,000,000 COLOMBIA REP OF 3.0000% 30/01/30 962,083 815,153 0.16
UsD 980,000 COLOMBIA REP OF 5.2000% 15/05/49 934,608 704,244 0.14
UsD 944,000 REP OF COLOMBIA 5% 15/06/45 790,530 672,314 0.13
UsD 600,000 COLOMBIA REP OF 3.1250% 15/04/31 553,148 472,256 0.09
UsD 400,000 COLOMBIA REP OF 8.0000% 14/11/35 390,992 413,081 0.08
UsD 410,000 REP OF COLOMBIA 3.875% 25/04/27 365,630 383,979 0.08
UsD 200,000 COLOMBIA REP OF 5.6250% 26/02/44 219,900 155,250 0.03
UsD 200,000 COLOMBIA REP OF 3.2500% 22/04/32 198,064 153,005 0.03
UsD 200,000 COLOMBIA REP OF 4.1250% 22/02/42 125,018 131,392 0.03
14,347,293 13,829,326 2.73
L@ E (EEEFE)
UsD 1,267,000 ECOPETROL SA 8.3750% 19/01/36 1,259,917 1,270,168 0.25
UsD 700,000 ECOPETROL SA 4.6250% 02/11/31 587,550 576,829 0.11
UsD 200,000 ECOPETROL SA 8.8750% 13/01/33 198,374 210,050 0.04
UsD 200,000 ECOPETROL SA 6.8750% 29/04/30 246,360 194,377 0.04
UsD 200,000 ECOPETROL SA 5.875% 28/05/45 220,600 148,359 0.03
UsD 137,000 ECOPETROL SA 5.8750% 02/11/51 137,000 96,659 0.02
2,649,801 2,496,442 0.49
Bt e 7 16,997,094 16,325,768 3.22
aRAH
EfE
UsD 3,836,000 COSTA RICA GO 7.3000% 13/11/54 REGS 3,719,837 4,027,800 0.79
UsD 300,000 COSTA RICA GO 4.3750% 30/04/25 REGS 304,500 295,875 0.06
UsD 200,000 COSTA RICA GO 6.5500% 03/04/34 REGS 200,000 205,000 0.04
4,224,337 4,528,675 0.89
g by 4,224,337 4,528,675 0.89
RE=HHFE
EfE
UsD 5,992,000 DOMINICAN REP 7.0500% 03/02/31 REGS 6,035,317 6,269,129 1.24
UsD 2,250,000 DOMINICAN REP 5.95% 25/01/27  REGS 2,392,378 2,239,874 0.44
UsD 1,950,000 DOMINICAN REP 5.8750% 30/01/60 REGS 1,774,150 1,640,438 0.32
UsD 1,360,000 DOMINICAN REP 6.4000% 05/06/49 REGS 1,469,573 1,263,485 0.25
UsD 1,150,000 DOMINICAN REP 4.8750% 23/09/32 REGS 1,113,531 1,022,063 0.20
DOP 34,900,000 DOMINICAN RE 11.2500% 15/09/35 REGS 615,508 649,687 0.13
UsD 400,000 DOMINICAN REP 7.45% 30/04/44 REGS 380,012 419,432 0.08
UsD 420,000 DOMINICAN REP 6.0000% 19/07/28 REGS 460,127 417,900 0.08
UsD 300,000 DOMINICAN REP 5.5000% 22/02/29 REGS 300,000 289,500 0.06
UsD 321,000 DOMINICAN REP 5.3000% 21/01/41 REGS 245,784 269,640 0.05
UsD 200,000 DOMINICAN REP 5.5000% 27/01/25 REGS 220,700 198,700 0.04
UsD 213,000 DOMINICAN REP 4.5000% 30/01/30 REGS 213,695 192,765 0.04
UsD 151,000 DOMINICAN REP 6.0000% 22/02/33 REGS 139,685 146,093 0.03
15,360,460 15,018,706 2.96
Bt FI=mifnE 15,360,460 15,018,706 2.96
I9FFL
EfE
UsD 10,787,203 REPUBLIC OF E 2.5000% 31/07/35 REGS 5,943,741 5,002,565 0.99
UsD 2,310,337 REPUBLIC OF E 5.5000% 31/07/30 REGS 1,279,618 1,374,651 0.27
UsD 1,216,134 REPUBLIC OF E 2.5000% 31/07/40 REGS 637,868 513,817 0.10
UsD 27,588 REPUBLIC OF E 0.0000% 31/07/30 REGS 8,001 10,759 0.00
7,869,228 6,901,792 1.36
Atz TRL 7,869,228 6,901,792 1.36
ICTh
Ef%
UsD 5,262,000 ARAB REP EGYP 7.6250% 29/05/32 REGS 3,985,831 4,452,967 0.88
EUR 3,930,000 ARAB REP EGYP 6.3750% 11/04/31 REGS 3,534,367 3,485,840 0.69
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usD 2,747,000 ARAB REP EGYP 7.3000% 30/09/33 REGS 2,103,144 2,238,311 0.44
usD 1,170,000 ARAB REP EGYP 8.8750% 29/05/50 REGS 881,669 925,763 0.18
UsD 1,060,000 ARAB REPUBLIC EGYPT 8.5% 31/1/47 RE 1,015,062 816,200 0.16
UsD 600,000 ARAB REP EGYP 8.1500% 20/11/59 REGS 563,435 450,900 0.09
usD 600,000 ARAB REP EGYP 7.5000% 16/02/61 REGS 462,179 422,914 0.08
usD 500,000 ARAB REP EGYP 7.0529% 15/01/32 REGS 441,517 412,475 0.08
UsD 200,000 ARAB REP EGYP 8.7500% 30/09/51 REGS 121,200 157,136 0.03
UsD 200,000 ARAB REP EGYP 8.7002% 01/03/49 REGS 174,018 156,500 0.03
usD 200,000 ARAB REP EGYP 7.9030% 21/02/48 REGS 203,625 149,000 0.03
EUR 100,000 ARAB REP EGYP 4.7500% 16/04/26 REGS 89,546 101,674 0.02
13,575,593 13,769,680 2.71
LEtE (BT £FIE)
usD 300,000 AFREXIMBANK 2.6340% 17/05/26 REGS 300,000 277,174 0.06
EUR 200,000 ARAB REP EGYP 5.6250% 16/04/30 REGS 142,043 176,083 0.03
UsD 200,000 ARAB REP EGYP 5.8750% 16/02/31 REGS 146,040 160,996 0.03
588,083 614,253 0.12
Ait Y7L 14,163,676 14,383,933 2.83
IILHILINRIL
Ef%
UsD 3,109,000 EL SALVADOR R 9.5000% 15/07/52 REGS 2,519,830 2,572,697 0.51
UsD 1,421,000 REP EL SALVADOR 7.65% 15/6/35 REGS 1,047,463 1,076,408 0.21
usD 581,000 EL SALVADOR R 8.2500% 10/04/32 REGS 419,363 478,747 0.09
usD 300,000 EL SALVADOR R 7.1246% 20/01/50 REGS 234,563 204,375 0.04
UsD 200,000 EL SALVADOR R 7.6250% 01/02/41 REGS 71,020 145,500 0.03
4,292,239 4,471,727 0.88
AR 2 AN Y 4,292,239 4,471,727 0.88
IFAET
EfE
usD 800,000 ETHIOPIA BOND 6.6250% 11/12/24 REGS 529,150 549,000 0.11
529,150 549,000 0.11
Bt =F AT 529,150 549,000 0.11
HRY
EfE
usD 1,025,000 REPUBLIC OF G 7.0000% 24/11/31 REGS 932,000 832,812 0.17
usD 200,000 REPUBLIC OF G 6.6250% 06/02/31 REGS 146,000 162,546 0.03
1,078,000 995,358 0.20
Bt R 1,078,000 995,358 0.20
oa—o7
LTEatE(EEEFR)
usD 200,000 GEORGIAN RAIL 4.0000% 17/06/28 REGS 170,000 180,837 0.04
170,000 180,837 0.04
Bt va—v7 170,000 180,837 0.04
H—7
EfE
UsD 3,790,000 GHANA REP OF 8.6250% 07/04/34 REGS 2,418,356 1,629,700 0.31
usD 2,000,000 GHANA REP OF 7.7500% 07/04/29 REGS 1,404,635 862,500 0.16
usD 1,443,000 GHANA REP OF 7.8750% 11/02/35 REGS 988,964 620,490 0.12
UsD 1,150,000 GHANA REP OF 7.6250% 16/05/29 REGS 1,173,647 494,500 0.10
UsD 600,000 GHANA REP OF 8.7500% 04/02/25 REGS 581,240 255,000 0.05
usD 300,000 GHANA REP OF 8.8750% 07/05/42 REGS 191,610 127,875 0.03
usD 250,000 GHANA REP OF 0.0000% 07/04/25 REGS 198,125 91,250 0.02
UsD 200,000 GHANA REP OF 6.3750% 11/02/27 REGS 199,815 87,000 0.02
UsD 200,000 GHANA REP OF 8.9500% 26/03/51 REGS 200,780 85,750 0.02
usD 200,000 GHANA REP OF 8.1250% 26/03/32 REGS 199,501 85,750 0.02
7,556,673 4,339,815 0.85
T DfES
UsD 1,460,000 GHANA REP OF 10.7500% 14/10/30 REGS 1,619,373 914,325 0.18
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usD 200,000 GHANA REP OF 8.1250% 18/01/26 REGS 75,000 91,232 0.02
1,694,373 1,005,557 0.20
Gt —F 9,251,046 5,345,372 1.05
T7TFR5
EfE
UsD 3,579,000 REP OF GUATEM 6.6000% 13/06/36 REGS 3,600,850 3,605,843 0.71
usD 967,000 REP OF GUATEM 7.0500% 04/10/32 REGS 967,000 1,015,350 0.20
usD 1,000,000 REP OF GUATEM 6.1250% 01/06/50 REGS 963,725 905,000 0.18
UsD 540,000 REP OF GUATEM 5.3750% 24/04/32 REGS 536,200 515,700 0.10
UsD 300,000 REP OF GUATEM 4.8750% 13/02/28 REGS 338,250 288,000 0.06
usD 200,000 REP OF GUATEM 3.7000% 07/10/33 REGS 195,258 163,000 0.03
usD 200,000 REP OF GUATEM 4.6500% 07/10/41 REGS 194,916 158,000 0.03
6,796,199 6,650,893 131
AT TT~T 6,796,199 6,650,893 1.31
DRSS
EfE
usD 416,000 HONDURAS GOVT 5.6250% 24/06/30 REGS 391,040 362,960 0.07
usD 150,000 HONDURAS GVT 6.25% 19/0127 ~ REGS 165,135 143,438 0.03
556,175 506,398 0.10
AftiRrYagz 556,175 506,398 0.10
&i&
EfE
usD 300,000 AIRPORT AUTH  4.8750% 12/01/30 REGS 298,140 301,788 0.06
298,140 301,788 0.06
TatE(EEEFR)
usD 600,000 LENOVO GROUP  3.4210% 02/11/30 REGS 567,804 522,097 0.10
usD 425,000 CNAC HK FINBRID 4.1250% 19/07/27 408,786 407,314 0.08
976,590 929,411 0.18
Gt Ak 1,274,730 1,231,199 0.24
NUH)—
EfE
usD 3,488,000 HUNGARY 6.1250% 22/05/28 REGS 3,549,560 3,564,508 0.69
usD 1,799,000 HUNGARY 5.5000% 26/03/36 REGS 1,758,795 1,733,065 0.34
UsD 2,498,000 HUNGARY 3.1250% 21/09/51 REGS 1,830,447 1,561,557 0.31
UsD 1,600,000 HUNGARY 5.5000% 16/06/34 REGS 1,587,389 1,558,173 0.31
EUR 924,000 MAGYAR EXPORT-IM 6.0000% 16/05/29 1,016,773 1,048,008 0.21
usD 800,000 HUNGARY 6.7500% 25/09/52 REGS 779,610 851,746 0.17
UsD 500,000 HUNGARIAN DEVEL 6.5000% 29/06/28 494,480 505,890 0.10
UsD 350,000 REP OF HUNGARY 7.625% 29/03/41 414,975 401,626 0.08
usD 300,000 HUNGARY 6.2500% 22/09/32 REGS 298,941 310,205 0.06
usD 300,000 MAGYAR EXPORT 6.1250% 04/12/27 REGS 297,723 300,435 0.06
UsD 300,000 HUNGARY 5.2500% 16/06/29 REGS 296,376 294,748 0.06
EUR 100,000 HUNGARY 4.0000% 25/07/29 107,502 106,768 0.02
EUR 100,000 HUNGARY 1.6250% 28/04/32 64,276 86,719 0.02
12,496,847 12,323,448 243
TatE(EEEFR)
UsD 200,000 MVM ENERGETIKA 7.5000% 09/06/28 198,684 206,500 0.04
198,684 206,500 0.04
Bt HY— 12,695,531 12,529,948 247
AR
Ef%
UsD 1,350,000 EX-IM BK OF 12.2500% 13/01/31 REGS 1,188,914 1,109,681 0.22
UsD 700,000 EX-IM BK OF I3.2500% 15/01/30 REGS 664,084 625,569 0.12
usD 400,000 EX-IM BK OF 13.3750% 05/08/26 REGS 423,824 382,044 0.08
usD 278,000 EX-IM BK OF I3.8750% 01/02/28 REGS 269,160 264,275 0.05
2,545,982 2,381,569 0.47
TEatE(EEEFR)
usD 504,000 RELIANCE INDU 3.6250% 12/01/52 REGS 497,004 365,293 0.07
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UsD 200,000 ADANI GREEN/P 6.2500% 10/12/24 REGS 184,000 198,967 0.04
681,004 564,260 0.11
BEbAVR 3,226,986 2,945,829 0.58
AVERST
EfE
UsD 3,209,000 INDONESIA (REP) 5.6500% 11/01/53 3,256,550 3,322,222 0.66
UsD 2,931,000 INDONESIA (REP) 2.8500% 14/02/30 2,908,005 2,605,163 0.51
UsD 2,142,000 INDONESIA (REP) 5.1000% 10/02/54 2,086,200 2,067,055 0.41
UsD 1,116,000 INDONESIA (REP) 4.5500% 11/01/28 1,089,707 1,097,977 0.22
EUR 1,200,000 INDONESIA (REP) 1.4000% 30/10/31 1,267,383 1,090,585 0.21
UsD 900,000 INDONESIA (RE 5.2500% 17/01/42 REGS 960,680 895,564 0.18
UsD 1,000,000 INDONESIA (REP) 4.2000% 15/10/50 1,059,355 836,597 0.16
UsD 796,000 INDONESIA (REP) 4.4000% 10/03/29 782,060 775,821 0.15
UsD 681,000 SBSN INDO III 5.6000% 15/11/33 REGS 715,476 705,895 0.14
EUR 600,000 INDONESIA (RE 3.7500% 14/06/28 REGS 686,129 650,280 0.13
UsD 623,000 INDONESIA (REP) 4.7000% 10/02/34 616,079 607,948 0.12
EUR 300,000 INDONESIA (REP) 1.1000% 12/03/33 247,802 256,373 0.05
UsD 260,000 INDONESIA (REP) 3.5500% 31/03/32 258,916 233,443 0.05
EUR 200,000 INDONESIA (REP) 1.3000% 23/03/34 155,669 169,355 0.03
UsD 200,000 INDONESIA (REP) 4.4500% 15/04/70 198,018 167,702 0.03
16,288,029 15,481,980 3.05
LEtE (BT £FIE)
UsD 1,500,000 PERUSAHAAN LI 5.2500% 15/05/47 REGS 1,502,550 1,309,759 0.25
EUR 1,050,000 PERUSAHAAN LI 1.8750% 05/11/31 REGS 1,196,665 919,383 0.18
UsD 600,000 PT PERTAMINA 1.4000% 09/02/26 REGS 572,950 554,100 0.11
UsD 400,000 INDO ASA/MINE 5.4500% 15/05/30 REGS 430,958 390,908 0.08
UsD 400,000 SBSN INDO III 4.7000% 06/06/32 REGS 400,000 390,500 0.08
UsD 383,000 HUTAMA KARYA 3.7500% 11/05/30 REGS 405,632 349,722 0.07
UsD 300,000 PT PERTAMINA 6.5000% 07/11/48 REGS 391,896 314,202 0.06
UsD 300,000 PELABUHAN IND 4.2500% 05/05/25 REGS 315,300 294,838 0.06
UsD 200,000 PERUSAHAAN LI 6.1500% 21/05/48 REGS 228,500 193,750 0.04
UsD 200,000 FREEPORT INDO 5.3150% 14/04/32 REGS 200,000 192,670 0.04
5,644,451 4,909,832 0.97
Bt AU RRLT 21,932,480 20,391,812 4.02
179
ZDhfES
UsD 267,000 TRAQ REPUBLIC 5.8% 15/01/28 124,155 124,480 0.02
124,155 124,480 0.02
Gt A7 124,155 124,480 0.02
ARSIV
EfE
EUR 2,100,000 STATE OF ISRA 5.0000% 30/10/26 EMTN 2,245,096 2,319,353 0.45
usD 736,000 STATE OF ISRAEL 4.5000% 03/04/20 904,182 539,528 0.11
3,149,278 2,858,881 0.56
L@ E (EEEFE)
usD 600,000 LEVIATHAN BOND 6.5000% 30/06/27 657,550 573,415 0.11
UsD 200,000 ISRAEL ELECTRIC 5.0000% 12/11/24 6 225,000 198,418 0.04
UsD 200,000 LEVIATHAN BOND 6.7500% 30/06/30 227,200 182,550 0.04
1,109,750 954,383 0.19
Bt AATTL 4,259,028 3,813,264 0.75
a—kOART—L
EfE
usD 2,101,000 IVORY COAST-P 8.2500% 30/01/37 REGS 2,061,212 2,056,354 0.41
EUR 2,007,000 IVORY COAST-P 5.2500% 22/03/30 REGS 1,948,889 1,976,702 0.39
EUR 1,720,000 IVORY COAST-P 6.8750% 17/10/40 REGS 2,085,078 1,540,243 0.30
EUR 530,000 IVORY COAST-P 4.8750% 30/01/32 REGS 565,545 480,360 0.09
UsD 400,000 IVORY COAST-P 7.6250% 30/01/33 REGS 393,892 388,500 0.08
EUR 360,000 IVORY COAST-P 6.6250% 22/03/48 REGS 402,899 303,356 0.06
EUR 250,000 IVORY COAST-P 5.8750% 17/10/31 REGS 217,605 243,855 0.05
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usD 200,000 IVORY COAST-P 6.1250% 15/06/33 REGS 173,917 174,500 0.03
7,849,037 7,163,870 1.41
T DfES
usD 1,188,000 IVORY COAST 5.7500% 31/12/32 REGS 629,318 598,022 0.12
629,318 598,022 0.12
Bt =AY —L 8,478,355 7,761,892 1.53
P2 EL P
EfE
UsD 500,000 JAMAICA GVT 7.875% 28/07/45 631,220 580,000 0.11
631,220 580,000 0.11
Bt Pv~An 631,220 580,000 0.11
Tr——
ZDhfES
UsD 550,000 GALAXY PIPELI 2.9400% 30/09/40 REGS 482,423 408,626 0.08
UsD 240,000 GALAXY PIPELI 2.6250% 31/03/36 REGS 234,998 194,393 0.04
717,421 603,019 0.12
Bty —v— 717,421 603,019 0.12
ALEY
Ef%
UsD 2,367,000 JORDAN 7.5000% 13/01/29 REGS 2,342,015 2,331,495 0.46
UsD 1,100,000 JORDAN 7.3750% 10/10/47 REGS 1,052,601 947,375 0.19
usD 400,000 JORDAN 5.8500% 07/07/30 REGS 393,781 360,500 0.07
3,788,397 3,639,370 0.72
At angy 3,788,397 3,639,370 0.72
hYIREY
EfE
UsD 2,013,000 KAZAKHSTAN 4.8750% 14/10/44 REGS 1,940,277 1,881,551 0.37
uUsb 232,000 REP KAZAKHSTAN 6.5% 21/07/45 REGS 241,223 255,773 0.05
2,181,500 2,137,324 0.42
TEatE(EEEFR)
UsD 1,680,000 KAZMUNAYGAS N 5.3750% 24/04/30 REGS 1,987,948 1,626,086 0.33
usD 1,300,000 KAZMUNAYGAS N 3.5000% 14/04/33 REGS 1,017,023 1,054,625 0.21
usD 1,049,000 QAZAQGAZ NC J 4.3750% 26/09/27 REGS 1,052,190 977,353 0.19
UsD 500,000 KAZMUNAYGAS N 6.3750% 24/10/48 REGS 467,335 454,020 0.09
EUR 310,000 KAZAKHSTAN 1.5000% 30/09/34 REGS 232,098 269,629 0.05
EUR 240,000 KAZAKHSTAN 2.3750% 09/11/28 REGS 311,156 249,104 0.05
usD 200,000 KAZMUNAYGAS NTL 5.75% 19/04/47 REGS 243,298 169,500 0.03
5,311,048 4,800,317 0.95
At FTRE 7,492,548 6,937,641 1.37
=7
EfE
usD 2,821,000 KENYA REP OF 9.7500% 16/02/31 REGS 2,743,986 2,824,526 0.56
usD 1,000,000 KENYA REP OF 6.3000% 23/01/34 REGS 901,687 782,500 0.15
UsD 405,000 KENYA REP OF 7.0000% 22/05/27 REGS 409,162 386,775 0.08
4,054,835 3,993,801 0.79
LEtE (BT £FIE)
usD 500,000 EASTN/STHN AF 4.1250% 30/06/28 EMTN 498,941 430,625 0.08
498,941 430,625 0.08
Aitr=7 4,553,776 4,424,426 0.87
LNy
EfE
usD 4,358,000 LEBANESE REP 7.0000% 20/03/28 GMTN 566,059 252,765 0.06
usD 3,870,000 LEBANESE REP 6.6000% 27/11/26 GMTN 366,605 224,932 0.04
UsD 2,450,000 LEBANESE REP 8.2500% 17/05/34 89 250,694 144,893 0.03
UsD 1,942,000 LEBANESE REP 6.1000% 04/10/22 EMTN 216,258 112,053 0.02
uUsb 1,814,000 LEBANESE REPUBLIC 6.65% 3/11/28 GMT 111,108 105,357 0.02
usD 1,315,000 LEBANESE REP 6.3750% 09/03/20 GMTN 220,263 77,256 0.02
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usD 965,000 LEBANESE REP 6.6500% 26/02/30 GMTN 140,453 56,474 0.01
usD 137,000 LEBANESE REP 8.2500% 12/04/21 REGS 7,946 8,220 0.00
UsD 80,000 LEBANESE REP 6.2500% 04/11/24 GMTN 5,928 4,700 0.00
UsD 76,000 LEBANESE REP 6.8500% 23/03/27 12,026 4,482 0.00
uUsb 61,000 LEBANESE REP 6.2000% 26/02/25 GMTN 10,095 3,538 0.00
usD 60,000 LEBANESE REP 6.0000% 27/01/23 10,386 3,525 0.00
UsD 56,000 LEBANESE REP 7.0000% 23/03/32 15YR 7,269 3,304 0.00
UsD 52,000 LEBANESE REP 6.7500% 29/11/27 14,164 3,107 0.00
usD 23,000 LEBANESE REP 7.0500% 02/11/35 GMTN 1,840 1,327 0.00
1,941,094 1,005,933 0.20
AV 1,941,094 1,005,933 0.20
oty IT LY
TatE(EEEFR)
UsD 1,000,000 GREENSAIF PIP 6.1290% 23/02/38 REGS 1,016,433 1,016,801 0.20
usD 600,000 PETRORIO LUX  6.1250% 09/06/26 REGS 599,846 589,800 0.12
usD 550,000 RAIZEN FUELS 6.9500% 05/03/54 REGS 541,690 552,063 0.11
UsD 400,000 GREENSAIF PIP 6.5100% 23/02/42 REGS 409,900 413,531 0.08
UsD 360,000 VM HOLDING SA 5.3750% 04/05/27 REGS 333,000 346,772 0.07
usD 230,000 NEXA RESOURCE 6.5000% 18/01/28 REGS 257,600 229,917 0.05
usD 220,000 CSN RESOURCES 8.8750% 05/12/30 REGS 220,000 225,390 0.04
UsD 260,000 CSN RESOURCES 4.6250% 10/06/31 REGS 203,060 209,301 0.04
UsD 200,000 TMS ISSUER SA 5.7800% 23/08/32 REGS 200,000 204,847 0.04
usD 200,000 UNIGEL LU SA 8.7500% 01/10/26 REGS 184,500 69,040 0.01
3,966,029 3,857,462 0.76
Bt TS 3,966,029 3,857,462 0.76
B =4
EfE
EUR 200,000 N MACEDONIA B 6.9600% 13/03/27 REGS 210,840 226,127 0.04
210,840 226,127 0.04
ait~vrrk=7 210,840 226,127 0.04
=7
LEitE (BT £FIE)
UsD 1,809,000 KHAZANAH GLO  4.6870% 01/06/28 EMTN 1,806,207 1,780,089 0.35
UsD 1,773,000 PETRONAS CAP 2.4800% 28/01/32 REGS 1,685,711 1,467,884 0.29
usD 2,101,000 PETRONAS CAP 3.4040% 28/04/61 REGS 1,488,343 1,419,426 0.28
usD 1,457,000 PETRONAS CAP  3.5000% 21/04/30 REGS 1,322,512 1,330,732 0.26
UsD 1,251,000 KHAZANAH CAPI 4.8760% 01/06/33 EMTN 1,244,477 1,222,390 0.24
UsD 1,232,000 PETRONAS CAP  4.5500% 21/04/50 REGS 1,275,263 1,077,067 0.21
usD 200,000 AXIATA SPV5 L 3.0640% 19/08/50 EMTN 184,722 132,767 0.03
9,007,235 8,430,355 1.66
Bt~ —v 7 9,007,235 8,430,355 1.66
E—)I¥R
T DifES
UsD 200,000 GREENKO POWER 4.3000% 13/12/28 REGS 151,200 164,700 0.03
151,200 164,700 0.03
A=Yy 151,200 164,700 0.03
Axio
EEEFE
UsD 213,000 CEMEX SAB FRN 31/12/72 REGS 213,000 227,028 0.04
UsD 200,000 CEMEX SAB FRN 08/09/69 REGS 208,050 190,344 0.04
421,050 417,372 0.08
EfE
MXN 48,000 MEXICAN UDIBONOS 2.7500% 27/11/31 S 1,939,252 1,977,162 0.38
usD 2,092,000 UTD MEXICAN STATES 5.75% 12/10/2110 2,176,471 1,794,854 0.35
usD 2,139,000 UNITED MEXICAN 2.6590% 24/05/31 1,791,569 1,767,148 0.35
MXN 39,000 MEXICAN UDIB 3.0000% 03/12/26 CPI S 1,608,336 1,715,206 0.34
UsD 1,307,000 UNITED MEXICAN 6.0000% 07/05/36 1,296,361 1,298,786 0.26
usD 1,186,000 UNITED MEXICAN 6.4000% 07/05/54 1,177,971 1,163,493 0.23
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usD 600,000 UTD MEXICAN STATE 6.05% 11/01/40 617,370 584,465 0.12
usD 300,000 UNITED MEXICAN 5.4000% 09/02/28 299,409 300,442 0.06
UsD 300,000 UNITED MEXICAN 5.0000% 07/05/29 298,968 294,319 0.06
MXN 6,000 MEXICAN UDIBONOS 4.0000% 30/11/28 S 252,792 274,460 0.05
usD 200,000 UNITED MEXICAN 6.3500% 09/02/35 199,264 204,394 0.04
usD 200,000 UNITED MEXICAN 4.2800% 14/08/41 200,088 157,755 0.03
UsD 200,000 UNITED MEXICAN 3.7710% 24/05/61 179,960 127379 0.03
12,037,811 11,659,863 2.30
LEtE (BT £FIE)
UsD 6,295,000 PEMEX 6.75% 21/09/47 4,056,708 3,977,149 0.78
UsD 2,925,000 PETROLEOS MEXICA 7.6900% 23/01/50 2,591,434 2,007,618 0.40
usD 1,346,000 PETROLEOS MEXICA 10.0000% 07/02/33 1,287,210 1,302,613 0.26
usD 1,920,000 PETROLEOS MEX 6.5% 02/06/41 1,476,494 1,261,764 0.25
UsD 2,018,000 PETROLEOS MEXICA 6.3750% 23/01/45 1,473,341 1,252,920 0.25
UsD 1,000,000 PETROLEOS MEXICA 6.9500% 28/01/60 899,700 632,355 0.12
usD 430,000 COMISION FEDE 3.3480% 09/02/31 REGS 420,302 362,069 0.07
usD 460,000 PETROLEOS MEXICA 5.9500% 28/01/31 448,785 357,035 0.07
UsD 400,000 COMISION FEDE 6.2640% 15/02/52 REGS 374,000 347,846 0.07
UsD 300,000 SITIOS 5.3750% 04/04/32 REGS 300,000 276,844 0.05
usD 300,000 PETROLEOS MEX/PEMEX 6.625% 15/06/38 183,213 206,226 0.04
usD 200,000 TRUST FIBRAI 6.3900% 15/01/50 REGS 228,000 168,157 0.03
UsD 200,000 MEXICO CITY A 5.5000% 31/07/47 REGS 204,500 166,279 0.03
UsD 200,000 INDUSTRIAS PE 4.7500% 06/08/50 REGS 212,000 153,837 0.03
14,155,687 12,472,712 2.45
AftiAFTa 26,614,548 24,549,947 4.83
EUdL
Ef%
UsD 830,000 MONGOLIA 7.8750% 05/06/29 REGS 827,327 844,525 0.16
UsD 565,000 MONGOLIA 8.6500% 19/01/28 REGS 634,049 584,775 0.12
usD 200,000 MONGOLIA 5.1250% 07/04/26 REGS 211,700 192,000 0.04
usD 209,000 MONGOLIA 3.5000% 07/07/27 REGS 206,216 184,443 0.04
1,879,292 1,805,743 0.36
it E AL 1,879,292 1,805,743 0.36
€Ava
EfE
usD 1,662,000 MOROCCO KINGD 5.9500% 08/03/28 REGS 1,648,924 1,674,465 0.33
usD 900,000 MOROCCO KINGD 6.5000% 08/09/33 REGS 918,050 920,250 0.18
UsD 331,000 MOROCCO KINGD 5.5000% 11/12/42 REGS 283,098 285,488 0.06
UsD 248,000 MOROCCO KINGD 4.0000% 15/12/50 REGS 231,570 166.470 0.03
3,081,642 3,046,673 0.60
LEtE (BT £FIE)
UsD 300,000 OCP SA 5.1250% 23/06/51 REGS 294,723 220,770 0.05
UsD 200,000 OCP SA 3.7500% 23/06/31 REGS 198,730 169,395 0.03
493,453 390,165 0.08
e a=E 3,575,095 3,436,838 0.68
EHUE—Y
Ef%
UsD 200,000 MOZAMBIQUE RE 5.0000% 15/09/31 REGS 170,750 168,500 0.03
170,750 168,500 0.03
Bt EYE—2 170,750 168,500 0.03
*IU4
ZDhfES
usD 200,000 GREENKO DUTCH 3.8500% 29/03/26 REGS 185,056 173,900 0.03
185,056 173,900 0.03
TEatE(EEEFR)
EUR 400,000 BOI FINANCE B 7.5000% 16/02/27 REGS 457,120 405,800 0.08
usD 400,000 PROSUS NV 3.2570% 19/01/27 REGS 385,900 367,982 0.07
UsD 344,000 PETROBRAS GLOB 6.5000% 03/07/33 340,890 344,859 0.07
UsD 200,000 IHS NETHERLAN 8.0000% 18/09/27 REGS 214,980 178,772 0.04
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usD 200,000 MDGH GMTN RSC 3.7000% 07/11/49 REGS 235,000 150,501 0.03
1,633,890 1,447,914 0.29
GitATH 1,818,946 1,621,814 0.32
FATIT
EfE
usD 3,514,000 REP OF NIGERI 7.3750% 28/09/33 REGS 2,678,551 2,937,704 0.58
usD 3,078,000 REP OF NIGERI 8.3750% 24/03/29 REGS 2,716,022 2,910,280 0.57
usD 1,000,000 REP OF NIGERI 7.8750% 16/02/32 REGS 956,977 876,250 0.17
usD 1,075,000 REP OF NIGERI 8.2500% 28/09/51 REGS 876,943 869,365 0.17
usD 600,000 REP OF NIGERI 6.1250% 28/09/28 REGS 492,563 525,540 0.10
uUsb 425,000 REP OF NIGERI 9.2480% 21/01/49 REGS 345,844 382,500 0.08
usD 400,000 REP OF NIGERI 6.5000% 28/11/27 REGS 390,401 363,320 0.07
usD 400,000 REP OF NIGERI 7.6960% 23/02/38 REGS 376,000 320,000 0.06
usD 299,000 REP OF NIGERI 8.7470% 21/01/31 REGS 245,928 280,313 0.06
9,079,229 9,465,272 1.86
Gt AY =T 9,079,229 9,465,272 1.86
rw—y
Ef%
usD 4,989,000 OMAN INTRNL B 6.7500% 28/10/27 REGS 5,440,711 5,157,379 1.03
usD 1,438,000 OMAN INTRNL B 7.0000% 25/01/51 REGS 1,357,770 1,482,938 0.29
usD 1,280,000 OMAN INTRNL B 6.7500% 17/01/48 REGS 1,277,625 1,278,400 0.25
usD 1,200,000 OMAN GVT INTL 6.5% 08/03/47 ~ REGS 1,187,513 1,179,000 0.23
usD 1,100,000 OMAN INTRNL B 6.0000% 01/08/29 REGS 1,128,415 1,113,068 0.22
usD 700,000 OMAN INTRNL B 4.7500% 15/06/26 REGS 666,452 685,125 0.13
usD 200,000 OMAN INTRNL B 7.3750% 28/10/32 REGS 224,000 219,250 0.04
usD 200,000 OMAN INTRNL B 6.2500% 25/01/31 REGS 201,710 204,500 0.04
usD 200,000 OMAN SOV SUKU 4.8750% 15/06/30 REGS 197,500 195,500 0.04
11,681,696 11,515,160 227
LEtE (BT £FIE)
usD 903,000 EDO SUKUK LTD 5.8750% 21/09/33 REGS 898,350 915,452 0.18
898,350 915,452 0.18
Bt iA~e—r 12,580,046 12,430,612 2.45
INFREY
EfE
usD 2,406,000 REP OF PAKIST 8.8750% 08/04/51 REGS 1,604,532 1,593,253 0.31
usD 2,087,000 REP OF PAKIST 7.3750% 08/04/31 REGS 1,532,968 1,466,118 0.29
usD 406,000 REP OF PAKIST 8.2500% 30/09/25 REGS 174,081 358,295 0.07
usD 400,000 REP OF PAKIST 6.8750% 05/12/27 REGS 290,700 305,500 0.06
usD 225,000 REP OF PAKIST 6.0000% 08/04/26 REGS 85,200 179,640 0.04
3,687,481 3,902,806 0.77
Bt FRL 3,687,481 3,902,806 0.77
NFT
EfE
usD 3,510,000 PANAMA 6.4000% 14/02/35 3,366,508 3,237,975 0.63
usD 2,520,000 PANAMA 7.5000% 01/03/31 2,519,975 2,567,250 0.51
usD 1,374,000 PANAMA 7.8750% 01/03/57 1,315,866 1,346,520 0.27
usD 1,114,000 PANAMA 8.0000% 01/03/38 1,113,989 1,137,673 0.22
usD 1,741,000 PANAMA 4.5000% 01/04/56 1,097,302 1,096,830 0.22
usD 1,100,000 PANAMA 6.8530% 28/03/54 1,067,616 968,000 0.19
usD 1,398,000 PANAMA 4.5000% 16/04/50 912,464 908,700 0.18
usD 1,200,000 PANAMA 3.8700% 23/07/60 1,025,439 669,000 0.13
usD 600,000 REP OF PANAMA 3.875% 17/03/28 605,475 543,750 0.11
usD 378,000 PANAMA 6.8750% 31/01/36 369,117 358,155 0.07
usD 400,000 PANAMA 4.5000% 19/01/63 345,333 248,000 0.05
usD 200,000 PANAMA 7.1250% 29/01/26 201,700 203,250 0.04
13,940,784 13,285,103 2.62
ZDhfES
usD 900,000 REP OF PANAMA 4.3% 29/04/53 930,816 564,750 0.10
usD 300,000 REP OF PANAMA 6.7% 26/01/36 405,300 283,125 0.06
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usD 400,000 AEROPUERTO IN 5.1250% 11/08/61 REGS 400,000 279,684 0.06
usD 300,000 PANAMA 4.5000% 15/05/47 335,832 199,875 0.04
UsD 200,000 ETESA 5.1250% 02/05/49 REGS 221,120 143,000 0.03
2,293,068 1,470,434 0.29
LEtE (BT £FIE)
UsD 200,000 BANCO NAC DE  2.5000% 11/08/30 REGS 190,500 151,000 0.03
190,500 151,000 0.03
Bt~ 16,424,352 14,906,537 2.94
NI7Za—x=7
EfE
usD 200,000 PNG GOVT INTL 8.3750% 04/10/28 REGS 209,478 186,222 0.04
209,478 186,222 0.04
BRI AT T ma—F=T 209,478 186,222 0.04
NSTT7A
EfE
usD 2,167,000 PARAGUAY 5.8500% 21/08/33 REGS 2,166,570 2,142,621 0.42
usD 1,649,000 PARAGUAY 6.0000% 09/02/36 REGS 1,648,600 1,651,061 0.33
UsD 800,000 REPUBLIC OF P 5.6000% 13/03/48 REGS 821,170 704,000 0.14
UsD 400,000 PARAGUAY 4.9500% 28/04/31 REGS 458,746 382,500 0.08
PYG 2,059,000,000 PARAGUAY 7.9000% 09/02/31 REGS 282,579 286,512 0.06
usD 280,000 PARAGUAY 6.1000% 11/08/44 REGS 342,717 264,250 0.05
UsD 200,000 PARAGUAY 4.7000% 27/03/27 REGS 194,500 193,250 0.04
UsD 200,000 PARAGUAY 3.8490% 28/06/33 REGS 199,988 172,250 0.03
usD 200,000 PARAGUAY 5.4000% 30/03/50 REGS 231,400 171,000 0.03
6,346,270 5,967,444 1.18
Gt T TTA 6,346,270 5,967,444 1.18
R)L—
EfE
UsD 4,258,000 REPUBLIC OF PERU 2.7830% 23/01/31 3,969,604 3,604,064 0.70
usD 1,390,000 REPUBLIC OF PERU 3.0000% 15/01/34 1,235,637 1,121,537 0.22
usD 1,828,000 REPUBLIC OF PERU 3.2300% 28/07/2121 1,249,694 1,030,902 0.20
EUR 750,000 REPUBLIC OF PERU 1.2500% 11/03/33 576,483 636,088 0.13
UsD 520,000 REPUBLIC OF PERU 8.7500% 21/11/33 813,188 635,411 0.13
EUR 637,000 REPUBLIC OF PERU 1.9500% 17/11/36 625,381 524,607 0.10
usD 278,000 REPUBLIC OF PERU 2.8440% 20/06/30 238,350 241,358 0.05
UsD 303,000 REPUBLIC OF PERU 1.8620% 01/12/32 228,804 228,062 0.04
UsD 51,000 REPUBLIC OF PERU 3.6000% 15/01/72 30,983 33,106 0.01
8,968,124 8,055,135 1.58
ZDhfES
UsD 48,000 REPUBLIC OF PERU 6.5500% 14/03/37 52,388 51,318 0.01
52,388 51,318 0.01
LEtE (BT £FIE)
usD 3,350,000 PETROLEOS DEL 5.6250% 19/06/47 REGS 2,957,071 2,289,474 0.45
UsD 1,400,000 PETROLEOS DEL 4.7500% 19/06/32 REGS 1,182,937 1,096,063 0.22
UsD 300,000 BANCO DE CRED 5.8500% 11/01/29 REGS 299,706 302,625 0.06
4,439,714 3,688,162 0.73
Bt~ — 13,460,226 11,794,615 2.32
T4YEY
Ef%
UsD 4,315,000 PHILIPPINES(REP) 1.9500% 06/01/32 4,084,375 3,446,430 0.68
UsD 2,919,000 PHILIPPINES(REP) 5.0000% 17/07/33 2,916,795 2,919,660 0.58
usD 2,900,000 PHILIPPINES(REP) 2.6500% 10/12/45 1,964,270 1,901,469 0.37
usD 583,000 PHILIPPINES(REP) 1.6480% 10/06/31 527,381 462,799 0.09
UsD 564,000 PHILIPPINES(REP) 3.2000% 06/07/46 441,518 403,867 0.08
UsD 352,000 PHILIPPINES(REP) 5.1700% 13/10/27 346,368 354,368 0.07
usD 400,000 PHILIPPINES(REP) 2.9500% 05/05/45 384,080 275,412 0.05
EUR 200,000 PHILIPPINES(REP) 1.7500% 28/04/41 138,666 150,002 0.03
10,803,453 9,914,007 1.95
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LEtE (BT £FIE)
usD 261,000 PILIPINAS BOND 8.6000% 15/06/27 A 364,095 284,785 0.06
364,095 284,785 0.06
At 11,167,548 10,198,792 2.01
R—=FUF
EfE
usD 2,574,000 REP OF POLAND 5.5000% 04/04/53 2,531,865 2,578,882 0.52
usD 2,179,000 REP OF POLAND 4.8750% 04/10/33 2,140,345 2,137,205 0.42
UsD 1,044,000 REP OF POLAND 5.5000% 16/11/27 EMTN 1,052,467 1,069,392 0.21
EUR 638,000 REP OF POLAND 3.6250% 11/01/34 10Y 683,595 685,394 0.13
usD 500,000 BANK GOSPODAR 6.2500% 31/10/28 REGS 508,810 519,680 0.10
EUR 200,000 REP OF POLAND 4.1250% 11/01/44 20Y 217,018 214,246 0.04
UsD 200,000 BANK GOSPODAR 5.3750% 22/05/33 REGS 199,526 197,701 0.04
7,333,626 7,402,500 1.46
LEtE (BT £FIE)
EUR 320,000 BANK GOSPODAR 5.1250% 22/02/33 EMTN 342,339 372,995 0.07
342,339 372,995 0.07
AEtR—FUR 7,675,965 7,775,495 1.53
5=
EfE
usD 4,303,000 QATAR STATE O 4.5000% 23/04/28 REGS 4,241,763 4,289,041 0.85
UsD 3,601,000 QATAR STATE O 4.8170% 14/03/49 REGS 3,729,734 3,347,212 0.66
UsD 500,000 QATAR STATE O 4.6250% 02/06/46 REGS 472,029 458,260 0.09
usD 200,000 QATAR STATE O 5.1030% 23/04/48 REGS 197,400 193,494 0.04
usD 200,000 QATAR STATE O 4.4000% 16/04/50 REGS 245,260 175,339 0.03
UsD 100,000 QATAR STATE O 6.4000% 20/01/40 REGS 117,250 113,362 0.02
9,003,436 8,576,708 1.69
ZDhfES
usD 200,000 NAKILAT INC 6.0670% 31/12/33 REGS 204,634 170,925 0.03
204,634 170,925 0.03
TatE(EEEFR)
usD 3,300,000 QATAR ENERGY 3.1250% 12/07/41 REGS 2,624,253 2,413,289 0.48
usD 800,000 QATAR ENERGY 1.3750% 12/09/26 REGS 700,000 729,808 0.14
UsD 700,000 QATAR ENERGY 3.3000% 12/07/51 REGS 647,760 483,563 0.10
UsD 440,000 QATAR ENERGY 2.2500% 12/07/31 REGS 409,381 365,218 0.07
4,381,394 3,991,878 0.79
Gt a— 13,589,464 12,739,511 2.51
BE
LEitE (BT £FIE)
UsD 500,000 LG CHEM LTD 1.3750% 07/07/26 REGS 497,480 455,872 0.09
UsD 200,000 SK ON CO LTD 5.3750% 11/05/26 199,824 199,857 0.04
usD 200,000 MIRAEASSETSEC 6.0000% 26/01/29 197,932 199,006 0.04
895,236 854,735 0.17
Gt hE 895,236 854,735 0.17
L—==7
EfE
EUR 3,090,000 ROMANIA 3.7500% 07/02/34 REGS 2,912,366 2,880,091 0.56
usD 1,678,000 ROMANIA 7.1250% 17/01/33 REGS 1,693,505 1,769,689 0.34
usD 1,380,000 ROMANIA 7.6250% 17/01/53 REGS 1,437,426 1,505,764 0.30
UsD 1,472,000 ROMANIA 6.3750% 30/01/34 REGS 1,466,399 1,465,229 0.29
UsD 2,106,000 ROMANIA 4.0000% 14/02/51 REGS 1,464,668 1,456,131 0.29
usD 1,440,000 ROMANIA 5.8750% 30/01/29 REGS 1,432,942 1,428,870 0.28
EUR 970,000 ROMANIA 3.8750% 29/10/35 REGS 1,343,286 885,709 0.17
EUR 700,000 ROMANIA 2.1250% 07/03/28 REGS 745,184 690,505 0.14
EUR 455,000 ROMANIA GOVT 6.3750% 18/09/33 REGS 488,458 517,687 0.10
EUR 500,000 ROMANIA 2.8750% 13/04/42 REGS 526,521 357,737 0.07
EUR 350,000 ROMANIA 3.6240% 26/05/30 REGS 322,922 346,632 0.07
EUR 400,000 ROMANIA 3.3750% 28/01/50 REGS 439,379 292,063 0.06
UsD 184,000 ROMANIA 5.1250% 15/06/48 REGS 141,748 152,766 0.03
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usD 94,000 ROMANIA 6.1250% 22/01/44 REGS 78,960 89,114 0.02
EUR 100,000 ROMANIA 2.1240% 16/07/31 REGS 125,192 87,051 0.02
14,618,956 13,925,038 2.74
LEtE (BT £FIE)
EUR 945,000 ROMANIA 2.0000% 28/01/32 REGS 813,128 798,869 0.16
EUR 286,000 ROMANIA 5.6250% 22/02/36 REGS 304,061 303,380 0.06
EUR 261,000 ROMANIA 2.0000% 14/04/33 REGS 216,073 211,641 0.04
usD 50,000 ROMANIA 6.0000% 25/05/34 REGS 47,7172 48,563 0.01
1,381,034 1,362,453 0.27
Gt L—~v=T 15,999,990 15,287,491 3.01
LIV HTE
EfE
UsD 200,000 REPUBLIC OF R 5.5000% 09/08/31 REGS 157,000 161,250 0.03
157,000 161,250 0.03
At g HRE 157,000 161,250 0.03
YHUTSET
Ef%
UsD 4,284,000 SAUDI INT BON 4.7500% 16/01/30 REGS 4,241,883 4,206,151 0.82
UsD 2,500,000 SAUDI INT BON 4.5000% 26/10/46 REGS 2,434,476 2,086,995 0.41
usD 1,537,000 SAUDI INT BON 5.0000% 17/04/49 REGS 1,374,303 1,359,907 0.27
usD 600,000 SAUDI INT BON 5.0000% 16/01/34 REGS 593,958 590,393 0.12
UsD 626,000 SAUDI INT BON 5.0000% 18/01/53 REGS 556,732 550,035 0.11
UsD 300,000 SAUDI INT BON 4.0000% 17/04/25 REGS 293,589 294,972 0.06
EUR 100,000 SAUDI INT BON 0.0000% 03/03/24 REGS 106,462 108,109 0.02
9,601,403 9,196,562 1.81
TatE(EESFR)
UsD 700,000 SAUDI ARAB OI 1.6250% 24/11/25 REGS 632,450 655,547 0.12
usD 300,000 SAUDI ARAB OI 4.2500% 16/04/39 REGS 331,800 258,001 0.05
usD 300,000 SAUDI ARAB OI 3.5000% 24/11/70 REGS 276,000 188,436 0.04
UsD 200,000 SAUDI ARAB OI 3.5000% 16/04/29 REGS 214,628 185,500 0.04
UsD 200,000 SAUDI INT BON 3.2500% 22/10/30 REGS 180,360 179,118 0.04
1,635,238 1,466,602 0.29
Gt o TIET 11,236,641 10,663,164 2.10
TRAIL
Ef%
UsD 1,054,000 SENEGAL REP O 6.7500% 13/03/48 REGS 902,460 754,927 0.15
EUR 500,000 SENEGAL REP O 5.3750% 08/06/37 REGS 555,075 380,127 0.07
EUR 200,000 SENEGAL REP O 4.7500% 13/03/28 REGS 212,489 194,499 0.04
1,670,024 1,329,553 0.26
BRI 1,670,024 1,329,553 0.26
TILET
EfE
UsD 1,002,000 SERBIA REPUBL 6.2500% 26/05/28 REGS 998,263 1,014,524 0.19
usD 700,000 SERBIA REPUBL 6.5000% 26/09/33 REGS 693,271 707,875 0.14
EUR 720,000 SERBIA REPUBL 1.5000% 26/06/29 REGS 778,608 653,532 0.13
EUR 450,000 SERBIA REPUBL 1.6500% 03/03/33 REGS 313,067 356,638 0.07
EUR 200,000 SERBIA REPUBL 3.1250% 15/05/27 REGS 242,663 207,635 0.04
3,025,872 2,940,204 0.57
LEtE (BT £FIE)
EUR 789,000 SERBIA REPUBL 2.0500% 23/09/36 REGS 757,153 587,894 0.12
757,153 587,894 0.12
Atk T 3,783,025 3,528,098 0.69
SUHR—IL
LEt R (BE£FIE)
usD 300,000 SINGAPORE AIR 3.3750% 19/01/29 EMTN 297,819 276,612 0.05
UsD 200,000 MEDCO BELL 6.3750% 30/01/27 REGS 204,750 194,241 0.04
502,569 470,853 0.09
Ao’ —n 502,569 470,853 0.09
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AOR=Z7F
Ef%
UsD 500,000 SLOVENIA 5.0000% 19/09/33 REGS 496,096 501,205 0.10
496,096 501,205 0.10
At anR=7 496,096 501,205 0.10
m7IVh
EfE
usD 4,908,000 SOUTH AFRICA 5.7500% 30/09/49 4,049,066 3,521,489 0.69
UsD 2,100,000 SOUTH AFRICA 4.8500% 30/09/29 2,056,826 1,874,250 0.37
UsD 1,794,000 SOUTH AFRICA 5.8750% 20/04/32 1,629,602 1,605,630 0.32
usD 1,843,000 SOUTH AFRICA 7.3000% 20/04/52 1,639,402 1,580,373 0.31
ZAR 28,150,000 REP OF STH AFRICA 10.5% 21/12/26 R1 1,668,422 1,517,761 0.30
11,043,318 10,099,503 1.9
LEtE (BT £FIE)
usD 1,472,000 ESKOM HOLDINGS 4.3140% 23/07/27 1,464,640 1,349,848 0.27
UsD 1,100,000 ESKOM HOLDING 8.4500% 10/08/28 REGS 1,063,293 1,089,972 0.21
UsD 942,000 TRANSNET 8.2500% 06/02/28 REGS 942,000 934,568 0.18
usD 400,000 ESKOM HLDG 7.125% 11/02/25 ~ REGS 398,800 397,600 0.08
3,868,733 3,771,988 0.74
14,912,051 13,871,491 273
TEtE (AESFR)
UsD 400,000 BANCO SANTANDER 5.1470% 18/08/25 400,000 397,031 0.08
400,000 397,031 0.08
S S 400,000 397,031 0.08
RAYS2h
Ef%
UsD 4,073,000 REP OF SRI LA 6.7500% 18/04/28 REGS 2,445,739 2,173,964 0.43
UsD 3,318,000 REP OF SRI LA 7.8500% 14/03/29 REGS 2,056,179 1,766,835 0.35
usD 1,600,000 REP OF SRI LA 6.1250% 03/06/25 REGS 1,097,640 884,000 0.17
usD 1,300,000 REP OF SRI LA 7.5500% 28/03/30 REGS 757,043 693,875 0.14
UsD 1,018,000 REP OF SRI LA 5.7500% 18/04/23 REGS 570,281 556,184 0.11
UsD 950,000 REP OF SRI LA 6.8500% 14/03/24 REGS 696,255 513,000 0.10
usD 300,000 REP OF SRI LA 6.8250% 18/07/26 REGS 205,230 165,375 0.03
usD 200,000 REP OF SRI LA 6.3500% 28/06/24 REGS 71,000 108,500 0.02
7,899,367 6,861,733 1.35
R RIF 7,899,367 6,861,733 1.35
- E R
L@t R (AEEFE
usD 580,000 BOAD 4.7000% 22/10/31 REGS 620,020 483,036 0.10
usD 200,000 EASTN/STHN AF 4.8750% 23/05/24 EMTN 209,200 198,420 0.04
UsD 200,000 AFREXIMBANK 3.9940% 21/09/29 REGS 209,800 176,995 0.03
1,039,020 858,451 0.17
it ERHER 1,039,020 858,451 0.17
ZAR
EEERE
usD 300,000 UBS GROUP FRN 05/08/25 REGS 299,745 298,046 0.06
299,745 298,046 0.06
Bt AR 299,745 298,046 0.06
K= —K-psT
EfE
usD 1,151,000 TRINIDAD&TOBA 5.9500% 14/01/31 REGS 1,142,563 1,148,123 0.23
1,142,563 1,148,123 0.23
Gt M= =R 1,142,563 1,148,123 0.23
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FazT7
Ef%
UsD 1,066,000 BANQ CENT TUNIS 5.75% 30/01/25 reGS 807,637 982,053 0.19
807,637 982,053 0.19
At Fa=U7 807,637 982,053 0.19
kLo
EfE
usD 4,907,000 TURKIYE REP OF 7.6250% 15/05/34 4,823,712 4,870,197 0.95
UsD 4,626,000 HAZINE MUSTES 8.5091% 14/01/29 REGS 4,692,525 4,816,822 0.94
UsD 2,364,000 TURKIYE REP OF 9.1250% 13/07/30 2,352,459 2,538,344 0.50
usD 2,700,000 TURKIYE REP OF 5.9500% 15/01/31 2,502,083 2,470,499 0.49
usD 432,000 TURKIYE REP OF 7.3750% 05/02/25 438,264 437,400 0.09
UsD 400,000 TURKIYE REP OF 5.8750% 26/06/31 368,320 363,000 0.07
UsD 400,000 TURKIYE REP OF 5.7500% 11/05/47 337,262 297,500 0.06
UsD 281,000 TURKEY REP OF 4.8750% 09/10/26 246,578 269,760 0.05
UsD 245,000 TURKIYE REP OF 5.6000% 14/11/24 238,875 244,388 0.05
usD 255,000 TURKIYE REP OF 6.8750% 17/03/36 218,532 236,194 0.05
UsD 208,000 TURKIYE REP OF 9.3750% 14/03/29 206,831 224,640 0.04
usD 200,000 TURK IHRACAT 9.3750% 31/01/26 REGS 198,850 209,000 0.04
usD 200,000 TURK IHRACAT 7.5000% 06/02/28 REGS 198,308 199,700 0.04
UsD 200,000 TURKIYE REP OF 6.5000% 20/09/33 172,480 185,000 0.04
UsD 175,000 TURKIYE REP OF 7.2500% 05/03/38 156,538 165,813 0.03
UsD 200,000 REP OF TURKEY 4.875% 16/04/43 158,918 137,750 0.03
usD 100,000 TURKIYE REP OF 6.7500% 30/05/40 81,125 87,875 0.02
17,391,660 17,753,882 3.49
LEtE (BT £FIE)
UsD 400,000 TURKIYE VARLIK 8.2500% 14/02/29 397,992 406,900 0.08
UsD 280,000 VAKIFBANK 9.0000% 12/10/28 REGS 278,550 293,930 0.06
676,542 700,830 0.14
Hit:br= 18,068,202 18,454,712 3.63
954F
EEERE
usD 1,330,000 UKRAINE GOVT FRN 01/08/41 REGS 794,333 611,800 0.12
794,333 611,800 0.12
EfE
usD 4,536,000 UKRAINE GOVT 6.8760% 21/05/31 REGS 4,127,810 1,133,999 0.22
UsD 3,099,000 UKRAINE GOVT 7.3750% 25/09/34 REGS 1,063,659 813,487 0.16
UsD 3,090,000 UKRAINE GOVT 7.2530% 15/03/35 REGS 2,241,554 795,675 0.16
usD 1,481,000 UKRAINE GOVT 9.7500% 01/11/30 REGS 525,730 440,598 0.09
usD 1,130,000 UKRAINE GOVT 7.7500% 01/09/27 REGS 836,532 330,525 0.07
UsD 900,000 UKRAINE GOVT 7.7500% 01/09/28 REGS 884,955 253,084 0.05
UsD 645,000 UKRAINE GOVT 7.7500% 01/09/29 REGS 294,011 179,198 0.04
usD 482,000 UKRAINE GOVT 7.7500% 01/09/24 REGS 253,623 148,865 0.03
usD 400,000 UKRAINE GOVT 7.7500% 01/09/25 REGS 418,113 122,000 0.02
UsD 200,000 UKRAINE GOVT 7.7500% 01/09/26 REGS 199,030 58,392 0.01
10,845,017 4,275,823 0.85
ZDhfES
usD 667,000 STATE AGENCY  6.2500% 24/06/30 REGS 667,000 175,274 0.03
667,000 175.274 0.03
TatE(EEEFR)
usD 454,000 NPC UKRENERGO 6.8750% 09/11/28 REGS 290,836 154,360 0.03
290,836 154,360 0.03
GRtvrI14F 12,597,186 5,217,257 1.03
TIIEREER
EEEFIE
usD 300,000 NBK SPC LTD FRN 15/09/27 REGS 298,554 272,628 0.05
UsD 200,000 NBK TIER 1 FRN 24/08/69 REGS 168,450 181,700 0.04
467,004 454,328 0.09
EfE
usD 5,200,000 ABU DHABI GOV 1.7000% 02/03/31 REGS 4,244,813 4,276,375 0.83
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UsD 1,400,000 ABU DHABI GOV 3.1250% 03/05/26 REGS 1,331,719 1,347,850 0.27
usD 1,634,000 ABU DHABI GOV 3.1250% 30/09/49 REGS 1,170,889 1,138,511 0.22
UsD 722,000 FIN DEPT SHAR 6.1250% 06/03/36 REGS 715,423 712,073 0.14
UsD 437,000 FIN DEPT SHAR 6.5000% 23/11/32 REGS 433,395 450,484 0.09
usD 600,000 FIN DEPT SHAR 4.3750% 10/03/51 REGS 512,944 406,644 0.08
usD 600,000 ABU DHABI GOV 3.0000% 15/09/51 REGS 462,000 399,750 0.08
UsD 200,000 FIN DEPT SHAR 4.0000% 28/07/50 REGS 136,000 127,663 0.03
9,007,183 8,859,350 1.74
ZDhfES
UsD 970,000 ABU DHABI CRU 4.6000% 02/11/47 REGS 1,120,079 861,379 0.17
1,120,079 861,379 0.17
LEtE (BE£FIE)
usD 1,064,000 MDGH GMTN RSC 5.5000% 28/04/33 REGS 1,099,238 1,094,770 0.22
UsD 700,000 MASDAR ABU 4.8750% 25/07/33 EMTN 694,800 685,317 0.13
UsD 637,000 MDGH GMTN RSC 5.8750% 01/05/34 REGS 628,589 677,571 0.13
UsD 600,000 ABU DHABI POR 2.5000% 06/05/31 EMTN 564,088 503,630 0.10
usD 500,000 MDGH GMTN RSC 5.0840% 22/05/53 REGS 483,200 468,528 0.09
UsD 430,000 DP WORLD LTD  6.8500% 02/07/37 REGS 509,049 463,463 0.09
UsD 500,000 KUWAIT PROJEC 4.5000% 23/02/27 EMTN 468,998 438,570 0.09
UsD 400,000 TAQA ABU DHAB 4.6960% 24/04/33 REGS 400,000 389,460 0.08
UsD 400,000 ABU DHABI CRU 3.6500% 02/11/29 REGS 376,800 374,500 0.07
UsD 300,000 FIRST ABU DHA 4.7740% 06/06/28 EMTN 300,000 296,858 0.06
UsD 200,000 TAQA ABU DHAB 4.3750% 24/01/29 REGS 198,778 194,425 0.04
usD 200,000 MDGH GMTN RSC 4.3750% 22/11/33 REGS 198,702 189,498 0.04
5,922,242 5,776,590 1.14
Gt T I7 EEEEE 16,516,508 15,951,647 3.14
AFYR
EEHLFE
UsD 200,000 HSBC HOLDINGS FRN 11/08/28 200,000 198,195 0.04
UsD 200,000 LLOYDS BK GR PLC FRN 11/08/26 200,000 197,329 0.04
400,000 395,524 0.08
T DHfES
UsD 460,000 VEDANTA RESO 13.8750% 09/12/28 REGS 290,976 356,068 0.07
290,976 356,068 0.07
TiEE(EEERE)
UsD 2,380,000 SOUTHERN GAS CO 6.875% 24/03/26 RE 2,738,710 2,403,395 0.47
UsD 300,000 BARCLAYS PLC FRN 09/08/26 300,000 298,076 0.06
UsD 200,000 BIDVEST GROUP 3.6250% 23/09/26 REGS 200,000 186,000 0.04
EUR 200,000 NAK NAFTOGAZ 7.1250% 19/07/26 240,556 115,919 0.02
3,479,266 3,003,390 0.59
At AXUR 4,170,242 3,754,982 0.74
FH)Hh
ZDtfES
UsD 250,000 RIO OIL FINAN 9.7500% 06/01/27 REGS 102,497 89,523 0.02
102,497 89,523 0.02
LEtE (BT £FIE)
usD 900,000 SASOL FIN USA 5.8750% 27/03/24 962,680 897,590 0.18
UsD 560,000 SASOL FINANCI 8.7500% 03/05/29 REGS 560,000 559,542 0.11
1,522,680 1,457,132 0.29
L pc RSy CEEHIE
UsD 1,000,000 TREASURY BILL 0% 18/06/24 982,793 984,013 0.19
UsD 1,000 TREASURY BILL 0% 09/04/24 983 994 0.00
983,776 985,007 0.19
KEIHEE RS
UsD 1,600,000 US TREASURY N/B 3.1250% 31/08/29 1,521,659 1,511,249 0.29
UsD 700,000 US TREASURY N/B 3.3750% 15/08/42 602,852 598,937 0.12
usD 700,000 US TREASURY N/B 1.8750% 15/02/41 517,267 482,563 0.10
usD 600,000 US TREASURY N/B 2.0000% 15/11/41 427,753 415,500 0.08
UsD 400,000 US TREASURY N/B 2.3750% 15/02/42 310,922 294,188 0.06
UsD 350,000 US TREASURY N/B 2.8750% 15/05/43 302,244 275,516 0.05
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e 58/ p - - y o
BES A e iz AR ATt A4E W RELLEE (%)
usD 200,000 US TREASURY N/B 1.7500% 15/08/41 174,320 133,156 0.03
3,857,017 3,711,109 0.73
BE T AU 6,465,970 6,242,771 1.23
INTTA
EfE
usD 2,887,142 URUGUAY 5.7500% 28/10/34 2,920,340 3,022,745 0.59
usD 2,349,855 URUGUAY 4.9750% 20/04/55 2,670,516 2,173,616 0.43
usD 400,000 URUGUAY 4.3750% 23/01/31 414,000 389,500 0.08
6,004,856 5,585,861 1.10
ZDhfES
usD 1,390,050 REP ORIENT URUGUAY 5.1% 18/06/50 1,516,310 1,329,235 0.26
1,516,310 1,329,235 0.26
BT TA 7,521,166 6,915,096 1.36
PRAREREY
EfE
usD 1,243,000 REPUB UZBEKIS 3.9000% 19/10/31 REGS 1,033,430 1,019,260 0.21
usD 500,000 REPUB UZBEKIS 5.3750% 20/02/29 REGS 442,525 469,017 0.09
usD 433,000 UZBEKNEFTEGAZ 4.7500% 16/11/28 REGS 391,000 364,179 0.07
usb 200,000 REPUB UZBEKIS 3.7000% 25/11/30 REGS 171,500 165,750 0.03
2,038,455 2,018,206 0.40
BRb U ARFRE 2,038,455 2,018,206 0.40
RRXIS
EfE
usb 1,146,200 REP OF VENEZUELA 9.25% 7/5/28 183,506 206,316 0.03
uUsb 825,000 VENEZUELA 7.6500% 21/04/25 143,341 127,875 0.03
326,847 334,191 0.06
T DHfES
uUsb 2,717,000 PETROLEOS VENEZU 6% 15/11/26 REGS 324,776 265,451 0.05
324,776 265,451 0.05
L@ E (EEEFE)
usD 778,900 PETROLEOS DE VEN 5.3750% 12/04/27 82,758 79,035 0.02
82,758 79,035 0.02
[ S 734,381 678,677 0.13
b L
EfE
UsD 300,000 VIETNAM (REP  4.8000% 19/11/24 REGS 335,760 297,870 0.06
335,760 297,870 0.06
335,760 297,870 0.06
EfE
UsD 1,436,000 ZAMBIA REP OF 5.3750% 20/09/22 REGS 880,955 874,165 0.17
uUsb 480,000 ZAMBIA REP OF 8.5000% 14/04/24 REGS 323,150 325,800 0.06
1,204,105 1,199,965 0.23
T DHfES
usb 1,411,000 ZAMBIA REP OF 8.9700% 30/07/27 REGS 840,925 950,661 0.19
840,925 950,661 0.19
Gt yoeT 2,045,030 2,150,626 0.42
FANE PES R 514,161,719 481,031,417 94.75

O iR 13T AT TR
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BT E5EICET 5ER
20242 A29H R
(A BFE, ToHIE4E, 2595, #E1a11L 8 B2 NC o)

FEE1 - SEABEELEN

20244E2 29 HHFE, 77 RIZLL T ORI E BRI LA LTV e, SME ARSI LK B IEFCO/TAD~yY B THWLRA,

(RN NN S EAEE FEAI &R il B RFEBUALE CRE V)
JPY 13,738,710,826 USD 92,934,101 202443 H22H (809,730)
USD 1,313,252 ZAR 24,949,945 202443 H20H 15,489
USD 213,792 TRY 7,440,000 202447 H25H 12,205
USD 224,405 TRY 9,360,000 20254F1H6H 8,903
USD 411,876 TWD 12,730,000 20244E3H19H 8,313
USD 263,871 TRY 11,460,000 202541 H27H 4,939
USD 274,508 TRY 11,830,000 2025414 17H 4,811
USD 91,854 CZK 2,050,671 202443 H20H 4,030

MXN 17,600,000 USD 1,025,407  20244E3H7H 3,837
USD 309,693 TRY 10,590,000 202445 H 28 H 3,650
TRY 6,380,000 USD 196,373 202443 H20H 3,291
USD 205,995 TRY 7,490,000 202447 H25H 3,053
INR 44,540,000 USD 533,513 202444 H10H 2,818
UsSD 261,930 TRY 9,130,000 202446 H13H 2,773
USD 791,891 MXN 13,525,000 202443 H20H 2,642
UsSD 101,671 DOP 5,817,000  20244E3H7H 2,586
TRY 7,440,000 USD 199,064 202447 H25H 2,523
USD 214,968 TRY 7,470,000 202446 H 10H 2,219
cop 2,130,000,000 USD 536,393 202444 H19H 1,951
USD 133,487 ZAR 2,533,000 202443 H20H 1,734
USD 254,197 KRW 336,830,000 20244E3H8H 1,471
USD 200,849 TRY 6,380,000 202443 H20H 1,186
INR 22,350,000 USD 268,164 20244 H16H 890
USD 197,853 TRY 6,390,000 202444 A 2H 872
TRY 7,490,000 USD 202,105 202447 H25H 837
USD 67,242 MXN 1,147,000 202443 H20H 310
USD 205,330 TRY 8,320,000 20244F10H25H 218
MXN 129,211 USD 7,408 202443 H20H 131
USD 2,050 MXN 36,270 20244F4H19H (56)
USD 261,388 TRY 8,240,000  20244E3H 8H (105)
USD 12,620 PLN 51,138 202447 H22H (174)
USD 268,595 INR 22,350,000 20244F4 16 H (460)
UsSD 68,000 DOP 4,036,901 202444 H25H (668)
USD 62,000 DOP 3,688,969  20244-5H23H (700)
PLN 1,030,000 USD 259,077 202443 H5H (901)
USD 535,384 INR 44,540,000 20244F4 H10H (948)
PEN 416,215 UsD 111,071 202443 H12H (1,448)
KRW 336,830,000 UsD 254212 20244E3H8H (1,486)
UsSD 591,480 MXN 10,162,000 20244FE3 H20H (1,522)
USD 201,490 TRY 8,240,000 20244F10H25H (1,649)
USD 107,958 PEN 416,216 202443 H12H (1,666)
TRY 7,470,000 USD 214,656 202446 H10H (1,906)
TRY 8,240,000 USD 263,765 202443 H8H (2,271)
TRY 6,390,000 USD 199,750  20244F4 H2H (2,768)
CZK 2,230,000 USD 98,998 202443 H20H (3,494)
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T/ WAGH s SRR i B CR /L)
UsSD 510,794 MXN 8,800,000 20244E3HT7H (3,828)
UsSbD 510,714 MXN 8,800,000 202443 H 7H (3,908)
USD 254,030 PLN 1,030,000 202443 H5H (4,147)
USD 2,989,479 MXN 51,302,449 202443 H20H (4,269)
TRY 11,830,000 USD 274,669 20254F1H17H (4,972)
TRY 11,460,000 USD 264,223 20254F1H27H (5,290)
TRY 8,320,000 UsSD 211,247  20244F10H25H (6,136)
TWD 12,730,000 UsSD 413,271 202443 A 19H (9,708)
TRY 10,590,000 UsSD 316,064 20244528 H (10,021)
TRY 9,130,000 USD 269,353 202446 H13H (10,196)
TRY 9,360,000 USD 225,880 2025%F1 H6 H (10,377)
USD 524,625 cor 2,130,000,000 202444 H19H (13,719)
TRY 8,240,000 UsSD 220,794 20244F10H25H (17,654)
USD 13,042,802 EUR 12,043,000 202444 H 2H (27,795)
USD 324,492 JPY 48,010,000 202443 H22H 2,563
USD 1,585 JPY 237,210 202443 H22H 5)
USD 3,248 JPY 485,880 202443 H22H (10)
USD 3,000 JPY 450,000 202443 H22H 17)
USD 19,138 JPY 2,862,630 2024423 H22H (57)
USD 341,379 JPY 50,990,000 202443 22 H (532)
USD 201,191 JPY 30,093,240 202443 H22H (598)
USD 401,393 JPY 60,200,000 202443 H22H (2,275)
JPY 16,010,000 USD 106,997 20244F3H22H 357
JPY 9,660,000 UsSD 65,027 20244F3H22H (253)
JPY 252,740,000 UsSD 1,701,363 2024423 A22H (6,626)

(873,743)

ERE2 - EMERK

2024452 H 29 A BITE, 77 RIZLL F ORPF SR L T,

s ESVEN FALES WA FHEAAE CER L) REFBL CKR L)
Bgbprar
USD 1 FUT US ULTRA BOND CBT 202446 A 128,125 2,953
uUsD 165 FUT US 10YR NOTE (CBT) 20244E6 A 18,245,390 28,359
USD 27 FUT US 5YR NOTE (CBT) 202446 A 2,889,211 8,649
21,262,726 39,961
FHOFFBR g
EUR (16) FUT EURO-BOBL 20244E3 A (2,013,788) 21,068
EUR ©) FUT EURO-BUND 20244E3 H (1,005,301) 7,424
USD ®) FUT US 10YR ULTRA 202446 A (914,625) (6,562)
uUsD 1) FUT US 2YR NOTE (CBT) 20244E6 A (2,252,937) (1,805)
(6,186,651) 20,125
60,086
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W () FA it A FOEFLE CRRV)  REBHEAE CKELY)
AUD 2,100,000 Receive Floating (BILLS) - Pay Fixed (4.75) 2028412 H20H 757 39,151
BRL 997,855 Receive Floating (CETIP) - Pay Fixed (13.216118) 202541 H2H 0 (6,337)
BRL 2,292,350 Receive Floating (CETIP) - Pay Fixed (13.054971) 202741 H4H 0 (43,438)
BRL 997,385 Receive Floating (CETIP) - Pay Fixed (13.241171) 20254F1H2H 0 (6,448)
BRL 2,217,193 Receive Floating (CETIP) - Pay Fixed (13.426558) 20254F1H2H 0 (16,208)
BRL 5,323,486 Receive Floating (CETIP) - Pay Fixed (12.239634) 20254F1 A 2H 0 4,522
BRL 5,803,069 Receive Floating (CETIP) - Pay Fixed (11.850356) 2025421 H2H 0 137
CZK 61,600,000 Receive Floating (PRIBOR) - Pay Fixed (4.175) 2028411 A 7H (22,437) 78,636
CZK 61,600,000 Receive Floating (PRIBOR) - Pay Fixed (3.765) 202941 H9H 9,664 (32,515)
EUR 2,400,000 Receive Floating (EURIBOR) - Pay Fixed (3.25) 202943 A20H 0 55,858
EUR 600,000 Receive Floating (EURIBOR) - Pay Fixed (2.75) 20544E-3 A20H 0 (43,031)
EUR 1,350,000 Receive Floating (EURIBOR) - Pay Fixed (3) 20343 20H 0 35,580
EUR 200,000 Receive Floating (EURIBOR) - Pay Fixed (2.25) 204443 421 H 0 13,512
PLN 700,000 Receive Floating (WIBOR) - Pay Fixed (5.49) 202841 H10H 59 (3,685)
PLN 800,000 Receive Floating (WIBOR) - Pay Fixed (5.455) 202841 H10H 77 (3,972)
(11,880) 71,762

— 230 —




ERRA - JLPYR-TIFILN- ROy T

JLZRNTFRP—Tr—X - T7UR T —HEEFHFC/FD

20244£2 H29 A HIME, 77V RIZLL FORIFEIL Vv T T 4 v b AT T K AT LT,

B i) FALES e RIEBHLE CKR V)
Tarria DBV R g
UsSD 600,000 CDS CHILEAN SR 5Y D14 1% 20/12/28 2028412 H20 H (13,256)
USD 900,000 CDS INDONESIA REP 5YR 1% 20/12/28 20284F12 H20H (11,181)
USD 100,000 CDS OMAN GOVT 1% 5Y 20/12/27 20274F12 H20H (369)
USD 1,600,000 CDS REP OF KOREA 5Y 1% 20/12/28 20284E12H20H (46,530)
(71,336)
TRFIS g DIEIN 5
UsSbD 600,000 CDS BRAZIL 100BP 1% 20/12/26 20264E12H20H 4,669
USD 500,000 CDS CHILEAN GOVT 1% 100BP 20/06/26 20264F6 H20 H 8,837
USD 300,000 CDS CHILEAN SR 5Y D14 1% 20/06/27 202746 H20H 6,452
USD 600,000 CDS CHILEAN SR 5Y D14 1% 20/06/28 202846 H20 H 13,397
USD 700,000 CDS CHILEAN SR 5Y D14 1% 20/12/26 2026412 H20H 14,295
USD 1,600,000 CDS FED REP BRAZIL 5Y 1% 20/06/28 202846 H20 H (8,133)
USD 200,000 CDS MEXICO 5Y 1% ICE 1BP 20/06/27 20274F6 A20H 2,635
USD 100,000 CDS MEXICO 5Y 1% 1BP 20/12/28 2028412 H20H 583
USD 300,000 CDS REP CHILE 1% 5Y 20/12/27 2027412 H20H 6,771
USD 1,100,000 CDS REP CHINA 100BP 1% 5Y 20/12/28 2028412 20 H 15,870
USD 300,000 CDS REP OF CHILE 2Y 1% 20/12/24 2024412 H20H 2,190
USD 200,000 CDS REP OF COLOMBIA 1% 5YR 20/12/27 20274F12 A420H (1,557)
USD 100,000 CDS REP OF EGYPT 1Y 1% 20/12/24 2024412 H20H 912)
USD 200,000 CDS REP OF POLAND 1% 2YR 20/06/24 202446 H20H 530
USD 500,000 CDS REP OF POLAND 1% 5YR 20/06/28 202846 420H 7,263
USD 400,000 CDS REP OF TURKEY 1% 20/06/27 202746 H20 H (15,522)
USD 100,000 CDS REP PANAMA 100BP 1% 20/06/24 20244F6 H20H 173
USD 200,000 CDS REP PANAMA 2Y 1% 20/12/24 20244E12H20H 607
USD 600,000 CDS REP PANAMA 5Y 1% 20/06/26 20264F6 H20 H (1,715)
USD 2,400,000 CDS REP PERU 5YR 100BP 1% 20/06/26 202646 A20H 38,493
USD 300,000 CDS REP PHILIPPINE 5Y 1% 20/12/28 2028412 H20 H 4810
USD 600,000 CDS REP SOUTH AFRICA 1% 5Y 20/06/28 202846 20 H (25,751)
USD 300,000 CDS REP SOUTH AFRICA 100BP 20/06/27 20274F6 A20 H (6,683)
USD 200,000 CDS STATE OF QATAR 3Y 1% 20/12/26 2026412 H20H 3,980
USD 1,600,000 CDS STATE OF QATAR 5Y 1% 20/12/28 2028412 H20 H 42,769
USD 600,000 CDS UTD MEXICAN 1% 5Y 20/12/24 2024412 H20H 3,938
USD 300,000 CDS UTD MEXICAN 2Y 1% 20/06/24 202446 H20H 802
118,791
47,455
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ST T e XU — R 7 R — 7 L E B & R FC/FD

20244F3 H 31 AL
(GGHE IR 20234E4 H 1 H ~20244E3 H31H)

QY 77U ROHMAITKRDIEY T,

i e | T A~ 3 SN ER B SR

O ELE OB, BUFHES, LU BEORIT T 2B B EE TO/S: (LUT, [HEE L
WS I EOVWET, ) A EERE N REL . mAREED AT BT A DR LE M FED

i) BEZXAZLE2HIELET,

@ BB ESAE ERIRECE A 7 v A7 Lot B O EMERE 2 AL, T ELE IR
ol EEEFOEREZITOEASHEZRELET RETDIEASHITER 225605
DET),

@ HLE O BT L OB S O RIT T 2B il B i 52 EEREXIREL, EAEDA
VHETA OREREEFEMEDOREZ XDt BELET,

OGBS, FEEH MR EREEFOERZITORREENStORT L, FERE
S NERA T AR FEOR S RERLELET,

@F | GRS OREITH T > X, EHEHCIEH 7 a2 X7 STk 251 B O & MR
ZEMAL . FEERMREEESEOE BV TENL WAL L EA S 2R ELES
GEETHEHSITERIRDGEBHET),

Q@R EHNSIIRELZRIBREBMESEE T 7 REERO VAT FHEORILE 2 T =
Z—L, MBI U CTK Bl G R S 4258 3215 FEH E OB 43 FE SR O 28 5 ORI e & i )
SO NREEEATIRVET,

OFCOMEREFEIZDOWTIL, JRAIELTIP BN - WAV RN A TF A — T~ —
DT el e TN T g N = T 7 AR (HEFE AR —R) O EE 5 E S — A3
TEHBE~VEITIRIZEEREARLLET, 2L, N BE TOLBR~ VNN THILA .
FEEBEICEIDRBA T EITROGERHVET, o, IR VLDV AR R0
INSWIG BT, B~y UEITRDIRWGERHVET, FDOAERE FEIZ OV, FHY
LLTABA~ VI TRV ER A,

@ Z aHEhn, BN L-> L, EFROLI7E AN TELRWGANHVET,

B & BN 2 | BTy Rm O A MERS T

S S o A =SV VO Nl S0 N A EE

RE % FERAT

EHEERITSM

SRR IS BT, AT AT HE A I AT R L RO AR R i b S I MR L TR

S B CODHAB FEO M L OF EEAIL, /AT~ LT e R— D — R 7 7L R — 57 B B M3 15 A 5 35 D AR YO 32 B ek FRAR L T2 %

DTY,

e
I
G
N

JINT N (VI T NG ) T A —

— 232 —



Tl PE A
202443 H 31 H HIfE
€ EENYZ-ZD)

BB A MRES Rl 35,923,432
(RTFJFM 237,478,177 K FIL)
BleTEES 2,515,060
BRIAY T RANANRD AR T M4 15,757
AT A B ORI 44 72,972
(HRFZSE M 144,300 K1)
T UNRTATARD AL GEHL A 123,447
Ta—J—inHOFRIL A 141,118
AR 2§ 694,712
EIRCE SANOE TR ATIE LY/ I AV BSN 214
HEEAR 39,486,712
A
SRATIE A 16
T TN AR DA FBURK 5,790
SV E 2 RS TE RN AR D A FE BRG] 182,502
WA T A OFHIT & EE 19,477
(ERFFIF :50,246 K FL)
BRIAD T BINARDARLF AR 666
T = —~DFAL S 224,618
FSIN 3| 95,324
AffaEt 528,393
LT PE AR 38,958,319
SRR Y70

TAYDHER MG RATH R ARAESA S LS PEARAR
FC/7A (1) 4,024 94,854,882
FDZZA (1) 6,517 890,647 5,804,410,641

TIF - I4+—T9—X 77 R —FHBRERMETEESFC/FD

A E R
202443 A 31 HIZHE T 927 HAIIMH]
€ EENYZ-ZD)

4

SRAT D AR 165,750
RIS (FUR BB B %) 2,009,629
BRIAD T RAN AR D5 B B 581,801
HEL 4% 416
AR AFE 2,757,596
gl

5 s D 260,953
S PR T RN 40,184
T 12,340
SFNAT T FHINARD SALFI 574,947
4 R 2 17,363
5 | ERAT 83,656
SRAT TR 238,710
AR 8,043
TR R 649
SRR 4,017
LaiE=: ] 16,878
ZOfhBL 13,236
Z ot 8,138
HHEF 1,279,114
Ml A 1,478,482
BB A MRES 72 B AR D4R (520,675)
FeFANARD A 27,042
WA T ar TSR DI (87,361)
HAEE B L OB LRII R D E A (48,403)
BRIRY T G RENARDHLE 208,479
Y TS (420,918)
BB A MRES A Al 1,352,322
SRR 63,694
AT LA BN AR D AR A OB (46,158)
SFNAT 7 FHINARD SR 45 D HE R 680
S 2R S U SAN AR D A AR AR D1 (182,180)
Y WA A= A 1,188,358
o OO AT LD W PE D S I AE 2,245,922
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M PEA B FATHEZ AL AL RE DL BN TR
20244E3 A 31 A& T 923U 20244E3 A 31 A ITH& T 923 H IR
€ EENYZ-ZD) &S
Tl A 41,354,783 FC/F%
MRS 1,478,482 SO S ARRE S 25,810
EEESIEEi e (420,918) PR
KRR 2 1,188.358 FATR AR 806
B R A RS (3,046)
T P OOk B LD R PE O B RS 2,245,922 ~ .
. FLETED i AR T % AT 23,570
ZASAESRDOFIT F B4 295,243 _
SAFESF O WA (2,145,732) FDZZA
W ZARRESR 930,566
(1,850,489)
B FEATZ AR RS AL 6,501
A DAL (2,791,897) B R A R (46,420)
AR 38,958,319 AT TR AR RS 890,647
weaH
20244E3 H 31 A BIfE
(CREE)
2024 2023 2022
AR EREE CRR L) 38,958,319 41,354,783 46,888,017
FCZF (1)
A PERRAA 94,854,882 104,261,976 156,388,998
1AL 047D REE R 4,024 4,040 4314
FDZ7 7% (M)
AN PERAE 5,804,410,641 5,401,507,007 5,547,305,687
1AL 047D REE R 6,517 5,805 5,648
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FEN & PE B
202443 31 A HifE
(BHRIFAK L Zeo7)
Bl i fili ks FAES Al Al AR MR ELLSE (%)
FILEVFY
pEll
ARS 2,825,000  CITY OF BUENOS FRN 29/03/24 22 181,305 4,083 0.01
181,305 4,083 0.01
HETAB T 181,305 4,083 0.01
T3P
EfE
BRL 1,229  BRAZIL NTN-F 10.0000% 01/01/35 NTNF 242,023 237,156 0.61
BRL 1,083  BRAZIL NTN-F 10.0000% 01/01/29 NTNF 217,968 217,356 0.56
459,991 454,512 1.17
ATV 459,991 454,512 1.17
TIAHIT
EfE
EUR 110,000  BGARIA-FLIRB-REG 4.3750% 13/05/31 115,930 125,576 0.33
EUR 35000  BGARIA-FLIRB- 4.5000% 27/01/33 REGS 36,643 40,086 0.10
152,573 165,662 0.43
ARt TAHYT 152,573 165,662 0.43
FY
EfE
CLP 85,000,000  TESORERIA PESOS 5.0000% 01/10/28 100,919 86,138 0.22
CLP 80,000,000  TESORERIA PESOS 4.7000% 01/09/30 98,881 77,390 0.20
CLP 70,000,000  TESORERIA PESOS 5.0000% 01/03/35 83,426 66,760 0.17
CLP 30,000,000  TESORERIA PES 6.0000% 01/01/43 30YR 43,686 32,384 0.08
326,912 262,672 0.67
TEMEEEER
UsD 200,000  CODELCO INC 3.6250% 01/08/27 REGS 184,700 189,037 0.49
184,700 189,037 0.49
Gt FY 511,612 451,709 1.16
aAVET
EfR
cop 2,500,800,000  COLOMBIA TES 13.2500% 09/02/33 B 695,256 761,188 1.94
cop 2,355,100,000  COLOMBIA TES 7.0000% 26/03/31 B 475,202 524,436 1.35
CoP 1,893,200,000  TITULOS DE TESORERIA 7.75% 18/09/30 498,272 446,622 1.15
COoP 1,895,000,000  TITULOS DE TESORERIA 6% 28/04/28 B 402,419 435,752 1.12
cop 1,664,800,000  COLOMBIA TES 7.2500% 18/10/34 B 294,324 350,688 0.90
cop 1,245,200,000  COLOMBIA TES 9.2500% 28/05/42 B 229,624 284,444 0.73
cop 1,128,200,000  TITULOS DE TESORERIA 7% 30/06/32 B 233,723 243,856 0.63
2,828,820 3,046,986 7.82
e E=1= N 2,828,820 3,046,986 7.82
FrafE
EfR
CZK 18,060,000  CZECH REPUBLIC 0.0500% 29/11/29 130 649,309 625,454 1.60
CZK 12,800,000  CZECH REPUBLIC 5.0000% 30/09/30 150 594,999 581,518 1.48
CZK 11,930,000  CZECH REPUBLIC 2.5000% 25/08/28 78 566,030 482,906 1.24
CZK 7,700,000  CZECH REPUBLIC 2.7500% 23/07/29 105 362,992 312,129 0.80
CZK 8,100,000  CZECH REPUBLIC 2.0000% 13/10/33 103 325,849 292,448 0.75
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CZK 5,280,000 CZECH REPUBLIC 4.9000% 14/04/34 11Y 251,042 241,653 0.62
CZK 5,110,000  CZECH REPUBLIC 1% 26/06/26 95 230,617 204,107 0.52
CZK 5,260,000 CZECH REPUBLIC 0.9500% 15/05/30 94 207,858 189,463 0.49
CZK 2,800,000  CZECH REPUBLIC 6.0000% 26/02/26 148 117,297 123,973 0.32
CZK 2,610,000 CZECH REPUBLIC 1.7500% 23/06/32 138 92,928 94,356 0.24
CZK 2,520,000  CZECH REPUBLIC 1.2000% 13/03/31 121 71,894 90,279 0.23
CZK 1,630,000  CZECH REPUBLIC 4.2000% 04/12/36 49 89,609 70,714 0.18
CZK 2,340,000  CZECH REPUBLIC 1.5000% 24/04/40 125 72,237 70,055 0.18
CZK 1,490,000  CZECH REPUBLIC 3.5000% 30/05/35 145 51,719 60,535 0.16
CZK 760,000  CZECH REPUBLIC 1.9500% 30/07/37 142 25,267 25,472 0.07
CZK 280,000  CZECH REPUBLIC 0.2500% 10/02/27 100 11,284 10,808 0.03
3,720,931 3,475,870 8.91
IR =g il 3,720,931 3,475,870 8.91
NUAHY—
EHEFIE
EUR 100,000  OTP BANK FRN 31/01/29 EMTN 108,912 107,809 0.28
108,912 107,809 0.28
Ef®
HUF 118,180,000  HUNGARY GOVT 2.2500% 20/04/33 33/A 235,521 226,896 0.58
HUF 22,100,000  HUNGARY GOVT 1.0000% 26/11/25 25/C 43,931 55,182 0.14
HUF 15,450,000  HUNGARY GOVT 3.0000% 21/08/30 30/A 34,222 34,172 0.09
313,674 316,250 0.81
Bt — 422,586 424,059 1.09
AR
BiBHE (EES )
UsD 200,000  ADANI PORTS A 4.3750% 03/07/29 REGS 180,568 178,090 0.46
180,568 178,090 0.46
Bt AR 180,568 178,090 0.46
AVRRST
Ef®
IDR 8,584,000,000  INDONESIA GOV 6.3750% 15/08/28 FR95 573,909 537,373 1.37
IDR 7,561,000,000  INDONESIA GVT 8.25% 15/06/32  FR58 909,821 524,628 1.35
IDR 4,288,000,000  INDONESIA GOV 6.5000% 15/02/31 FR87 291,318 267,057 0.69
IDR 3,644,000,000  INDONESIA GVT 6.625% 15/05/33 FR65 222,580 228,424 0.59
IDR 2,699,000,000  INDONESIA GOV 7.5000% 15/05/38 FR75 194,972 179,664 0.46
IDR 1,686,000,000  INDONESIA GOV 8.3750% 15/04/39 FR79 121,839 120,050 0.31
IDR 1,781,000,000  INDONESIA GOV 6.3750% 15/04/32 FR91 115,547 110,090 0.28
IDR 1,544,000,000  INDONESIA GOV 7.1250% 15/06/43 FR97 97,293 98,897 0.25
IDR 1,488,000,000  INDONESIA GOV' 6.6250% 15/02/34 100 94,528 93,133 0.24
IDR 1,344,000,000  INDONESIA GOV' 6.8750% 15/04/29 101 87,577 85,654 0.22
IDR 1,306,000,000  INDONESIA GOV 7.1250% 15/06/42 FR92 86,906 83,875 0.22
IDR 1,193,000,000  INDONESIA GOV 7.0000% 15/09/30 FR82 72,487 76,557 0.20
IDR 901,000,000  INDONESIA GOV 7.5000% 15/06/35 FR80 59,648 60,001 0.15
IDR 611,000,000  INDONESIA GVT 8.375% 15/03/34 FR68 45,807 43,124 0.11
IDR 172,000,000  INDONESIA GVT 8.375% 15/09/26 FR56 11,979 11,308 0.03
2,986,211 2,519,835 6.47
BF AR RST 2,986,211 2,519,835 6.47
-7
Ef®
MYR 1,730,000  MALAYSIA GOVT 3.7330% 15/06/28 0513 399,413 367,304 0.94
MYR 1,535,000 MALAYSIA GOVT 4.8930% 08/06/38 0418 381,903 355,617 0.91
MYR 1,520,000  MALAYSIA INVE 4.1300% 09/07/29 0119 393,696 328,476 0.84
MYR 1,525,000  MALAYSIA INVE 4.1280% 15/08/25 0118 372,332 325,482 0.84
MYR 1,272,000  MALAYSIA GOVT 4.6420% 07/11/33 0318 310,048 285,254 0.73
MYR 1,095,000  MALAYSIA INVE 3.7260% 31/03/26 0319 268,110 232,798 0.60
MYR 900,000  MALAYSIA GOVT 3.9550% 15/09/25 0115 222,107 191,838 0.49
MYR 860,000  MALAYSIA GOVT 3.8280% 05/07/34 0419 218,222 181,647 0.47
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MYR 660,000  MALAYSIA GOVT 2.6320% 15/04/31 0220 147,815 129,581 0.33
MYR 590,000  MALAYSIA GOVT 3.7570% 22/05/40 0519 139,839 120,886 0.31
MYR 460,000  MALAYSIA INVE 4.7240% 15/06/33 0617 117,423 103,638 0.27
MYR 445,000  MALAYSIA GOVT 4.6960% 15/10/42 0222 101,470 101,438 0.26
MYR 450,000  MALAYSIA GOVT 3.9060% 15/07/26 0119 111,104 96,113 0.25
MYR 390,000  MALAYSIA INVE 4.3690% 31/10/28 0218 99,234 85,092 0.22
MYR 380,000  MALAYSIA GOVT 3.8990% 16/11/27 0417 99,606 81,353 0.21
MYR 280,000  MALAYSIA GOVT 4.254% 31/05/35 0415 62,554 61,008 0.16
MYR 270,000  MALAYSIA INVE 3.4650% 15/10/30 0220 64,080 56,077 0.14
MYR 260,000  MALAYSIA GOVT 3.9000% 30/11/26 0316 66,409 55,619 0.14
MYR 245,000  MALAYSIA GOVT 3.5020% 31/05/27 0307 61,325 51,758 0.13
MYR 235,000  MALAYSIA GOVT 3.8850% 15/08/29 0219 57,857 50,197 0.13
MYR 225,000  MALAYSIA GOVT 3.8820% 14/03/25 0118 47,538 47,779 0.12
MYR 170,000  MALAYSIA GOVT 4.7620% 07/04/37 0317 43,274 38,874 0.10
MYR 55,000  MALAYSIA GOVT 3.5820% 15/07/32 0122 11,726 11,405 0.03
3,797,085 3,359,234 8.62
Lt~ —o 7 3,797,085 3,359,234 8.62
Ao
EfE
MXN 299,976 MEXICAN BONOS 5.5000% 04/03/27 M 1,430,321 1,624,621 4.16
MXN 163,614  MEXICAN BONOS 7.5000% 26/05/33 M 842,215 877,656 225
MXN 59,423  MEXICAN BONOS 7.7500% 13/11/42 M 278,487 305,179 0.78
MXN 44,873  MEXICAN FIXED RATE 7.5% 03/06/27 M20 205,559 256,220 0.66
MXN 38,970  MEXICAN BONOS DES 10% 20/11/36 M30 218,112 247,150 0.63
MXN 41,563  MEXICAN BONOS DES 8% 07/11/47 M 218,037 217,097 0.56
MXN 30,272 MEXICAN BONOS 8.0000% 31/07/53 M 128,233 156,628 0.40
MXN 27916  MEXICAN BONOS DES 7.75% 29/5/31 M 137,980 154,592 0.40
MXN 25348  MEXICAN BONOS 8.0000% 24/05/35 MS 137,793 139,037 0.36
MXN 23,056  MEXICAN BONOS DES 85% 31/529 M 124,905 134,801 0.35
MXN 20,986  MEXICAN BONOS 7.7500% 23/11/34 M 103,341 113,539 0.29
3,824,983 4,226,520 10.84
TEMEEEER
MXN 2,000,000  AMERICA MOVIL SA 9.5000% 27/01/31 116,585 116,317 0.30
116,585 116,317 0.30
EHEEES
MXN 3,659,865  MEXICO CETES 0% 10/07/25 1,727,045 1,935,538 4.97
MXN 1,561,181 MEXICO CETES 0% 30/10/25 723,472 801,948 2.06
MXN 185,474  MEXICO CETES 0% 24/12/25 89,074 94,005 0.24
2,539,591 2,831,491 7.27
Bt AT a 6,481,159 7,174,328 18.41
NF<
EfE
USD 200,000  PANAMA 7.5000% 01/03/31 204,400 209,250 0.54
204,400 209,250 0.54
e av g 204,400 209,250 0.54
_)—
EfR
PEN 4,040  PERU B SOBERANO 6.9500% 12/08/31 1,092,556 1,091,153 2.80
PEN 2,015,000  PERU B SOBERANO 7.3000% 12/08/33 546,023 543,931 1.40
PEN 140,000  PERU B SOBERANO 6.1500% 12/08/32 35,587 35,347 0.09
PEN 125 REP OF PERU 6.35% 12/08/28 33,384 34,416 0.09
PEN 90,000  PERU B SOBERANO 6.9000% 12/08/37 31,318 22,966 0.06
1,738,868 1,727,813 4.44
Bt — 1,738,868 1,727,813 4.44
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T1)EY
TEtEEESFIE
ZAR 17,800,000  ASIAN DEV BAN 0.0000% 30/04/40 GMTN 147,929 148,231 0.38
147,929 148,231 0.38
[ i=en 147,929 148,231 0.38
R—FF
EHEFIE
PLN 775,000  POLAND GOVT BOND FRN 25/11/29 1129 191,015 189,408 0.48
PLN 135,000 POLAND GOVT BOND FRN 25/11/26 1126 32,473 33,678 0.09
223,488 223,086 0.57
Ef®
PLN 1,965,000  POLAND GVT BOND 3.25% 25/07/25 0725 522,021 479,156 1.23
PLN 1,830,000  POLAND GVT BOND 2.5% 25/07/26 0726 476,194 431,647 1.11
PLN 1,545,000  POLAND GOVT B 7.5000% 25/07/28 0728 359,487 418,324 1.07
PLN 1,870,000  POLAND GOVT B 1.7500% 25/04/32 0432 291,607 358,118 0.92
PLN 1,465,000  POLAND GOVT B 2.7500% 25/10/29 1029 259,575 322,558 0.83
PLN 1,375,000  POLAND GOVT B 2.7500% 25/04/28 0428 242,424 313,143 0.80
PLN 755,000  POLAND GOVT B 1.2500% 25/10/30 1030 132,394 146,996 0.38
USD 120,000  REP OF POLAND 5.1250% 18/09/34 119,644 119,681 0.31
2,403,346 2,589,623 6.65
HEtR—=FUR 2,626,834 2,812,709 7.22
L—==7
EfR
RON 2,560,000 ROMANIA GOVT 4.7500% 11/10/34 15Y 534,361 479,842 1.23
RON 1,560,000  ROMANIA GOVT 8.0000% 29/04/30 7Y 367,362 364,537 0.94
RON 1,055,000  ROMANIA GOVT 2.5000% 25/10/27 7Y 207,191 202,636 0.52
RON 925,000  ROMANIA GOVT 6.7000% 25/02/32 10Y 171,255 202,544 0.52
RON 870,000  ROMANIA GOVT 5.8000% 26/07/27 15YR 164,817 186,554 0.48
RON 760,000  ROMANIA GOVT 8.7500% 30/10/28 6Y 182,129 180,823 0.46
RON 600,000  ROMANIA GOVT 3.6500% 28/07/25 5Y 132,201 126,302 0.32
RON 590,000  ROMANIA GOVT 5.0000% 12/02/29 10Y 132,559 121,060 0.31
RON 580,000 ROMANIA GOVT 4.8500% 25/07/29 8Y 114,310 117,372 0.30
RON 430,000 ROMANIA GOVT 8.2500% 29/09/32 10Y 98,667 103,114 0.26
RON 445,000  ROMANIA GOVT 3.6500% 24/09/31 15Y 76,150 80,743 0.21
RON 355,000  ROMANIA GOVT 4.7500% 24/02/25 10Y 85,897 76,154 0.20
RON 285,000 ROMANIA GOVT 3.7000% 25/11/24 4YR 57,264 60,903 0.16
2,324,163 2,302,584 5.91
Bt —~=7 2,324,163 2,302,584 5.91
AORZ=7
pEll
EUR 100,000 NOVA LJUBLJANSKA FRN 27/06/27 EMTN 110,816 113,611 0.29
EUR 100,000  NOVA KREDITNA FRN 03/04/28 108,659 108,134 0.28
219,475 221,745 0.57
Lt AnR=T 219,475 221,745 0.57
m7IUh
pEll
ZAR 7,000,000  SOUTH AFRICA FRN FRN 11/07/27 5YR 396,168 368,386 0.95
396,168 368,386 0.95
Ef®
ZAR 21,065,000  REP OF STH AFRICA 6.25% 31/3/36R209 798,047 688,093 1.76
ZAR 17,545,000  REP SOUTH AFR 8.5000% 31/01/37 2037 883,324 679,475 1.74
ZAR 14,625,000  REP OF STH AFRIC 8.25% 31/3/32 2032 722,676 641,146 1.65
ZAR 10,168,000  REP OF STH AFRICA 8.75% 31/1/44 204 518,156 373,591 0.96
ZAR 6,796,897  REP SOUTH AFR 7.0000% 28/02/31 R213 327,409 287,543 0.74
ZAR 6,077,000  REP OF STH AFRICA 9% 31/01/40 2040 361,854 235,475 0.60
ZAR 2,290,000  REP SOUTH AF 11.6250% 31/03/53 2053 124,294 108,330 0.28
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ZAR 3,107,143 REP OF STH AFRICA 6.5% 28/2/41 R214 135,574 93,155 0.24
3,871,334 3,106,808 7.97
GEtMT 7N 4,267,502 3,475,194 8.92
EI A RS
TEMEEEER
TRY 2,000,000 EURO BK RECON&DV 0% 15/10/26 GMTN 126,818 26,360 0.06
TRY 600,000  INTL FIN CORP 0% 09/05/27 GMTN 38,156 6,495 0.02
164,974 32,855 0.08
At EREEE R 164,974 32,855 0.08
24
EfR
THB 24,380,000  THAILAND GOVT 3.3500% 17/06/33 733,091 711,252 1.83
THB 12,365,000  THAILAND GOVT 2.1250% 17/12/26 417,641 338,354 0.87
THB 10,650,000  THAILAND GOVT 2.8750% 17/12/28 335,320 299,767 0.77
THB 10,095,000  THAILAND GOVT 1.5850% 17/12/35 266,216 247,540 0.64
THB 8,180,000  THAILAND GOVT 3.3000% 17/06/38 310,515 238,061 0.61
THB 6,097,000  THAILAND GVT 4.875% 22/06/29 247,263 188,171 0.48
THB 5,290,000  THAILAND GOVT 1.6000% 17/06/35 173,887 130,848 0.34
THB 4,460,000  THAILAND GOVT 2.0000% 17/12/31 118,414 118,572 0.30
THB 3,875,000  THAILAND GOVT 3.4500% 17/06/43 106,727 112,606 0.29
THB 3,765,000  THAILAND GVT 3.4% 17/06/36 125,533 110,861 0.28
THB 3,675,000  THAILAND GVT 3.775% 25/06/32 124,241 110,190 0.28
THB 4,395,000  THAILAND GOVT 2.0000% 17/06/42 129,149 105,368 0.27
THB 1,860,000  THAILAND GOVT 2.8750% 17/06/46 39,708 48,944 0.13
3,127,705 2,760,534 7.09
Gataa 3,127,705 2,760,534 7.09
TA)A
TiEtEEESFE
USD 200,000  DAE FUNDING L 2.6250% 20/03/25 REGS 188,200 193,442 0.50
188,200 193,442 0.50
Bt T AR 188,200 193,442 0.50
INTTA
Ef®
UYu 21,121,000  URUGUAY 8.5000% 15/03/28 REGS 525,920 552,193 1.41
UYu 8,310,000  URUGUAY 9.7500% 20/07/33 219,366 232,514 0.60
745,286 784,707 2.01
aitonrrA 745,286 784,707 2.01
HABESE 37,478,177 35,923,432 92.21

O BT LT T A T
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202443 A 31 HHALE
HEABHE, TE2e 5, 2RI, BRIGIIT 8 B &M I ZET)
R 1 - AMEABEE LN

202443 A31 HETE, 77 NIXLL FORPFFINE AL L E2H L T, SNE AR LRI RE BREFCIT7AD
~yYHETHOWLS,

i LNl pesBiigey SEHIBHE it A REHH CRR V)
PY 97,511,840 USsD 663,748 20244E4 22 H (17,337)
MXN 25,460,000 USD 1,334,521 20244111 6 H 146,555
MXN 38,050,000 USD 2,120,722 202447 F 24 H 129,603
MXN 25,460,000 USD 1,442,779 202445 A 6 A 82,069
MXN 21,725,000 USD 1,196,178 2024412520 F 59,010
MXN 10,863,000 USD 599,437 202441220 H 28,186
MXN 10,862,000 USD 599,547 2024412520 F 28,018
TRY 26,281,655 USD 720,043 202446 A 20 H 16,759
MXN 1,839,000 USD 98,972 202444 11 H 11,617
MXN 1,508,000 USD 82,018 202445 ] 14 F 8,177
USD 515,622 CzZK 11,948,000 2024476 A 20 H 6,731
USD 419,323 EUR 382,000 202446 F 20 A 5,629
USD 141,873 CLP 133,900,000 202446 A21 H 5,558
USD 235,824 ZAR 4,433,685 202446 F 20 A 4,529
USD 124,813 NZD 202,000 202446 F 20 H 4335
USD 326,406 RON 1,486,000 20244E6 A 20 H 4284
USD 235,980 GBP 184,000 202446 F 20 A 3,924
USD 136,183 THB 4,810,000 202446 20 H 3,753
USD 334,462 PEN 1,234,000 202446 F 20 A 3,165
USD 278,812 CAD 375,000 202446 20 H 2,815
USD 291,980 HUF 106,500,000 202446 F 20 A 2,602
cop 310,767,000 USD 76,637 202447 A 11 H 2,388
USsD 239,687 HUF 87,341,000 202446 720 H 2,367
USD 202,388 EUR 185,000 20244F:6 F 20 A 2,039
UsD 291,974 CNH 2,096,000 202446 20 H 2,035
USD 249,493 INR 20,703,000 20244F:6 F 20 A 1,879
USsD 95,794 IDR 1,494,702,000 202446 20 H 1,747
USD 178,214 EUR 163,000 202446 520 A 1,690
USD 89,712 THB 3,200,000 202446 5 20 A 1,609
USsD 99,327 CLP 96,000,000 202446 A 21 H 1,596
USD 90,786 CzZK 2,097,000 202446 F 20 A 1,471
USsD 102,185 EUR 93,000 2024476 20 H 1,470
USD 66,284 PLN 260,000 20244F:6 F 20 A 1,365
USD 98,616 PHP 5,490,000 202446 F 20 H 1,319
BRL 560,000 USsD 110,171 202446 4 A 1,262
USD 269,824 EUR 248,000 202446 F 20 A 1,248
USD 121,394 BRL 606,000 20244E7A 11H 1,231
cop 388,800,000 USD 97,971 20244F:6 F 20 A 1217
USD 117,715 HUF 42,900,000 20244E6 20 H 1,149
USD 151,667 EUR 139,000 202446 F 20 A 1,135
USD 60,641 TRY 2,174,000 202447 A 9 H 1,030
cop 123,700,000 USsD 30,505 202447 A 11H 951
USD 144,173 BRL 720,000 202446 F 4 A 902
USD 102,703 THB 3,700,000 2024476 20 H 834
USD 104,603 INR 8,680,000 202446 5 20 A 788
MXN 2,110,000 USD 124,740 20244E6 20 0 722
USD 150,749 GBP 119,000 20244F:6 5 20 A 670
CLP 138,448,000 USD 140,307 202446 F 21 A 638
USD 108,931 EUR 100,000 202446 20 H 634
USD 115,423 BRL 574,000 20244E4 F 8 587
EUR 139,000 USD 149,737 202445 A 14 H 559
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USD 115,239 EUR 106,000 20244£6 H20H 445
UsSD 38,228 BRL 189,000 202444 H10H 424
USD 63,025 BRL 315,000 202446 H4H 345
UsSD 95,772 CLP 93,800,000 20244£6 H21 H 281
USD 55,000 BRL 275,000 202446 H4H 279
BRL 465,000 UsSD 92,271 202446 H4H 257
UsSD 108,533 EUR 100,000 202446 H20H 236
CLP 97,700,000 USD 99,238 20244£6 H21 H 224
UsSD 96,083 PHP 5,410,000 20244£6 H20H 203
USD 44,066 INR 3,680,000 20244E9H 6 H 196
USD 80,298 EUR 74,000 20244£6 H20H 159
USD 58,109 BRL 292,000 202446 H28 H 136
INR 10,280,000 UsSD 122,837 20244£6 H20H 114
UsSD 14,012 BRL 70,000 202446 H4H 84
USD 91,442 INR 7,640,000 202446 H20H 65
MYR 266,000 UsSD 56,452 20244£6 H20H 48
USD 21,892 BRL 110,000 202446 H4H 4
HUF 22,927,000 UsSD 62,345 20244£6 H20H (49)
BRL 55,000 USD 11,035 202446 H4H 1)
GBP 64,000 USD 80,800 202445 H31H (93)
USD 19,306 BRL 98,000 202447 H25H 99)
USD 80,592 MYR 380,000 202446 H20H (124)
UsSD 96,957 CNH 702,000 20244£6 H20H (150)
BRL 675,000 USD 134,488 20244E6 H4 H (173)
PLN 150,000 UsSD 37,631 20244£6 H20H (178)
USD 44,080 INR 3,697,000 202445 H 13 H (194)
USD 116,054 PEN 433,000 20244£6 H20H (195)
INR 5,560,000 UsSD 66,694 20244£6 H20H (195)
EUR 35,000 USD 38,124 202446 H20H (221)
USD 101,310 KZT 46,400,000 20244£6 H20H (245)
RSD 2,771,000 USD 25,804 202446 H20H (252)
INR 7,520,000 UsSD 90,203 20244£6 H20H (261)
NZD 14,000 usD 8,645 202446 H20H (295)
cop 184,800,000 USD 47,444 202446 H20H (300)
HUF 21,700,000 UsSD 59,267 20244£6 H20H (305)
CZK 5,954,000 USD 253,847 20244F4H 18H (326)
EUR 30,000 UsSD 32,849 20244£6 H20H (361)
KZT 89,800,000 USD 196,913 202446 H20H (370)
INR 5,800,000 USD 69,763 20244£6 H20H (394)
HUF 23,200,000 usD 63,462 202446 H20H (424)
CZK 1,730,000 USD 74,146 202446 H20H (462)
IDR 2,030,543,000 UsSD 128,237 20244£6 H20H (474)
BRL 956,000 USD 191,775 20244E4 H 8 H (514)
BRL 877,000 UsSD 175,077 202446 H4 H (566)
TRY 6,355,000 USD 178,762 202446 H20H (601)
EUR 65,000 USD 70,999 20244£6 H20H (607)
TRY 2,555,000 USD 72,246 20244£6 H20H (618)
PEN 320,000 USD 86,568 202446 H20H (656)
UsSD 118,694 BRL 600,000 202446 H4 H (698)
USD 100,804 MXN 1,708,000 202446 H20H (754)
EUR 55,000 UsSD 60,322 20244£6 H20H (759)
GBP 51,000 usD 65,176 202446 H20H (857)
BRL 468,000 USD 94,034 202446 H4 H (908)
THB 6,980,000 UsSD 193,084 20244£6 H20H (908)
CLP 61,450,000 USD 63,481 202446 H21 H (923)
CLP 61,450,000 UsSD 63,487 20244£6 H21 H (930)
PLN 230,000 USD 58,385 202446 H20H (956)
UsSD 121,935 INR 10,256,000 202444 H 12 (996)
CAD 167,000 usD 124,049 202446 H20H (1,138)
EUR 90,000 USD 98,772 202446 H20H (1,305)
UsD 69,158 TRY 2,515,000 20244£6 H20H (1,350)
USD 113,346 MXN 1,930,000 202446 H20H (1,412)
AUD 120,000 UsSD 79,674 20244£6 H20H (1,570)
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EUR 126,000 USD 138,324 20244F:6 F 20 A (1,870)
USD 137,809 cop 547,622,000 202446 F 20 A (1,897)
EUR 126,000 USsD 138,398 20244E6 20 H (1,944)
CNH 1,399,000 USD 195,620 202446 520 A (2,097)
HUF 56,700,000 USsD 156,253 202446 20 H (2,190)
USD 94,133 TRY 3,440,000 202446 F 20 A (2,307)
CZK 3,540,000 USD 153,260 202446 F 20 H (2,484)
USD 237,157 MXN 4,032,000 20244F:6 F 20 A (2,587)
USD 206,925 cop 821,434,000 202446 5 20 A (2,635)
IDR 1,812,000,000 USD 116,714 202446 20 H (2,703)
PHP 10,904,000 USD 196,159 20244F:6 520 A (2,910)
PLN 535,000 USD 136,555 202446 20 H (2,971)
MYR 1,496,630 USD 321,268 202446 5 20 A (3.369)
INR 60,436,000 USD 726,330 202446 F 20 H (3.496)
NZD 188,000 USsD 115,695 202446 20 H (3,568)
USD 150,412 UYU 6,015,000 202445 H 13 A (3.754)
USD 311,887 cop 1,237,630,000 202446 20 H (3.851)
USD 192,335 MXN 3,300,000 202446 5 20 A (3.884)
USD 56,243 MXN 1,009,000 20244E5 A 7H (4,177)
USD 148,004 PLN 614,000 202445 ] 14 F (5,376)
USD 149,589 UYU 6,015,000 202444 15F (6,362)
USD 255,421 HUF 96,064,000 20244E4 F 18 H (6,572)
THB 15,533,000 USD 435,402 202446 F 20 A (7,743)
USsD 60,633 MXN 1,141,000 20244E4 A 11 B (7,981)
CLP 449,514,000 USD 466,591 202446 F 21 A (8,970)
UsD 323,793 UYu 13,079,000 202446 A 11 H 9,771)
PLN 4,775,075 USsD 1,210,903 202446 F 20 A (18,611)
THB 22,732,000 USD 645,887 202446 F 20 A (20,021)

IDR 17,946,681,000 USD 1,151,166 202446 A 20 H (21,950)
BRL 17,385,000 USD 3,482,083 202446 4 A (22,694)
UsD 1,737,413 MXN 29,653,390 202446 20 H (25,792)
HUF 672,003,000 USD 1,851,885 202446 F 20 A (25,936)
USD 1,735,928 MXN 29,654,000 202446 F 20 H (27.313)
USD 617,685 MXN 10,862,000 202446 20 H (28,175)
USD 617,566 MXN 10,863,000 202446 F 20 A (28,353)
USD 1,232,274 MXN 21,725,000 202446 A 20 H (59,505)
USD 1,063,889 MXN 19,025,000 20244E7 F 24 (61,273)
USD 1,062,226 MXN 19,025,000 202447 A 24 H (62,937)
USD 1,401,210 MXN 25,460,000 20244111 6 H (79,867)
USD 1,375,472 MXN 25,460,000 202445 1 6 A (149,376)
USD 534 3% 79,290 202444 22 H 9
USD 259 Y 38,560 202444 F 22 4
(182,502)
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B a
EUR 1 FUT EURO-SCHATZ 202446 1 114,066 16
114,066 16
GEVFF OIS Sa
EUR (1) FUT EURO-BOBL 202446 1 (127,572) 11
EUR (1) FUT EURO-BUND 202446 H (143,879) (1,101)
EUR (1) FUT EURO-BUXL 30Y BND 202446 A (146,340) (2,849)
USD (7) FUT US 10YR NOTE (CBT) 202446 (775,797) (797)
UsD (10) FUT US 2YR NOTE (CBT) 202446 A (2,045,469) (609)
USD (6) FUT US 5YR NOTE (CBT) 202446 (642,234) (461)
(3,881,291) (5,806)
(5,790)

L 3 - A7 ar B}y
202443 A31HEBILE, 77 RIZLA FORRFEA T v a BEAL T,

. - " A E M Pl 48 HREBURLE
BNy ELOF FAES il B KR KR kL)
BN m
USD 399,000 C USD/BRL 4.934 08/04/24 2024F4H 8 H 10,344 5,354 (4,990)
USD 196,000 C USD/BRL 5.0555 23/07/24 202447 H23 H 7,263 4,231 (3,032)
USD 373,000 C USD/BRL 5.5206 01/04/24 2024F4H1H 6,222 0 (6,222)
UsD 561,000 C USD/CZK 24.68 16/04/24 202444 H 16 H 6,286 50 (6,236)
USD 778,000 C USD/INR 83.49 04/09/24 202449 H 4R 6,438 8,000 1,561
USD 383,000 C USD/MXN 17.8725 03/05/24 2024E5H 3 H 13,822 264 (13,558)
USD 386,000 C USD/MXN 18.386 10/05/24 202445 H10H 13,569 151 (13,419)
EUR 540,000 P EUR/PLN 4.335 10/05/24 20244E5H10H 4,084 4,213 128
GBP 311,000 P GBP/USD 1.2175 29/05/24 202445 H29H 3,315 586 (2,729)
USD 399,000 P USD/BRL 4.934 08/04/24 2024F4H 8 H 9,547 431 9,117)
uUsD 399,000 P USD/BRL 4.992 09/07/24 20244E7H9H 14,433 6,320 (8,112)
USD 193,000 P USD/BRL 5.025 26/06/24 202446 H26 H 3,738 3,529 (209)
USD 196,000 P USD/BRL 5.0555 23/07/24 202447 H23 H 6,492 4,613 (1,878)
USD 399,000 P USD/COP 3755 09/07/24 20244-7H9H 6,449 2,542 (3,906)
USD 561,000 P USD/HUF 353.8 16/04/24 20244F4H 16 H 6,941 125 (6,816)
uUsD 552,000 P USD/INR 82.38 08/04/24 202444 H8H 2,519 14 (2,504)
USD 193,000 P USD/INR 82.38 09/05/24 202445 H9H 849 70 (779)
USD 778,000 P USD/INR 83.49 04/09/24 202449 H 4 H 6,438 4,544 (1,894)
USD 383,000 P USD/MXN 17.8725 03/05/24 202445 H3H 12,421 27,276 14,854
UsD 199,000 P USD/TRY 33.29 08/07/24 2024E7H8H 3,130 659 (2,471)
144,300 72,972 (71,329)
TEVFF O3
UsD 373,000 P USD/BRL 4.7967 01/04/24 2024F4H1H (4,894) 0 4,894
USD 561,000 C USD/HUF 406.5 16/04/24 2024424 H 16 H (9,308) (12) 9,296
USD 386,000 C USD/MXN 19.69 10/05/24 202445 H10H (6,179) (26) 6,153
UsD 399,000 P USD/BRL 4.706 09/07/24 20244E7H9H (4,976) (681) 4,295
USD 193,000 P USD/BRL 4.874 26/06/24 202446 H26 H (1,276) (1,178) 98
USD 399,000 P USD/COP 4055 09/07/24 2024E7H9H (18,283) (17,557) 728
USD 561,000 P USD/CZK 22.495 16/04/24 202444 H 16 H (5,330) (23) 5,307
(50,246) (19,477) 30,771
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BRL 1,425,106 Received Fixed (10.383357%) - Pay Float (CETIP) 2026427 H1H 0 (2,272)
BRL 1,904,857 Received Fixed (12.196886%) - Pay Float (CETIP) 2026421 H2H 0 14,117
BRL 1,064,913 Received Fixed (10.353759%) - Pay Float (CETIP) 2026427 H 1H 0 (1,524)
BRL 1,713,302 Received Fixed (10.162652%) - Pay Float (CETIP) 20264:7H1H 0 (508)
BRL 614,189 Received Fixed (10.373197%) - Pay Float (CETIP) 20294E1H2H 0 (1,937)
BRL 1,621,060 Received Fixed (10.528924%) - Pay Float (CETIP) 202647 H1H 0 (1,003)
BRL 1,360,492 Received Fixed (10.501658%) - Pay Float (CETIP) 2027%7H1H 0 (783)
BRL 1,690,807 Received Fixed (10.06575%) - Pay Float (CETIP) 202741 H4R 0 (2,197)
BRL 195,560 Received Fixed (10.627287%) - Pay Float (CETIP) 2029421 H2H 0 (541)
BRL 1,144,543 Received Fixed (10.475013%) - Pay Float (CETIP) 2027421 H4H 0 421
BRL 827,615 Received Fixed (11.754716%) - Pay Float (CETIP) 202741 H4H 0 6,107
BRL 766,532 Received Fixed (12.9524089%) - Pay Float (CETIP) 202741 H4H 0 12,892
BRL 1,555,413 Received Fixed (11.811125%) - Pay Float (CETIP) 2029421 H2H 0 12,068
BRL 901,400 Received Fixed (12.6674252%) - Pay Float (CETIP) 2026451 H2H 0 9,082
BRL 325,093 Received Fixed (12.713016%) - Pay Float (CETIP) 20294E1H2H 0 6,861
BRL 1,106,019 Received Fixed (10.19%) - Pay Float (CETIP) 2028421 H3H 0 (2,153)
CZK 9,010,000 Received Float (PRIBOR) - Pay Fixed (3.13%) 202946 H19H 0 7,026
CZK 2,355,000 Received Fixed (3.2%) - Pay Float (PRIBOR) 20314E6 H 19H 0 (2,335)
EUR 225,000 Received Fixed (2.59%) - Pay Float (EURIBOR) 20344E6 H19H 0 987
EUR 625,000 Received Float (EURIBOR) - Pay Fixed (2.59%) 203146 H19H 0 (2,245)
EUR 1,015,000 Received Fixed (2.97%) - Pay Float (EURIBOR) 20264£6 H 19 H 0 (37)
HUF 91,890,000 Received Fixed (5.895%) - Pay Float (BUBOR) 203446 H19H 0 (10,920)
HUF 255,260,000 Received Fixed (5.705%) - Pay Float (BUBOR) 20314E6 H 19H 0 (25,921)
HUF 92,555,000 Received Float (BUBOR) - Pay Fixed (5.565%) 202946 H19H 0 8,050
MXN 8,005,000 Received Fixed (9.11%) - Pay Float (TIIE) 20264E5H21 H (892) (5,417)
MXN 7,735,000 Received Float (TIIE) - Pay Fixed (8.76%) 202848 H2H 281 2,818
MXN 8,860,000 Received Float (TIIE) - Pay Fixed (8.88%) 202848 H9H 35 795
MXN 5,315,000 Received Fixed (9.27%) - Pay Float (TIIE) 20334E8 H31H (18) 10,747
MXN 3,385,000 Received Fixed (9.015%) - Pay Float (TIIE) 20334E9H 1H (392) 3,499
MXN 1,125,000 Received Fixed (9.635%) - Pay Float (TIIE) 20334E9H 21 F (28) 3,871
MXN 17,580,000 Received Float (TIIE) - Pay Fixed (9.38%) 20284E9H 6 H 55 (18,280)
MXN 5,290,000 Received Fixed (9.425%) - Pay Float (TIIE) 20334104 3H (438) 13,936
MXN 19,490,000 Received Float (TIIE) - Pay Fixed (10.59%) 2025410H 13 H 701 (7,801)
MXN 3,135,000 Received Fixed (9.3125%) - Pay Float (TIIE) 2033410424 H (30) 6,909
MXN 3,725,000 Received Fixed (8.775%) - Pay Float (TIIE) 2033411 H21H (46) 364
MXN 19,480,000 Received Float (TIIE) - Pay Fixed (10.85%) 20244E12H19H 283 374
MXN 2,555,000 Received Fixed (8.51%) - Pay Float (TIIE) 20334E12H 8 F 177 (2,441)
PLN 1,405,000 Received Fixed (4.72%) - Pay Float (WIBOR) 20314E6 H19H 0 (2,444)
PLN 1,170,000 Received Fixed (4.79%) - Pay Float (WIBOR) 2034426 H 19H 0 (2,944)
PLN 11,405,000 Received Fixed (5.17%) - Pay Float (WIBOR) 20264£6 A 19 F 0 (2,829)
PLN 9,540,000 Received Float (WIBOR) - Pay Fixed (4.72%) 202946 H19H 0 11,657
THB 59,245,000 Received Float (THOR) - Pay Fixed (2.032%) 202546 H20H 0 65
UsD 2,495,000 Received Fixed (4.47%) - Pay Float (SOFR) 2024412 H20H 0 (6,703)
ZAR 17,745,000 Received Fixed (9.528%) - Pay Float (JIBAR) 203446 H19H 0 (20,547)
ZAR 28,155,000 Received Float (JIBAR) - Pay Fixed (8.397%) 202946 H19H 0 15,991
ZAR 10,620,000 Received Fixed (8.918%) - Pay Float (JIBAR) 203146 H19H 0 (9,098)

(666) 15,757

— 244 —



