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PEMAER (13,910, 987T- M) 1Zk9 % FLR(396. 4% TT,

* SV RV B, 199K O Wl 4 o 43 0 R AT 6 BB OO WIS X 0 FBEHSE L 72 b 0 TF, 1K FL=156.880, 1054 [b
=113. 30, 135K R=208. 70/, 1AW = —52 27 m—F=16. 771, 1/ /L% = —2 n—%*=15. 46/, 1=—m2=182. 391, 1 X1 F=43. 1177H,
1) 2 %=38. 06611, 155 K/L=104. 28], 1A% L =12=8. 6156/,



J LZBMESHRT 7 K (WRSZLBIE) FC GEEHEIRERER)

OBE. AR, TARUVEEMEDINR

- A F19441K F19581K H19631K 197K H519831K 19941 K

- 20254 7 A 10 A BLE|20254F 8 A 12 A BLE 20254 9 A 10 H BLE 20254510 A 10 H BUFE |20254E 11 A 10 A BLFE |20254E 12 5 10 A BLE

A A A A A A
N BE 310,021, 482 311,103, 262 310, 149, 747 311, 870, 308 309, 003, 106 290, 671, 662
R R =L 471, 366 463, 559 459, 568 461, 909 516,219 733, 000
i;ifﬁ%ﬁ%ﬁ: WATANE) | 156, 035, 199 155,949, 515 155, 319, 681 157,819, 935 155,420,904 | 138,546, 860
R4 153,514, 911 154, 690, 182 154, 370, 492 153, 588, 458 153, 065, 977 151, 391, 793
ESIEIINSN 6 6 6 6 6 9
B) &fE 155, 421, 785 156, 283, 612 154, 504, 282 158,217,778 154,678, 775 153, 236, 700
ES % 155, 369, 811 156, 210, 772 154, 453, 988 158, 150, 168 154, 624, 947 137, 963, 982
ARALIL LS i 4 - 15, 716 - 15,616 - 14, 060
FALEA 4 - - - - - 15, 206, 788
ARG T 51, 702 56, 825 50, 031 51,722 53,519 51,471
Z DAL 272 299 263 272 309 399
(C) MEEMEE(A—B) 154, 599, 697 154, 819, 650 155, 645, 465 153, 652, 530 154, 324, 331 137, 434, 962
A 157, 160, 000 157, 160, 000 157, 160, 000 156, 160, 000 156, 160, 000 140, 600, 000
VIR A% A 2,560,303 | A 2,340,350 | A 1,514,535 | A 2,507,470 | A 1,835,669 | A 3,165,038

(D) ZEIELROH 15,7160 15,7160 15,7160 15,6160 15,6160 14,0600

10O&-YEE(HLE(C/D) 9,837 9,851 9,904 9,839 9,882M 9, 775H

(€3]

(€3]

1943 1 e AKHIL 155, 810, 000/, 55194~ 199 HB NG & JEAKEIX 1, 350, 000, #5194~ 1993 i —ER A L A KA IL 16, 560, 0001
1 [A%7- 0 RERIE, 551948519, 837TH . 45195819, 851, 45196119, 904, 5197119, 839, #5198119, 882, 5199419, 775 T,
BeBIEEMEDOEN OIERICR DL D RO R T — % Bit T 5 AT 28 M. SCLA%EA, 647,272, (/ A FAMESK

77 K (A X LB

~P—=T 7 R)




J LZBMESHRT 7 K (WRSZLBIE) FC GEEHEIRERER)

OoETEDIKR
#1941 5195341 5196341 #1973 5198341 51993
E H 2025F-6 H 11~ [20254: 7 A 11 H ~ 20254 8 A 13 H ~ [20254: 9 A 11 H ~ [2025%E10 H 11 H ~ [20254E11 A 11 H ~
20254E 7 A10F  |20254E 8 H12F  |20254E 9 H10F  |20254F10 A 100 |20254F11 100 |20254E12 101
A A A = = A

(A) ERHZHINE 178 1m 159 192 186 508
ZHFLE 178 171 159 192 186 508
(B) HiMFIsHFTEIEA 879, 442 292,622 875, 950 A 936,012 731,383 A 1,459,821
FEHE A 6, 854, 879 4,095, 530 2,917, 568 4,245, 053 6,013, 023 4,415, 361
TEEH A 5,975,437 A 3,802,908 A 2,041,618 A 5,181,065 A 5,281,640 A 5,875,182
(C) 1EFt3hEN=E A 51,974 A 57,124 A 50, 294 A 51,994 A 59, 768 A 51,870
(D) ZHEHL£(A+B+C) 8217, 646 235, 669 825,815 A 987,814 671,801 A 1,511,183
(B) mIfARgHBERE A25,312,115 A24, 484, 469 A24,264,516 A23,288, 704 A24,292,134 A21,253, 804
(F) EBMEFEEES 21,924,166 21,924,166 21,924,166 21,784, 664 21,784, 664 19, 614,009
(Fic, 4 % AH 24 %8) (40,254,876) | ( 40,257,177) | ( 40,257,177) | ( 40,001,023) | ( 40,001,023) | ( 36,015,265)
(FEEHE A 2 %5) (A18,330,710) | (A18,333,011) | (A18,333,011) | (A18,216,359) | (A18,216,359) | (A16,401,256)
@ F(D+E+F) A 2,560, 303 A 2,324,634 A 1,514,535 A 2,491,854 A 1,835, 669 A 3,150,978
H) IENEE 0 A 15,716 0 A 15, 616 0 A 14, 060
REFBEEE (G+H) A 2,560, 303 A 2,340, 350 A 1,514,535 A 2,507,470 A 1,835, 669 A 3,165,038
B RS A 21,924, 166 21,924, 166 21,924, 166 21, 784, 664 21, 784, 664 19, 614, 009
(Fic, 4 % AH 24 %H) (1 40,257,177) | ( 40,257,177) | ( 40,257,177) | ( 40,001,023) | ( 40,001,023) | ( 36,015,265)
(FEEHE A 2 %5) (A18,333,011) | (A18,333,011) | (A18,333,011) | (A18,216,359) | (A18,216,359) | (A16,401,256)
Sy B YEG R ST 4 24, 963, 680 25, 358, 522 25, 742, 982 25, 960, 461 26, 378, 904 24, 087, 605
HEBHE S 4 49, 448, 149 49, 623, 038 49, 181, 683 50, 252, 595 49,999, 237 /\46, 866, 652

* HAEORPLOH T (B) AMEESFFT R BB I W ROFHERZ IS L D b0 2E R ET,
HAHLEOIRBLO 1T (C) (B FEIRENE | M3 FEHIM o 2 HABUFA L E BT D TERR L TVET,
FEBORWOH T (F) BIMEREBEE L H 20T, FFEOBMBUEOBE, BINFREZ LIAligHN S AR Z LW EH 2 VW ET,

OHRMLE

ZEFRHEEISTVERA,



J LZBMESHT 7K (WRZLBNE) FC GEEHEIRERER)

JLZBMEH T 7R (WRRLBIE) <H#—T7UF
F1TH (FHEHARM : 202456 A11H~2025%6 A10R)

OER=EM®
EAMEAIE, HE21, 979N 5 HIKR22, 204M 4 Y, EEANVEEIF25A LAY E Lz, SHOEEMBOBEREH1.0%EHY, Y
FI—UD+0.1%%0. 9% @MY F LT,

OERER

BEREMOVTE, REDBEFRFOMBRFEERLTRKRLET VI —I14 b (RUFI—JITHEANBEHORELER) LLFEL
fzo BRRIZKDEMBNESRNSNDARERZEEL T, AZA—N—Dx A b (RUFI—VICEAFTOORELE) LLFELE, 21—
OBEOEENZIOHREICL >TL—ANRBITHBITDHEBEL. BRMBEEA—/N—D A FELEL, Talb—23aVITDNWTHE,
EEPRBITICLDERMBIMY AV LORBEREL T, REEELELz, £V —BAITDONT, A4 FS4ITB->T. RFWEE
RZETRVWELE,
OS&RDEAAH

Tal—2avIiloWTRI7 Y FERTRUFI—JICHLTRALE LES, BEESICOVTIE. RMNEEELEAEF—/1—D x4
Fe REWET =924 FELFET., I F—BHEF. EXMITHA RS54 VICB>T, RFWGERZETLEVET.

LENSEOERAHTTA. TIBREOELISEL T, M. BROZEZTLE>TEVWYETS,

¥R TFv— (=T N—AN—7  KEREA VT v A (FHBRER—R) | T—AN—=7 - JPEINREA T v 7 A (HRER
) L BT N— BN —F e F—2 NFVTREA T v 7 A (IHRER—R) %#20% : 60% : 20% D 2T Y423 B 1A% L7- 15|
B) XTIV R=T KEREGA VT v 7 A CRE RAVR—2R) [ TA—BN—7 IR G A VT v 7 A (BHEER—X) | T
N—DN—=F « F—=ZA T VTREA T v 7 A (BIH@E—2) 26 &0, Y MBIcHBE b0 T, i, BHHichizo
Tk, B~ O M ZBE LT, HEAREOBREEAHEAYADAREL — N HBEEEETCEMSGME) CHREL TR £

% [Bloomberg®| BLOT N —L =7« KEREA VT v 7 A (HBEHES—2R) | TA—L2N =7 - JWRMBREA T v 7 A (HHE
N—2) | TI—bR_R—=F « F—ZA T VTREA T v 7 A (HIE—2R) %, Bloomberg Finance L.P. 8L, A »F v 7 AD
E P T HBloomberg Index Services LimitedZ X U & 95 Bt (LLF. LT A= =] ) OV —ELRA~—7 Th
D, BTy b3 VA MERASHIZ L 2B EO BN TOEROTOICHERGF#HINTHET, 7= =7 3FHBH Ty h~3
VAV MRS ITHE L TR LT, £l JATWSIMER T 7 U K (DAL LBME) ~H—T 7 REKR, 3k, LEa—
[t 20T EHA, TA—BR=T1F, JLATWIMESRT 7 K (DAZ ABME) ~H—7 7 v RICEET 007 —4
B L ITHHMoOmERE, EfEME, £ OV THRIEL EE A,

(HPD) T—b =4




O1A/[QH=YDERAM

J LZBMESHRT 7 K (WRSZLBIE) FC GEEHEIRERER)
(202446 A118~20254% 6 A10R)

e )
H IH )
A H P o H B =
M %
(a) 3¢ B &£ Ft F % # 5 0.023 | @FEHEFLFER=MPORHE LT MIh O FAZIHE N5
MEBRATHENT, AMEERSORE OB, REMN AL D FHE
(e - A7 a ) (5) (0. 023)
b = o M #F A 3 0.015 | )z =802 o ME i -t 55k Nk
( &/ & & H ) (3) (0.015) | REBMIT, WM DIEESITHICTH D AMESORE R OE LD
%l WREOBEEEICET 2 8
«C = o fl ) (0) (0.000) | EitHEONIICES 2 ZDMOHEE M
= 7t 8 0. 038

Wb o SR LR MR, 21, 851 T,

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

RALRT 1L FT L2 o OBR A (FARWMOmEZ &) ZHThOFHIEEME TR L C100%&3k Lz b 0T, HHA Z LI/

FSMARMIIUELA L THY £7,



J LZBMESHRT 7 K (WRSZLBIE) FC GEEHEIRERER)

OFE R US| DIKR (20244 6 B11B~20254 6 H108)
. AHiE
= fF #H 7t fF il

FXK Fv Tk v

TAUH EfE RS 1,823 287
FERRE S - —

( 383)

ik (BEENEREED) 8, 228 11, 458

( 1, 550)

FHEFR THERSR

A XY R [EE RS 922 1,618
ik (BEENEREED) 1,640 594

( 75)

F/ VU z—rm—x T/ =—r m—x%

eSS [EfE RS 17,722 —
a—u Ta—n Fa—n
KA EfEFES 723 181

ot R R — 1,187
iR (REEAER D) 1,110 656

4’ 57 U 77 .'ffuﬂ:‘% - -

(' 5,500)

ik (BEENEREED) — 235
( 250)

7T A [EE RS 1, 769 3, 708
iR REEAERYAD) 491 712

AXY A iR (REEAERYAD) 494 613
AA A ik (BEENEREED) 403 —
( 300)

A ik (BEEANEREED) 2,042 2,093
(' 200)

ANA [E AR 2,470 —
R (BEEAERERD) 76 76

AL F— [EE RS 1, 107 —
ik (BEREAEREAD) 204 203

A=A U T ik (BREAEREAD) — 101
Ny TNT | R BEENERYED) 759 673
(" 100)

4T R iR REEAERYAD) 90 271
Tov—7 % (BEEAEREED) 565 206
TANT R [EfE RS — —
( 500)

ik (BEENEREED) — —
(' 200)

A A ik (REENEREED) — —
(" 100)




J LZBMESHRT 7 K (WRSZLBIE) FC GEEHEIRERER)

= £ il et il
g—n Fa—n TFa—n
TAYh iR REEAERYAD) 1,438 662
i 7 RS 1,674 —
4 N—==7 EME R — 751
FAuF FRAuF
AR—F K [EE RS 5,531 4, 505
T% K TZ R
| A=A T UT FEERIE S 1,502 —
% (BREAREZAD) 2, 065 300
( 539)
FAxvay TAFT a2y
A¥ v [EE RS — 55, 036
* QAT I LG, (RIBRITHREENTHEY $HA.)
k BT ARTHIZYI 0 $5C,
() NILERSIC L SIS T, EBOBRFITIEEN TR Y A,
kA S (BB REET) (IR TR () e Eh Tl 8 A,
. S HIERE| DIEERIERE KR
fi Bl A L g c
B E A B OE HHE W B
48 "M [EpaaR| \aH =P
B e | 54, 877 59, 514 15, 439 15, 059

* ARG 3E) 0 $5C

*AEOWFI ST, FAR (REAORET SRSV TRREA) Ox@EEE T H SO MEIC X0 BEHRE L &EoG3 T,

OFEEMRA EDEGHKRF

(2024 6 A118~2025% 6 A10R)

.*U%Eﬁ%)\&@ﬂﬁl%ﬁiﬂ

BT RS z o FETRRSE z =
K n | MBS Goammma] B TS Somwmgs] D
& ORI B A & OB MRID C
=Rk ‘AHM % = H "AHM %
N 5, 368 68 1.3 4,851 29 0.6

e E e

FIERHRA &1, HEEEROCEEEANCHET 2BEMHNAHIHICHE SN OFIEHBRATHY , U7 7> FIRDFIFERBRA LI




J LZBMESHRT 7 K (WRSZLBIE) FC GEEHEIRERER)

O AEE DA (2025% 6 F10EBE)
| B
(A) sME GhER) AfE FEERIBER
B # x
S 5y i 7 A i %8 | g |2 BBERT PEAE MR BILA b
SRR | ISR fOAJE R sEE | 2MEE | 24k
Tk Kv TK Fv TH % % % % %
T AU S 13,434 11,964 1,731, 373 13.7 - 10.0 2.2 1.5
FHAR K TR K
A XY % 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
RA 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
LFY A 545 551 91,105 0.7 - - 0.5 0.2
ZA A 400 406 67, 141 0.5 - - 0.5 -
Foox 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 -
Foe—2 570 568 93,961 0.7 - 0.1 0.6 -
A R I 200 194 32,157 0.3 - - 0.3 -
TAYH 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 — —
o 2, 000 1,714 283, 340 2.2 - 2.2 — —
Axa 800 785 129, 869 1.0 - 1.0 - -
TAuF FArF
R—=F K 1,100 1,135 43,933 0.3 - 0.3 - -
FZ R 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
kIR BRI E‘bﬁ@tl#ﬂﬁ%bﬁilmxﬂéﬁﬁ '1§%E$ﬂ%®f¢1ﬁ£:i D RIS L2 b DT,

AT, L PE R

(b s s B

Sk ABEAO BN IXEI Y ?"T
* R DWW TR S 3 IS E RS L T — 2 2 AFLTVET,
kKPP B—N)L e L—=TF 4T A—TFT =R =T AT A, T4 vTF  L—T 4 T AT

AR DO EIE

LT R LTV ES,



J LSHEMES T 7V K (HRALBNE) FC GEMEEREREM)
(B) AHE (OMEHE) AthfE SmBIBR

m [ =
# ) . " ) FEOM # _—
Pl KR A A NEReE | REREAE B35 B
TAU % 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
kS | 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{E S | 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 IT 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 LZBMESHRT 7 K (WRSZLBIE) FC GEEHEIRERER)

E| ES
) . " fili % _—

Mo B e | R | i

TAVA % Tk kv Tk kv TH
LI@ALES | GOLDMAN SACHS GROUP INC 4,937 320 321 46,481 | 2028/ 4 /23
(ALEAES) | 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 CO 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 MISSOURT 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

[EfE7E% | 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
(ALfEEAES) | 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

— 29




J LZBMESHRT 7 K (WRSZLBIE) FC GEEHEIRERER)

Y 1 ES
& lid] ) " ) Ao -
Pl KR A A NERAE | RERE AR fEEFEA A
Ve % | F/viz—o—x| F))z—)n-% TH
| [E A |NORWEGI/\N GOVERNMENT 1.375 22, 000 19, 396 279,116 | 2030/8/19
N = 279, 116
a—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
HERR(E S | KFW 0.75 1, 000 948 156,853 | 2029/1/15
(B &RE) | KFW 0.125 100 85 14,057 | 2032/1/9
WimAt{E S | AMPRION GMBH 3.45 100 101 16,835 | 2027/9 /22
(BOREENER) | 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#ZE% | 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
@S | ASTM SPA 1.0 100 97 16,160 | 2026/11/25
(BOREENER) | 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
ﬁyf;%%@) UNEDIC 0. 625 300 296 49,069 | 2026/3/3
WA % | 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
A XY R W@ S | BARCLAYS PLC 2.885 150 150 24,809 | 2027/1 /31
(408&ENER) | 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@ALAES | 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
E W@ S | BMW FINANCE NV 3.25 320 321 53,165 | 2031/5/20
(4U#EENES) | 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
STEMENS 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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FTH j%@?;ﬁﬁ WOLTERS KLUWER NV 3.375 100 101 16,728 | 2032/3/20
AL Ef#zE%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@ALE 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
AL F— [Ef#7FE% | BELGIUM KINGDOM 4.25 1, 000 1,086 179,672 | 2041/3/28
Lei@ALE S | ANHEUSER-BUSCH INBEV SA/ 3.45 200 204 33,855 | 2031/9/22
(BUREEN ELTA 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 x— | E@AfES | DNB BANK ASA 4.5 150 155 25,722 | 2028/7/19
(ABBEEMES) | VAR ENERGI ASA 5.5 100 107 17,716 | 2029/5/4
vty | TR | ppce 3.0 3, 000 3,075 508,370 | 2028/12/15
(< &RfE) ’ ’ ’
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
Fre—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 1INC 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
I E HiJ7iE7E% | PROVINCE OF QUEBEC 0.5 2, 000 1,714 283,340 | 2032/1/25
A¥Ta Ef#zF% | UNITED MEXICAN STATES 3.375 800 785 129,869 | 2031/2/23
/I 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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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
EUROFTMA 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
W@ | ATRT INC 4.1 200 199 18,850 | 2026/1/19
(GLEEEMEE) | 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
& # 11,010, 239
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(1) 51 B9 CA%EI2100,00019, 45 1 ~ 3 HdB AR E o A% 344,200,000 . 5 1 ~ 3 3] —B gAY AKIL550,000/ . 1 H247- 0 #i
PEAEIZ. &5 1 119,936M ., 52 #19,9171. % 3 #10,004[1 T,

() $EEEFEMIEOE A ORI AR D HEBR DO & XL —# % Z7t5 5 AT 52 M, 3CHh446,363,6551, (254 2 H14 A ~’254E 8 A
1BA, /A7 -7 Fvruy s kEEFEA—Tr ~P—7 7 F)

OEFEDIRR
%514 %23 %5 31
H H 20254E 4 100 ~ 2025456 A 14H ~ 20254£ 7 4150 ~
20254 6 A 13H 20254F 7 A 14 H 20254 8 A 13H
M ] ]

(O SEEIE:S 530 181 209
ZHUFILE 530 181 209

(B) AiGFEHTEIERE 167,022 A 58,255 393, 647
FEH A 1,343, 741 1,221,727 1,641, 196
FEEH Al,176,719 A1, 279,982 A1, 247, 549

(C) 1EFt3REN=E A 26,935 A 23,146 A 15,051
(D) ZHEHL£(A+B+C) 140, 617 A 81,220 378, 805
(E) RIfAfEHERE — 140, 617 59, 303
(F) BmEtEEns A 410,045 A 422,945 A 421,981
(Fic, 4 % AH 24 %H) ( 10) ( 124, 994) ( 127, 715)
(FEEHE A %8) (A 410, 055) (A 547,939) (A 549, 696)

@ F(D+E+F) A 269, 428 A 363,548 16,127
H) IEEHEE 0 0 0
RERBIBRE (G+H) A 269,428 A 363,548 16,127
IBIEREZEHERE S A 410, 045 A 422,945 A 421,981
(Fic, 4 % AH 24 %H) ( 110, 942) ( 128, 007) ( 127, 715)

(FEHE A L4 (A 520, 987) (A 550, 952) (A 549, 696)

Sy ELHEGR RN 4 285, 797 427, 624 574, 047
MR S 4 A 145,180 A 368,227 A 135,939

H AL ORBLOH T (B) AMESHFFTRERB IS ROTHIR AL 2 b0 2B R ET,
HAHLEOIRDBLO 1T () (B FEIRENF | M3 FEHIM T 2 BB L HE BT D TERRL TV ET,
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JL5—=T5 900y REES T 7 ¥ FFC (BREERARER
OB

BUFHEEFIISVEREA.



J L3 -75v o0y IKREESFF—T
NU-T7VR
ERHEE

52488 CREH202548 A13H)
YERT &AM (20244 8 148 ~20264 8 A13H)

ZREDHGESEN

TREEIOBEEBY . FHLRLLEFET,
LR S R O BARRECONTSHES L EFET,
SHEL—BOSEITEBYES £5. SEALELETFET,

QLT 7Y FOMEMEAIIRDEY TY,

KEERE, #HESLUVT7 Y b - N IEHEDIODE I Z—DFEHITNT VAR LER— I+ UF E#EFTHC L 2HEARL
& B 5 4 L. RELEREORREGAMEDAREBZCERETAS CLEREKRLELFET, EL, ZOREINEE,. mRBMA. THERE
= TNBLUCoBEREHEL T, BE. KBNICEELET, 46, TRBAFZHEL. RKEEG AEFLET7EY b Ny VEEHO
WENNZZDNEENTIN% E LB E LTRET 2I5Ea0HY ET,

FHRENZ | KEFLBETOAHBELEIERENRLELET,
FHREGR | NEREE~NOREINGCEFRBERTEE A,

FH7EY SIRSIAD MRS
RREPIEXSN-TE2&E 1S5
https://www.nomura-am.co.jp/




J LS5—T3vyavyREESA—TY vHF—T7 K

bi |~ — ,

[ [ -

M % % % % EPZLE!

2041 (20214 8 H13H) 23,278 2.8 215.45 2.6 101. 2 A 1.8 6,571
2141 (20224 8 H15H) 25,471 9.4 235. 42 9.3 100. 3 10. 1 6, 162
2211 (20234 8 H14H) 26, 759 5.1 246. 87 4.9 101.1 16. 1 5,830
2341 (20244 8 H13H) 29, 356 9.7 269. 60 9.2 101.6 4.6 5,998
2431 (202548 H131) 30, 424 3.6 2178. 89 3.4 97.7 8.9 12,937
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20244E 8 A13H 29, 356 — 269. 60 — 101. 6 4.6
8 AE 29, 062 A0 266. 88 AL.0 97.3 4.6
9HEK 29, 042 Al 1 266. 56 Al 1 97.2 6.0
104K 30, 407 3.6 279. 32 3.6 97.8 6.9
11LAR 30, 034 2.3 275. 80 2.3 96. 4 8.0
12A K 31,016 5.7 284. 81 5.6 96.7 7.4
20254 1 AR 30, 584 4.2 280. 85 4.2 97.5 5.0
2 AR 30, 137 2.7 276. 65 2.6 96. 3 4.6
3HAKE 30, 166 2.8 276. 93 2.7 97.7 8.7
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(B) #ME (IMEEE) AAE satBIBR =
= W x
# i » ¥ W w -
. BESE reaew | REeem | TarAH
AU % TR EE e

[E & FE2% AID-ISRAEL 5.5 160 170 25, 228 2033/9/18
REPUBLIC OF CHILE 4.95 200 197 29, 248 2036/1/5
REPUBLIC OF INDONESTA 4.1 20 20 2,958 2028/ 4 /24
REPUBLIC OF INDONESTA 2.85 40 37 5, 562 2030/ 2 /14
REPUBLIC OF INDONESTA 2.15 35 30 4,532 2031/ 7 /28
REPUBLIC OF PERU 3.0 30 25 3, 806 2034/ 1 /15
REPUBLICA ORIENT URUGUAY 5.25 20 18 2,719 2060/ 9 /10
UNITED MEXICAN STATES 4.15 85 84 12, 507 2027/ 3 /28
UNITED MEXICAN STATES 4.75 16 12 1, 894 2044/ 3/ 8
UNITED MEXICAN STATES 5.55 15 13 1,994 2045/ 1 /21
UNITED MEXICAN STATES 4.4 110 78 11, 590 2052/ 2 /12
US TREASURY BOND 3.75 125 108 16, 024 2043/11/15
US TREASURY BOND 4.75 10 9 1, 465 2043/11/15
US TREASURY N/B 3.75 1,510 1,511 223, 486 2028/ 5 /15
US TREASURY N/B 3. 875 2,372 2,383 352, 306 2028/ 6 /15
US TREASURY N/B 3.875 220 220 32, 668 2028/ 7 /15
US TREASURY N/B 2.625 1, 140 1, 092 161, 529 2029/ 7 /31
US TREASURY N/B 3.5 179 177 26, 180 2029/ 9 /30
US TREASURY N/B 4. 125 356 360 53, 316 2029/10/31
US TREASURY N/B 4. 125 99 100 14, 828 2029/11/30
US TREASURY N/B 4.25 577 587 86, 861 2030/ 1 /31
US TREASURY N/B 4.0 319 321 47, 564 2030/ 2 /28
US TREASURY N/B 4.0 1,019 1,027 151, 855 2030/ 3 /31
US TREASURY N/B 3. 875 1, 090 1, 093 161, 601 2030/ 4 /30
US TREASURY N/B 4.0 1,022 1,030 152, 331 2030/ 5 /31
US TREASURY N/B 3. 875 267 267 39, 562 2030/ 6 /30
US TREASURY N/B 3. 875 250 250 37,048 2030/ 7 /31
US TREASURY N/B 4.625 300 310 45,971 2031/ 4 /30
US TREASURY N/B 4,625 143 148 21,908 2031/5/31
US TREASURY N/B 4,125 1 1 149 2031/11/30
US TREASURY N/B 4,375 4 4 604 2032/ 1 /31
US TREASURY N/B 4,125 2 2 297 2032/ 2 /29
US TREASURY N/B 4,125 14 14 2,084 2032/ 3 /31
US TREASURY N/B 4.0 604 603 89, 250 2032/ 4 /30
US TREASURY N/B 2.875 550 512 75, 840 2032/ 5 /15
US TREASURY N/B 4. 125 393 395 58,473 2032/ 5 /31
US TREASURY N/B 4.0 1,789 1, 786 264, 113 2032/ 6 /30
US TREASURY N/B 4.0 183 182 27, 006 2032/ 7 /31
US TREASURY N/B 4. 375 175 177 26, 218 2034/ 5 /15
US TREASURY N/B 4.25 28 28 4,142 2034/11/15
US TREASURY N/B 4. 625 489 502 74, 349 2035/ 2 /15
US TREASURY N/B 4.25 1, 069 1, 066 157,719 2035/ 5 /15
US TREASURY N/B 1. 125 760 472 69, 835 2040/ 5 /15
US TREASURY N/B 1. 125 1,035 636 94, 157 2040/ 8 /15
US TREASURY N/B 1.375 945 601 88, 998 2040/11/15
US TREASURY N/B 1. 875 235 161 23, 865 2041/ 2 /15
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[EfE7E%4 | US TREASURY N/B 3.125 335 273 40,375 | 2041/11/15
US TREASURY N/B 3.625 112 95 14,183 | 2043/8/15

US TREASURY N/B 4.375 135 127 18,888 | 2043/8/15

US TREASURY N/B 4.5 135 129 19,146 | 2044/2/15

US TREASURY N/B 4.625 5 4 719 | 2044/5/15

US TREASURY N/B 3.125 135 105 15,617 | 2044/8/15

US TREASURY N/B 4.125 35 31 4,704 | 2044/8/15

US TREASURY N/B 3.0 155 118 17,508 | 2044/11/15

US TREASURY N/B 4.625 122 118 17,517 | 2044/11/15

US TREASURY N/B 4.75 110 108 16,042 | 2045/2/15

US TREASURY N/B 5.0 1,645 1,675 247,642 | 2045/5/15

US TREASURY N/B 3.0 360 272 40,216 | 2045/11/15

US TREASURY N/B 2.5 555 380 56,214 | 2046/5 /15

US TREASURY N/B 3.0 110 81 12,110 | 2047/2/15

US TREASURY N/B 3.0 365 271 40,070 | 2047/ 5/15

US TREASURY N/B 2.75 15 10 1,566 | 2047/8 /15

US TREASURY N/B 3.375 285 223 33,017 | 2048/11/15

US TREASURY N/B 2.0 670 388 57,506 | 2050/ 2 /15

US TREASURY N/B 1.25 720 341 50,523 | 2050/5/15

US TREASURY N/B 1.375 755 367 54,353 | 2050/ 8 /15

US TREASURY N/B 1. 625 790 410 60,734 | 2050/11/15

US TREASURY N/B 2.375 245 153 22,680 | 2051/5/15

US TREASURY N/B 2.25 10 6 891 | 2052/2/15

US TREASURY N/B 3.0 79 56 8,319 | 2052/8/15

US TREASURY N/B 4.0 105 90 13,407 | 2052/11/15

US TREASURY N/B 3.625 185 148 22,016 | 2053/5/15

US TREASURY N/B 4.125 152 133 19,809 | 2053/8/15

US TREASURY N/B 4.75 138 134 19,958 | 2053/11/15

US TREASURY N/B 4.25 74 66 9,849 | 2054/2/15

US TREASURY N/B 4.625 9 8 1,275 | 2054/5/15

US TREASURY N/B 4.25 46 41 6,125 | 2054/8/15

US TREASURY N/B 4.5 43 40 5,973 | 2054/11/15

US TREASURY N/B 4.625 284 272 40,280 | 2055/2/15

US TREASURY N/B 4.75 752 736 108,873 | 2055/5/15

#J5{7E% | BRITISH COLUMBIA PROV OF 4.75 50 50 7,497 | 2034/6 /12
CA TXB-VAR PURP 3 7.5 10 11 1,717 | 2034/4/1

NEW YORK NY 6.385 15 15 2,302 | 2055/2/1

Oklahoma Development Fin 4.623 5 4 709 | 2044/6/1

UNITED NATIONS DEV CORP 6.011 5 5 773 | 2040/8/1

UNIV OF CALIFORNTA CA RE 2.65 10 6 931 | 2050/5/15

UNIV OF CALIFORNTA CA RE 4.767 53 43 6,397 | 2115/5/15

UNIV OF MICHIGAN MI 3.504 16 11 1,730 | 2052/4/1

UNIV OF MINNESOTA MN 4.048 14 11 1,656 | 2052/4/1

H5pkAf %% | FEDERAL FARM CREDIT BANK 1. 625 644 565 83,614 | 2031/3/17
(Bx< 4:@4f%) | FEDERAL FARM CREDIT BANK 3.5 10 9 1,404 | 2032/9/1
FEDERAL FARM CREDIT BANK 3.875 20 19 2,899 | 2032/9/20

FEDERAL FARM CREDIT BANK 1.68 130 98 14,541 | 2035/9/17
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H5P4(E % | FEDERAL FARM CREDIT BANK 2.1 40 31 4,611 | 2036/2/25
(< 4:f@f%) | FEDERAL FARM CREDIT BANK 2.49 55 44 6,591 | 2036/5/19
FEDERAL HOME LOAN BANK 3.875 160 160 23,725 | 2027/6/4
FEDERAL HOME LOAN BANK 4.6 350 350 51,776 | 2028/6/9
FEDERAL HOME LOAN BANK 2.5 400 372 55,067 | 2031/6 /30
FEDERAL HOME LOAN BANK 1.85 30 22 3,359 | 2036/1/25
FEDERAL HOME LOAN BANK 1.87 35 26 3,924 | 2036/2/8
FG A97420 4.0 45 44 6,529 | 2041/3/1
FG 601838 5.0 58 59 8,832 | 2035/7/1
FG G07028 4.0 107 103 15,296 | 2042/6/1
FG G08784 3.5 105 96 14,309 | 2047/10/ 1
FG Q15884 3.0 293 266 39,459 | 2043/2/1
FG Q17642 3.0 105 95 14,155 | 2043/4/1
FGOLD 30YR C00603 6.0 0. 29345 0. 30001 44| 2028/3/1
FGOLD 30YR C63171 7.0 2 2 351 | 2032/1/1
FGOLD 30YR 68001 7.0 0.57975 0.61083 90| 2032/6/1
FGOLD 30YR G01449 7.0 1 1 170 | 2032/7/1
FHLMC Multifamily 1/0 1. 016446 194 8 1,200 | 2030/10/25
FHLMC Multifamily Struct 2.4 60 53 7,890 | 2032/3/25
FHLMC Multifamily Struct 2.45 50 44 6,576 | 2032/4 /25
FHLMC Multifamily Struct 2.58 30 26 3,971 | 2032/5/25
FHLMC Multifamily Struct 3.5 23 21 3,216 | 2032/7/25
FHLMC Multifamily Struct 2.92 90 82 12,160 | 2054/6 /25
FN 555424 5.5 31 32 4,792 | 2033/5/1
FN 676661 5.5 21 21 3,248 | 2033/1/1
FN 735893 5.0 47 47 7,065 | 2035/10/ 1
FN 995023 5.5 37 38 5,681 | 2037/8/1
FN 995113 5.5 13 14 2,109 | 2036/9/1
FN 995203 5.0 21 21 3,214 | 2035/7/1
FN AB3493 4.5 15 15 2,227 | 2041/9/1
FN AB4425 3.5 3 3 460 | 2027/2/1
FN AB7795 2.5 10 9 1,455 | 2028/2/1
FN AD0332 5.5 25 26 3,947 | 2038/7/1
FN AJ6935 3.5 4 4 599 | 2026/11/ 1
FN AL0054 4.5 8 8 1,313 | 2041/2/1
FN AL1704 6.5 48 51 7,670 | 2040/5/1
FN AQ4372 2.5 23 23 3,406 | 2027/11/1
FN AQ4772 2.5 5 5 783 | 2027/12/1
FN AQ9026 2.5 35 34 5,146 | 2027/12/1
FN AS0203 3.0 5 4 698 | 2043/8/1
FN AV0634 3.0 76 74 11,078 | 2028/11/1
FN AV9187 4.0 36 34 5,107 | 2044/3/1
FN BD6102 3.0 37 33 4,883 | 2046/10/ 1
FN BD6718 3.0 16 14 2,132 | 2046/9/1
FN BN8997 2.0 15 12 1,842 2051/3/1
FN BN9004 2.0 8 7 1,039 | 2051/3/1
FN BP3574 2.5 3 492 | 2051/7/1
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HEPR(E%S | PN BR4654 2.5 2 2 342 | 2051/3/1
(Br< &mhfE) | FN BR7241 2.0 9 7 1,156 | 2051/4/1
FN BR7802 2.0 15 12 1,841 | 2051/4/1
FN BR8283 2.5 2 1 287 | 2051/4/1
FN BR8296 2.5 1 1 158 | 2051/5/1
FN BR8896 2.5 4 3 548 | 2051/4/1
FN BR8915 2.5 2 2 306 | 2051/5/1
FN BT8452 2.5 1 1 181 | 2051/10/ 1
FN BV8545 3.5 9 8 1,255 | 2052/5/1
FN BX6108 5.5 34 34 5,053 | 2053/1/1
FN BZ1178 5.81 137 141 20,979 | 2031/6/1
FN CA2469 4.0 1 1 199 | 2048/10/1
FN CA2708 4.0 0. 72395 0. 68367 101 | 2048/5/1
FN CA5368 4.0 5 5 761 | 2050/3/1
FN CA6341 2.5 49 41 6,096 | 2050/7/1
FN CA6342 2.5 47 39 5,864 | 2050/7/1
FN CA6343 2.5 49 41 6,081 | 2050/7/1
FN CA6359 2.5 25 21 3,164 | 2050/7/1
FN CA6577 2.5 51 43 6,368 | 2050/8/1
FN CA6636 2.5 42 35 5,268 | 2050/8/1
FN CA7597 2.5 29 24 3,645 | 2050/11/ 1
FN CA9038 2.5 29 24 3,659 | 2051/2/1
FN CA9444 2.5 9 9 1,364 | 2036/3/1
FN CB0383 2.5 38 32 4,802 | 2051/5/1
FN CB0622 1.5 18 16 2,448 | 2036/5/1
FN CB1309 2.0 203 160 23,683 | 2051/8/1
FN CB2054 2.0 40 32 4,785 | 2051/11/1
FN CB2079 2.0 40 31 4,722/ 2051/11/ 1
FN (B2165 3.0 35 31 4,632 | 2051/11/1
FN CB2418 3.0 15 13 1,996 | 2051/12/ 1
FN CB2601 2.0 25 20 2,997 | 2052/1/1
FN CB2620 2.5 32 27 4,007 | 2052/1/1
FN CB2621 2.5 39 32 4,877 | 2052/1/1
FN CB2622 2.5 59 49 7,386 | 2052/1/1
FN CB2633 2.5 18 15 2,241 | 2052/1/1
FN CB2836 2.0 12 10 1,536 | 2052/2/1
FN CB2837 2.0 29 23 3,529 | 2052/2/1
FN (B2838 2.0 66 53 7,889 | 2052/2/1
FN CB2854 2.5 10 8 1,283 | 2052/2/1
FN CB2855 2.5 34 28 4,264 | 2052/2/1
FN (B2863 2.5 5 4 718 | 2052/2/1
FN CB3101 2.0 49 39 5,835 | 2052/3/1
FN CB3102 2.0 89 71 10,593 | 2052/3/1
FN CB3105 2.0 34 27 4,056 | 2052/3/1
FN CB4324 3.5 7 6 953 | 2052/8/1
FN CB4345 4.5 55 53 7,862 | 2052/8/1
FN CB4657 3.5 1 1 195 | 2052/9/1
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HERR(E%S | PN CB4658 3.5 5 5 766 | 2052/9/1
(Br< &@hf5) | FN CB4660 3.5 6 5 869 | 2052/9/1
FN CB4661 3.5 8 7 1,086 | 2052/9/1
FN CB5450 5.0 29 28 4,231 | 2053/1/1
FN (B5462 5.5 23 23 3,495 | 2053/1/1
FN CB6063 5.0 40 40 5,925 | 2053/4/1
FN CB6311 5.0 190 187 27,653 | 2053/5/1
FN CB6321 5.5 49 49 7,381 | 2053/5/1
FN (B6329 6.0 42 43 6,426 | 2053/5/1
FN CB6463 5.5 26 27 4,022 | 2053/6/1
FN CB6757 6.0 26 27 4,021 | 2053/7/1
FN CB6872 6.0 64 65 9,672 | 2053/8/1
FN CB7349 6.5 11 12 1,849 | 2053/10/ 1
FN (B8018 6.5 51 53 7,964 | 2054/2/1
FN CB8710 6.0 175 180 26,701 | 2054/6/1
FN CB8727 6.5 27 28 4,169 | 2054/6/1
FN CB8874 6.5 44 45 6,791 | 2054/7/1
FN FA0364 6.0 387 396 58,636 | 2055/1/1
FN FA0478 2.0 171 157 23,222 | 2037/6/1
FN FA0732 4.0 129 122 18,111 | 2052/5/1
FN FA0746 2.5 90 85 12,577 | 2038/6/1
FN FM3224 3.5 21 19 2,891 | 2045/9/1
FN FM3665 4.0 15 14 2,198 | 2049/9/1
FN FM5176 2.0 23 19 2,831 | 2050/12/ 1
FN FM5294 3.5 12 12 1,779 | 2045/2/1
FN FM5305 2.0 7 5 864 | 2050/12/ 1
FN FM6149 2.0 30 27 4,081 | 2036/2/1
FN FM6863 2.0 20 16 2,404 | 2051/4/1
FN FM7031 4.0 27 25 3,838 | 2051/1/1
FN FM7423 1.5 39 35 5,207 | 2036/6/1
FN FM7460 4.0 56 53 7,840 | 2051/3/1
FN FM7599 3.5 282 256 37,921 | 2051/1/1
FN FM7973 4.0 5 5 745 | 2050/5/1
FN FM9318 2.0 45 41 6,206 | 2036/11/ 1
FN FM9538 2.0 46 37 5,478 | 2051/11/ 1
FN FM9730 2.0 12 9 1,468 | 2051/12/1
FN FM9925 2.0 18 14 2,154 | 2051/12/1
FN FP0025 2.0 35 28 4,183 | 2050/8/1
FN FS$S0026 2.5 15 13 1,930 | 2051/11/1
FN FS0173 2.0 18 15 2,244 | 2052/1/1
FN FS0193 2.5 30 25 3,768 | 2052/1/1
FN FS0211 2.0 28 22 3,307 | 2051/12/1
FN FS0212 2.0 27 21 3,202 | 2051/12/ 1
FN FS0216 2.0 43 40 5,997 | 2037/1/1
FN FS0290 2.0 22 17 2,612 2052/1/1
FN FS0316 1.5 212 174 25,825 | 2041/11/ 1
FN FS0378 2.5 44 37 5,514 | 2052/1/1
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HERR(ES | PN FS0497 2.0 31 25 3,815 | 2052/1/1
(Br< &mfE) | FN FS0598 2.0 5 4 647 | 2051/12/ 1
FN FS$S0599 2.0 4 3 574 | 2051/4/1
FN FS0646 2.0 15 12 1,829 | 2052/2/1
FN FS0754 2.0 44 41 6,084 | 2037/2/1
FN FS1133 4.0 75 71 10,538 | 2052/5/1
FN FS1331 2.0 28 25 3,839 | 2037/3/1
FN FS1334 2.0 54 42 6,319 | 2051/11/1
FN FS1463 4.0 81 76 11,314 | 2051/5/1
FN FS1661 2.5 16 14 2,098 | 2052/3/1
FN FS2458 5.0 93 93 13,765 | 2052/7/1
FN FS$2473 5.0 1 1 177 | 2052/7/1
FN FS2812 3.5 10 9 1,471 | 2052/7/1
FN FS$3325 2.0 25 23 3,487 | 2037/4/1
FN FS4629 5.5 32 33 4,886 | 2053/5/1
FN FS4641 6.0 67 68 10,184 | 2053/5/1
FN FS6931 5.5 361 362 53,565 | 2053/1/1
FN FS8078 2.0 969 765 113,099 | 2052/2/1
FN FS8316 6.5 42 44 6,623 | 2054/6/1
FN FS$8928 6.0 82 84 12,474 | 2054/9/1
FN FS9632 6.5 257 268 39,650 | 2054/9/1
FN MAO799 4.0 6 6 948 | 2026/7/1
FN MA3121 4.0 0. 33922 0. 32048 47| 2047/9/1
FN MA3276 3.5 71 65 9,710 | 2048/2/1
FN MA3333 4.0 0. 60488 0.57125 84| 2048/4/1
FN MA3384 4.0 0. 50424 0.47618 70| 2048/6/1
FN MA3415 4.0 0. 49829 0. 47056 69| 2048/7/1
FN MA3908 4.5 94 91 13,541 | 2050/1/1
FN MA4119 2.0 20 16 2,406 | 2050/9/1
FN MA4157 1.5 44 33 4,969 | 2050/10/ 1
FN MA4158 2.0 39 31 4,628 | 2050/10/ 1
FN MA4181 1.5 39 29 4,331 | 2050/11/ 1
FN MA4280 1.5 46 34 5,122/ | 2051/3/1
FN MA4500 1.5 126 103 15,312 | 2041/12/1
FN MA4540 2.0 102 87 12,941 | 2042/2/1
FN MA4567 2.0 165 151 22,339 | 2037/3/1
FN MA4570 2.0 93 80 11,832 2042/3/1
FN MA4578 2.5 948 784 115,909 | 2052/4/1
FN MA4602 2.0 230 210 31,054 | 2037/5/1
FN MA4623 2.5 536 443 65,573 | 2052/6/1
FN MA4653 3.0 286 247 36,557 | 2052/7/1
FN MA4656 4.5 9 9 1,384 | 2052/7/1
FN MA4699 3.5 153 137 20,355 | 2052/8/1
FN MA5107 5.5 36 36 5,384 | 2053/8/1
FN MA5444 5.5 279 279 41,388 | 2054/8/1
FNMA 30YR 555531 5.5 6 6 929 | 2033/6/1
FNMA 30YR 699381 5.5 2 2 392 | 2033/4/1
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HERRAE% | FNMA 30YR 704553 5.5 6 6 948 | 2033/5/1
(Br< &:@f%) | FNMA 30YR 708998 5.5 9 10 1,482 | 2033/6/1
FNMA 30YR 735989 5.5 56 57 8,545 | 2035/2/1
FNR 2021-88 10 2.5 123 16 2,469 | 2051/12/25
FR QB1193 2.5 8 6 1,016 | 2050/7/1
FR QB2296 2.0 4 3 549 | 2050/8/1
FR QD4857 2.0 18 14 2,142 | 2052/1/1
FR QE8252 4.5 17 17 2,548 | 2052/8/1
FR QF0895 5.0 0.79411 0. 78441 115| 2052/10/ 1
FR RA5077 2.5 143 120 17,825 | 2051/5/1
FR RA6071 2.0 62 49 7,280 | 2051/10/ 1
FR RA6388 2.5 76 64 9,482 | 2051/12/1
FR RA6397 2.5 34 29 4,345 | 2051/11/ 1
FR RA6768 2.0 6 4 721 | 2052/2/1
FR RA7506 4.5 53 51 7,544 | 2052/7/1
FR RA8295 5.0 44 44 6,543 | 2052/12/1
FR RA8758 5.5 23 23 3,516 | 2053/3/1
FR RA9625 5.5 133 133 19,790 | 2053/8/1
FR RB5148 2.0 12 10 1,509 | 2042/3/1
FR RC1999 2.0 48 44 6,604 | 2036/5/1
FR RJ0320 6.5 28 29 4,414 | 2053/11/1
FR RJO711 6.5 161 168 24,855 | 2054/1/1
FR SB0298 2.5 24 22 3,370 | 2035/1/1
FR SB0514 1.5 53 48 7,119 | 2036/4/1
FR SB8383 4.5 74 74 11,006 | 2040/5/1
FR SB8507 2.0 21 19 2,858 | 2036/2/1
FR SCO111 3.0 19 18 2,748 | 2038/6/1
FR SD0294 4.5 31 30 4,484 | 2050/3/1
FR SD0490 4.0 48 46 6,944 | 2045/1/1
FR SD0508 3.5 195 180 26,673 | 2048/1/1
FR SD0702 2.5 35 30 4,439 | 2051/5/1
FR SD0716 2.0 60 48 7,168 | 2051/7/1
FR SD0730 2.0 3 2 405 | 2051/9/1
FR SD0732 2.0 17 14 2,111 | 2051/9/1
FR SD0783 2.0 6 5 827 | 2051/12/ 1
FR SD0785 2.0 15 12 1,797 | 2051/12/ 1
FR SD0786 2.0 18 15 2,250 | 2051/12/1
FR SD0789 2.0 2 1 269 | 2051/12/1
FR SD0892 2.0 45 36 5,352 | 2052/1/1
FR SD0894 2.0 33 26 3,955 | 2052/1/1
FR SD1049 3.5 18 16 2,428 | 2052/6/1
FR SD1053 3.5 16 15 2,294 | 2052/6/1
FR SD1086 3.5 7 6 942 | 2052/6/1
FR SD1465 5.0 3 3 479 | 2052/8/1
FR SD1991 5.0 25 25 3,737 | 2052/12/ 1
FR SD2000 4.5 39 38 5,662 | 2052/11/ 1
FR SD2886 6.0 88 90 13,412 | 2053/5/1
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HERR(E%S | PR SD2893 5.5 34 34 5,096 | 2053/5/1
(Bx< &:@f%) | FR SD3176 6.0 5 824 | 2053/6/1
FR SD7528 2.0 8 6 1,001 | 2050/11/1
FR SD7534 2.5 60 51 7,595 | 2051/2/1
FR SD7539 2.0 32 25 3,812 2051/4/1
FR SD7541 2.0 15 12 1,817 | 2051/5/1
FR SD7544 3.0 13 11 1,697 | 2051/7/1
FR SD7548 2.5 135 113 16,839 | 2051/11/1
FR SD7549 2.0 145 116 17,278 | 2052/1/1
FR SD7550 3.0 9 8 1,248 | 2052/2/1
FR SD7552 2.5 247 207 30,646 | 2052/1/1
FR SD7553 3.0 217 190 28,121 | 2052/3/1
FR SD7556 3.0 70 61 9,054 | 2052/8/1
FR SD8082 1.5 43 32 4,787 | 2050/10/ 1
FR SD8134 2.0 95 75 11,217 | 2051/3/1
FR SD8199 2.0 785 620 91,786 | 2052/3/1
FR SD8218 2.0 840 663 98,062 | 2052/6/1
FR SD8231 4.5 9 8 1,312 | 2052/7/1
FR SD8242 3.0 529 456 67,545 | 2052/9/1
FR SD8257 4.5 90 86 12,793 | 2052/10/ 1
FR SD8264 3.5 318 286 42,301 | 2052/11/ 1
FR SD8274 4.0 333 310 45,860 | 2052/12/1
FR SD8298 4.5 134 128 19,060 | 2053/2/1
FR SD8366 5.0 272 268 39,673 | 2053/10/ 1
FR SD8371 5.0 126 124 18,389 | 2053/11/1
FR SD8438 5.5 169 169 25,116 | 2054/6/ 1
FR S12075 2.0 20 16 2,437 | 2050/9/1
FR SLO703 4.5 147 141 20,910 | 2053/4/1
FR SL0894 6.0 287 295 43,629 | 2054/5/1
FR 7A2471 3.0 1 0. 95756 141| 2037/9/1
Fannie Mae 4. 86449 59 58 8,691 | 2050/6 /25
Fannie Mae 5. 55001 60 60 8,953 | 2054/12/25
Freddie Mac 2.0 27 23 3,414 | 2050/7 /25
Freddie Mac 1.0 27 22 3,265 | 2050/7/25
Freddie Mac 5.80001 77 77 11,500 | 2054/3/25
Freddie Mac 5.80001 29 30 4,438 | 2054/12/25
Freddie Mac 5.90001 724 731 108,211 | 2055/5/25
Freddie Mac 5. 85001 296 298 44,198 | 2055/ 6 /25
Freddie Mac 5. 85001 621 626 92,584 | 2055/ 6 /25
Freddie Mac 5. 75001 260 261 38,618 | 2055/6 /25
Freddie Mac PO — 127 87 12,863 | 2050/ 8/25
G2 4559 5.0 17 18 2,701 | 2039/10/20
G2 5018 5.0 1 1 243 | 2041/ 4 /20
G2 5083 5.0 3 3 535 | 2041/ 6 /20
G2 5116 5.0 1 1 291 | 2041/ 7 /20
G2 MA1090 3.5 117 108 16,060 | 2043/ 6 /20
G2 MA1448 3.5 103 95 14,152 | 2043/11/20
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FERRAES | G2 MAG399 4.5 2 2 350 | 2048/ 8 /20
(Br< &fE) | G2 MA5466 4.0 89 84 12,513 | 2048/ 9/20
G2 MA5818 4.5 45 44 6,600 | 2049/3 /20
G2 MA7051 2.0 62 50 7,519 | 2050/12/20
G2 MA7135 2.0 206 167 24,766 | 2051/1 /20
G2 MAT137 3.0 12 11 1,680 | 2051/1 /20
G2 MAT192 2.0 189 153 22,730 | 2051/ 2/20
G2 MA7312 2.5 107 90 13,392 | 2051/4/20
G2 MAT419 3.0 101 89 13,209 | 2051/6/20
G2 MA7588 2.0 124 101 14,974 | 2051/9/20
G2 MA7589 2.5 181 153 22,651 | 2051/9/20
G2 MAT767 2.5 32 27 4,072 | 2051/12/20
G2 MAT768 3.0 40 35 5,281 | 2051/12/20
G2 MA7827 2.5 172 145 21,556 | 2052/1 /20
G2 MA7880 2.0 244 198 29,336 | 2052/2/20
G2 MA7881 2.5 141 120 17,752 | 2052/2/20
G2 MA7988 3.0 514 452 66,926 | 2052/ 4 /20
G2 MA7989 3.5 80 72 10,725 | 2052/4 /20
G2 MA8042 2.5 48 41 6,096 | 2052/5/20
G2 MA8044 3.5 60 54 8,126 | 2052/ 5/20
G2 MA8096 2.0 101 82 12,150 | 2052/ 6 /20
G2 MA8097 2.5 124 104 15,509 | 2052/ 6 /20
G2 MA8099 3.5 165 149 22,135 | 2052/ 6 /20
G2 MA8147 2.5 92 78 11,613 | 2052/7 /20
G2 MA8488 4.0 14 13 1,980 | 2052/12/20
G2 MA8564 2.5 35 29 4,404 | 2053/1/20
G2 MA9015 4.5 100 96 14,259 | 2053/ 7 /20
G2 MA9103 4.0 74 69 10,240 | 2053/8/20
G2 MA9170 5.0 159 157 23,266 | 2053/ 9 /20
G2 MA9303 4.5 62 59 8,855 | 2053/11/20
G2 MA9669 6.0 22 22 3,379 | 2054/5/20
G2 MA9670 6.5 64 66 9,760 | 2054/5/20
G2 MA9723 4.5 113 108 16,035 | 2054/ 6 /20
G2 MA9778 5.0 140 138 20,416 | 2054/ 7 /20
G2 MA9779 5.5 156 157 23,294 | 2054/ 7 /20
G2 MA9780 6.0 105 107 15,854 | 2054/ 7 /20
G2 MA9848 4.0 126 117 17,377 | 2054/8/20
G2 MA9906 5.5 23 23 3,498 | 2054/ 9 /20
G2 MB0025 5.0 180 177 26,214 | 2054/11/20
G2 MB0205 5.5 158 159 23,602 | 2055/ 2 /20
G2 MB0260 6.0 226 230 34,114 | 2055/3 /20
G2 MB0308 5.5 212 213 31,529 | 2055/ 4 /20
GN 761209 4.0 67 64 9,472 | 2041/3/15
GN 782557 5.0 13 13 2,060 | 2039/1/15
GN 782696 5.0 4 5 745 | 2039/6/15
GNMA 30YR 543737 7.0 0. 53158 0. 53498 79 | 2030/12/15
GNMA 30YR 600211 5.5 1 1 263 | 2033/8/15
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FEER(ES: | GNMA 30YR 781584 7.0 0. 98963 1 151 2032/5/15
(Fx< 4fM%) | Government National Mort 4. 65 13 13 2,011 2040/ 6 /16
RFC PRINCIPAL STRIP — 20 16 2,452 2030/4 /15

WiEtkfES | 1345 Trust 5.94194 40 40 5,937 | 2030/6/15
(Exi 1345 Trust 6. 34194 21 21 3,112 2030/ 6 /15
280 Park Avenue Mortgage 5.516 100 99 14, 693 2034/ 9 /15

A&D Mortgage Trust 5.79 97 98 14, 505 2070/ 6 /25

ADVANCED MICRO DEVICES 4.393 4 3 498 | 2052/6/ 1

AEP TEXAS INC 5.4 20 20 3,007 2033/6/1

AEP TEXAS INC 5.7 35 35 5,318 | 2034/5/15

AEP TEXAS INC 4.15 9 6 1,017 2049/5/1

AEP TEXAS INC 3.45 19 12 1,918 | 2050/1 /15

AEP TEXAS INC 3.45 21 14 2,074 | 2051/5/15

AEP TRANSMISSION CO LLC 5. 375 5 5 755 2035/ 6 /15

ALA Trust 6. 18448 34 34 5,053 2030/ 6 /15

ALA Trust 6. 08463 55 55 8,174 | 2030/6/15

ALABAMA POWER CO 5.2 26 24 3,694 | 2041/6/1

ALABAMA POWER CO 3.7 2 1 224 | 2047/12/ 1

ALABAMA POWER CO 3.0 4 2 382 2052/ 3 /15

ALGONQUIN PWR & UTILITY 5. 365 5 5 743 2026/ 6 /15

ALTRIA GROUP INC 4.8 70 70 10,489 | 2029/2 /14

ALTRIA GROUP INC 5. 625 10 10 1,515 2035/2/6

ALTRIA GROUP INC 5.25 25 24 3,670 | 2035/8/6

ALTRIA GROUP INC 3.7 144 100 14,916 | 2051/2/4

ALTRIA GROUP INC 6.2 16 15 2,364 | 2059/2/14

AMCOR FLEXIBLES NORTH AM 2.69 3 2 400 | 2031/5/25

AMERICAN EXPRESS CO 5. 043 4 4 600 | 2028/ 7 /26

AMERICAN EXPRESS CO 4.918 40 40 5,963 2033/ 7 /20

AMERICAN TRANSMISSION SY 2. 65 3 2 393 2032/1/15

AMGEN INC 3.375 7 4 723 2050/ 2 /21

AMGEN INC 4.2 5 3 578 | 2052/2/22

AMGEN INC 4. 875 7 6 899 | 2053/3/1

AMGEN INC 4.4 12 9 1,374 | 2062/2/22

AMGEN INC 5.75 13 12 1,855 2063/ 3/ 2

ANTERO RESOURCES CORP 7.625 21 21 3,178 | 2029/2/1

ANTERO RESOURCES CORP 5. 375 243 244 36,119 | 2030/3/1

APA 4.25 29 27 4,124 | 2030/1/15

APOLLO DEBT SOLUTIONS BD 6. 55 5 5 764 | 2032/3/15

APPLOVIN CORP 5.125 39 39 5,870 | 2029/12/1

APPLOVIN CORP 5. 375 278 285 42,190 | 2031/12/1

APPLOVIN CORP 5.95 116 113 16,819 | 2054/12/1

ARES Commercial Mortgage 5. 84194 61 61 9,029 | 2027/4/15

AT&T INC 4.75 92 80 11,936 | 2046/5/15

AT&T INC 3.5 181 123 18,215 2053/ 9 /15

AT&T INC 3.55 108 73 10,796 | 2055/9/15

AT&T INC 3.8 156 109 16, 135 2057/12/ 1

AT&T INC 3.65 29 19 2,874 | 2059/9/15
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ESEAAE S | Affirm Inc 5.08 94 94 13,991 2030/ 4 /15
(EOEBENES) | Angel Oak Mortgage Trust 3.353 38 36 5,377 2067/1 /25
Angel Oak Mortgage Trust 5.573 130 131 19, 423 2070/ 4 /25
Angel Oak Mortgage Trust 5.509 183 184 27, 305 2070/ 6 /25
AutoNation Finance Trust 4.62 10 10 1,489 | 2029/11/13
BAIN CAPITAL SPECTALTY F 5.95 2 2 295 2030/ 3 /15
BALL CORP 2. 875 16 14 2,131 2030/ 8 /15
BALTIMORE GAS & ELECTRIC 3.5 23 16 2,511 2046/ 8 /15
BALTIMORE GAS & ELECTRIC 3.2 3 2 300 2049/ 9 /15
BANK OF AMERICA CORP 1.734 23 22 3,316 2027/ 7 /22
BANK OF AMERICA CORP 3.705 39 38 5,710 2028/ 4 /24
BANK OF AMERICA CORP 3. 593 199 196 29, 052 2028/ 7 /21
BANK OF AMERICA CORP 6. 204 5 5 770 2028/11/10
BANK OF AMERICA CORP 3.419 22 21 3, 191 2028/12/20
BANK OF AMERICA CORP 4. 979 64 65 9,618 2029/ 1 /24
BANK OF AMERICA CORP 5.202 49 50 7,413 2029/ 4 /25
BANK OF AMERICA CORP 2.087 75 70 10, 450 2029/ 6 /14
BANK OF AMERICA CORP 5. 819 32 33 4,936 2029/ 9 /15
BANK OF AMERICA CORP 5. 162 100 102 15,216 2031/1 /24
BANK OF AMERICA CORP 2. 687 15 13 2,002 2032/ 4 /22
BANK OF AMERICA CORP 2.572 60 53 7,877 2032/10/20
BANK OF AMERICA CORP 2.972 42 37 5,594 2033/2/4
BANK OF AMERICA CORP 4.571 40 39 5, 847 2033/ 4 /27
BANK OF AMERICA CORP 5. 288 184 188 27, 835 2034/ 4 /25
BANK OF AMERICA CORP 2.972 23 14 2,209 2052/ 7 /21
BAT CAPITAL CORP 3.215 124 122 18, 122 2026/9/6
BAT CAPITAL CORP 3. 557 130 128 18, 948 2027/ 8 /15
BAT CAPITAL CORP 2. 259 43 40 6, 040 2028/ 3 /25
BAT CAPITAL CORP 4.54 57 46 6, 853 2047/ 8 /15
BAT CAPITAL CORP 3.984 6 4 640 2050/ 9 /25
BAT CAPITAL CORP 5.65 164 153 22,658 2052/ 3 /16
BAT CAPITAL CORP 7.081 33 36 5, 456 2053/8/2
BAT CAPITAL CORP 6. 25 81 82 12, 177 2055/ 8 /15
BAT INTL FINANCE PLC 5.931 7 7 1, 085 2029/2/2
BECTON DICKINSON & CO 4. 693 38 38 5,677 2028/ 2 /13
BENCHMARK Mortgage Trust 3. 564 20 17 2,567 2072/12/15
BERRY GLOBAL INC 5.5 36 37 5,471 2028/ 4 /15
BERRY GLOBAL INC 5.8 4 4 625 2031/ 6 /15
BFLD Trust 5. 83404 27 27 4,113 2026/ 8 /15
BFLD Trust 5. 83444 10 10 1,488 2029/11/15
BFLD Trust 6. 18404 10 10 1, 480 2029/11/15
BFLD Trust 6.24194 50 50 7, 396 2042/ 6 /15
BHSH SYSTEM OBL GRP 3.487 15 10 1, 603 2049/ 7 /15
BLOCK INC 3.5 225 207 30, 709 2031/6/1
BLUE OWL CAPITAL CORP 5.95 8 8 1, 194 2029/ 3 /15
BLUE OWL CREDIT INCOME 6.6 6 6 916 2029/ 9 /15
BLUE OWL TECHNOLOGY FINA 6.1 4 4 597 2028/ 3 /15
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@ AE S | BMO Mortgage Trust 5.6253 50 51 7,677 2057/12/15
(EDREEANER) | BMO Mortgage Trust 5. 6874 30 31 4, 643 2058/ 2 /15
BMO Mortgage Trust 6. 1646 16 17 2,520 2058/ 4 /15
BOEING CO 7.008 22 24 3, 628 2064/ 5/ 1
BP CAP MARKETS AMERICA 3.0 18 11 1,708 2050/ 2 /24
BP CAP MARKETS AMERICA 2.939 18 11 1, 660 2051/6/4
BP CAP MARKETS AMERICA 3.379 31 19 2,950 2061/2/8
BPR Trust 5.672 39 39 5, 888 2042/ 6/ 5
BRAVO Residential Fundin 6.602 68 68 10, 155 2063/ 9 /25
BRAVO Residential Fundin 5.678 137 138 20, 441 2064/11/25
BROADCOM INC 4.75 2 2 299 2029/ 4 /15
BROADCOM INC 5.05 157 160 23,791 2029/ 7 /12
BROADCOM INC 2.45 46 41 6,112 2031/ 2 /15
BROADCOM INC 5.15 106 109 16, 146 2031/11/15
BROADCOM INC 4.55 24 23 3,621 2032/ 2 /15
BROADCOM INC 5.2 106 109 16, 125 2032/ 4 /15
BROADCOM INC 3.419 9 8 1, 209 2033/ 4 /15
BROADCOM INC 3. 469 97 86 12,818 2034/ 4 /15
BROADCOM INC 4.8 113 111 16, 500 2034/10/15
BROADCOM INC 4.926 24 23 3,447 2037/5/15
BWAY Mortgage Trust 3. 4543 121 115 17, 062 2033/ 3 /10
BX Trust 6.43194 20 20 2,964 2026/ 3 /15
BX Trust 7. 38094 10 10 1,478 2026/ 3 /15
BX Trust 5. 48577 94 94 13, 964 2030/ 3 /15
BX Trust 5. 74194 72 72 10, 657 2035/ 6 /15
BX Trust 6. 03318 93 93 13, 892 2039/ 8 /15
BX Trust 5. 63476 93 94 13,902 2039/12/15
BX Trust 5.84194 140 140 20, 729 2040/ 6/ 9
BX Trust 7.21965 15 15 2,232 2041/10/15
BX Trust 3. 662004 35 32 4, 844 2044/ 3/ 9
BX Trust 5. 8836 100 101 14, 988 2047/6 /13
Bankb 5.893 10 10 1, 550 2057/11/15
Barclays Commercial Mort 6.0 15 16 2,373 2056/ 9 /15
Barclays Commercial Mort 5. 839 25 26 3,884 | 2058/3/15
Barclays Commercial Mort 5. 659 116 121 17,909 2058/ 5 /15
Barclays Mortgage Loan T 5.903 64 65 9,632 | 2064/1/25
CAESARS ENTERTAIN INC 7.0 440 453 66, 990 2030/ 2 /15
CAESARS ENTERTAIN INC 6.5 176 179 26, 494 2032/ 2 /15
CALTFORNTA INSTITUTE OF 4.321 25 21 3, 106 2045/8/ 1
CARNIVAL CORP 5.75 17 17 2,540 2032/8/1
CART 5. 98367 20 19 2,954 2026/ 8 /15
CATERPILLAR INC 3.25 5 3 519 2049/ 9 /19
CEDR Trust 5.33034 100 98 14, 568 2039/ 2 /15
CENT Trust 5. 090927 100 100 14,915 2040/ 7 /10
CENTERPOINT ENERGY RES 5.25 6 6 909 2028/ 3/ 1
CHENIERE ENERGY INC 5. 65 423 431 63, 821 2034/ 4 /15
CHESAPEAKE ESCROW ISSUER 5.875 194 195 28, 843 2029/ 2/ 1
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ESEAAE S | CIM Trust 5. 41449 15 15 2,232 2049/ 8 /25
(EDREEANER) | CITIGROUP INC 3.07 38 37 5,508 2028/ 2 /24
CITIGROUP INC 4. 643 93 93 13, 806 2028/5/ 7
CITIGROUP INC 4. 786 104 105 15,531 2029/ 3/ 4
CITIGROUP INC 5.174 59 60 8,931 2030/ 2 /13
CITIGROUP INC 4. 542 204 204 30, 228 2030/ 9 /19
CITIGROUP INC 2. 666 75 69 10, 233 2031/1/29
CITIGROUP INC 3. 057 57 51 7,594 2033/ 1 /25
CITIGROUP INC 3. 785 61 57 8, 469 2033/ 3 /17
CITIGROUP INC 4.91 83 83 12, 298 2033/ 5 /24
CITIGROUP INC 6. 27 109 117 17,430 2033/11/17
CLOUD SOFTWARE GRP INC 9.0 151 156 23, 085 2029/ 9 /30
CLOUD SOFTWARE GRP INC 8.25 114 121 17, 966 2032/ 6 /30
CNH Equipment Trust 4.77 47 47 7,025 2029/ 6 /15
CNX RESOURCES CORP 7.25 15 15 2,303 2032/ 3/ 1
COLT Funding LLC 5.794 96 97 14, 375 2070/ 4 /25
COMCAST CORP 3.45 11 7 1,117 2050/ 2/ 1
COMCAST CORP 2.45 22 11 1, 760 2052/ 8 /15
COMCAST CORP 5. 65 17 16 2,434 2054/ 6/ 1
COMCAST CORP 6. 05 25 25 3, 767 2055/ 5 /15
COMCAST CORP 2.937 25 14 2,155 2056/11/ 1
COMCAST CORP 2.65 8 4 613 2062/ 8 /15
COMCAST CORP 2. 987 56 31 4, 656 2063/11/ 1
COMCAST CORP 5.5 3 2 411 2064/ 5 /15
COMM Mortgage Trust 6. 18294 100 99 14, 737 2041/ 6 /15
COMMONSPIRIT HEALTH 2.782 9 8 1,219 2030/10/ 1
COMMONSPIRIT HEALTH 3.817 5 3 542 2049/10/ 1
CONSUMERS ENERGY CO 5. 05 41 41 6, 099 2035/ 5 /15
CROWN CASTLE INTL CORP 4.45 18 17 2,657 2026/ 2 /15
CSX CORP 4.9 2 1 263 2055/ 3 /15
CVS HEALTH CORP 5.0 47 47 7,067 2029/1 /30
CVS HEALTH CORP 5.125 19 19 2, 869 2030/ 2 /21
CVS HEALTH CORP 5.55 37 38 5, 687 2031/6/1
CarMax Auto Owner Trust 4.92 13 13 1,934 2028/10/16
CarMax Auto Owner Trust 4. 48 86 86 12, 809 2030/ 3 /15
Chase Mortgage Finance C 5. 36671 5 5 752 | 2049/ 7 /25
Chase Mortgage Finance C 5.55001 42 42 6,261 2055/12/25
Chase Mortgage Finance C 5. 65001 37 37 5,676 | 2056/ 2 /25
Chase Mortgage Finance C 5.64262 75 74 11, 087 2056/ 6 /25
College Ave Student Loan 5. 56671 37 37 5,516 | 2051/7/25
Cross Mortgage Trust 5. 356 94 95 14,061 | 2070/ 3/25
Cross Mortgage Trust 5. 883 95 96 14,322 | 2070/5/25
D.R. HORTON INC 5.5 33 33 4,984 2035/10/15
DBGS MORTGAGE TRUST 4. 466 85 84 12,475 2051/10/15
DEVON ENERGY CORPORATION 4.5 5 4 735 2030/ 1 /15
DIAMONDBACK ENERGY INC 3.25 183 180 26,711 2026/12/ 1
DIAMONDBACK ENERGY INC 5.2 166 168 24, 885 2027/ 4 /18
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DTAMONDBACK ENERGY INC 3.5 201 192 28,519 2029/12/ 1
DIAMONDBACK ENERGY INC 5.15 332 339 50, 254 2030/ 1 /30
DTAMONDBACK ENERGY INC 3.125 219 201 29, 792 2031/ 3 /24
DIAMONDBACK ENERGY INC 4.25 53 39 5, 898 2052/ 3 /15
DISCOVERY COMMUNICATIONS 3.95 39 37 5,561 2028/ 3 /20
DK Trust 5.84194 85 85 12, 597 2034/ 3 /15
DOMINTON ENERGY INC 7.0 32 34 5,051 2054/ 6/ 1
DOMINION ENERGY SOUTH 6. 25 15 16 2,402 2053/10/15
DUKE ENERGY CORP 3.95 9 6 1,012 2047/ 8 /15
DUKE ENERGY CORP 5.0 165 144 21, 375 2052/ 8 /15
DUKE ENERGY CORP 6.1 42 42 6, 345 2053/ 9 /15
DUKE ENERGY CORP 5.8 54 53 7, 836 2054/ 6 /15
DUKE ENERGY OHIO INC 5.25 102 104 15,510 2033/4/1
DUKE ENERGY OHIO INC 3.7 7 5 783 2046/ 6 /15
DUKE ENERGY OHIO INC 5.55 7 6 1,011 2054/ 3 /15
DUKE ENERGY PROGRESS LLC 5.05 10 10 1, 486 2035/ 3 /15
Dell Equipment Finance T 4. 68 100 100 14, 836 2027/ 7 /22
Dell Equipment Finance T 4.61 100 100 14,912 | 2031/2/24
EDISON INTERNATIONAL 5.25 6 6 891 2028/11/15
EDISON INTERNATIONAL 5.0 4 3 528 2099/11/12
ELEVANCE HEALTH INC 3.65 106 104 15, 492 2027/12/ 1
ELEVANCE HEALTH INC 4.55 26 21 3, 109 2052/ 5 /15
ELEVANCE HEALTH INC 6.1 18 18 2,691 2052/10/15
ELM Trust 2024 5.994232 75 75 11, 178 2027/ 6 /10
ENBRIDGE INC 6.2 3 3 475 2030/11/15
ENTERGY TEXAS INC 3.45 6 5 865 2027/12/ 1
EQT 7.5 13 13 1,957 2027/6/ 1
EQT 6.5 30 30 4,533 2027/ 7/ 1
EQT 4.5 132 130 19, 366 2029/1 /15
EQT 7.5 143 157 23,215 2030/6/ 1
EQT 4.75 444 439 64, 929 2031/1 /15
EQT CORP 3.9 421 417 61,661 2027/10/ 1
EQT CORP 5.7 247 255 37,768 2028/ 4/ 1
EQT CORP 5.0 115 116 17, 156 2029/1 /15
EQT CORP 6. 375 254 262 38, 868 2029/ 4/ 1
EQT CORP 7.0 368 399 59, 116 2030/2/1
EQT CORP 3. 625 40 37 5, 496 2031/5/15
EQT CORP 5.75 83 85 12, 659 2034/2/1
EQUIFAX INC 5.1 3 3 453 2028/6/ 1
EQUINIX INC 3.9 15 14 2,103 2032/ 4 /15
EVERSOURCE ENERGY 5.45 8 8 1,215 2028/3/1
EXPAND ENERGY CORP 6. 75 28 28 4,184 2029/ 4 /15
EXPAND ENERGY CORP 4.75 9 8 1, 296 2032/2/1
EXPAND ENERGY CORP 5.7 448 454 67,211 2035/1/15
EXPEDIA GROUP INC 5.4 29 29 4, 341 2035/ 2 /15
Enterprise Fleet Financi 4. 41 53 53 7,880 | 2029/6 /20
FACTSET RESEARCH SYSTEMS 3.45 12 10 1, 624 2032/ 3/ 1
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il S | FIRSTENERGY CORP 3.9 446 442 65, 415 2027/ 7 /15
(BDREEANER) | FIRSTENERGY CORP 4.85 111 95 14, 064 2047/ 7 /15
FIRSTENERGY CORP 3.4 221 149 22,154 2050/3/1
FIRSTENERGY TRANSMISSION 4.75 70 69 10, 303 2033/ 1 /15
FLORIDA POWER & LIGHT CO 3.15 29 19 2,894 2049/10/ 1
FLORIDA POWER & LIGHT CO 5.6 33 32 4,871 2054/ 6 /15
FLORIDA POWER & LIGHT CO 5.7 13 13 1,938 2055/ 3 /15
FLORIDA POWER LIGHT CO 2.875 59 37 5, 485 2051/12/ 4
FOUNDRY JV HOLDCO LLC 6.1 200 206 30, 566 2036/ 1 /25
FRANCISCAN HEALTH SYS 3.914 10 7 1,076 2049/ 7/ 1
Flagstar Mortgage Trust 5.41671 16 15 2,327 | 2049/10/25
Ford Credit Auto Owner T 4. 86 100 102 15, 097 2037/8 /15
Ford Credit Floorplan Ma 5.24 55 56 8,400 | 2031/4/15
Foundation Finance Trust 4.95 88 89 13,225 2050/ 4 /15
GARTNER INC 4.5 414 409 60, 582 2028/7/1
GARTNER INC 3. 625 107 101 15, 066 2029/ 6 /15
GARTNER INC 3.75 9 8 1,248 2030/10/ 1
GCAT 6.0 443 448 66, 366 2055/ 5 /25
GENERAL MOTORS FINL CO 5.9 39 39 5, 840 2035/1/7
GENERAL MOTORS FINL CO 6. 15 27 27 4,098 2035/ 7 /15
GEORGIA POWER CO 4.7 46 46 6, 837 2032/ 5 /15
GEORGIA POWER CO 4.95 38 38 5,671 2033/ 5 /17
GEORGIA POWER CO 5.25 5 5 755 2034/ 3 /15
GEORGIA POWER CO 5.2 105 106 15, 756 2035/ 3 /15
GEORGIA POWER CO 5.125 24 22 3,318 2052/ 5 /15
GLOBAL PAYMENTS INC 4.95 5 5 746 2027/ 8 /15
GOLDMAN SACHS GROUP INC 2.64 36 35 5, 185 2028/ 2 /24
GOLDMAN SACHS GROUP INC 4,937 220 222 32, 826 2028/ 4 /23
GOLDMAN SACHS GROUP INC 4. 482 118 118 17,510 2028/ 8 /23
GOLDMAN SACHS GROUP INC 4,223 205 204 30, 237 2029/5/ 1
GOLDMAN SACHS GROUP INC 6. 484 56 59 8, 795 2029/10/24
GOLDMAN SACHS GROUP INC 2.6 44 40 6, 051 2030/ 2/ 7
GOLDMAN SACHS GROUP INC 5.727 10 10 1, 542 2030/ 4 /25
GOLDMAN SACHS GROUP INC 5. 049 10 10 1, 509 2030/ 7 /23
GOLDMAN SACHS GROUP INC 4. 692 15 15 2,234 2030/10/23
GOLDMAN SACHS GROUP INC 5.207 5 5 759 2031/1/28
GOLDMAN SACHS GROUP INC 5.218 195 200 29, 687 2031/ 4 /23
GOLDMAN SACHS GROUP INC 2.615 26 23 3, 446 2032/ 4 /22
GOLDMAN SACHS GROUP INC 2.65 74 65 9, 732 2032/10/21
GOLDMAN SACHS GROUP INC 3.102 138 125 18, 485 2033/ 2 /24
GOLDMAN SACHS GROUP INC 5.016 107 106 15,679 2035/10/23
GREAT AMERICA LEASING RE 5.28 20 20 2,980 2027/ 3 /15
GSAT 2025-BMF A 5.84194 100 99 14,775 2030/ 7 /15
HCA INC 5.0 81 82 12, 161 2028/ 3/ 1
HCA INC 5.5 81 83 12, 295 2033/6/ 1
HCA INC 5.75 109 112 16, 600 2035/3/1
HCA INC 5.25 4 3 524 2049/ 6 /15
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@S | HCA INC 3.5 5 3 489 2051/ 7 /15
(EDREEAER) | HCA INC 4. 625 4 3 475 2052/ 3 /15
HCA INC 5.9 4 3 571 2053/6/ 1
HCA INC 6.0 3 2 432 2054/ 4/ 1
HCA INC 5.95 3 2 430 2054/ 9 /15
HCA INC 6.2 17 17 2,524 2055/ 3/ 1
HCA INC 6.1 42 40 6, 052 2064/ 4/ 1
HESS CORP 5.8 11 11 1, 649 2047/ 4/ 1
HOAG MEMORTAL HOSPITAL 3. 803 4 3 446 2052/ 7 /15
HOMES Trust 6. 182 196 196 29, 093 2068/ 1 /25
HOMES Trust 5.425 96 96 14, 287 2070/ 2 /25
HOMES Trust 5.63 98 98 14, 582 2070/ 2 /25
HP ENTERPRISE CO 5.25 3 3 455 2028/ 7/ 1
ILPT Commercial Mortgage 5.292 170 172 25,518 2033/6 /10
INTOWN Mortgage Trust 5.692 100 99 14,779 2042/ 3 /15
INV 2024-IND Mortgage Tr 6. 08384 10 9 1,476 2041/11/15
JERSEY CENTRAL PWR & LT 5.1 15 15 2,223 2035/ 1 /15
JP MORGAN CHASE & CO 4. 203 45 44 6, 638 2029/ 7 /23
JP MORGAN CHASE & CO 1. 953 4 3 516 2032/ 2/ 4
JP Morgan Chase Commerci 5. 346784 20 20 2,981 2041/11/ 5
JP Morgan Mortgage Trust 5.41671 6 6 902 2049/10/25
JP Morgan Mortgage Trust 5. 36671 3 3 517 | 2050/2/25
JP Morgan Mortgage Trust 5. 36671 10 9 1,435 | 2050/ 2/25
JP Morgan Mortgage Trust 5.31671 0. 54608 0. 54414 80 2050/ 2 /25
JP Morgan Mortgage Trust 5. 43368 1 1 168 | 2050/ 6 /25
JP Morgan Mortgage Trust 2.5 51 45 6,794 | 2051/12/25
JP Morgan Mortgage Trust 5.0 21 20 3,074 | 2052/2/25
JP Morgan Mortgage Trust 6.0 12 12 1,848 | 2054/8/25
JPMORGAN CHASE & CO 1.47 68 65 9, 741 2027/ 9 /22
JPMORGAN CHASE & CO 5.571 118 120 17, 804 2028/ 4 /22
JPMORGAN CHASE & CO 4.979 141 143 21,143 2028/ 7 /22
JPMORGAN CHASE & CO 4. 505 25 25 3,715 2028/10/22
JPMORGAN CHASE & CO 4.915 214 217 32, 144 2029/ 1 /24
JPMORGAN CHASE & CO 4. 995 173 176 26, 138 2030/ 7 /22
JPMORGAN CHASE & CO 4. 603 116 116 17, 285 2030/10/22
JPMORGAN CHASE & CO 5.14 30 30 4, 556 2031/1 /24
JPMORGAN CHASE & CO 2.522 71 65 9, 645 2031/ 4 /22
JPMORGAN CHASE & CO 5.103 239 245 36, 332 2031/ 4 /22
JPMORGAN CHASE & CO 1. 764 46 40 5,940 2031/11/19
JPMORGAN CHASE & CO 2. 963 62 55 8, 262 2033/1/25
JPMORGAN CHASE & CO 5.294 38 38 5,724 2035/ 7 /22
JPMORGAN CHASE & CO 5.572 306 317 46, 957 2036/ 4 /22
JPMORGAN CHASE & CO 5.576 35 35 5,261 2036/ 7 /23
KINDER MORGAN INC 5.0 31 31 4, 663 2029/ 2/ 1
KINDER MORGAN INC 5.1 8 8 1,211 2029/8/1
KINDER MORGAN INC 5.95 8 7 1, 156 2054/ 8/ 1
Kubota Credit Owner Trus 4. 42 112 112 16, 700 2029/ 9 /17




J LS5—T3vyavyREESA—TY vHF—T7 K
El

3 ES
& L] i A i %A T
Moo= BECH T rraew | REenem | TAEAH
TAYA % FA R Tk v TH

AL S | LSHARRIS TECH INC 4.4 38 38 5,641 | 2028/6/15
(EDREEANER) | LBA Trust 5. 78494 50 50 7,405 2041/10/15
LOWE’S COS INC 1.7 11 10 1,511 | 2028/9/15
M&T Equipment Notes 4.7 13 13 1,930 2027/12/16
MARRTOTT INTERNATIONAL 5.35 3 3 447 | 2035/3/15
MARSH & MCLENNAN COS INC 4.9 2 1 265 2049/ 3 /15
MASS INSTITUTE OF TECH 5.618 15 15 2,283 | 2055/6/1
META PLATFORMS INC 5.6 40 39 5,891 2053/ 5 /15
META PLATFORMS INC 4.65 115 96 14,239 | 2062/8/15
META PLATFORMS INC 5.75 2 2 297 2063/ 5 /15
META PLATFORMS INC 5.55 32 31 4,609 2064/ 8 /15
MFRA Trust 6. 775 81 82 12,125 | 2058/10/25
MFRA Trust 6.617 64 64 9, 569 2068/ 7 /25
MFRA Trust 5.675 96 96 14,307 | 2070/5 /27
MIDAMERICAN ENERGY CO 5.3 8 7 1,122 2055/2/1
MMAF Equipment Finance L 5.1 151 156 23,094 | 2049/7/13
MOODY’ S CORPORATION 4.25 2 2 296 2029/ 2/ 1
MORGAN STANLEY 3.125 29 28 4,244 | 2026/ 7 /27
MORGAN STANLEY 1. 593 91 89 13, 177 2027/5/ 4
MORGAN STANLEY 3.772 156 154 22,771 | 2029/1 /24
MORGAN STANLEY 5.123 95 96 14, 324 2029/ 2/ 1
MORGAN STANLEY 4. 994 142 144 21,351 | 2029/4/12
MORGAN STANLEY 5. 164 89 90 13,431 | 2029/4 /20
MORGAN STANLEY 5. 173 3 3 454 2030/ 1 /16
MORGAN STANLEY 4.431 114 114 16,880 | 2030/1 /23
MORGAN STANLEY 5. 656 110 114 16, 936 2030/ 4 /18
MORGAN STANLEY 4. 654 156 157 23,228 | 2030/10/18
MORGAN STANLEY 5.192 24 24 3, 646 2031/ 4 /17
MORGAN STANLEY 1.794 1 0. 8635 127 2032/2/13
MORGAN STANLEY 2.943 7 69 10, 223 2033/1 /21
MORGAN STANLEY 4.889 111 111 16,527 | 2033/7/20
MORGAN STANLEY 6. 342 122 132 19, 647 2033/10/18
MORGAN STANLEY 5.25 56 57 8,450 | 2034/4 /21
MORGAN STANLEY 5. 466 13 13 1,979 2035/ 1 /18
MORGAN STANLEY CAPITAL I 3. 049 60 58 8, 665 2049/11/15
MOTOROLA SOLUTIONS INC 5.4 87 89 13,167 | 2034/4 /15
MOUNT NITTANY MED CTR 3.799 7 5 762 | 2052/11/15
MSCI INC 5.25 65 64 9,540 | 2035/9/1
MSWF Commercial Mortgage 6.014 20 21 3,175 | 2056/12/15
Morgan Stanley Capital I 3.9 19 19 2,819 | 2032/7/20
Morgan Stanley Residenti 5.562 107 108 15, 981 2070/ 3 /25
Morgan Stanley Residenti 5. 588 134 135 19, 977 2070/ 6 /25
NCMF Trust 5. 6947 60 60 8, 925 2033/ 6 /10
NCMF Trust 5. 045767 97 96 14, 320 2033/ 6 /10
NEWMONT CORP 2.6 9 8 1,184 2032/ 7 /15
NEXTERA ENERGY CAPITAL 4. 685 30 30 4,473 2027/9/ 1
NISOURCE INC 5.25 8 8 1,212 2028/ 3 /30
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il % | NORFOLK SOUTHERN CORP 3.8 5 4 735 2028/8/ 1
(EDREEAER | NORTHROP GRUMMAN CORP 4.03 14 11 1, 650 2047/10/15
NORTHROP GRUMMAN CORP 5.25 7 6 974 2050/5/ 1
NORTHROP GRUMMAN CORP 4.95 21 18 2,787 2053/ 3 /15
NORTHROP GRUMMAN CORP 5.2 75 69 10, 298 2054/ 6/ 1
NORTHWEST FLORIDA TIMBER 4.75 110 106 15, 692 2029/ 3/ 4
NRG ENERGY INC 4. 45 118 116 17,218 2029/ 6 /15
NRG ENERGY INC 7.0 254 277 41,001 2033/ 3 /15
NUCOR CORP 4.3 27 27 4,001 2027/5/23
NXP BV/NXP FDG/NXP USA 2.5 17 15 2,236 2031/5/11
Navient Student Loan Tru 5.51 66 66 9, 830 2060/ 4 /15
Navient Student Loan Tru 0.97 96 86 12,770 2069/12/16
Navistar Financial Deale 6.18 16 16 2, 366 2028/ 8 /25
Navistar Financial Deale 5.59 39 39 5,807 2029/ 4 /25
Nelnet Student Loan Trus — 170 170 25,183 2055/ 5 /17
Nelnet Student Loan Trus 5. 43962 95 94 13,977 2057/ 3 /15
Nelnet Student Loan Trus 1. 36 56 53 7, 868 2062/ 4 /20
Nelnet Student Loan Trus 5.20513 53 52 7,825 2062/ 4 /20
OCCIDENTAL PETROLEUM COR 6. 125 2 2 307 2031/1/1
OHIO EDISON CO 4.95 5 5 752 2029/12/15
OHIO POWER COMPANY 1. 625 63 53 7,972 2031/ 1 /15
OHIO POWER COMPANY 5.65 6 6 915 2034/6/ 1
OHIO POWER COMPANY 4.15 12 9 1,374 2048/ 4/ 1
OHIO POWER COMPANY 4.0 8 6 898 2049/ 6/ 1
OHIO POWER COMPANY 2.9 30 18 2,697 2051/10/ 1
OLIN CORP 6. 625 14 13 2,030 2033/ 4/ 1
ONNT Commercial Mortgage 5. 56743 150 153 22,701 2039/ 7 /15
ORACLE CORP 3.85 17 14 2,202 2036/ 7 /15
ORACLE CORP 3.6 24 16 2, 456 2050/ 4/ 1
ORACLE CORP 3.95 32 23 3, 450 2051/ 3 /25
ORACLE CORP 4.375 25 19 2,841 2055/ 5 /15
ORACLE CORP 3.85 12 8 1, 197 2060/ 4/ 1
ORACLE CORP 4.1 56 39 5,851 2061/ 3 /25
ORACLE CORP 5.5 75 67 9,913 2064/ 9 /27
OTIS WORLDWIDE CORP 5.25 7 7 1, 063 2028/ 8 /16
One New York Plaza Trust 5. 40648 65 63 9, 398 2036/ 1 /15
OneMain Financial Issuan 5. 83862 110 111 16, 493 2036/ 9 /14
OneMain Financial Issuan 4.82 165 166 24,677 2038/ 7 /14
PACIFIC GAS & ELECTRIC 6. 15 19 19 2,940 2033/1 /15
PACIFIC GAS & ELECTRIC 6.4 36 38 5,629 2033/ 6 /15
PACIFIC GAS & ELECTRIC 3.3 147 108 15, 989 2040/8/ 1
PACIFIC GAS & ELECTRIC 4.0 40 29 4, 335 2046/12/ 1
PACIFIC GAS & ELECTRIC 4.95 37 30 4, 544 2050/ 7/ 1
PACIFIC GAS & ELECTRIC 3.5 177 116 17,253 2050/ 8/ 1
PACIFIC GAS & ELECTRIC 5.25 2 1 252 2052/ 3/ 1
PACIFIC GAS & ELECTRIC 6. 75 15 15 2,296 2053/ 1 /15
PACIFIC GAS & ELECTRIC 6.7 10 10 1,521 2053/ 4/ 1
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PACIFIC GAS & ELECTRIC 5.9 103 96 14, 231 2054/10/ 1
PARAMOUNT GLOBAL 2.9 11 10 1, 586 2027/1/15
PARAMOUNT GLOBAL 3.375 133 129 19, 094 2028/ 2 /15
PARAMOUNT GLOBAL 5.85 33 28 4,278 2043/9/ 1
PARAMOUNT GLOBAL 5.25 5 3 576 2044/ 4/ 1
PARAMOUNT GLOBAL 4.9 3 2 345 2044/ 8 /15
PARAMOUNT GLOBAL 4.6 2 1 220 2045/1 /15
PARAMOUNT GLOBAL 6. 375 10 9 1, 459 2062/ 3 /30
PATTERSON-UTT ENERGY INC 3.95 8 7 1, 149 2028/2/ 1
PECO ENERGY CO 3.9 11 8 1,277 2048/ 3/ 1
PECO ENERGY CO 3.0 60 39 5, 854 2049/ 9 /15
PECO ENERGY CO 5.25 8 7 1,123 2054/ 9 /15
PFIZER INC 4.0 19 17 2,584 2036/12/15
PFIZER INC 4.4 15 13 1,944 2044/ 5 /15
PFIZER INC 4.2 7 5 851 2048/ 9 /15
PFIZER INVESTMENT ENTER 5.3 11 10 1,530 2053/5/19
PFS Financing Corp. 4.27 140 139 20, 697 2027/ 8 /16
PFS Financing Corp. 5.27 110 110 16, 367 2028/ 5 /15
PFS Financing Corp. 4.85 125 126 18, 729 2030/ 2 /15
PFS Financing Corp. 4.47 115 115 17,077 2030/ 5 /15
PFS Financing Corp. 4.4 115 114 16, 997 2030/ 8 /15
PG&E CORP 5.25 190 184 27, 326 2030/ 7/ 1
PG&E CORP 7.375 110 107 15, 851 2055/ 3 /15
PIEDMONT NATURAL GAS CO 3.5 29 28 4, 164 2029/ 6/ 1
PIEDMONT NATURAL GAS CO 2.5 12 10 1, 585 2031/ 3 /15
PINNACLE WEST CAPITAL 5.15 158 162 23,979 2030/ 5 /15
PIONEER NATURAL RESOURCE 5.1 39 39 5,793 2026/ 3 /29
PPL CAPITAL FUNDING INC 5.25 2 2 299 2034/ 9/ 1
PRIME SECURITY ONE MS IN 4. 875 13 12 1, 843 2032/ 7 /15
PRKCM Trust 6. 584 65 66 9, 765 2058/ 9 /25
PRM5 Trust 4. 620302 41 40 6, 036 2028/ 2 /10
PRP Advisors, LLC 5.802 90 90 13, 391 2069/11/25
PUB SVC NEW HAMP 3.6 2 1 219 2049/ 7/ 1
Point Broadband Funding 5. 336 45 45 6, 687 2055/ 7 /20
REALTY INCOME CORP 5.125 5 5 742 2035/ 4 /15
RPM INTERNATIONAL INC 3.75 6 5 878 2027/ 3 /15
SAN 2025-NQM2 Al 5.732 96 96 14, 318 2065/ 2 /25
SFAVE COMMERCIAL MORTGAG 4. 144 115 98 14, 586 2035/1/5
SFS Auto Receivables Sec 4.75 48 48 7,161 2030/ 7 /22
SLM Student Loan Trust 9. 20642 55 58 8,578 2041/10/15
SMB Private Education Lo 5. 35642 2 2 300 2034/ 9 /15
SMB Private Education Lo 5. 18642 75 74 11, 035 2053/1 /15
SMB Private Education Lo 1.29 28 26 3, 980 2053/ 7 /15
SMB Private Education Lo 6. 13962 83 84 12,551 2056/10/16
SOFT CONSUMER LOAN PROGR 4.8 71 72 10, 652 2034/ 2 /27
SOLVENTUM CORP 5.45 49 49 7,378 2027/ 2 /25
SOLVENTUM CORP 6.0 4 3 589 2064/ 5 /15
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5@ A& % | SOUTHERN CAL EDISON 5.65 7 7 1, 066 2028/10/ 1
(EDREEAER) | SOUTHERN CO 4.85 121 118 17,516 2035/ 3 /15
SOUTHERN CO 4.25 8 7 1, 084 2036/ 7/ 1
SOUTHWEST GAS CORP 5.45 4 4 608 2028/ 3 /23
SOUTHWESTERN ENERGY 5.375 43 43 6, 379 2029/2/1
SOUTHWESTERN ENERGY CO 5.375 34 34 5, 065 2030/ 3 /15
STARBUCKS CORP 3.8 28 27 4,139 2025/ 8 /15
SUTTER HEALTH 5.537 55 56 8,415 2035/ 8 /15
SYNCHRONY FINANCIAL 3.95 6 5 873 2027/12/ 1
SYNCHRONY FINANCIAL 5.15 91 91 13, 546 2029/ 3 /19
SYNCHRONY FINANCIAL 5.019 30 30 4, 454 2029/ 7 /29
SYNCHRONY FINANCIAL 5.935 16 16 2,441 2030/8/ 2
SYNCHRONY FINANCIAL 5.45 292 295 43, 720 2031/3/6
SYNCHRONY FINANCIAL 2. 875 28 24 3,633 2031/10/28
SYNCHRONY FINANCIAL 7.25 32 33 4,970 2033/2/ 2
Santander Drive Auto Rec 6.02 67 67 10, 021 2028/ 9 /15
Social Professional Loan 2.84 3 3 583 2041/ 1 /25
Social Professional Loan 1.95 26 24 3,612 2046/ 2 /15
Social Professional Loan 3.34 2 2 384 2047/ 8 /25
T-MOBILE USA INC 2. 625 4 3 557 2029/ 2 /15
T-MOBILE USA INC 3.875 83 81 11,977 2030/ 4 /15
T-MOBILE USA INC 2.7 75 66 9, 808 2032/ 3 /15
T-MOBILE USA INC 5.125 83 84 12, 554 2032/ 5 /15
T-MOBILE USA INC 3.6 122 80 11,928 2060/11/15
T-MOBILE USA INC 5.8 139 136 20, 244 2062/ 9 /15
TRANE TECH FIN LTD 3.5 6 5 882 2026/ 3 /21
TRANSDIGM INC 7.125 138 143 21,180 2031/12/ 1
TRANSDIGM INC 6. 625 101 103 15, 283 2032/3/1
Toyota Auto Loan Extende 4.65 278 282 41, 742 2038/ 5 /25
Toyota Auto Receivables 4. 34 176 177 26, 191 2029/11/15
UBER TECHNOLOGIES INC 5.35 2 1 279 2054/ 9 /15
VEGAS 2024-T1 A 5.5183 40 40 5,992 2039/11/10
VERIZON COMMUNICATIONS 5.401 143 143 21,278 2037/ 7/ 2
VIPER ENERGY PARTNERS LL 4.9 30 30 4, 448 2030/ 8/ 1
VIPER ENERGY PARTNERS LL 5.7 25 24 3, 689 2035/8/ 1
VIRGINIA ELEC & POWER CO 5.0 12 12 1,798 2033/4/1
Verizon Master Trust 5.21 140 141 20, 858 2029/ 6 /20
Verus Securitization Tru 4.13 68 65 9, 755 2067/ 2 /25
Verus Securitization Tru 5. 623 96 96 14, 296 2070/ 5 /25
WARNERMEDTA HOLDINGS INC 3. 755 78 76 11, 323 2027/ 3 /15
WELLS FARGO & COMPANY 5. 707 177 180 26, 751 2028/ 4 /22
WELLS FARGO & COMPANY 6.303 127 134 19, 838 2029/10/23
WELLS FARGO & COMPANY 5. 244 20 20 3, 047 2031/ 1 /24
WELLS FARGO & COMPANY 3.35 50 45 6, 797 2033/3/2
WELLS FARGO & COMPANY 4. 897 5 5 741 2033/ 7 /25
WELLS FARGO & COMPANY 5. 389 142 146 21, 597 2034/ 4 /24
WELLS FARGO & COMPANY 5. 557 30 31 4,594 2034/ 7 /25
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W@ AL EE % | WELLS FARGO & COMPANY 5. 605 11 11 1,684 | 2036/4 /23
(EDEEENTE) | WELLS FARGO & COMPANY 5.013 24 21 3,222 | 2051/4/4
WILLIAMS COMPANIES INC 3.5 5 4 701 | 2030/11/15
Wells Fargo Commercial M 5.92 10 10 1, 552 2057/11/15
Wells Fargo Commercial M 5. 645 25 26 3,873 2058/ 2 /15
Westlake Automobile Rece 4.58 34 34 5, 060 2029/ 6 /15
Westways Funding Ltd 5. 454063 45 45 6,754 | 2030/4 /10
Woodward Capital Managem 2.5 66 54 8, 002 2051/ 3 /25
& 7t 12, 639, 817
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2013 (202347 H 7 H) 8, 669 0 N2.0 116. 15 Al1.8 92.2 38.2 78
2024 (202348 H 7 A) 8, 734 0 0.7 116. 41 0.2 91.6 42.0 79
20341 (202349 H 7 A) 8, 765 0 0.4 116. 82 0.4 94. 6 39.7 80
20415 (2023410 H 10 H) 8, 635 0 Al.5 114. 95 Al.6 95. 4 37.8 78
2053 (20234E11H 7 H) 8, 525 0 Al.3 113. 64 Al. 1 96.3 33.3 77
2063 (20234E12H 7 H) 8, 731 0 2.4 116. 21 2.3 94. 1 26.8 78
20731 (202441 H 9 H) 8, 776 0 0.5 116.73 0.4 95.4 28.4 78
2084 (202442 H 7 A) 8, 804 0 0.3 117.12 0.3 94. 6 30.7 78
2094 (202443 H 7 A) 8, 843 0 0.4 117.59 0.4 95.3 31.4 79
21041 (202444 H 8 A) 8, 815 0 A0. 3 117. 15 A0. 4 94. 6 31.4 78
2113 (202445 4 7 H) 8, 669 0 AT 115.18 AT 93.8 31.9 77
2123 (202446 H 7 H) 8, 733 0 0.7 115.93 0.7 93.6 31.5 76
21331 (202447 H 8 H) 8, 669 0 AN0. 7 114. 87 AN0.9 90.9 34.4 74
21441 (2024428 H 7 A) 8, 807 0 1.6 117.31 2.1 88.2 30. 0 76
21581 (2024429 H 9 A) 8, 876 0 0.8 118.13 0.7 93.8 23.2 77
21615 (20244£10H 7 H) 8, 800 0 A0.9 117.11 A0.9 90. 6 22.1 80
21731 (20244E11H 7 H) 8, 604 0 N2.2 114. 41 N2.3 94.9 25.5 81
2183 (20244E12H 9 H) 8, 735 0 1.5 116. 47 1.8 91.9 7.7 98
2193 (202541 H 7 H) 8, 662 0 A0.8 115. 44 AN0.9 94.0 17.2 112
22041 (2025422 H 7 A) 8,723 0 0.7 116. 32 0.8 94.9 16. 3 111
22141 (202543 H 7 A) 8,674 0 A0. 6 115. 66 A0. 6 94.2 12.3 110
22211 (202544 H 7 A) 8, 790 0 1.3 117.50 1.6 88.7 7.0 94
2233 (202545 H 7 H) 8,779 0 A0. 1 117.12 A0.3 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
22500 (20254 7 1 7 ) 8,877 0 0.5 118. 11 0.1 96. 0 14.9 93
2261 (202558 1 7 ) 8,863 0 0.2 117.93 0.1 95.5 14.7 92
2270 (2025529 11 8 ) 8, 850 0 20. 1 117.58 0.3 95.6 15.6 92
22834 (20254104 7 H) 8, 860 0 0.1 117. 67 0.1 96. 8 14.0 92
2293 (2025%E11H 7 H) 8, 853 1 A0. 1 117.47 AN0. 2 93.4 16.9 92
2303 (20254E12H 8 H) 8, 714 0 Al.6 115. 62 Al.6 96. 3 14.3 90
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* RO BALARNG ZYI Y $5C,

k) 0T —wya—) —FHERT 7 R

AR (7, 475, 502F 1) 12kHY % 1398, 8% T,
Sk OMEREEIE L, SE230IIR DI % 4073 [E oD k% B A5 78 BRSO Pl X 0 HEME L2 b 0 TF, 1=—m=180. 81, 15 K/L=103. 06/,

OfE. BfE. TARUEEMEDINR

~ =T 7 U RIZBWT, HE230RICIH T DTG E (7,384, TITT1) OFREEFCME

= A 22511 K 226K F22THIR 22811 K 22911 K H5230H15R
- 2025457 A 7 ABITE(20254FE- 8 A 7 A BIAE|20254E 9 A 8 ABITE|20254E10H 7 A BIFE[20254F 114 7 ABITE|20254512 8 RBITE
A A A = A =
AN &HE 182,722,014 182, 275, 073 183, 765, 275 183, 568, 072 179, 881, 556 179, 778, 301
Sy IN= T % 886, 004 908, 854 1,914, 566 892, 899 2,942, 465 1,545,773
/”.’7"?#””%”‘”% 92, 412, 121 90, 963, 901 92,953, 345 92,891, 004 90, 468, 030 91, 066, 173
77V R =77 FGHEH) e e e B B B
RN 4 89, 423, 878 90, 402, 306 88, 897, 339 89, 784, 158 86,471,022 87, 166, 335
AR 11 12 25 11 39 20
(B) &fE 89, 628, 657 89, 329,938 90, 957,970 91,233,927 87,618,690 88,957, 883
PR %o 89, 585, 488 89, 282, 156 90, 908, 501 91, 189, 214 87, 560, 475 88,910, 526
ARALU AR 53 B4 - - - — 10, 422 —
AL G 43,025 47, 622 49, 303 44, 562 47,623 47,107
Z DAL 144 160 166 151 170 250
(C) MEEMIE(A—B) 93, 093, 357 92, 945,135 92, 807, 305 92, 334,145 92, 262, 866 90, 820, 418
A 104, 870, 000 104, 870, 000 104, 870, 000 104, 220, 000 104, 220, 000 104, 220, 000
W HR 2 4 A 11,776,643 | A 11,924,865 | A 12,062,695 | A 11,885,855 | A 11,957,134 | A 13,399,582
(D) ZEIEROR 10,4870 10,4870 10,4870 10, 4220 10, 4220 10, 4220
105 EE(HLE(C/D) 8,877TH 8,863M 8,850 8, 860M 8,853M 8, 714H
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#2253 5226341 #2273 5228141 #2293 #2303
E H 20254E 6 H10H ~ 202547 H 8 H~ 20254 8 A 8 H~|20254E9 4 9 H ~ [20254E10H 8 A ~ [20254E11H 8 H ~
2025%E7 HTH |20254E8 H7H 202549 4 8 H  [2025%F104 7 H  |2025%E11H 7T H  |20254E12H 8 H
A A A = = A

(A) ERHZHINE 357 539 454 827 579 859
ZHFLE 357 539 454 827 579 859
(B) HiMFIsHFTEIEA 546, 713 A 91,925 A 85, 648 147,126 A 12,187 A 1,393,495
FEHE A 2,018, 524 2,937, 459 3, 442, 548 4,908, 906 1, 847, 621 3,156, 562
TEEH A 1,471,811 A 3,029, 384 A 3,528,196 A 4,761,780 A 1,859, 808 A 4,550,057
(C) 1EFt3hEN=E A 48, 329 A 56, 836 A 52, 636 A 46, 358 A 49,249 A 49, 812
(D) ZHEHL£(A+B+C) 498, 741 A 148,222 A 137,830 101,595 A 60, 857 A 1,442,448
(B) mIfARgHBERE A 4,933,403 A 4,434,662 A 4,582,884 A 4,690,975 A 4,589, 380 A 4,660, 659
(F) EBMEFEEES A 7,341,981 A 7,341,981 A 7,341,981 A 7,296,475 A 7,296,475 A 1,296,475
(Fic, 4 % AH 24 %8) (35,753,160) | ( 35,754,504) | ( 35,754,504) | ( 35,532,892) | ( 35,532,892) | ( 35,532,892)
(FEEHE A 2 %5) (43,095, 141) | (A43,096,485) | (A43,096,485) | (A42,829,367) | (A42,829,367) | (A\42,829,367)
@ F(D+E+F) A11,776, 643 A11,924, 865 A12,062, 695 AT11, 885, 855 A11,946, 712 A13, 399, 582
H) IENEE 0 0 0 0 A 10, 422 0
REFBEEE (G+H) A11,776, 643 A1, 924, 865 A12,062, 695 AT11, 885, 855 A11,957,134 A13, 399, 582
B RS A A 7,341,981 A 7,341,981 A 7,341,981 A 7,296,475 A 7,296,475 A 7,296,475
(Fic, 4 % AH 24 %H) (35,754,504) | ( 35,754,504) | ( 35,754,504) | ( 35,532,892) | ( 35,532,892) | ( 35,532,892)
(FEEHE A 2 %5) (A\43,096,485) | (/A43,096,485) | (A43,096,485) | (A42,829,367) | (A42,829,367) | (A\42,829,367)
Sy B YEG R ST 4 13,075, 057 13, 329, 090 13,610, 854 13, 781, 090 14, 046, 822 14, 326, 286
HEBHE S 4 A17,509, 719 A17,911,974 18, 331, 568 18, 370, 470 A18,1707, 481 20, 429, 393
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P el N v F < = 7

TN —=AN—=) e | e v | o v e
S =1 it i H A=A LT Y TR | S W T/E N § 1/?: M § ﬂ% = %ﬂé
B RGBT A R w =T 7t =

(M E~-2)
M % % % % Epk]
1531 (202146 A 7 H) 23,011 12.6 208. 33 10.5 91.8 6.0 9, 855
1641 (2022466 A 7 H) 23, 347 1.5 211. 77 1.7 94. 1 43. 1 9, 167
1741 (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

RAEFRIM LR ITE O THR -T2 BT,

kR TFv—7 (=T N—EbN—=TF =2 TV TR BE) AT v 7 A (H#E~—2X)) IZ, Bloomberg AusBond Composite 0+ Yr|

Index (A—=2 b7 V7 FLs—2) &b Lic, WA A HIBE L7 b o T, ks, BICh oo TE, SEUEEE~O KM A EE LT,
HEAMAOBBEEHEAYADOA—RA T VT MAAKEL— b GIEEEETEMRGME) CHREL TBY 9. RERKZ100& LT

hl%(ﬂi LTWnET,

RKTN—DN=F « Ty A F R xz)b s E—RBLOZORFBRE CIT (70 —2a3=7 ) ERHBLET) 13 N7y b= PA 2 b0
BRath i, /27—~y a— ) —ZEET7 7 R ~ P =77 FE2KRBL, BR L, LEa—LERFHET 20 TEH Y
FHA, TN—bNRN=TBLOTNN—LNR—=TF = T U TR BE) A7 v 2 % (Bloomberg AusBond Composite 0+ Yr Index) (%,
TN—DbR—=F « Ty A F LA T)b s E—DOPFEE T —ERA~—27THY, BTy h~F VA MIH LTI B RAENRT
WET, T —bR_—=FL, TNA—bR—=TF—ZA T UTEE (BE) 475 v 27 A (Bloomberg AusBond Composite 0+ Yr Index) I
B 2072 27— FIEME WO ERAE, EfENEE 7232 b RAET 5 b DO TIEH Y T A,

kT N—INR—=TF—2 T TIESE (BE) A7 v 27 A (Bloomberg AusBond Composite 0+ Yr Index) 1%, [EfE. HEBFFE (ONBEFE) .
HEXOT By My ZEEFRE TR SN TEBY . =2 b7 U 7EFTHICE O TRIT SN2 TOmMMEERM & i gl LT
WET, HfEKE, A=A N TV TEFEHORF~v—7 L LTRL b TnET,

GHED) T—bN—7
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TN = KA =) e ve | e e

A T i % | i i

SR H woow = |Gt e w owmlm oA o k| B or ok

(MHFE~—2)

CIE) E % % % %

20246 H 7 H 27, 368 — 241.51 — 94.6 31.8

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

7THAR 26, 434 N3. 4 232. 80 AN3.6 90. 6 29.4

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

IHAR 26, 886 JANE: 236. 38 A2, 1 94.8 22.6

10H R 26, 989 ANl 4 237. 21 AN1.8 94. 6 22.9

11HR 26, 456 AN3.3 232. 54 N3. 7 96. 7 11.9

12K 26, 748 N2.3 234. 78 N2.8 93.5 10. 7

20254 1 AR 26, 178 A4.3 229. 57 A4.9 93.4 23.6

2 AR 25, 620 AN6. 4 224. 53 AT7.0 97.0 14. 4

3HAX 25, 840 Ab. 6 226. 39 6. 3 97.5 7.5

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

5 AR 25,872 Ab. 5 226. 70 A6. 1 96. 6 18. 1
£

20256 H9 H 26, 450 N3. 4 231.88 A4.0 97.4 14.8

AT T
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(a) 3¢ B &£ Ft F % # 2 0.009 | @FEHEFEFER =M PORHELFER Mk O FAZ LMD 5
MEBRATHENT, AMEERSORE OB, REMN AL D FHE
(e - A7 a ) (2) (0. 009)
b = o M #F A 3 0.012 | )z =802 o E i o 8% 55k Nk
( &/ & & H ) (3) (0.012) | REBMT, MIMIBT DESITHITTHA D AMESEORE R OEED
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. S ENE| DIEAE R I KR

- & & 7 m

A i Bl FhEE | R % B | e | kB R
Y 75 =i =i E T
e )Gl 8,611 8, 741 2,429 2,157

* BRI ) 0 #5C,
$ANEOES S, FAKR READBTAHICOWTIRAR) OxtEEEEEEMREGO M L0 BERE LS80 AT,

OFMERMFRANEDEEIIRRE (202446 B 8 B~2025%6 B 9 H)

BUFHEEITVERA,

|*U’§FQ1¥J\&Z;K PG5 FE R OB B 1R NS DI 1L 55 LTS UE S A FIERRA T,

O AEE DA (20254 6 A 9 BEE)

. SAEAHE

(A) SME OMEHEE) Atk R R

w0 0 *
X 5 ] EE T 5 bBBH DL T PEAFHIRIBILA e
W4 WA | o
IME R4 H S A MOAE E] sappl b | 24ERLE | 24N
TE R TR I % % % % %
F—ANZUT 74, 539 71,459 6, 732, 192 97. 4 — 63.8 21.7 11.8
& it 74, 539 71,459 6, 732, 192 97. 4 — 63.8 21.7 11.8
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(B) 4hE GMEHEE) Atk SEmRIRHR

m [ =

# ) . " ) FEOM # _—
Pl KR A A NEReE | REREAE B35 B

F—=ATUT % T5 RV 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
LI@ALES | AGT 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
(4BBEEME) | 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 I 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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NPEB/\>-3—OE 7> /KUK -7 KFC/FD

1024720 FATH .

W R ASIERN 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)
BN wEm Y S R BB EIE (%)
A=AV T
T iEHE (HE &)
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—ZNT
Ef&
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—ANT 3} 766,384 1.15
ARLF—
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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W i KEAik] AR M E R (%)
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
Ef&
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
E3liy
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 (EESMIE)
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
Ef&
EUR 25,000 ESTONIA REP OF 3.2500% 17/01/34 25203 0.04
25,203 0.04
TAR=T 25,203 0.04
TA4TUR
EEHSFIE
EUR 100,000 NORDEA BANK ABP FRN 29/05/35 EMTN 102,512 0.16
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W i KEAik] AR M E R (%)
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 EE (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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Bl i il A 53 A% BE b (%)
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
EHEE R
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
L@ (BEEFIE)
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 ER 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 v it 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
NCHV—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 )V
T iEHE (HEEHE)
EUR 130,000 TEVA PHARM FNC 4.3750% 09/05/30 132,925 0.20
132,925 0.20
AATT)LE 132,925 0.20
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AZVT
RErfE (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 (EESMIE)
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
A&7 5 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 (EESMIE)
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
VNr=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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W i KEAik] AR M E R (%)
Norv TG
RErfE (ABS)
EUR 100,000  SCGC 2020-1 D FRN 14/11/34 19,988 0.03
19,988 0.03
E3liy
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 TG E 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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W i KEAik] AR M E R (%)
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 75 5,030,618 7.55
=a—U—UF
EiEiE (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—
EEHSFIE
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 EHE (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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W i KEAik] AR I PESLE (%)
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—FREt 501,571 0.75
WIVRIT IV
RErfE (ABS)
EUR 100,000  VASCO 2 B FRN 27/10/42 100,036 0.15
100,036 0.15
EEHSFIE
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
ARNRTVEE 734,025 1.10
J—==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—w =T 5} 767,524 1.15
ARREY
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 EHE (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_=F 5 147,259 0.22
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W i ke FFAThAE ETE R (%)
S
RErfE (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
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
= BB 2,950,199 4.43
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HE i feai) ARl I E % (%)
Ry —F v
EfE
SEK 2,300,000 KOMMUNINVEST 1.0000% 12/05/25 2505 199,592 0.30
199,592 0.30
EFLE (B ELFIE)
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
E3lisy
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
$5ME % (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
ReBRfES (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{E# (CMBS)
GBP 100,000 SGSHR 1X C FRN 17/11/30 120,203 0.18
120,203 0.18
EENESFIE
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 0.31
EUR 100,000 BARCLAYS PLC FRN 31/05/36 EMTN 104,139 0.16
1,274,028 191
Eafiy
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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HE i KEAik] ARl I E % (%)
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
ZFOMAE%

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

T EE (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

TAVA
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 EHE (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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W i KEAik] AR M E R (%)
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 AF 65,597,126 98.50

(D) B IR TR TRR

S 2 LI LAY

20244F12 H 31 HHAE
g (B HE (5Eh) Tt ] H ARFEBE R (2 —10)
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 (1)
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 REBHLE (2 —n)
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
uUSD 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, IREOMBIZErEL THREIL TV,

— 100 —



NPEB/\>-3—OE 7> /KUK -7 KFC/FD

UL/ ESY)

2024412 H 31 H BIAE

e prees \ . A RFEBER

W B S5 i A 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 A 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

— 101 —
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2024412 4 31 HHIAE
- ; PEBFIE  REBIUE
i1 A oA 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)
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bi .
GERE | m el ow s i m

M M % % % Ep|
711 (2023425 A 8 H) 10, 527 0 A2 101. 4 N0.3 82
8 # (202346 A 7 H) 10, 292 0 AN2.2 98.4 0.7 80
9 1) (20234F7 A 7 H) 10, 065 0 AN2.2 96. 6 0.4 78
1081 (202348 H 7 H) 10, 201 0 1.4 95.9 — 80
1131 (202349 A 7 H) 10, 183 0 NO0. 2 98.6 N0.0 80
1231 (2023410 H 10H) 10, 056 0 A2 98. 1 — 79
1341 (20235118 7 A) 9, 885 0 ALT 101. 1 — 77
143 (20234120 7 H) 10, 174 0 2.9 98.0 — 78
1581 (2024421 H 9 H) 10, 234 0 0.6 99.7 — 78
168 (202442 H 7 H) 10, 251 0 0.2 97.6 — 78
1781 (202443 A 7 H) 10, 294 0 0.4 99.0 — 79
181 (202444 A 8 H) 10, 227 0 N0 7 100.8 — 78
198 (202445 A 7 H) 10,072 0 Al 100.8 — 77
201 (202446 H 7 1) 10, 159 0 0.9 97.2 — 76
2111 (202447 8 1) 10, 082 0 ANO. 8 99. 7 — 75
2211 (20244E8 7 ) 10, 247 0 1.6 94. 4 — 76
23341 (2024429 H 9 H) 10, 321 0 0.7 95.5 — 77
24341 (20244101 7 H) 10,173 0 Al 4 99.9 — 72
2534 (20244F11H 7 H) 9,989 0 Al1.8 99.2 — 66
261 (20244E12 9 H) 10, 174 0 1.9 92.2 — 52
27T (20254E1 H 7 1) 10, 104 0 N0. 7 99.3 — 37
281 (20254E 2 7 1) 10, 174 0 0.7 95.7 — 37
2934 (2025423 H 7 H) 10, 148 0 N0.3 95. 1 — 37
3031 (202544 A 7 H) 10, 299 0 1.5 93.7 — 31
31341 (20254-5 A 7 H) 10, 247 0 N0.5 101.5 — 30
3211 (202546 A 9 A) 10, 257 0 0.1 98.0 — 30
33H1(20254E7 A 7 A) 10, 340 0 0.8 98.9 — 30
3411 (20254E 8 A 7 A1) 10, 319 0 NO. 2 98. 6 — 30
3531 (20254£.9 A 8 H) 10, 314 0 N0.0 98.6 — 30
36341 (20254F10H 7 H) 10, 299 0 N0 1 99.2 — 30

(1) FEHEATER O BT T BLAIA 2,

() H7 7 v FEBBREEREEZMANE T O T, TERMAALR] EREMIER) TEALRLZTR L TBY £7,
() EHFEDIRITHELR—TERR,
() FHITIELSBASNTNDERF =7 FT, Y77 FOY A7 Rl ERECKBRT DFEN RS- o2z, BURTIE, H7 7

VRO RB L) AV A RFEDON L Fv— 7 F LR L TEY 8 A,
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. e 5 % iff |5 % | ff P
i ” | A A gg@y%ﬁﬂtb?g%tt?
(€ M % % %
20254£4 A 7 H 10, 299 — 93.7 —
#5313 4 A 10, 296 A0.0 98. 8 —
€IS
20254£5 A 7 H 10, 247 N0.5 101.5 —
(€I
20254E5 A 7 H 10, 247 — 101.5 —
#5321 5 A K 10, 278 0.3 98.5 —
)
20254E6 H 9 H 10, 257 0.1 98.0 —
(€/i=p)
20254£6 7 9 H 10, 257 — 98.0 —
#5334 6 A=K 10, 344 0.8 98.1 —
€IS
20254E7 A 7 H 10, 340 0.8 98.9 —
(€I
20254E7 A 7 H 10, 340 — 98.9 —
w5344 7THE 10, 309 A0. 3 99. 1 —
)
20254E8 A 7 H 10, 319 N 98.6 —
(€:/i=p)
20254£8 A4 7 H 10, 319 — 98.6 —
#5351 8 AKX 10, 322 0.0 98.2 —
€IS
20254E9 A 8 H 10, 314 A0. 0 98.6 —
(€
20254E9 A 8 H 10, 314 — 98.6 —
5364 9 A% 10, 307 A0. 1 98.1 —
)
20254£10H 7 A 10, 299 0. 1 99.2 —

(%) W#EFIHEH T,

() H7 7 v FIEBREEFEELMANE T O T, MEFRMAALE ] MERemieE)

() EFsem e RIT R bR — SR bR,
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C &’/ &% % H ) (0) (0.004) | REBMIT, MM BREIITHICHE ) BMEESORE R TEED
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= 7t 30 0.288
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T Fn M
T30V e TFUT NN B NVESYY—T 7 R 10, 377 9, 280 31, 205
(7E) BRI IO <.
OFREBIEFEMHEDER (202546108 7 BEE)
. : _ 36k
O A b =
M %
T30V e T TIRy s B RVEEY—T7 7R 31, 205 100. 0
BeEZ T PERRRE 31, 205 100. 0

(1) FPAIER O HAL A 28045 Co
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JAPERSAR (35,404, 895T-H) (Txf9 2% H2(399.8% T,
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OX.E. . TARUVEEMEBEDIRR
- A F3R A 2R A 33 A 34 A 3511 A F36H AR A
- 202545 A 7 ABLE|20254E 6 A 9 HBLE|20254E 7 B 7 HBUFE|20254E 8 H 7 HBIFE|20254E 9 H 8 H B 202545104 7 A BLE
= = A A A A
A BE 62,313,497 64,187, 296 61,646, 588 61,527,767 62,497, 392 61,994, 196
VLAY ANE L vt | 31,992, 797 31, 047, 192 30, 940, 898 30, 888, 292 30, 830, 502 31, 205, 025
I 30, 320, 700 33, 140, 104 30, 705, 690 30, 639, 475 31, 666, 890 30, 789, 171
B) &f& 31,378, 263 33, 620, 048 30, 833,533 30, 776, 520 31,761,728 31,304, 216
Rehg 31, 363, 748 33, 604, 376 30, 820, 196 30, 761, 768 31, 746, 459 31, 290, 375
M FTHEN 13,192 14, 286 12, 186 13, 457 13,925 12, 623
DAL 1,323 1, 386 1, 151 1,295 1, 344 1,218
(C) #MEEHREE(A—B) 30, 935, 234 30, 567, 248 30, 813, 055 30, 751, 247 30, 735, 664 30, 689, 980
JEAR 30, 190, 000 29, 800, 000 29, 800, 000 29, 800, 000 29, 800, 000 29, 800, 000
PRI 45 4 745, 234 767, 248 1,013, 055 951, 247 935, 664 889, 980
(D) =ZEEHLOHK 3,0190 2,9800 2,9800 2,9800 2,9800 2,9800
1O%f- Y H#fHZE (C/ D) 10, 247H 10, 2574 10, 340 10, 319 10, 314 10, 299
< HRLEETE >
(1) FEARDIRBL
YR B AR 30, 560, 0001
VR R H BN E S AKH 0
YRR R ST AR 760, 0009

PERIIRICHIIT 5 1 A Y47 0 OFE PERIE10, 299 T4,
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OoETEDIKR
313 #5324 #5333 #5343 #5353 #5364
H H 202544 H 8 H~ [20254:5 H 8 H ~ 202546 H 10 F ~ 20254 7 H 8 H~ [2025%E 8 H 8 H~ 202549 H 9 H~
2025%E5 B 7 H  [2025%E6 H 9O H  [2025fE7 H7H [2025fE8 H 7 H [2025%E9 A 8 H  |2025%E10H 7 H
] ] ] ] ] ]
(A) FiGFEHTEERE A 142,640 47,313 259, 144 A 47,056 A 314 A 31,843
TEE AR 2,731, 066 1, 624, 908 897, 800 665, 758 651, 761 807, 758
FEER A2, 873,706 A1, 577,595 A 638,656 A 712,814 A 652,075 A 839,601
(B) 1EFEEHRENE A 14,515 A 15,672 A 13,337 A 14,752 A 15,269 A 13,84
C) ZHEES(A+B) A 157,155 31, 641 245, 807 A 61,808 A 15,583 A 45,684
(D) RIHAMEHIELRE 493, 897 332,392 364,033 609, 840 548, 032 532, 449
(B) BmEREEERES 408, 492 403, 215 403, 215 403, 215 403, 215 403, 215
(R iR ) ( 103,746) | ( 102,406) | (  102,406) | (  102,406) | ( 102,406) | ( 102, 406)
(FEHE LA ( 304,746) | ( 300,809) | ( 300,809) | ( 300,809) | ( 300,809) | (  300,809)
(F) st(C+D+E) 745, 234 167, 248 1,013, 055 951, 247 935, 664 889, 980
G) IEnEES 0 0 0 0 0 0
REPBRBIERE (F+G) 745, 234 167, 248 1,013, 055 951, 247 935, 664 889, 980
BIE RS 408, 492 403, 215 403, 215 403, 215 403, 215 403, 215
(R iR ) ( 103,746) | ( 102,406) | (  102,406) | (  102,406) | ( 102,406) | ( 102, 406)
(FEHE LA ( 304,746) | ( 300,809) | (  300,809) | ( 300,809) | ( 300,809) | (  300,809)
Sy ELHEGR RN 4 3,422, 597 3, 459, 724 3,537,715 3,614, 173 3,693, 892 3, 765, 750
MR 25 4 A3, 085, 855 A3, 095, 691 A2,927,875 A3, 066, 141 A3, 161,443 A3, 278,985
() AEORBOF T A) FMEAEHTEBRIISFWROTIMZ L2 bDEERET,
(1) R ORPLO T (B) IS FEIRENGE (1313 FEMANIC R~ 2 BB S A B TR R LT ET,
() #HIEORWOFTE) BIMEFREBBRE L HHOIT, EFEOBMBT OB, B E % LI liEE N O eAR % 72 LW e 280 2 WD ET,
(1) (EFEMPEOER OFEXIAR DMERO R UL M2 BT 272 OICET H2HA L LT, Zrt&E WD 5 BIRGER I 5 FHokE 2 bR
WTZEAD 10047 DISFH M AHZ S fh > TE Y £7,
() w4 ofHEiEE
() 3R MIRIRIC I 2 5 YRR DR Y FINAE (74, 937H) . B APERRE OFMIFEASHEAAE (0M) | [FFERKICBUE 2 Ik 2
4 (103, 746H) I X OVUrBECHERTE 4 (3, 347, 660H)) X 0 JyBlxtBiNzsiE3, 526, 3431 (1 M¥47-291,1681) T A%, YFFIHIC
DEL LT BRI H Y TH AL
() ZE32WFHE IR I 2 5 FAHERR# DR S U4 (81, 339M) . B FIFERRE OFMIFEASHEARAE (0M) . [FFERKICBUE 3 2 Ik %
4 (102,406H) I3 X OVrBCHERTE 4 (3,378, 385H)) & 0 ZyBisBiizsiEs, 562, 130/ (1 M¥%7-91,195M) T A%, YFFIHEIC
DEL LB H Y TH AL
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4 (102,406M9) 3 X OV ELHEM RN LA: (3,614, 173M) X 0 Syfidxt N asi®s, 796, 2981 (1 04729 1, 273[) TF 23, 4FHHEHIRHIC
DL LB H Y TH AL
() ZE36MIFH R ARIC I 2 5 FHERR % DR M U4 (71, 858M) . B FIFERRSE O MRS SHARAE (0M) | [FFERFKICBUE T 2 Ak 7%
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’ W Flam oA W Rk B oW R|R 5
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E % % % 5
408 (202346 H12H) 28,137 1.1 97.5 0.7 44,978
418 (2023412 H 11 H) 28,987 3.0 98.7 — 43, 608
421 (202446 H10H) 32,141 10.9 97.7 — 43,633
438 (2024412 H 10H) 31, 367 AN 2.4 98.3 — 38, 346
4431 (202546 H10H) 31, 342 A 0.1 96. 5 — 34,915
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3 AK 30, 694 A2.1 98. 4 —
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[E & FE2% AUSTRALIAN GOVT 1.0 300 250 23,657 2031/11/21
AUSTRALIAN GOVT 1.25 3, 400 2,839 267, 862 2032/ 5 /21
AUSTRALIAN GOVT 1.75 2,800 2,387 225,202 2032/11/21
AUSTRALIAN GOVT 4.5 6, 560 6, 740 635, 777 2033/4 /21
AUSTRALIAN GOVT 3.75 4, 400 4, 246 400, 527 2034/ 5 /21
AUSTRALIAN GOVT 3.5 7,090 6, 659 628, 134 2034/12/21
AUSTRALIAN GOVT 2.75 12, 150 10, 591 998, 953 2035/ 6 /21
AUSTRALIAN GOVT 3.75 10, 000 9, 380 884, 815 2037/ 4 /21
AUSTRALIAN GOVT 3.25 9, 990 8,634 814, 373 2039/ 6 /21
AUSTRALIAN GOVT 2.75 1, 150 902 85, 083 2041/ 5 /21
AUSTRALIAN GOVT 3.0 6, 900 5, 154 486, 152 2047/ 3 /21
AUSTRALIAN GOVT 1.75 6, 860 3,625 341, 965 2051/ 6 /21
AUSTRALIAN GOVT 4.75 300 288 27,221 2054/ 6 /21
Hi 51 3F% | AUCKLAND COUNCIL 3.5 500 497 46, 945 2026/3/9
AUCKLAND COUNCIL 2.9 1, 500 1,461 137, 888 2027/9/16
AUCKLAND COUNCIL 4.6 800 806 76, 098 2030/ 6 /28
AUST CAPITAL TERRITORY 2.25 1, 000 939 88, 650 2029/ 5 /22
AUST CAPITAL TERRITORY 5.25 900 926 87, 434 2033/10/24
AUST CAPITAL TERRITORY 5.25 500 501 47,311 2036/10/23
MANITOBA PROVANCE 3.5 1, 500 1,473 139, 013 2028/ 8 /22
NEW S WALES TREAS CORP 3.0 6, 340 6,077 573,194 2030/ 2 /20
NEW S WALES TREASURY 3.0 4,700 4, 565 430, 616 2029/ 4 /20
NEW S WALES TREASURY 2.0 8, 400 7,449 702, 665 2031/ 3/20
NEW S WALES TREASURY 1.5 4,900 4,071 383, 983 2032/ 2 /20
NEW S WALES TREASURY 2.0 4, 800 3,972 374, 696 2033/3/8
NEW S WALES TREASURY 1.75 4, 800 3,737 352, 525 2034/ 3 /20
NEW S WALES TREASURY 4.75 3, 300 3, 247 306, 324 2035/ 2 /20
NEW S WALES TREASURY 4.75 400 383 36, 130 2037/ 2 /20
NEW S WALES TREASURY CRP 4. 25 1, 000 930 87, 758 2036/ 2 /20
NORTHERN TERRITORY TREAS 2.0 1, 000 927 87,473 2029/ 5 /21
NORTHERN TERRITORY TREAS 3.75 4, 000 3, 669 346, 097 2033/4 /21
NORTHERN TERRITORY TREAS 4.5 500 465 43, 934 2035/ 3 /21
NORTHERN TERRITORY TREAS 5.75 600 607 57, 302 2037/4 /21
PROVINCE OF QUEBEC 5.1 800 795 75, 026 2035/6/4
QUEENSLAND TREASURY 2.5 2,200 2,100 198, 151 2029/3/6
QUEENSLAND TREASURY 3.25 2,100 2,047 193, 102 2029/ 8 /21
QUEENSLAND TREASURY 1.75 4,700 4,036 380, 735 2031/ 8 /21
QUEENSLAND TREASURY 1.5 1, 750 1, 446 136, 394 2032/3/2
QUEENSLAND TREASURY 1.5 2,200 1, 783 168, 250 2032/ 8 /20
QUEENSLAND TREASURY 6.5 3, 500 3,920 369, 816 2033/ 3 /14
QUEENSLAND TREASURY 1.75 3, 600 2,750 259, 469 2034/ 7 /20
QUEENSLAND TREASURY 4.5 4, 050 3,853 363, 445 2035/ 8 /22
SOUTH AUST GOVT FIN 2.75 2,500 2,349 221, 648 2030/ 5 /24
SOUTH AUST GOVT FIN 1.75 3, 000 2,506 236,410 2032/ 5 /24
SOUTH AUST GOVT FIN 1.75 1, 000 771 72,785 2034/ 5 /24
TASMANIAN PUBLIC FINANCE 4.0 550 511 48, 218 2034/ 1 /20
TREASURY CORP VICTORIA 2.5 3,500 3,295 310, 876 2029/10/22
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M5 E3ES% | TREASURY CORP VICTORTA 4.75 1, 600 1, 642 154,903 | 2030/11/20
TREASURY CORP VICTORIA 1.5 3,900 3,390 319,817 | 2030/11/20

TREASURY CORP VICTORIA 1.5 3,000 2,525 238,224 | 2031/9/10

TREASURY CORP VICTORIA 4.25 1, 400 1, 367 128,978 | 2032/12/20

TREASURY CORP VICTORIA 2.25 8, 100 6, 683 630,372 | 2033/9/15

TREASURY CORP VICTORIA 2.25 5,700 4,509 425,294 | 2034/11/20

TREASURY CORP VICTORIA 2.0 8, 300 6,214 586,120 | 2035/9/17

WESTERN AUST TREAS CORP 2.75 700 671 63,350 | 2029/ 7 /24

WESTERN AUST TREAS CORP 1.75 1, 100 948 89,470 | 2031/10/22

WESTERN AUST TREAS CORP 4.25 2,300 2,250 212,308 | 2033/7/20

WESTERN AUST TREAS CORP 2.0 1, 000 787 74, 241 2034/10/24

FFERMEZ% | ASIAN DEVELOPMENT BANK 4.8 1, 000 1,017 96,012 | 2033/1/17
(Bx< &) | EUROPEAN INVESTMENT BANK 3.3 1, 100 1,078 101,695 | 2029/5 /25
EUROPEAN INVESTMENT BANK 4.55 1, 200 1,192 112,486 | 2033/6/2
INTER-AMERICAN DEVEL BK 3.85 1, 500 1, 500 141,500 | 2029/1 /24

INTL BK RECON & DEVELOP 1.1 1, 000 852 80, 421 2030/11/18

INTL FINANCE CORP 3.15 1, 500 1, 456 137,420 | 2029/6 /26

INTL FINANCE CORP 1. 25 2,000 1, 699 160,262 | 2031/2/6

OLMPS 2024-2 A1S 4. 6775 314 314 29,649 | 2056/ 7 /10

A% | AGT FINANCE PTY LTD 2.119 1, 000 959 90,497 | 2027/6 /24
(B0REEAER) | AGT FINANCE PTY LTD 1. 8152 1,900 1,739 164,080 | 2028/11/23
AGI FINANCE PTY LTD 6. 109 1, 500 1,578 148,884 | 2030/6 /28
ATRSERVICES AUSTRALIA 5.4 500 520 49,059 | 2028/11/15
ATRSERVICES AUSTRALIA 2.2 1, 000 903 85,195 | 2030/5/15
ATRSERVICES AUSTRALIA 6.0 1, 500 1, 606 151, 541 2032/11/15

AUCKLAND INTL AIRPORT 6. 482 500 534 50,374 | 2033/11/16

AUST & NZ BANKING FRN 6. 405 500 525 49,564 | 2034/9/20

AUST & NZ BANKING GROUP 5.35 900 927 87,492 | 2027/11/4

AUST & NZ BANKING GROUP 4.95 500 512 48,316 | 2028/9/11

AUST & NZ BANKING GROUP 5.0 700 719 67,822 | 2029/6/18

AUSTRALTAN CATHOLIC UNI 3.7 1, 290 1,271 119,948 | 2027/8/3

AUSTRALIAN GAS LIGHT 2. 1486 1,900 1,783 168,256 | 2028/ 4 /28

AUSTRALIAN GAS LIGHT 2.82 2,000 1,763 166, 341 2031/ 4 /28

AUSTRALTAN GAS NETWORKS 5.533 1, 000 1, 006 94,913 | 2033/10/ 4

AUSTRALIAN NATIONAL UNIV 3.98 500 499 47,137 | 2025/11/18

BANCO SANTANDER SA 5.678 1, 300 1,334 125,879 | 2028/3/9

BANCO SANTANDER SA 5. 796 900 930 87,721 2029/ 1 /23

BANCO SANTANDER SA 6. 499 900 946 89,242 | 2031/1/23

BANK OF AMERICA CORP 5.815 500 524 49,449 | 2028/10/30

BANK OF MONTREAL 5.338 800 819 77,334 | 2029/6 /27

BANK OF QUEENSLAND 4.7 800 805 75,984 | 2027/1/27

BENDIGO AND ADELAIDE BK 5.1 600 614 57,942 | 2028/6/16

BNG BANK NV 3.3 2,000 1,947 183,727 | 2029/4 /26

BNG BANK NV 1. 565 1, 000 826 77,935 | 2032/2/19

BPCE SA 5.2018 1, 000 1, 002 94,539 | 2025/9 /29

BPCE SA FRN 5. 1567 600 601 56, 757 | 2029/10/23

BWP TRUST 3.3 2, 100 2,081 196,369 | 2026/ 4 /10

BWP TRUST 2.2 1, 250 1,174 110,769 | 2028/ 3 /24
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CHARTER HALL EXCH FIN 2.317 1, 200 1,051 99, 142 | 2030/ 9 /25
CLIFFORD CAPITAL PTE LTD 4.753 500 513 48,416 | 2028/8/31
CLP POWER HK FINANCING 5.1 1, 000 1,017 95,972 | 2027/7/19
COMMONWEALTH BANK AU FRN 6. 86 800 838 79,084 | 2032/11/9
COMMONWEALTH BANK AUST 3.25 3,000 2,971 280, 300 | 2026/11/17
COMMONWEALTH BANK AUST 2.4 1, 100 1,074 101,320 | 2027/1/14
COMMONWEALTH BANK AUST 4.4 900 908 85,675 | 2027/8/18
COMMONWEALTH BANK AUST 5.0 750 767 72,398 | 2028/1/13
CPPIB CAPITAL INC 4.4 500 507 47,830 | 2029/1/15
CPPIB CAPITAL INC 5.2 1,900 1,945 183,534 | 2034/3/4
CREDIT AGRICOLE SA 5. 3636 500 512 48,309 | 2028/6/1
DBS BANK LTD 4.678 500 502 47,374 | 2026/ 2 /24
DEUTSCHE BAHN FIN GMBH 3.8 1, 000 993 93,687 | 2027/9 /27
DEXUS FINANCE PTY LTD 4.75 1, 000 1, 000 94, 321 2025/11/ 5
DEXUS FINANCE PTY LTD 4.25 2,700 2,689 253,693 | 2027/5/11
DEXUS FINANCE PTY LTD 2.5 1, 600 1,449 136,713 | 2029/10/17
DEXUS FINANCE PTY LTD 3.0 1, 500 1, 299 122, 541 2032/2/3
DEXUS WHOLESALE PROPERTY 4.75 1, 000 1, 000 94,322 | 2025/6/16
DWPF FINANCE PTY LTD 1.9 1, 700 1,561 147,257 | 2028/8/4
DWPF FINANCE PTY LTD 2.6 2,430 2,019 190,474 | 2032/8/4
EDITH COWAN UNIVERSITY 3.0 1, 500 1,411 133,144 | 2029/4 /11
EDITH COWAN UNIVERSITY 2. 741 600 493 46,532 | 2033/7/15
EXPORT FIN & INS 1. 465 500 425 40,138 | 2031/8/18
EXPORT FIN & INS 5.315 2,000 2,111 199, 137 | 2033/11/2
FONTERRA COOPERATIVE GRO 4.0 2,500 2,483 234,214 | 2027/11/2
GATF BOND ISSUER P/L 2.584 3, 100 2,980 281,140 | 2027/11/18
GAIF BOND ISSUER P/L 1.9 1, 600 1,464 138,178 | 2028/12/14
GENERAL PROPERTY TRUST 2.849 600 512 48,377 | 2032/2/20
GPT WHL OFFICE FD NO1 4.52 1,950 1,949 183,909 | 2027/2/22
GPT WHL OFFICE FD NO1 3.222 2,300 2,035 191,955 | 2031/11/5
HSBC LTD SYDNEY 5.1 500 512 48,372 2028/3/3
HSBC LTD/SYDNEY FRN 4. 7595 500 504 47, 551 2028/3/3
ICPF FINANCE PTY LTD 4.25 2,500 2,481 234, 051 2027/ 4 /21
ICPF FINANCE PTY LTD 2.725 2,400 2,124 200,405 | 2030/10/11
ING BANK (AUSTRALIA) LTD 4.837 500 506 47,787 | 2027/3/22
ING BANK (AUSTRALIA) LTD 4. 554 500 504 47,614 | 2027/8/20
JOHN DEERE FINANCIAL LTD 4.9 500 500 47,193 | 2025/ 7 /28
JP MORGAN CHASE & CO 4.5 2,000 2,002 188,868 | 2026/ 1 /30
KEW 4.2 500 506 47,764 | 2029/2/8
KIWIBANK LTD 4.885 500 505 47,633 | 2027/4/2
KOMMUNALBANKEN AS 2.4 1, 000 927 87,493 | 2029/11/21
LA TROBE UNIVERSITY 5.311 500 514 48,486 | 2030/8/8
LANDWIRTSCH. RENTENBANK 3.2 1, 000 975 92,037 | 2029/5/25
LLOYDS BANKING GROUP FRN 5. 687 1, 000 1, 026 96,808 | 2030/3/6
LLOYDS BANKING GROUP PLC 5.802 500 514 48,485 | 2029/3/17
LLOYDS BANKING GROUP PLC 5.189 800 801 75,601 2031/ 5/28
MACQUARIE UNIVERSITY 3.5 2,000 1,934 182,459 | 2028/9/7
MACQUARIE UNIVERSITY 2.25 2,700 2,403 226,711 2030/ 5 /22
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MET LIFE GLOB FUNDIN FRN 5.2349 1, 000 1, 006 94, 891 2029/ 7 /11
METLIFE GLOB FUNDING I 4.0 3, 767 3,752 353,940 | 2027/7/13
MIRVAC GROUP FINANCE LTD 2.6 1, 500 1,370 129, 281 2029/ 9 /18
MITSUBISHI HC CAP UK PLC 5.805 500 510 48,127 | 2026/12/ 7
MIZUHO FINANCIAL GRO FRN 6. 025 800 839 79,212 | 2029/ 8/28
MONASH UNIVERSITY 4. 05 600 590 55,683 | 2029/4/6
MTR CORP CI LTD 3.3 1, 000 977 92,220 | 2027/6/28
NATIONAL AUSTRALIA BANK 2.9 1, 300 1,278 120, 551 2027/ 2 /25
NATIONAL AUSTRALIA BANK 5.4 1, 000 1, 039 97,998 | 2028/11/16
NATIONWIDE BLDG SOCIETY 5.35 1, 000 1, 020 96,298 | 2028/3/15
NATWEST MARKETS PLC 5. 0546 500 500 47,221 2025/ 8 /12
NATWEST MARKETS PLC 5.899 1, 300 1, 353 127,674 | 2028/8/23
NBN CO LTD 1.0 500 492 46, 461 2025/12/ 3
NBN CO LTD 2.15 500 471 44,487 | 2028/6/2
NBN CO LTD 2.2 1, 500 1,324 124,898 | 2030/12/16
NEDER WATERSCHAPSBANK 3.45 1, 000 987 93,097 | 2028/ 7 /17
NEDER WATERSCHAPSBANK 3.3 1, 500 1, 459 137,646 | 2029/5/2
NESTLE CAPITAL CORP 5.25 700 707 66,735 | 2034/4/4
NEW YORK LIFE GLOBAL FDG 5.35 1, 100 1,134 106,960 | 2028/9 /19
NEW YORK LIFE GLOBAL FDG 5.1 900 920 86, 821 2029/ 7 /24
NEW YORK LIFE GLOBAL FRN 5.0182 1, 000 1, 005 94,853 | 2029/ 7 /24
OPTUS FINANCE PTY LTD 1.6 500 499 47,084 | 2025/7/1
OPTUS FINANCE PTY LTD 2.6 2,000 1,874 176,787 | 2028/11/24
OPTUS FINANCE PTY LTD 2.5 3,500 3,122 294,543 | 2030/7/1
QIC SHOPPING CENTRE FUND 2.0 1, 800 1,792 169, 081 2025/ 8 /15
QIC SHOPPING CENTRE FUND 5.8 600 620 58,514 | 2031/5/21
RABOBANK NEDERLAND (AUST) 5.051 1, 200 1,231 116, 174 | 2029/ 2 /26
RABOBANK NEDERLAND (AUST) 5.09 1, 000 1,027 96,897 | 2029/ 7 /17
REGISTRY FINANCE PTY LTD 5.472 900 921 86,961 2031/12/19
REGISTRY FINANCE PTY LTD 5.739 500 508 47,990 | 2034/6 /19
SGSP AUSTRALIA ASSETS 1.843 2,700 2,479 233,862 | 2028/9/15
SHINHAN BANK 1.183 2,700 2,675 252,316 | 2025/9/29
SPARK FINANCE LTD 1.9 500 489 46,175 | 2026/6/5
SPARK FINANCE LTD 4.0 2,000 1,984 187,214 | 2027/10/20
SPARK FINANCE LTD 2.6 3, 100 2,815 265, 541 2030/ 3/18
STOCKLAND TRUST MGMNT 2.3 3,500 3,297 311,017 | 2028/ 3 /24
STOCKLAND TRUST MGMNT 5.45 500 514 48,544 | 2030/ 4 /26
STOCKLAND TRUST MGMNT 6.1 500 518 48,934 | 2034/9/12
SUNCORP-METWAY LTD 3.25 3,500 3,471 327,385 | 2026/8/24
SUNCORP-METWAY LTD 4.8 900 914 86,267 | 2027/12/14
SVENSKA HANDELSBANKEN AB 5.0 500 510 48,135 | 2028/3/2
SWEDISH EXPORT CREDIT 5.4 800 840 79,283 | 2030/11/1
TELSTRA CORP LTD 4.0 1, 000 999 94, 291 2027/ 4 /19
TELSTRA CORP LTD 4.9 800 813 76,762 | 2028/3/8
TELSTRA GROUP LTD 5.25 1, 000 1,023 96,529 | 2031/9/6
TORONTO-DOMINION BANK 5.248 500 510 48,144 | 2029/7/23
TOYOTA FINANCE AUSTRALIA 4. 65 500 502 47,357 | 2029/9 /17
TRANSPOWER NEW ZEALAND L 4.977 900 920 86,864 | 2028/11/29
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W@ AL EE% | UBS AG AUSTRALIA 1.1 1, 500 1, 469 138,571 | 2026/ 2 /26
(A0REENER) | UBS AG AUSTRALIA 5. 808 600 629 59,357 | 2028/11/24
UNI OF TECHNOLOGY/SYDNEY 3.75 1,830 1,817 171,379 | 2027/7/20
UNITED ENERGY DISTRIBUTI 2.2 2,500 2,436 229,817 | 2026/10/29
UNIVERSITY OF WOLLONGONG 3.5 2,500 2,453 231,379 | 2027/12/8
UNIVERSITY OF WOLLONGONG 1. 746 1, 000 912 86,042 | 2028/12/15
VICINITY CENTRES 4.0 1, 370 1, 362 128,523 | 2027/ 4 /26
VICINITY CENTRES TRUST 4.927 1, 400 1,417 133,653 | 2028/6/2
VICINITY CENTRES TRUST 5. 6051 500 514 48,503 | 2032/1 /22
VICINITY CENTRES TRUST 6.19 500 523 49,418 | 2034/4 /24
VICTORTA POWER NETWORKS 4.0 2, 500 2,484 234,340 | 2027/8/18
VICTORTA POWER NETWORKS 5. 057 1,100 1,119 105,609 | 2029/ 3 /14
WESFARMERS LTD 1.941 900 839 79,166 | 2028/ 6 /23
WESTERN SYDNEY UNT 1. 606 700 656 61,889 | 2027/12/8
WESTPAC BANKING 2.4 1, 000 976 92,138 | 2027/1/25
WESTPAC BANKING 4.8 500 509 48,027 | 2028/2/16
WESTPAC BANKING CORP 5.0 1, 000 1,025 96,769 | 2028/9/19
WESTPAC BANKING CORP FRN 5.972 500 517 48,773 | 2034/7/10
WESTPAC BANKING CORP FRN 5.815 600 593 55,989 | 2040/6 /4
WSO FINANCE PTY LTD 4.5 1, 000 1,007 94,998 | 2027/3/31
WSO FINANCE PTY LTD 4.5 2,000 2,014 190,025 | 2027/ 9 /30
WSO FINANCE PTY LTD 2.7 1,500 1,361 128,415 | 2030/ 6 /28
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FEHNE PE I
202545 A 31 H BIfE
(BHAITAK L ZET)
Bl it fz2iES A PP AE FlEE PE LR (%)
ZF—ANFIT
Eafi-g
USD 200,000 EXPORT FIN & 4.6250% 26/10/27 144A 202,990 202,570 0.19
202,990 202,570 0.19
Bt A —ANT 202,990 202,570 0.19
TIFVA
Bt (EEL&FE)
uUsD 24,000 TOTALENERGIES 5.4250% 10/09/64 23,782 21,788 0.02
USD 23,000 TOTALENERGIES 5.6380% 05/04/64 23,010 21,473 0.02
46,792 43,261 0.04
Bt TR 46,792 43,261 0.04
RAY
EHSFIE
UsD 202,000 DEUTSCHE BANK NY FRN 07/01/33 196,520 177,662 0.16
UsD 150,000 DEUTSCHE BANK NY FRN 09/05/31 150,000 150,072 0.14
346,520 327,734 0.30
Aty 346,520 327,734 0.30
ARGV
Eafi-g
UsD 274,000  STATE OF ISRAEL 5.3750% 19/02/30 5Y 271,660 275,947 0.26
271,660 275,947 0.26
Bt AAxTT L 271,660 275,947 0.26
el
Bt (e L&A &)
UsD 134,000  JBS HLD/FD/LUX 7.2500% 15/11/53 146,651 147,627 0.13
USD 70,000  JBS HLD/FD/LUX 6.5000% 01/12/52 72,780 70,945 0.07
219,431 218,572 0.20
BAitvrwrTNT 219,431 218,572 0.20
Ao
EE
uUsD 200,000 UNITED MEXICAN 2.6590% 24/05/31 167,584 170,267 0.16
USD 200,000 UNITED MEXICAN 3.5000% 12/02/34 168,850 164,815 0.15
USD 54,000 UTD MEXICAN STATE 4.75% 8/3/44 MTN 42,236 40,894 0.04
378,670 375,976 0.35
At AFT =2 378,670 375,976 0.35
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FIH
Tt (EE L&A &)
UsD 118,000 EMBRAER NL FINAN 5.9800% 11/02/35 117,956 118,896 0.11
117,956 118,896 0.11
At ATH 117,956 118,896 0.11
IV z—
HEE (2 SFIE)
UsD 150,000 AKER BP ASA 5.1250% 01/10/34 144A 135,871 140,582 0.13
UsD 59,000  EQUINOR ASA 5.1250% 03/06/35 58,977 59,046 0.05
194,848 199,628 0.18
BEb o =— 194,848 199,628 0.18
RIGTTA
EfE
UsD 200,000 PARAGUAY 5.4000% 30/03/50 144A 176,512 168,000 0.16
176,512 168,000 0.16
Bt T TA 176,512 168,000 0.16
POTTIET
B E (EESFIE)
UsD 210,000 SAUDI ARAB OI 6.3750% 02/06/55 144A 206,310 205,719 0.20
UsD 200,000  SAUDI ARAB OI 4.7500% 02/06/30 144A 199,270 199,346 0.18
405,580 405,065 0.38
At rovTIET 405,580 405,065 0.38
SUHBR—
B E (EESFIE)
UsD 11,000  PFIZER INVSTMNT 5.3000% 19/05/53 10,800 10,068 0.01
10,800 10,068 0.01
Bt HR— 10,800 10,068 0.01
AFYR
EESFIE
UsD 201,000 HSBC HOLDINGS FRN 13/05/36 201,468 202,262 0.19
USD 201,000 BARCLAYS PLC FRN 25/02/36 200,749 201,024 0.19
USD 200,000 HSBC HOLDINGS FRN 03/03/29 200,000 200,267 0.18
UsD 200,000 HSBC HOLDINGS FRN 03/03/31 200,000 200,222 0.18
802,217 803,775 0.74
Tt (EE L&A &)
uUsD 200,000 IMPERIAL BRAN 5.8750% 01/07/34 144A 204,050 200,655 0.19
204,050 200,655 0.19
B AFYR 1,006,267 1,004,430 0.93
TAUA
B ERRIER
usD 453,000 GMREV 2025-1 A 4.6400% 11/12/37 452,981 455,099 0.43
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usD 404,000  CHAIT 2024-A2 A 4.6300% 15/01/31 404,758 403,733 0.38
usD 386,000 AMXCA 2025-3 A 4.5100% 15/04/32 385,843 386,742 0.37
usD 366,000 AMXCA 2025-2 A 4.2800% 15/04/30 365,993 365,604 0.35
usD 355,000 AMXCA 2025-1 A 4.5600% 15/12/29 355,499 357,560 0.33
usD 1,879,000  NSLT 2005-1 A5 FRN 25/10/33 264,185 265,849 0.25
usD 255,000 AMXCA 2023-4 A 5.1500% 16/09/30 260,638 261,320 0.24
usD 235,000  VZMT 2025-4 A 4.7600% 21/03/33 234,944 235,341 0.22
usD 235,000  VZMT 2025-3 AlA 4.5100% 20/03/30 234,990 234,731 0.22
usD 231,000  FORDF 2024-3 Al 4.3000% 15/09/29 230,979 230,131 0.21
UsD 228,000  GFORT 2025-2A A 4.6400% 15/03/30 227,945 229,208 0.21
usD 213,000  SFUEL 2025-AA A3 4.4700% 20/07/28 212,965 212,758 0.20
usD 376,000  NAVSL 2022-A A 2.2300% 15/07/70 233,815 209,383 0.19
usD 205,000  FORDF 2025-1 Al 4.6300% 15/04/30 204,951 205,905 0.19
UusD 191,000  NAROT 2025-A A3 4.4900% 17/12/29 190,963 191,376 0.18
usD 184,000 CARMX 2025-2 A3 4.4800% 15/03/30 183,973 183,065 0.17
usD 175,000  VZMT 2024-7 A 4.3500% 20/08/32 174,951 173,843 0.16
usD 172,000  MBALT 2025-A A3 4.6100% 16/04/29 171,979 172,575 0.16
USD 1,183,000  NSLT 2005-3 A5 FRN 24/12/35 155,706 157,559 0.15
usD 157,000  VZMT 2023-1 A 4.4900% 22/01/29 156,967 156,911 0.15
UsSD 154,000 HALST 2025-B A3 4.5300% 17/04/28 153,986 154,450 0.14
UsSD 147,000  WFCIT 2024-A2 A 4.2900% 15/10/29 146,978 147,048 0.14
usD 147,000  FORDR 2022-1 A 3.8800% 15/11/34 145,346 145,319 0.13
uUsSD 144,000  FORDF 2024-4 A 4.4000% 15/09/31 143,953 140,382 0.13
UsSD 320,000  NAVSL 2021-EA A 0.9700% 16/12/69 155,324 136,918 0.13
usD 136,000 GMALT 2025-2 A3 4.5800% 22/05/28 135,998 136,154 0.13
UsSD 135,000  NALT 2025-A A3 4.7500% 15/03/28 134,998 135,896 0.13
UsSD 135,000  TAOT 2025-B A3 4.3400% 15/11/29 134,992 134,548 0.12
usD 132,000  GFORT 2024-4A Al 4.7300% 15/11/29 131,964 132,502 0.12
USD 162,000 FN BWS5041 FRN 01/08/52 119,952 116,829 0.11
UsSD 115,000  HAROT 2025-2 A4 4.2800% 15/08/31 114,984 114,524 0.11
usD 112,000  VALET 2023-1 A3 5.0200% 20/06/28 111,972 112,357 0.10
uUsSD 110,000  TMUST 2025-1A A 4.7400% 20/11/29 109,989 111,033 0.10
UsSD 110,000  SDART 2025-2 A3 4.6700% 15/08/29 109,986 110,044 0.10
usD 108,000  TMUST 2024-1A A 5.0500% 20/09/29 107,986 108,619 0.10
UsSD 108,000  HALST 2025-A A3 4.8300% 18/01/28 107,992 108,526 0.10
UsSD 107,000  TAOT 2023-C A3 5.1600% 17/04/28 106,976 107,530 0.10
usD 107,000  SFAST 2024-1A A3 4.9500% 21/05/29 106,993 107,317 0.10
USD 100,000  AESOP 2025-2A A 5.1200% 20/08/31 99,996 100,288 0.09
USD 100,000  DRVPNK 2025-1A A3 4.6200% 13/11/29 99,998 100,078 0.09
usD 100,000  TMUST 2024-2A A 4.2500% 21/05/29 99,981 99,751 0.09
UsSD 630,000  NSLT 2005-2 A5 FRN 23/03/37 92,335 93,968 0.09
uUsSD 93,000 MBART 2025-1 A3 4.7800% 17/12/29 92,980 93,395 0.09
usD 89,000  NAROT 2025-A A4 4.5700% 15/11/30 88,988 89,362 0.08
USD 98,000  TAOT 2023-B A3 4.7100% 15/02/28 88,310 88,314 0.08
USD 87,000 MBART 2022-1 A4 5.2500% 15/02/29 86,979 87,611 0.08
usD 83,000 BACCT 2024-A1 A 4.9300% 15/05/29 82,995 84,066 0.08
USD 223,000 NAVSL 2021-CA A 1.0600% 15/10/69 89,965 80,287 0.07
USD 80,000  HART 2023-A A4 4.4800% 17/07/28 79,991 79,945 0.07
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usD 77,000  FORDL 2025-A A3 4.7200% 15/06/28 76,991 71,371 0.07
usD 76,000  SDART 2024-3 A3 5.6300% 16/01/29 75,992 76,492 0.07
usD 171,000  NAVSL 2021-3A AlA 1.7700% 25/08/70 86,585 76,197 0.07
usD 144,000  NAVSL 2021-GA A 1.5800% 15/04/70 83,504 74,841 0.07
usD 72,000  AMCAR 2023-2 A3 5.8100% 18/05/28 71,988 72,476 0.07
usD 70,000  TAOT 2025-B A4 4.4900% 17/06/30 69,994 70,231 0.07
usD 150,000  NAVSL 2021-FA A 1.1100% 18/02/70 79,728 69,987 0.06
usD 70,000 GMREV 2024-2 A 4.5200% 11/03/37 69,971 69,675 0.06
usD 66,000  SFAST 2024-2A A3 5.3300% 20/11/29 65,988 66,719 0.06
usD 65,000  WFNMT 2024-B A 4.6200% 15/05/31 64,998 65,173 0.06
usD 64,000  VALET 2024-1 A3 4.6300% 20/07/29 63,994 64,426 0.06
usD 173,000  NAVSL 2019-D A2A 3.0100% 15/12/59 63,437 60,339 0.06
usD 129,000  SOFI 2021-B AFX 1.1400% 15/02/47 64,094 55,457 0.05
UsD 54,000 CHAOT 2022-AA A4 3.9900% 27/03/28 53,997 53,606 0.05
usD 50,000 GMREV 2024-1 A 4.9800% 11/12/36 49,985 50,747 0.05
usD 49,000 FORDO 2024-D A3 4.6100% 15/08/29 48,998 49,252 0.05
uUsD 205,000 NAVSL 2018-DA A2A 4.0000% 15/12/59 51,311 48,369 0.04
UsSD 48,000  ALLYA 2024-2 A4 4.1400% 15/10/30 48,000 47,721 0.04
usD 47,000  TAOT 2022-D A4 5.4300% 17/04/28 46,985 47,635 0.04
UsSD 143,000  TMUST 2022-1A A 4.9100% 22/05/28 46,286 46,313 0.04
uUsD 46,000  SBALT 2024-C A4 4.4200% 20/03/29 45,991 45,842 0.04
usD 45,000 NAROT 2022-B A4 4.4500% 15/11/29 44,999 44,966 0.04
UsSD 47,000  SBAT 2024-A A3 5.3200% 15/12/28 43,104 43,223 0.04
UsSD 43,000  ALLYA 2022-3 A4 5.0700% 16/10/28 42,999 43,158 0.04
usD 201,000  NAVSL 2019-FA A2 2.6000% 15/08/68 44,072 42,297 0.04
UsSD 42,000 HART 2023-B A3 5.4800% 17/04/28 39,102 39,315 0.04
UsSD 37,000 FORDO 2022-D A4 5.3000% 15/03/28 36,994 37,341 0.03
usD 36,000 FORDL 2024-A A4 5.0500% 15/06/27 35,996 36,193 0.03
uUsSD 33,000 GMALT 2023-3 A4 5.4400% 20/08/27 32,996 33,121 0.03
uUsD 37,000 AMCAR 2023-1 A3 5.6200% 18/11/27 30,402 30,530 0.03
usD 24,000  WFNMT 2024-A A 5.4700% 15/02/31 23,996 24,438 0.02
UsD 38,000 PNFED 2022-A A4 4.1800% 15/12/28 23,737 23,689 0.02
UsSD 434,000  NSLT 2004-4 A5 FRN 25/01/37 22,870 23,224 0.02
usD 20,000  SBAT 2024-A A4 5.2100% 16/04/29 19,996 20,109 0.02
uUsD 111,000  CASL 2017-A Al FRN 26/11/46 19,400 19,492 0.02
UsSD 18,000  SFAST 2024-1A A4 4.9400% 21/01/31 17,995 18,150 0.02
usD 137,000  HART 2022-A A3 2.2200% 15/10/26 14,417 14,378 0.01
uUsD 78,000  AMCAR 2022-2 A3 4.3800% 18/04/28 13,219 13,214 0.01
10,223,023 10,141,467 9.40
T —VHRIES
usD 8,815,000 FHR 4611 BF FRN 15/06/41 1,373,962 1,381,780 1.27
usD 1,363,000  GNR 2024-184 GC 3.5000% 20/10/51 1,187,941 1,221,342 1.12
usD 1,324,000  GNR 2025-1 GC 3.5000% 20/10/51 1,180,023 1,209,140 1.11
usD 2,198,000  GNR 2021-97 QK 2.0000% 20/06/51 956,347 964,208 0.88
usD 1,540,000  FHR 5114 AD 1.5000% 25/08/47 649,055 663,786 0.60
usD 741,000  GNR 2023-81 YJ 3.5000% 20/06/53 663,195 633,968 0.58
usD 3,195,000  GNR 2020-63 UD 1.7500% 20/04/50 600,802 615,794 0.56
usD 359,000  GNR 2024-110 JC 3.0000% 20/09/47 300,897 301,018 0.27
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usD 443,000  GNR 2022-138 PT 2.5000% 20/10/51 298,404 293,056 0.26
usD 432,000  FHR 4993 KF FRN 25/07/50 263,751 267,656 0.24
usD 439,000  GNR 2021-160 NE 2.0000% 20/09/51 253,102 248,187 0.22
usD 372,000  GNR 2022-84 A 2.5000% 20/01/52 268,771 246,273 0.23
usD 260,000  GNR 2022-197 LF FRN 20/11/52 232,764 230,986 0.21
usD 379,000  GNR 2021-215 GA 2.0000% 20/12/51 224,001 221,423 0.21
usD 471,000  GNR 2021-105 P 1.7500% 20/06/51 210,037 214,601 0.20
usD 357,000  GNR 2022-5 BA 2.0000% 20/10/49 208,454 213,312 0.20
usD 338,000  GNR 2022-107 C 2.5000% 20/06/51 244,155 208,103 0.19
UsSD 624,000  FNR 2019-25 PA 3.0000% 25/05/48 235,951 204,495 0.19
usD 433,000  GNR 2021-107 DB 1.7500% 20/04/51 179,387 184,293 0.17
usD 282,000  FNR 2022-3 N 2.0000% 25/10/47 170,275 169,395 0.16
UsSD 260,000  GNR 2022-50 CA 3.0000% 20/03/52 163,942 159,570 0.15
UusD 416,000  FNR 2021-27 EC 1.5000% 25/05/51 189,162 149,441 0.14
usD 902,000  FHR 4582 HA 3.0000% 15/09/45 132,165 133,329 0.12
uUsD 799,000  FNR 2016-19 FD FRN 25/04/46 129,410 129,974 0.12
usD 141,000  FHR 5396 HF FRN 25/04/54 130,286 129,498 0.12
USD 233,000  GNR 2022-31 GH 2.5000% 20/12/49 139,352 128,709 0.12
usb 505,000  FHR 4857 JA 3.3500% 15/01/49 118,024 118,775 0.11
USD 822,000  GNR 2017-139 GA 3.0000% 20/09/47 116,944 116,148 0.11
USD 191,000  GNR 2022-66 CG 3.5000% 20/04/52 114,456 114,995 0.11
usD 302,000  FNR 2020-70 AD 1.5000% 25/10/50 115,563 109,678 0.10
USD 802,000  FNR 2012-133 JF FRN 25/12/42 106,306 107,244 0.10
USD 176,000  FHR 5220 QK 3.5000% 25/09/50 106,371 106,888 0.10
usDh 139,000  FHR 5335 FB FRN 15/10/39 105,222 105,102 0.10
USD 849,000  FNR 2017-24 PG 2.6250% 25/04/47 102,290 104,611 0.10
USD 131,000  FNR 2023-37 FH FRN 25/01/50 102,473 103,014 0.10
usD 173,000  GNR 2022-34 DN 3.5000% 20/09/41 91,686 95,466 0.09
USD 114,000  FHR 5338 FH FRN 15/04/45 89,783 90,380 0.08
USD 180,000  FHR 5202 TA 2.5000% 25/12/48 89,824 89,974 0.08
usD 635,000 FHR 4240 FA FRN 15/08/43 88,675 89,391 0.08
USD 882,000  FHS 264 30 3.0000% 15/07/42 98,292 88,004 0.08
USD 190,000  FNR 2021-78 ND 1.5000% 25/11/51 107,358 86,055 0.08
usD 458,000  FNR 2017-26 FA FRN 25/04/47 84,171 84,205 0.08
USD 124,000  GNR 2021-27 BD 5.0000% 20/02/51 85,391 83,837 0.08
USD 691,000  FHR 4742 PA 3.0000% 15/10/47 93,946 83,421 0.08
usD 143,000  VERUS 2021-7 Al 1.8290% 25/10/66 91,982 81,383 0.08
USD 376,000  FNR 2016-86 FE FRN 25/11/46 80,927 80,876 0.07
USD 104,000  FNR 2023-38 FC FRN 25/06/40 80,870 80,812 0.07
usD 109,000  FHR 5119 QF FRN 25/06/51 80,653 80,711 0.07
USD 606,000  FHR 4533 AB 3.0000% 15/06/44 77,746 77,010 0.07
USD 199,000  GNR 2021-89 LK 2.0000% 20/05/51 76,388 76,115 0.07
usD 136,000  FNR 2022-18 DL 3.2500% 25/07/46 71,835 75,765 0.07
USD 80,000  FHR 5399 FB FRN 25/04/54 75,464 74,984 0.07
USD 272,000  FHR 4854 FB FRN 15/01/49 73,381 73,291 0.07
usD 88,000  GNR 2024-110 JL 3.0000% 20/10/49 71,466 72,891 0.07
USD 560,000  FNR 2015-8 AP 2.0000% 25/03/45 72,127 72,481 0.07
USD 402,000  FNR 2016-82 FE FRN 25/11/46 71,543 71,558 0.07
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usD 449,000  FHR 4604 FB FRN 15/08/46 71,275 71,099 0.07
usD 110,000  FHR 5178 TP 2.5000% 25/04/49 74,756 69,722 0.06
usD 105,000  FHR 5207 PA 3.0000% 25/06/51 69,728 68,705 0.06
usD 307,000  FNR 2018-36 FD FRN 25/06/48 67,949 67,933 0.06
usD 480,000  FNR 2015-26 GF FRN 25/05/45 67,080 67,159 0.06
usD 103,000  GNR 2022-205 A 2.0000% 20/09/51 70,854 66,726 0.06
usD 103,000  GNR 2021-27 CW FRN 20/02/51 66,784 65,473 0.06
usD 328,000 FNR 2016-82 FH FRN 25/11/46 65,307 65,290 0.06
usD 88,000  GNR 2016-99 TL 2.0000% 16/04/44 62,680 64,005 0.06
usD 704,000  FHR 4286 VF FRN 15/12/43 63,822 63,781 0.06
usD 111,000  FHR 5201 CA 2.5000% 25/07/48 68,083 63,554 0.06
usD 949,000  FNR 2013-43 BP 1.7500% 25/05/43 72,542 63,414 0.06
usD 115,000  COLT 2021-4 Al FRN 25/10/66 75,001 63,014 0.06
UusD 94,000  GNR 2023-196 E 3.0000% 20/09/48 59,076 61,694 0.06
uUsD 307,000  FNR 2018-38 MA 3.3000% 25/06/48 61,138 61,020 0.06
usD 105,000  FHR 5206 CD 3.5000% 25/05/49 57,705 60,791 0.06
uUsD 84,000  GNR 2016-93 AB 1.7500% 20/07/44 59,566 60,315 0.06
uUsD 105,000  FNR 2022-4 MH 3.0000% 25/09/48 56,402 59,964 0.06
usD 165,000  FNR 2019-41 FG FRN 25/08/59 59,695 59,728 0.06
uUsD 100,000  FNR 2022-11 D 3.0000% 25/01/50 56,168 59,213 0.05
usD 73,000  FNR 2022-89 AY 3.0000% 25/02/48 61,540 59,134 0.05
UsSDh 101,000  FHR 5217 CD 2.5000% 25/07/49 59,916 55,735 0.05
USD 283,000  FNR 2016-88 CF FRN 25/12/46 55,016 55,002 0.05
USD 103,000  VERUS 2021-8 Al FRN 25/11/66 61,291 54,806 0.05
UsSD 116,000  VERUS 2021-5 Al FRN 25/09/66 64,689 54,662 0.05
USD 612,000  FHR 4205 PA 1.7500% 15/05/43 62,641 54,626 0.05
USD 60,000  FHR 5118 CA 1.5000% 15/10/33 51,588 54,395 0.05
USDh 141,000  STAR 2021-4 Al FRN 25/08/56 60,847 53,874 0.05
USD 359,000  FNR 2016-64 BC 1.7500% 25/09/46 53,447 53,769 0.05
USD 348,000  FHR 4527 GA 3.0000% 15/02/44 53,832 53,215 0.05
USD 81,000  GNR 2021-27 NT 5.0000% 20/02/51 54,102 53,181 0.05
USD 284,000  GNR 2015-144 CA 2.5000% 20/10/45 53,331 52,644 0.05
USD 89,000  FNR 2021-91 AB 2.5000% 25/09/49 51,789 52,564 0.05
USD 184,000 FHR 4927 BG 3.0000% 25/11/49 51,669 52,453 0.05
USD 771,000  GNR 2013-152 HA 2.5000% 20/06/43 50,816 52,301 0.05
USD 74,000  FNR 2023-14 EJ 2.7500% 25/04/49 51,835 52,131 0.05
USD 86,000 FHR 5116 PB 2.2500% 25/02/51 51,368 52,099 0.05
USD 83,000  GNR 2022-153 KA 4.0000% 20/12/49 51,249 52,078 0.05
USD 167,000  FNR 2019-43 FC FRN 25/08/49 51,765 51,720 0.05
USD 341,000  FNR 2016-22 FA FRN 25/04/46 51,305 51,222 0.05
USD 77,000  FNR 2021-84 MA 2.0000% 25/10/51 50,428 51,123 0.05
USD 98,000  FHR 5004 FM FRN 25/08/50 50,765 51,030 0.05
USD 113,000  VERUS 2021-4 Al FRN 25/07/66 61,584 50,678 0.05
USD 256,000  FNR 2015-48 FB FRN 25/07/45 50,402 50,567 0.05
USD 121,000  FNR 2020-59 NC 3.0000% 25/08/40 50,720 50,141 0.05
USD 356,000 FHS 280 F1 FRN 15/09/42 50,181 49,971 0.05
USD 173,000  FHR 4937 MD 2.5000% 25/10/49 50,431 49,674 0.05
USD 83,000 FHR 5210 DC 3.0000% 25/09/51 47,134 49,377 0.05
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usD 480,000  FHS 272 F1 FRN 15/08/42 49,491 49,293 0.05
usD 83,000  FHR 5209 EA 3.0000% 25/08/50 47,226 49,231 0.05
usD 83,000  FHR 5209 EJ 3.0000% 25/08/50 47,226 49,231 0.05
usD 55,000 FHR 5451 FD FRN 15/01/44 49,574 49,119 0.05
usD 193,000  FNR 2017-96 FB FRN 25/12/47 48,828 48,685 0.05
usD 58,000  FHR 5452 KY 3.0000% 15/03/44 50,335 47,482 0.04
usD 435,000  FNR 2015-84 PA 1.7000% 25/08/33 48,129 46,769 0.04
usD 84,000  FHR 5092 HE 2.0000% 25/02/51 44,964 46,565 0.04
UusD 72,000  GNR 2021-27 Q 5.0000% 20/02/51 48,473 46,391 0.04
usD 56,000  FHR 5410 JY 3.0000% 15/03/44 46,491 46,341 0.04
uUsD 379,000  FNR 2013-15 FA FRN 25/03/43 46,081 46,110 0.04
uUsD 73,000  GNR 2010-163 NC 4.0000% 20/12/40 43,426 45,493 0.04
usD 69,000 GNR 2021-8 CY 5.0000% 20/01/51 46,340 45,213 0.04
UsD 51,000  GNR 2018-65 DC 3.5000% 20/05/48 46,514 45,187 0.04
UsD 75,000  FHR 5182 M 2.5000% 25/05/49 48,432 44,898 0.04
usD 349,000  FNR 2016-22 FG FRN 25/04/46 44,873 44,835 0.04
UsD 78,000  FNR 2014-25 EL 3.0000% 25/05/44 45,978 44,733 0.04
USD 92,000  AOMT 2021-6 Al FRN 25/09/66 54,120 44,638 0.04
USD 68,000 FHR 5020 ET 3.5000% 25/10/50 43,632 44,257 0.04
USD 210,000  FNR 2018-55 GA 3.3750% 25/08/48 42,496 43,285 0.04
USD 420,000  VERUS 2021-R1 Al FRN 25/10/63 45,207 42,955 0.04
USDh 121,000  FHR 4628 KF FRN 15/01/55 42,805 42,904 0.04
USD 75,000  FHR 5202 KA 2.5000% 25/06/49 42,864 42,423 0.04
USD 416,000  STAR 2020-3 Al FRN 25/04/65 43,619 42,213 0.04
USDh 318,000  FNR 2015-32 FA FRN 25/05/45 42,014 42,003 0.04
USD 75,000  FNR 2022-9 DJ 3.2500% 25/03/49 40,158 41,916 0.04
USD 162,000  FNR 2018-45 TM 3.0000% 25/06/48 43,213 41,831 0.04
USD 282,000  GNR 2017-167 BQ 2.5000% 20/08/44 45,367 41,547 0.04
USD 69,000  FNR 2021-42 AC 2.0000% 25/02/51 40,679 41,378 0.04
USD 260,000  FNR 2016-69 BF FRN 25/10/46 41,405 41,353 0.04
USD 424,000  FNR 2011-117 FA FRN 25/11/41 41,485 41,288 0.04
USD 113,000  FHR 4988 KF FRN 25/07/50 40,767 40,805 0.04
USD 112,000  VERUS 2021-3 Al FRN 25/06/66 47,740 40,633 0.04
USD 123,000 FHR 4091 BX 3.2500% 15/10/41 38,316 40,346 0.04
USD 306,000  FHS 326 F2 FRN 15/03/44 39,223 39,170 0.04
USD 239,000  FHR 4620 LF FRN 15/10/46 38,935 38,895 0.04
USD 228,000  FNR 2017-9 BF FRN 25/03/47 38,164 38,113 0.04
USD 217,000  FHR 4719 LA 3.5000% 15/09/47 38,407 38,042 0.04
USD 363,000 FNR 2018-64 A 3.0000% 25/09/48 37,610 38,019 0.04
USD 65,000  GNR 2022-9 GA 2.0000% 20/01/52 40,144 37,943 0.04
USD 281,000  FHR 4587 AF FRN 15/06/46 37,834 37,718 0.03
USD 65,000  GNR 2021-225 YC 2.0000% 20/12/51 36,494 37,498 0.03
USD 47,000  GNR 2024-45 BD 2.0000% 20/03/54 36,449 37,147 0.03
USD 131,000  FNR 2018-85 EA 3.5000% 25/12/48 37,399 36,609 0.03
USD 197,000  FNR 2017-82 FE FRN 25/10/47 36,284 36,342 0.03
USD 42,000  GNR 2014-181 L 3.0000% 20/12/44 34,802 35,844 0.03
USD 234,000  FNR 2017-23 FA FRN 25/04/47 35,847 35,797 0.03
USD 56,000  FHR 5228 TN 3.5000% 25/07/39 34,206 35,253 0.03
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usD 292,000  FHR 4446 CP 2.2500% 15/03/45 35,874 35,187 0.03
usD 82,000  GNR 2021-24 BC 1.2500% 20/02/51 36,620 34,660 0.03
usD 69,000  FHR 5202 BH 2.0000% 25/12/47 34,032 34,420 0.03
usD 354,000  GNR 2014-133 BP 2.2500% 20/09/44 34,386 34,151 0.03
usD 59,000  FHR 5058 BC 5.0000% 25/11/50 34,023 33,382 0.03
usD 213,000  FHR 4122 FP FRN 15/10/42 32,603 32,732 0.03
usD 272,000  STAR 2020-INV1 Al FRN 25/11/55 34,302 32,515 0.03
usD 189,000  FNR 2017-12 FD FRN 25/03/47 32,227 32,190 0.03
usD 184,000  FNR 2016-75 FE FRN 25/10/46 32,131 32,124 0.03
usD 173,000  FNR 2016-79 FH FRN 25/11/46 32,054 32,042 0.03
usD 41,000  GNR 2022-78 HW 2.5000% 20/04/52 33,148 31,883 0.03
usD 217,000  FHS 271 F5 FRN 15/08/42 31,597 31,479 0.03
usD 122,000  FHR 4940 AG 3.0000% 15/05/40 31,587 31,154 0.03
UusD 169,000  FNR 2016-84 FB FRN 25/11/46 31,035 31,008 0.03
usD 38,000 FHR 4957 MY 3.0000% 25/02/50 29,021 30,848 0.03
usD 47,000  FNR 2022-62 KA 3.2500% 25/09/52 31,737 30,804 0.03
usD 83,000 FHR 4091 MX 3.2500% 15/02/42 30,609 30,787 0.03
USD 206,000  FNR 2017-35 MC 2.6250% 25/12/44 30,589 30,763 0.03
usD 56,000  GNR 2021-135 A 2.0000% 20/08/51 31,437 30,569 0.03
UsSD 35,000 FHR 4753 BD 3.0000% 15/01/48 29,579 30,386 0.03
UsSD 116,000  FHR 4719 LM 3.0000% 15/09/47 31,142 30,096 0.03
usD 295,000  GNR 2014-149 KP 2.2500% 16/07/44 29,992 29,878 0.03
UsSD 132,000  FNR 2019-81 LH 3.0000% 25/12/49 30,081 29,523 0.03
uUsD 157,000  FNR 2016-91 AF FRN 25/12/46 29,039 28,961 0.03
usD 70,000  GNR 2016-136 A 3.0000% 20/07/44 28,337 28,837 0.03
UsSD 87,000 FHR 4826 KF FRN 15/09/48 28,987 28,726 0.03
USD 137,000  FHR 4709 FA FRN 15/08/47 28,494 28,610 0.03
usD 307,000  FHR 4160 HP 2.5000% 15/01/33 28,419 28,289 0.03
USD 104,000  FNR 2019-67 FB FRN 25/11/49 28,269 28,104 0.03
UsSD 100,000  FHR 5091 AB 1.5000% 25/03/51 30,500 27,954 0.03
usD 95,000  FHR 4941 GA 2.0000% 15/12/47 27,456 27,953 0.03
uUsSD 35,000 FHR 4117 HB 2.5000% 15/10/42 27,546 27,884 0.03
UsSD 148,000  FNR 2017-9 DF FRN 25/03/47 27,820 27,805 0.03
usD 34,000 FNR 2024-64 KY 3.0000% 25/12/43 29,607 27,792 0.03
USD 35,000 FNR 2023-38 FD FRN 25/10/39 27,633 27,624 0.03
USD 82,000 FHR 4091 EX 3.3750% 15/07/42 26,906 27,409 0.03
usD 90,000  FNR 2019-15 FA FRN 25/04/49 27,180 27,009 0.03
USD 176,000  FNR 2016-11 FG FRN 25/03/46 26,894 26,910 0.02
USD 33,000 GNR 2022-46 LY 3.0000% 20/03/52 26,164 26,534 0.02
uUsD 103,000  FHR 4903 NF FRN 25/08/49 25,945 26,081 0.02
USD 38,000 GNR 2025-7 EL 2.5000% 31/12/49 25,791 25915 0.02
USD 416,000  FHR 4059 FP FRN 15/06/42 25,954 25,897 0.02
usD 196,000  FNR 2012-47 JF FRN 25/05/42 25,684 25,541 0.02
USD 164,000  FHR 4091 FN FRN 15/08/42 25,371 25,475 0.02
USD 361,000 FHR 4303 FA FRN 15/02/44 25,370 25,354 0.02
usD 292,000  FNR 2014-74 FC FRN 25/11/44 25,252 25,164 0.02
USD 123,000  FNR 2019-13 PE 3.0000% 25/03/49 25,125 25,129 0.02
USD 41,000  FNR 2021-95 CP 1.5000% 25/08/51 24,698 23,998 0.02
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usD 74,000  MFRA 2021-NQM2 Al FRN 25/11/64 27,094 23,662 0.02
usD 25,000  SLST 2019-1 A2 3.5000% 25/05/29 25,611 23,595 0.02
usD 28,000  FNR 2015-72 GL 3.0000% 25/10/45 24,461 23,497 0.02
uUsD 227,000  FHR 3990 FG FRN 15/01/42 22,892 22,803 0.02
usD 100,000  FNR 2016-57 PC 1.7500% 25/06/46 23,822 22,278 0.02
usD 318,000  FHR 3693 FC FRN 15/07/40 21,610 21,480 0.02
uUsD 261,000  FNR 2011-142 EF FRN 25/01/42 21,540 21,426 0.02
usD 116,000  VERUS 2021-R3 Al FRN 25/04/64 23,001 21,325 0.02
usD 381,000 FHR 3919 FA FRN 15/09/41 20,990 20,926 0.02
usD 144,000  FNR 2016-78 FA FRN 25/03/44 20,613 20,575 0.02
usD 369,000  FNR 2010-107 FB FRN 25/09/40 20,202 20,139 0.02
usD 133,000  FNR 2016-11 CF FRN 25/03/46 19,981 19,945 0.02
usD 191,000  FHR 3958 AF FRN 15/11/41 19,517 19,409 0.02
uUsD 85,000  FNR 2018-1 FA FRN 25/02/48 19,421 19,311 0.02
usD 159,000  FNR 2011-127 FC FRN 25/12/41 19,299 19,204 0.02
usD 188,000  BHLD 2019-2 Al 2.8790% 25/07/49 19,828 19,095 0.02
usD 157,000  FNR 2012-12 FA FRN 25/02/42 19,179 19,078 0.02
USD 377,000  FNR 2013-49 AP 1.7500% 25/05/43 18,577 18,937 0.02
usD 209,000  FHR 3975 FA FRN 15/12/41 18,244 18,169 0.02
USD 226,000  FNR 2011-117 AF FRN 25/11/41 18,095 18,157 0.02
USD 100,000  STAR 2021-1 Al FRN 25/05/65 19,226 18,055 0.02
usD 137,000  FHR 4184 FN FRN 15/03/43 17,928 17,919 0.02
USD 460,000  FNR 2011-55 FH FRN 25/06/41 17,997 17,889 0.02
USD 268,000  FNR 2012-106 FA FRN 25/10/42 17,381 17,361 0.02
usD 88,000  FNR 2017-9 EF FRN 25/03/47 16,986 16,940 0.02
USD 27,000  GNR 2022-24 AH 2.5000% 20/02/52 17,148 16,867 0.02
USD 71,000  FNR 2017-113 FB FRN 25/01/48 15,617 15,562 0.01
usD 118,000  FNR 2017-11 FA FRN 25/03/47 15,490 15,439 0.01
USD 95,000  FNR 2016-61 BF FRN 25/09/46 14,669 14,647 0.01
USD 157,000  AOMT 2020-5 Al FRN 25/05/65 15,212 14,371 0.01
usD 152,000  FHR 4281 FA FRN 15/12/43 14,047 14,010 0.01
USD 46,000  FNR 2018-86 AF FRN 25/12/48 12,280 12,263 0.01
USD 1,490,000  FNR 1998-61 PL 6.0000% 25/11/28 11,945 11,006 0.01
usD 50,000  FNR 2020-48 AB 2.0000% 25/07/50 12,009 10,805 0.01
USD 22,000  FNR 2021-40 DW 2.0000% 25/06/41 10,801 10,417 0.01
USD 35,000  SCRT 2019-1 MA 3.5000% 25/07/58 10,692 10,054 0.01
usD 186,000  FHR 4427 CE 3.0000% 15/02/34 7,829 7,818 0.01
20,297,587 20,070,945 18.60
PAE T BIEEIRAER
usD 317,000  BX 2021-VOLT A FRN 15/09/36 317,000 315,031 0.28
usD 255,000  BBCMS 2025-5C33 A4 5.8390% 15/03/58 262,646 264,837 0.24
usD 124,000  GSMS 2020-GSA2 A4 1.7210% 12/12/53 122,455 107,265 0.10
uUsD 106,000  SWCH 2025-DATA A FRN 15/02/42 105,735 105,072 0.10
usD 91,000 BBCMS 2022-C17 A5 4.4410% 15/09/55 88,252 87,352 0.08
usD 70,000  BBCMS 2025-5C34 A3 5.6590% 15/05/58 72,097 72,316 0.07
usD 68,000 BMARK 2025-V15 A3 5.8047% 15/06/58 70,040 70,591 0.07
usD 57,000  BMO 2025-C11 A5 5.6874% 15/02/58 58,710 58,415 0.05
usD 51,000 BMO 2025-5C10 A3 5.5784% 15/05/58 52,530 52,462 0.05
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USD 49,000 BANK 2022-BNK44 A5 FRN 15/11/55 50,792 50,923 0.05
USD 75,000  MSC 2020-HR8 A3 1.7900% 15/07/53 48,512 43,249 0.04
USD 48,000 COMM 2015-LC23 A3 3.5210% 10/10/48 45,645 41,694 0.04
USD 38,000 BANK 2025-BNK49 A5 FRN 15/03/58 39,139 39,088 0.04
USD 34,000 BMO 2025-C12 A5 FRN 15/06/58 35,020 35,408 0.03
USD 24,000 MSBAM 2025-5C1 A3 5.6350% 15/03/58 24,719 24,746 0.02
USD 44,000 MSBAM 2017-C34 ASB 3.3540% 15/11/52 19,534 18,338 0.02
USD 17,000  JPMCC 2016-JP4 A3 3.3928% 15/12/49 18,456 16,675 0.02
USD 16,000 BANK5 2025-5YRI3 A3 FRN 15/01/58 16,480 16,522 0.02
USD 42,000 MSC 2016-UBI2 ASB 3.4360% 15/12/49 13,678 12,922 0.01
USD 336,000 IFUND 2010-1 Al 5.3140% 25/01/51 5,096 4,620 0.00
1,466,536 1,437,526 133
EEEFE
USD 285,000 BANK OF AMER CRP FRN 22/07/27 266,425 275,572 0.25
USD 240,000 GOLDMAN SACHS GP FRN 23/04/31 240,037 243,145 0.22
USD 214,000  CITIGROUP INC FRN 24/01/36 214,484 215,130 0.20
USD 208,000 MORGAN STANLEY FRN 19/04/35 211,034 213,745 0.19
USD 210,000 MORGAN STANLEY FRN 19/07/30 210,627 211,835 0.19
USD 203,000 WELLS FARGO CO FRN 23/04/29 203,000 204,424 0.19
USD 202,000 MORGAN STANLEY FRN 12/04/29 202,015 203,684 0.19
USD 197,000 MORGAN STANLEY FRN 15/01/31 197,456 199,733 0.19
USD 183,000 GOLDMAN SACHS GP FRN 28/01/31 183,000 185,350 0.17
USD 171,000 WELLS FARGO CO FRN 23/04/31 171,000 172,663 0.16
USD 160,000  CITIGROUP INC FRN 04/03/29 160,000 160,103 0.15
USD 161,000  CITIGROUP INC FRN 27/03/36 . 161,000 158,673 0.15
USD 153,000 CAPITAL ONE FINL FRN 01/02/35 155,715 156,817 0.15
USD 149,000 AMERICAN EXPRESS FRN 25/04/29 149,000 149,727 0.14
USD 146,000 MORGAN STANLEY FRN 17/04/31 146,000 147,919 0.14
USD 138,000 AMERICAN EXPRESS FRN 25/04/31 138,000 139,370 0.13
USD 140,000 GOLDMAN SACHS GP FRN 23/07/35 140,448 138,637 0.13
USD 137,000 GOLDMAN SACHS GP FRN 23/10/30 136,942 136,280 0.13
USD 130,000 BANK OF NY MELLO FRN 11/02/31 130,000 131,179 0.12
USD 116,000 GOLDMAN SACHS BK FRN 21/05/27 116,359 116,728 0.11
USD 110,000  CITIGROUP INC FRN 04/03/56 110,000 104,529 0.10
USD 105,000 PNC FINANCIAL FRN 21/10/32 104,934 103,528 0.10
USD 107,000  JPMORGAN CHASE FRN 22/04/31 94,711 96,469 0.09
USD 89,000 MORGAN STANLEY FRN 20/07/29 89,367 90,927 0.08
USD 72,000  SANTANDER HOLD FRN 31/05/35 73,488 73,597 0.07
USD 71,000 WELLS FARGO CO FRN 22/04/28 MTN 71,478 72,260 0.07
USD 71,000 GOLDMAN SACHS GP FRN 23/07/30 71,142 71,530 0.07
USD 70,000  AMERICAN EXPRESS FRN 30/01/36 70,000 70,305 0.07
USD 71,000 WELLS FARGO CO FRN 25/07/33 MTN 69,635 69,804 0.06
USD 70,000  JPMORGAN CHASE FRN 22/07/35 70,360 69,764 0.06
USD 77,000 BANK OF AMER CRP FRN 13/02/31 MTN 67,825 69,381 0.06
USD 68,000 AMERICAN EXPRESS FRN 30/01/31 68,043 68,933 0.06
USD 64,000 GOLDMAN SACHS GP FRN 28/01/56 64,122 62,120 0.06
USD 58,000 SANTANDER HOLD FRN 20/03/31 58,000 58,541 0.05
USD 58,000 CITIGROUP INC FRN 19/09/30 57,810 57,159 0.05
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USD 55,000 WELLS FARGO CO FRN 03/12/35 53,239 53,857 0.05
USD 52,000 AMERICAN EXPRESS FRN 25/04/36 52,000 53,012 0.05
USD 50,000 CITIGROUP INC FRN 13/02/35 50,214 49,876 0.05
USD 45,000 WELLS FARGO CO FRN 23/10/29 45,376 47,168 0.04
USD 45,000 WELLS FARGO CO FRN 25/07/29 MTN 45,276 46,114 0.04
USD 45,000 CITIGROUP INC FRN 25/05/34 45,454 46,042 0.04
USD 29,000 JPMORGAN CHASE FRN 22/04/36 29,000 29,452 0.03
USD 34,000 BANK OF AMER CRP FRN 24/10/31 MTN 28,664 29,228 0.03
USD 13,000 SEMPRA FRN 01/04/55 12,948 12,166 0.01
5,035,628 5,066,476 4.69
E&
USD 367,000 FNMA PRIN STP 0% 15/11/30 311,623 290,845 0.27
311,623 290,845 0.27
ZOMOES
UsD 148,000 DELTA/SKYMILE 4.7500% 20/10/28 144A 155,220 147,264 0.14
155,220 147,264 0.14
7=
UsD 1,827,000 FR RA6565 2.5000% 01/01/52 1,175,059 1,157,746 1.06
USD 1,380,000 FR SB1233 2.5000% 01/10/32 1,098,379 1,112,757 1.02
USD 1,229,000 G2 MAS8200 4.0000% 20/08/52 938,367 929,856 0.85
USD 1,365,000 FN MA4387 2.0000% 01/07/41 796,489 807,486 0.75
USD 799,000 FN CC0267 6.0000% 01/04/55 812,526 805,495 0.75
USD 4,000,000 FR QA2244 3.0000% 01/07/46 805,285 793,360 0.74
USD 851,000 FR SD8420 5.5000% 01/04/54 748,505 742,428 0.69
USD 4,774,000 FN BM5598 3.0000% 01/02/43 721,120 687,621 0.64
USD 479,000 FR RJ4189 5.5000% 01/05/55 477,186 475,442 0.44
USD 493,000 FN BM7172 FRN 01/04/53 418,807 420,203 0.39
USD 1,442,000 G2 MA6756 2.5000% 20/07/50 412,228 407,636 0.38
USD 406,000 FR SD6421 6.0000% 01/09/54 395,926 387,545 0.36
USD 450,000 FR SD3627 3.0000% 01/04/47 347,052 339,654 0.31
USD 340,000 FR SD6609 6.5000% 01/09/54 336,788 333,352 0.31
USD 592,000 FN CA8305 2.0000% 01/12/40 319,228 331,291 0.31
USD 386,000 FN BM7176 FRN 01/04/53 325,000 325,400 0.30
USD 1,623,000 FN BC9003 3.0000% 01/11/46 337,755 318,352 0.29
USD 313,000 FH 8C6045 FRN 01/06/55 308,598 310,007 0.29
USD 672,000 FN MA4093 2.0000% 01/08/40 300,899 303,695 0.28
USD 536,000 FN BF0496 3.0000% 01/07/60 359,179 297,787 0.28
USD 300,000 FN CC0430 5.5000% 01/05/55 299,809 297,652 0.28
USD 991,000 FN BM4896 3.0000% 01/02/47 260,984 259,015 0.24
USD 666,000 FN BF0284 3.0000% 01/10/52 248,147 248,482 0.23
USD 585,000 FR RB5065 2.0000% 01/07/40 237,651 244,156 0.23
USD 300,000 G2 786481 6.0000% 20/01/53 240,531 235,777 0.22
USD 1,248,000 FN MA2833 3.0000% 01/12/46 246,004 233,657 0.22
USD 449,000 FN MA4152 2.0000% 01/10/40 219,044 228,788 0.21
USD 233,000 FN FS9438 5.5000% 01/09/54 217,690 218,015 0.20
USD 393,000 FN FM8968 3.0000% 01/04/48 228,906 217,603 0.20
USD 241,000 FN MAS5296 5.5000% 01/03/54 209,079 208,882 0.19
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usD 217,000  FR SD6420 6.0000% 01/09/54 213,312 208,343 0.19
usD 281,000 FN BM7102 FRN 01/10/52 199,549 203,896 0.19
usD 289,000  FN FS1681 2.0000% 01/03/47 199,288 194,749 0.18
usD 1,503,000 FN AS4625 3.0000% 01/03/45 191,182 188,376 0.17
usD 193,000  FN CB9161 6.5000% 01/09/54 189,540 185,892 0.17
usD 359,000  FR RB5085 2.0000% 01/11/40 180,739 182,314 0.17
usD 200,000  FN MAS5498 6.0000% 01/10/54 184,083 181,659 0.17
usD 207,000 FN MAS5215 5.5000% 01/12/53 179,844 179,860 0.17
usD 262,000  FR ZT2266 3.0000% 01/04/45 178,220 174,849 0.16
usD 290,000  FR SD7545 2.5000% 01/09/51 203,156 173,442 0.16
usD 255,000  FR SD1104 4.0000% 01/03/50 165,674 170,171 0.16
usD 248,000  GN 786309 3.0000% 15/11/47 169,447 169,933 0.16
usD 202,000  FH 841563 FRN 01/05/53 166,280 168,965 0.16
UsD 245,000  FN FS2709 3.0000% 01/02/47 171,408 164,176 0.15
usD 173,000  FR SD6656 5.5000% 01/05/54 162,325 162,568 0.15
usb 180,000 G2 MBO0023 4.0000% 20/11/54 164,363 162,441 0.15
UusD 167,000  FN CB9656 5.5000% 01/12/54 164,403 162,136 0.15
UsSD 168,000  FN CB9479 5.5000% 01/11/54 161,784 160,745 0.15
usD 246,000  FN FS1940 2.5000% 01/12/47 166,344 160,065 0.15
UsD 161,000  FN CB9318 5.5000% 01/10/54 160,069 154,714 0.14
uUsD 334,000 FN MA4128 2.0000% 01/09/40 147,948 154,589 0.14
usb 225,000  FN FS0984 3.0000% 01/04/52 154,773 151,722 0.14
USD 272,000 G2 785862 3.0000% 20/10/50 164,267 150,919 0.14
UsSD 153,000  FN CB9790 5.5000% 01/01/55 149,343 149,774 0.14
usb 233,000  FN CB0288 2.0000% 01/04/46 152,744 145,810 0.14
USD 154,000  FN CB9148 6.0000% 01/09/54 148,530 145,516 0.13
uUsSD 334,000  FR RB5076 2.0000% 01/08/40 138,309 144,578 0.13
usb 300,000  FN BF0555 3.0000% 01/05/50 150,381 142,947 0.13
UsSD 251,000  FN FM4790 2.0000% 01/11/40 133,204 139,093 0.13
UsSD 197,000  FR SD2491 3.0000% 01/04/43 138,424 137,107 0.13
usD 334,000 FR RB5064 2.0000% 01/06/40 129,174 135,103 0.13
UsSD 158,000  FH 841548 FRN 01/03/53 134,744 134,932 0.13
UsSD 334,000 FN MA4071 2.0000% 01/07/40 130,994 133,206 0.12
usb 193,000  FN FS1456 3.0000% 01/12/48 127,861 125,990 0.12
USD 738,000 FN MA2771 3.0000% 01/10/46 124,012 121,807 0.11
uUsSD 164,000  FN FS4963 3.0000% 01/02/50 115,167 120,655 0.11
usD 174,000  FR RB5157 2.5000% 01/05/42 128,692 119,742 0.11
UsSD 415,000 FN MA4017 3.0000% 01/05/40 116,871 116,960 0.11
USD 190,000  FN CB0470 2.5000% 01/05/41 114,232 116,452 0.11
usD 313,000 FN MA4264 2.0000% 01/02/31 115,486 114,858 0.11
UsSD 170,000 G2 786764 2.5000% 20/06/38 109,889 114,609 0.11
UsSD 197,000  FN FM7661 2.5000% 01/06/51 115,126 113,619 0.11
usD 166,000  FN FS3098 3.0000% 01/02/44 110,987 113,375 0.11
USD 191,000  FN FM9263 2.0000% 01/10/41 111,810 113,052 0.10
USD 142,000  FR ZT2436 3.0000% 01/05/43 110,736 109,226 0.10
usD 147,000  FN FS7180 2.0000% 01/05/42 111,091 108,809 0.10
USD 111,000  FN CB9157 6.0000% 01/09/54 109,358 106,830 0.10
USD 137,000  FN FS5903 3.0000% 01/02/50 101,172 103,836 0.10
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usD 195,000  FN CA7228 2.5000% 01/10/50 120,257 103,782 0.10
usD 446,000 FN AL8076 4.0000% 01/01/46 117,909 102,670 0.10
usD 460,000  FN BM3325 3.0000% 01/10/46 105,503 100,238 0.09
usD 138,000  FN BV7895 FRN 01/07/52 102,019 99,868 0.09
usD 105,000  FN BM7647 FRN 01/01/55 99,390 99,782 0.09
usD 569,000 FN MA2806 3.0000% 01/11/46 104,714 99,684 0.09
usD 99,000  FH 841955 FRN 01/01/55 98,838 99,106 0.09
usD 116,000  FN CB7638 6.0000% 01/12/53 101,054 98,912 0.09
usD 114,000  FN FA0731 3.0000% 01/02/50 99,075 98,559 0.09
usD 149,000  FR RBS5148 2.0000% 01/03/42 98,938 98,522 0.09
usD 240,000  FN BF0328 4.5000% 01/07/48 110,122 97,303 0.09
usD 130,000  FR SI2045 2.5000% 01/06/46 94,247 95,181 0.09
usD 122,000  FN FS8932 2.5000% 01/03/52 95,688 94,646 0.09
UsD 95,000  FN DD8211 FRN 01/05/55 94,078 94,181 0.09
usD 101,000  FN FS8969 5.5000% 01/07/54 94,760 93,977 0.09
usD 93,000  FN DC9067 FRN 01/05/55 93,400 93,557 0.09
usD 127,000  FR ZT2378 3.0000% 01/08/43 94,623 91,455 0.08
USD 106,000  FN 310238 3.0000% 01/01/44 91,604 90,791 0.08
usD 447,000  FR SD0035 3.0000% 01/04/47 90,103 90,352 0.08
USD 132,000 FN MA4587 2.5000% 01/04/42 95,618 89,101 0.08
USD 175,000  FN BM7019 FRN 01/03/50 81,732 86,887 0.08
usD 712,000  FR ZS4602 3.0000% 01/02/45 82,883 84,444 0.08
UsSD 113,000  FN BV7993 FRN 01/08/52 85,968 83,589 0.08
UsSD 113,000  FR SI12049 2.5000% 01/08/43 80,622 82,579 0.08
usD 126,000 FN BV7891 FRN 01/07/52 83,978 81,340 0.08
USD 78,000  FN CCO0133 6.5000% 01/03/55 80,271 79,372 0.07
USD 83,000 FN CB9499 6.0000% 01/11/54 79,136 78,949 0.07
usD 114,000  FN MA4631 2.5000% 01/06/42 83,937 78,240 0.07
UsSD 80,000 FN CB9801 5.5000% 01/01/55 77,819 78,127 0.07
UsSD 79,000  FR SD6300 6.0000% 01/07/54 79,603 77,747 0.07
usD 122,000 FN BV8042 FRN 01/09/52 77,443 71,551 0.07
uUsSD 79,000  FR SD7171 5.5000% 01/12/54 78,422 77,383 0.07
USD 87,000  FN FA1489 3.0000% 01/01/48 76,798 77,081 0.07
usD 91,000  FN FS9491 2.5000% 01/05/37 76,126 76,884 0.07
USD 232,000  FR RD5045 2.0000% 01/11/30 77,226 76,787 0.07
USD 82,000 FN CB8856 6.0000% 01/07/54 76,427 76,676 0.07
usb 489,000  FG GO08721 3.0000% 01/09/46 76,488 76,252 0.07
USD 110,000  FN FS3324 2.5000% 01/12/40 75,253 75,978 0.07
USD 77,000  FN CB9508 6.0000% 01/11/54 76,055 75,712 0.07
usD 76,000  FR RJ3045 6.0000% 01/12/54 76,173 75,402 0.07
USD 351,000  FN FMI1129 3.0000% 01/01/49 76,507 75,319 0.07
USD 75,000  FN FS9972 6.0000% 01/12/54 75,699 75,000 0.07
usD 75,000  FR RJ2634 6.0000% 01/10/54 75,398 73,607 0.07
USD 121,000  FR SB0662 2.5000% 01/04/37 71,426 71,975 0.07
USD 190,000  FN MA4285 2.0000% 01/03/31 70,941 70,555 0.07
usD 102,000  FN MA4607 2.5000% 01/05/42 76,775 69,832 0.06
USD 223,000 FN AL7667 4.5000% 01/10/45 78,582 69,718 0.06
USD 850,000  FN FS2401 4.0000% 01/03/35 68,367 68,636 0.06
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usD 107,000  FN FS1450 2.5000% 01/02/42 73,425 68,360 0.06
usD 72,000  FN CB8708 6.0000% 01/06/54 68,174 68,100 0.06
usD 83,000  FR ZT2476 2.5000% 01/11/46 66,788 67,475 0.06
usD 64,000 FR RJ3340 6.5000% 01/01/55 66,809 66,192 0.06
usD 84,000  FN FS7174 3.0000% 01/08/48 66,915 66,031 0.06
usD 185,000  FN FM6598 2.0000% 01/02/31 65,477 65,112 0.06
usD 92,000  FN FS3752 3.0000% 01/02/50 62,273 64,791 0.06
usD 65,000  FN CB9350 6.5000% 01/10/54 66,128 64,777 0.06
usD 74,000  FR SLO0845 3.0000% 01/11/48 63,950 64,254 0.06
usD 97,000  FN FS2244 3.0000% 01/02/45 67,322 64,230 0.06
usD 378,000 FN AU3735 3.0000% 01/08/43 65,975 63,345 0.06
usD 89,000 FN BWI1302 FRN 01/11/52 60,741 62,070 0.06
usD 103,000  FN FM8460 2.5000% 01/08/41 68,541 62,066 0.06
UusD 96,000  FR QD9170 2.5000% 01/03/52 72,143 62,011 0.06
usD 338,000 FH 841081 FRN 01/02/50 61,507 61,950 0.06
usb 93,000 G2 786610 2.5000% 20/12/37 58,286 60,872 0.06
usD 89,000 G2 CM2623 3.0000% 20/06/43 61,974 60,617 0.06
USD 85,000  FN FS3338 3.0000% 01/12/43 60,981 59,631 0.06
usD 435,000  FR ZS4613 3.0000% 01/05/45 56,354 59,428 0.06
USD 93,000  FN FS1972 2.0000% 01/04/42 57,535 59,098 0.05
USD 85,000  FR SD1552 3.0000% 01/05/49 59,201 58,531 0.05
usb 67,000  FN FS7038 6.5000% 01/12/53 59,501 58,162 0.05
UsSD 373,000 FN AQ0225 3.0000% 01/11/42 59,928 57,304 0.05
USD 55,000  FR RJ3701 6.5000% 01/03/55 57,200 56,553 0.05
usD 55,000  FR RJ3571 6.5000% 01/02/55 56,461 55,973 0.05
USD 75,000  FN FS5236 3.0000% 01/02/50 56,124 55,591 0.05
UsSD 67,000 FH 8D0268 FRN 01/08/52 56,452 54,975 0.05
usD 163,000 FR ZT1257 3.0000% 01/01/46 54,820 54,348 0.05
UsSD 95,000  FR SCO112 2.0000% 01/12/40 55,308 53,961 0.05
UsSD 71,000  FN FS5412 3.0000% 01/02/50 54,171 53,161 0.05
usD 135,000  FN CAS5964 2.0000% 01/06/40 51,630 53,071 0.05
USD 64,000 FN BV7995 FRN 01/08/52 52,737 51,564 0.05
USD 65,000 FN FS7122 3.0000% 01/02/50 51,280 51,200 0.05
usD 74,000 FR QK1204 2.0000% 01/11/41 59,891 51,029 0.05
USD 215,000  FR RB5044 3.0000% 01/04/40 50,304 50,380 0.05
USD 151,000  FN BMS5175 4.0000% 01/12/48 57,521 50,057 0.05
usD 71,000  FN FS4145 3.0000% 01/09/43 50,734 49,081 0.05
USD 69,000  FN FS4606 3.0000% 01/04/52 49,979 48,994 0.05
USD 65,000  FN FS5621 3.0000% 01/08/48 48,191 48,673 0.05
usD 91,000  FN FM7089 2.5000% 01/11/50 48,781 48,119 0.04
USD 225,000 FN AB7059 2.5000% 01/11/42 46,332 46,676 0.04
USD 317,000  FN AS0039 3.0000% 01/07/43 48,556 46,618 0.04
usD 46,000  FR RJ2630 6.0000% 01/10/54 46,753 45,524 0.04
USD 167,000  FN AL5890 4.5000% 01/03/43 49,814 44,922 0.04
USD 58,000  FR SD4166 3.0000% 01/11/48 43,834 44,138 0.04
usD 72,000  FN BV4188 2.5000% 01/03/52 50,480 43,314 0.04
USD 95,000  FN FM6650 3.0000% 01/02/47 40,971 43,225 0.04
USD 77,000  FR RB5100 2.0000% 01/02/41 42,641 42,192 0.04
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usD 41,000  FR RJ2635 6.5000% 01/10/54 42,757 41,903 0.04
usD 63,000  FN BF0685 3.0000% 01/07/52 42,958 41,833 0.04
usD 42,000  FR RJ2631 6.5000% 01/10/54 42,571 41,706 0.04
usD 42,000 FN CB9344 6.0000% 01/10/54 42,567 41,377 0.04
usD 119,000  FN BMS5178 4.5000% 01/11/48 47,190 40,038 0.04
usD 136,000  FN BF0234 3.5000% 01/06/42 39,298 39,686 0.04
usD 59,000  FN FS0225 2.0000% 01/01/47 43,510 39,436 0.04
usD 114,000  FR RD5043 2.0000% 01/12/30 39,629 39,401 0.04
usD 64,000  FN FS1204 3.0000% 01/02/48 39,392 39,222 0.04
usD 54,000  FR RBS5161 2.5000% 01/06/42 41,496 38,680 0.04
usD 59,000  FN BV3208 2.0000% 01/03/47 41,912 37,997 0.04
usD 111,000 FN MA4201 2.0000% 01/12/30 37,645 37,431 0.03
usD 70,000  FR RB5095 2.0000% 01/01/41 36,103 37,398 0.03
UusD 171,000  FN AL9615 3.0000% 01/02/45 38,108 37,151 0.03
usD 166,000  FN BM6400 FRN 01/06/50 35,159 37,089 0.03
usb 200,000 G2 784667 4.5000% 20/02/49 40,773 36,104 0.03
usD 68,000  FN BF0513 3.0000% 01/02/55 43,898 35,570 0.03
UsSD 450,000  FH 840915 FRN 01/11/48 33,049 35,499 0.03
usD 56,000  FR QKI1191 2.0000% 01/11/41 40,293 34,363 0.03
USD 34,000 FH 8C1029 FRN 01/05/55 34,135 34,146 0.03
UsSD 292,000 FN A09747 3.0000% 01/08/42 33,563 33,432 0.03
usD 56,000  FN BT9402 2.0000% 01/11/41 30,757 32,929 0.03
USD 55,000 FN MA4311 2.0000% 01/04/41 31,419 32,106 0.03
USD 90,000  FN BKS8I111 2.0000% 01/10/30 32,210 32,031 0.03
usD 193,000  FR ZS4511 3.0000% 01/03/43 30,146 29,943 0.03
USD 44,000  FN FS3006 2.0000% 01/04/41 29,700 29,925 0.03
USD 46,000 FN BV4185 2.5000% 01/03/52 32,875 28,258 0.03
usD 41,000 FR QD3644 2.0000% 01/12/51 28,830 26,077 0.02
USD 26,000  FR RJ2827 6.5000% 01/11/54 26,129 25,872 0.02
USD 61,000 FN FM6651 3.0000% 01/09/47 24,066 25,405 0.02
usb 25,000  FN CB9357 6.5000% 01/10/54 25,301 24,768 0.02
USD 31,000  FN FS4658 4.0000% 01/03/47 23,849 22,884 0.02
USD 29,000 FN BT8269 FRN 01/08/52 23,378 22,776 0.02
usb 32,000 FN BF0597 3.5000% 01/01/44 21,914 22,057 0.02
USD 32,000 FR RB5154 2.5000% 01/04/42 23,660 22,025 0.02
USD 304,000  FN FS2836 4.0000% 01/01/27 21,589 21,459 0.02
usb 117,000  FN AL7500 4.0000% 01/09/45 22,192 19,413 0.02
USD 30,000 G2 CN9873 3.0000% 20/08/43 19,346 18,928 0.02
USD 29,000  FR QD7594 2.5000% 01/02/52 20,182 17,322 0.02
29,240,993 28,798,225 26.67
it g (EE&H1K)
USD 291,000  BROADCOM INC 5.1500% 15/11/31 292,964 295,976 0.28
uUsD 267,000  CITIBANK NA 4.5760% 29/05/27 267,001 267,253 0.26
usD 250,000  CITIBANK NA 4.9140% 29/05/30 . 250,001 251,723 0.24
usD 236,000 CADENCE DESIGN 4.3000% 10/09/29 235,206 234,252 0.23
usD 236,000 ANHEUSER-BUSCH 4.7000% 01/02/36 239,150 226,542 0.21
usD 205,000 DEERE & CO 5.4500% 16/01/35 205,408 209,897 0.19
usD 200,000  ALCON FINANCE 5.3750% 06/12/32 144A 205,520 202,027 0.19
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usD 189,000  BAT CAPITAL CORP 5.6250% 15/08/35 188,803 188,876 0.17
usD 182,000  STATE STREET CRP 4.7290% 28/02/30 182,000 182,843 0.17
usD 183,000  WALMART INC 4.9000% 28/04/35 184,554 182,691 0.17
usD 201,000  FORD MOTOR CRED 2.9000% 10/02/29 166,924 179,711 0.17
usD 182,000  ACCENTURE CAPITA 4.2500% 04/10/31 181,235 178,513 0.17
usD 173,000  PHILIP MORRIS IN 4.1250% 28/04/28 172,408 171,771 0.16
usD 184,000 ENERGY TRANS 5.9500% 15/05/54 181,475 167,549 0.16
usD 164,000 BROADCOM INC 5.0500% 12/07/29 164,514 166,851 0.15
usD 167,000  ABBVIE INC 3.2000% 21/11/29 151,960 158,290 0.15
UsD 160,000  ALPHABET INC 4.5000% 15/05/35 157,736 155,052 0.14
usD 159,000  BROADCOM INC 4.8000% 15/10/34 157,954 154,567 0.14
usD 155,000  PHILIP MORRIS IN 4.8750% 30/04/35 151,923 149,785 0.14
UsD 179,000  CVS HEALTH CORP 5.0500% 25/03/48 147,991 148,959 0.14
UusD 145,000  HCA INC 5.5000% 01/03/32 144,797 146,553 0.14
usD 171,000  GEN MOTORS FIN 2.7000% 10/06/31 144,972 146,479 0.14
usD 147,000  PHILIP MORRIS IN 4.3750% 30/04/30 145,809 145,155 0.13
usD 145,000  HYUNDAI CAP A 5.1500% 27/03/30 144A 144,716 144,689 0.13
USD 143,000  ELI LILLY & CO 4.2000% 14/08/29 142,549 142,573 0.13
usD 140,000  MICRON TECH 6.0500% 01/11/35 140,023 142,482 0.13
USD 146,000 CADENCE DESIGN 4.7000% 10/09/34 143,957 141,814 0.13
USD 149,000 DEVON ENERGY 5.2000% 15/09/34 146,073 141,140 0.13
UsD 139,000  WALMART INC 4.3500% 28/04/30 138,760 139,323 0.13
USD 137,000  CATERPILLAR FINL 5.0000% 14/05/27 137,510 138,828 0.13
USD 139,000  ENERGY TRANS 5.7000% 01/04/35 140,120 138,424 0.13
usD 136,000 GLENCORE FDG 5.1860% 01/04/30 144A 136,000 137,447 0.13
USD 171,000  PACIFIC GAS&ELEC 4.9500% 01/07/50 156,246 135,801 0.13
USD 133,000  NETAPP INC 5.5000% 17/03/32 133,000 134,650 0.12
usD 133,000  CATERPILLAR INC 5.2000% 15/05/35 132,641 133,373 0.12
USD 165,000  ABBVIE INC 4.2500% 21/11/49 WI 144,126 132,099 0.12
USD 129,000  STRYKER CORP 4.8500% 10/02/30 128,825 130,183 0.12
usD 129,000 FS KKR CAPITAL 6.1250% 15/01/30 128,910 126,814 0.12
USD 118,000 CHARTER COMM OPT 6.1000% 01/06/29 118,662 122,785 0.11
USD 125,000 META PLATFORMS 5.5500% 15/08/64 125,052 119,318 0.11
usD 118,000  VERIZON COMM INC 5.2500% 02/04/35 117,700 117,349 0.11
USD 114,000 CON EDISON CO 5.5000% 15/03/34 115,399 116,899 0.11
USD 115,000  ENERGY TRANS 5.2500% 01/07/29 115,372 116,751 0.11
usb 114,000  SYSCO CORP 5.1000% 23/09/30 113,972 115,444 0.11
USD 117,000 DIAMONDBACK ENER 5.5500% 01/04/35 116,926 115,378 0.11
USD 114,000  ABBVIE INC 4.8000% 15/03/27 114,149 115,037 0.11
usD 118,000  ELI LILLY & CO 4.6000% 14/08/34 117,545 114,897 0.11
USD 118,000 DOW CHEMICAL CO 5.3500% 15/03/35 117,981 114,471 0.11
USD 114,000  ABBVIE INC 5.0500% 15/03/34 114,144 114,183 0.11
usD 113,000  JOHN DEERE CAP 4.5000% 08/01/27 113,049 113,497 0.11
USD 116,000  UBER TECHNOLOGIE 4.8000% 15/09/34 115,402 111,787 0.10
USD 114,000 BROADCOM INC 4.5500% 15/02/32 113,227 111,564 0.10
usD 112,000 BROADCOM INC 4.1500% 15/02/28 110,294 111,317 0.10
USD 113,000  UNITEDHEALTH GRP 5.8750% 15/02/53 116,566 108,870 0.10
USD 107,000  KENVUE INC 4.8500% 22/05/32 106,875 107,312 0.10
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usD 107,000  GLENCORE FDG 5.6730% 01/04/35 144A 107,000 107,081 0.10
usD 119,000  JBS HLD/FD/LUX 3.6250% 15/01/32 105,487 106,965 0.10
usD 106,000  ABBVIE INC 5.2000% 15/03/35 105,888 106,327 0.10
usD 105,000  APPLE INC 4.2000% 12/05/30 104,822 104,599 0.10
usD 103,000  GEN MOTORS FIN 5.4500% 15/07/30 102,893 103,010 0.10
usD 102,000  COMCAST CORP 5.3000% 15/05/35 101,631 102,104 0.09
usD 102,000  CONSUMERS ENERGY 4.5000% 15/01/31 101,970 101,220 0.09
usD 99,000 ELEVANCE HEALTH 5.1500% 15/06/29 99,521 100,777 0.09
usD 145,000  DICK'S SPORTING 4.1000% 15/01/52 108,283 99,638 0.09
usD 106,000  REGENCY CENTERS 2.9500% 15/09/29 103,473 99,340 0.09
usD 98,000  T-MOBILE USA INC 5.1250% 15/05/32 97,884 98,733 0.09
usD 98,000  SYNOPSYS INC 4.8500% 01/04/30 97,984 98,657 0.09
usD 100,000  ACCENTURE CAPITA 4.5000% 04/10/34 99,500 95,999 0.09
uUsD 95,000 DEERE & CO 5.7000% 19/01/55 95,400 95,599 0.09
usD 95,000  PHILIP MORRIS IN 5.0000% 17/11/25 94,873 95,173 0.09
usD 97,000  HCA INC 6.2000% 01/03/55 96,028 94,579 0.09
usD 94,000  CATERPILLAR FINL 4.4500% 16/10/26 94,046 94,223 0.09
USD 94,000  UNITEDHEALTH GRP 4.6000% 15/04/27 93,664 94,144 0.09
usD 94,000 CATERPILLAR FINL 4.3750% 16/08/29 93,858 93,928 0.09
USD 94,000 BUNGE LTD FIN CP 4.2000% 17/09/29 93,503 92,711 0.09
USD 91,000  ABBVIE INC 4.8750% 15/03/30 90,916 92,294 0.09
usD 90,000 BLUE OWL CREDIT 6.6000% 15/09/29 91,706 91,783 0.09
UsSD 90,000  CVS HEALTH CORP 5.5500% 01/06/31 91,885 91,763 0.09
UsSD 90,000  CATERPILLAR FINL 4.8500% 27/02/29 90,392 91,447 0.08
usD 91,000 REGENCY CENTERS 5.2500% 15/01/34 90,707 90,930 0.08
UsSD 90,000 ENTERGY ARKANSAS 5.1500% 15/01/33 89,882 90,529 0.08
UsSD 90,000  JOHN DEERE CAP 4.1500% 15/09/27 MTN 89,801 89,717 0.08
usD 91,000 KLA CORP 4.7000% 01/02/34 90,419 89,090 0.08
uUsSD 90,000  ARES STRATEGI 6.2000% 21/03/32 144A 88,904 88,679 0.08
UsSD 88,000 TOYOTA MTR CRED 4.8000% 15/05/30 87,900 88,522 0.08
usD 90,000  ELI LILLY & CO 4.7000% 09/02/34 89,865 88,431 0.08
UsSD 103,000  PUBLIC SERVICE 1.9000% 15/08/31 MTN 97,702 87,868 0.08
USD 98,000 ONEOK INC 5.7000% 01/11/54 98,287 87,605 0.08
usD 90,000  EXELON CO 5.8750% 15/03/55 89,692 86,832 0.08
USD 85,000 DIAMONDBACK ENER 5.1500% 30/01/30 85,314 85,918 0.08
USD 86,000 NORTHERN ST PR-M 5.0500% 15/05/35 85,938 85,491 0.08
usD 84,000 JOHN DEERE CAP 5.1500% 08/09/26 MTN 84,217 84,882 0.08
USD 85,000 CADENCE DESIGN 4.2000% 10/09/27 84,888 84,630 0.08
USD 87,000 ORACLE CORP 6.0000% 03/08/55 87,914 84,394 0.08
usD 83,000 CRESTWOOD MID 6.0000% 01/02/29 144A 84,414 83,984 0.08
UsD 85,000  UNITEDHEALTH GRP 5.1500% 15/07/34 84,938 83,840 0.08
USD 82,000 ELEVANCE HEALTH 4.7500% 15/02/30 81,922 82,269 0.08
usD 81,000  JOHN DEERE CAP 4.6500% 07/01/28 81,073 81,996 0.08
USD 94,000  JBS HLD/FD/LUX 3.0000% 15/05/32 78,510 80,832 0.07
UsSD 80,000 GOLDMAN 6.2500% 06/05/30 144A 79,926 80,610 0.07
usD 80,000  CVS HEALTH CORP 5.7000% 01/06/34 80,214 80,375 0.07
USD 81,000  UNITED PARCEL 6.0500% 14/05/65 80,613 80,050 0.07
USD 80,000  T-MOBILE USA INC 5.3000% 15/05/35 81,193 79,705 0.07
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usD 84,000 SUN COMMUNITIES 4.2000% 15/04/32 82,673 78,404 0.07
usD 113,000 CHARTER COMM OPT 3.5000% 01/03/42 93,337 78,096 0.07
usD 78,000  SYNOPSYS INC 5.0000% 01/04/32 77,810 78,091 0.07
usD 78,000  OAKTREE SPECIAL 6.3400% 27/02/30 77,994 76,906 0.07
usD 78,000 GENERAL DYNAMICS 4.9500% 15/08/35 717,731 76,749 0.07
usD 101,000  LOWE'S COS INC 4.2500% 01/04/52 84,991 76,642 0.07
usD 76,000  TEXAS INSTRUMENT 5.1000% 23/05/35 75,970 76,216 0.07
usD 76,000  TEXAS INSTRUMENT 4.5000% 23/05/30 75,956 76,118 0.07
usD 76,000 CONSUMERS ENERGY 5.0500% 15/05/35 75,720 75,606 0.07
usD 80,000 CON EDISON CO 5.5000% 15/03/55 79,473 75,066 0.07
usD 95,000  BAT CAPITAL CORP 4.5400% 15/08/47 72,681 74,791 0.07
usD 74,000 TRANS-ALLEGHE 5.0000% 15/01/31 144A 73,925 74,463 0.07
uUsD 69,000 MCDONALD'S CORP 6.3% 01/03/38 MTN 74,834 74,105 0.07
uUsD 79,000  BOEING CO 5.8050% 01/05/50 76,368 73,903 0.07
usD 74,000  ALPHABET INC 4.0000% 15/05/30 73,569 73,165 0.07
usD 72,000 ELEVANCE HEALTH 4.9500% 01/11/31 71,913 71,918 0.07
usD 77,000  INVITATION HOMES 4.1500% 15/04/32 76,120 71,690 0.07
USD 70,000  BALTIMORE GAS 5.4500% 01/06/35 69,810 70,358 0.07
usD 69,000 CROWN CASTLE INC 5.8000% 01/03/34 69,734 70,304 0.07
USD 69,000 CON EDISON CO 5.3750% 15/05/34 69,710 70,069 0.06
USD 69,000 HOME DEPOT INC 4.7500% 25/06/29 68,947 70,003 0.06
usD 70,000  UNITED PARCEL 5.2500% 14/05/35 69,822 69,927 0.06
USD 77,000 AMERICAN HOMES 4 3.6250% 15/04/32 74,974 69,849 0.06
USD 74,000 CVS HEALTH CORP 6.0500% 01/06/54 69,860 69,689 0.06
usD 69,000 NSTAR ELECTRIC 5.4000% 01/06/34 69,510 69,585 0.06
USD 68,000  ABBVIE INC 4.9500% 15/03/31 68,227 69,030 0.06
USD 100,000  PACIFIC GAS&ELEC 3.9500% 01/12/47 103,144 69,019 0.06
usD 70,000  FIRSTENERGY P 4.3000% 15/01/29 144A 78,594 68,808 0.06
USD 68,000 APOLLO DEBT S 6.5500% 15/03/32 144A 68,210 68,606 0.06
USD 68,000  KINDER MORGAN 5.1500% 01/06/30 67,912 68,578 0.06
usD 68,000  SYNOPSYS INC 4.6500% 01/04/28 67,951 68,348 0.06
USD 68,000  APPLE INC 4.0000% 12/05/28 67,867 67,910 0.06
USD 68,000 PUBLIC SERVICE 5.0500% 01/03/35 Q 67,889 67,739 0.06
usD 67,000 NEWMNT / NEWCRS 5.3500% 15/03/34 WI 69,676 67,589 0.06
USD 86,000  APPLE INC 3.9500% 08/08/52 77,780 66,931 0.06
USD 73,000 COMCAST CORP 5.3500% 15/05/53 67,453 66,050 0.06
usD 67,000 BAT CAPITAL CORP 6.2500% 15/08/55 66,670 66,030 0.06
USD 67,000 REALTY INCOME 4.9000% 15/07/33 65,818 65,722 0.06
USD 74,000 DUKE ENERGY CAR 2.8500% 15/03/32 73,452 65,325 0.06
usD 72,000  HCA INC 3.6250% 15/03/32 64,509 65,306 0.06
USD 65,000 DUKE ENERGY CAR 5.2500% 15/03/35 64,921 65,227 0.06
USD 70,000  AGREE LP 2.0000% 15/06/28 67,963 64,939 0.06
usD 68,000  INVITATION HOMES 4.8750% 01/02/35 66,922 64,563 0.06
USD 72,000 DIAMONDBACK ENER 5.7500% 18/04/54 68,487 64,519 0.06
USD 110,000  UNIV OF TEXAS SYS- 2.4390% 15/08/49 110,000 64,351 0.06
UsD 76,000 CROWN CASTLE INT 2.1000% 01/04/31 60,929 64,130 0.06
USD 66,000 AMGEN INC 5.6000% 02/03/43 66,609 63,879 0.06
USD 74,000  BRIXMOR OPERATIN 2.5000% 16/08/31 68,434 63,629 0.06
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usD 63,000 UNITED PARCEL 5.9500% 14/05/55 62,720 62,658 0.06
usD 63,000 ALABAMA POWER CO 5.1000% 02/04/35 62,907 62,432 0.06
usD 64,000 ONCOR ELECTRI 5.8000% 01/04/55 144A 63,962 62,148 0.06
usD 68,000 ARES MGMT CORP 5.6000% 11/10/54 67,275 61,962 0.06
usD 70,000  BROADCOM INC 2.4500% 15/02/31 144A 69,215 61,793 0.06
usD 63,000  ELI LILLY & CO 5.6000% 12/02/65 62,850 61,514 0.06
usD 85,000 WARNERMEDIA HLD 5.0500% 15/03/42 WI 68,890 61,337 0.06
usD 61,000  AGREE LP 5.6000% 15/06/35 60,571 61,067 0.06
usD 61,000 HOWMET AEROSPACE 4.8500% 15/10/31 60,957 60,960 0.06
usD 64,000 BROADCOM INC 4.9260% 15/05/37 144A 67,263 60,882 0.06
usD 70,000 DEVON ENERGY 5.7500% 15/09/54 65,022 60,790 0.06
usD 61,000 BAIN CAPITAL SPE 5.9500% 15/03/30 60,308 60,186 0.06
usD 60,000 REGENCY CENTERS 5.0000% 15/07/32 59,567 59,864 0.06
uUsD 62,000 KIMCO REALTY 4.8500% 01/03/35 61,520 59,415 0.06
usD 60,000 REALTY INCOME 5.1250% 15/04/35 59,152 59,218 0.05
usD 68,000 STORE CAPITA 2.7500% 18/11/30 67,496 59,089 0.05
usD 78,000 ORACLE CORP 4.0000% 15/07/46 56,418 58,322 0.05
USD 59,000 ENTERGY MISSISSI 5.8000% 15/04/55 59,205 56,970 0.05
usD 59,000  NETFLIX INC 5.4000% 15/08/54 59,687 56,685 0.05
USD 65,000 JERSEY CENT P 2.7500% 01/03/32 144A 64,638 56,145 0.05
USD 58,000  FIRSTENERGY P 3.2500% 15/03/28 144A 60,230 55,838 0.05
usD 57,000  ELI LILLY & CO 5.5000% 12/02/55 56,875 55,614 0.05
USD 55,000 ONCOR ELECTRI 5.3500% 01/04/35 144A 54,990 55,114 0.05
USD 57,000  ALPHABET INC 5.2500% 15/05/55 56,530 55,050 0.05
usD 55,000  ROLLINS INC 5.2500% 24/02/35 144A 54,144 54,543 0.05
USD 63,000 HCA INC 5.2500% 15/06/49 55,576 54,465 0.05
USD 57,000  ALPHABET INC 5.3000% 15/05/65 56,221 54,410 0.05
usD 53,000 GLENCORE FDG 5.6340% 04/04/34 144A 52,970 53,289 0.05
USD 53,000 AMERICAN HOMES 4 4.9500% 15/06/30 52,705 52,902 0.05
USD 53,000 BROADCOM INC 3.1500% 15/11/25 53,312 52,668 0.05
usD 60,000 BALTIMORE GAS 2.2500% 15/06/31 59,390 52,547 0.05
USD 52,000 GEN MOTORS FIN 6.1500% 15/07/35 51,993 52,093 0.05
USD 53,000  JERSEY CENT P&L 5.1000% 15/01/35 52,820 51,833 0.05
usD 51,000 MICRON TECH 5.6500% 01/11/32 50,861 51,707 0.05
USD 55,000  UNITEDHEALTH GRP 5.5000% 15/07/44 54,648 51,666 0.05
USD 58,000 UNION PAC CORP 2.8000% 14/02/32 57,109 51,542 0.05
usD 59,000 DUKE ENERGY FLA 2.4000% 15/12/31 58,396 51,429 0.05
USD 52,000 CBRE SERVICES IN 5.5000% 15/06/35 51,765 51,166 0.05
USD 54,000 CONOCOPHIL CO 5.5000% 15/01/55 49,303 49,682 0.05
usD 49,000  ELI LILLY & CO 5.1000% 12/02/35 48,989 49,279 0.05
USD 54,000 UBER TECHNOLOGIE 5.3500% 15/09/54 53,466 49,169 0.05
USD 57,000 REALTY INCOME 2.8500% 15/12/32 56,176 49,079 0.05
usD 49,000 NORTHROP GRUMMAN 4.6500% 15/07/30 48,987 49,067 0.05
USD 54,000 TEXAS INSTRUMENT 5.0000% 14/03/53 53,402 48,317 0.04
USD 52,000 DUKE ENERGY CAR 5.3500% 15/01/53 51,813 48,007 0.04
usD 48,000 GEN MOTORS FIN 5.3500% 07/01/30 48,032 47,979 0.04
USD 47,000  ELI LILLY & CO 4.9000% 12/02/32 46,931 47,715 0.04
USD 47,000  ESSEX PORTFOLIO 5.5000% 01/04/34 48,269 47,175 0.04
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usD 47,000 SAN DIEGO G & E 5.4000% 15/04/35 46,868 47,013 0.04
usD 46,000  FIRSTENERGY P 5.2000% 01/04/28 144A 46,166 46,719 0.04
usD 50,000  HP ENTERPRISE 5.6000% 15/10/54 48,797 46,601 0.04
usD 46,000  OHIO EDISON C 4.9500% 15/12/29 144A 45,994 46,297 0.04
usD 46,000 ANHEUSER-BUSCH 5.4500% 23/01/39 47,336 46,116 0.04
usD 47,000  T-MOBILE USA INC 5.8750% 15/11/55 46,838 45,898 0.04
uUsD 46,000 STORE CAPITA 5.4000% 30/04/30 45,970 45,776 0.04
usD 49,000  UNITEDHEALTH GRP 5.6250% 15/07/54 48,373 45,697 0.04
usD 46,000 BUNGE LTD FIN CP 1.6300% 17/08/25 45,798 45,687 0.04
UsD 45,000 HOME DEPOT INC 4.8500% 25/06/31 44,980 45,678 0.04
UusD 45,000 DIAMONDBACK ENER 5.2000% 18/04/27 45,144 45,434 0.04
usD 55,000 CHARTER COMM OPT 5.2500% 01/04/53 45,054 45,261 0.04
usD 45,000 NORTHROP GRUMMAN 5.2500% 15/07/35 44,876 45,070 0.04
UusD 71,000  MISS POWER CO 3.1000% 30/07/51 B 69,257 44,954 0.04
usD 48,000  UNITEDHEALTH GRP 5.7500% 15/07/64 48,297 44,804 0.04
usb 46,000 CON EDISON CO 5.7000% 15/05/54 46,171 44,538 0.04
usD 67,000  AT&T INC 3.5000% 15/09/53 44,154 44,440 0.04
USD 50,000 CVS HEALTH CORP 4.7800% 25/03/38 44,508 44,347 0.04
usD 70,000  DTE ELECTRIC CO 2.9500% 01/03/50 69,185 44,343 0.04
USD 48,000 BURLINGTON NORTH 5.2000% 15/04/54 46,872 44,339 0.04
USD 67,000  AT&T INC 3.5500% 15/09/55 45,601 44,207 0.04
usD 41,000 BOEING CO/THE 6.8580% 01/05/54 WI 43,454 43,774 0.04
USD 46,000 REALTY INCOME 3.4000% 15/01/30 42,725 43,569 0.04
USD 71,000  PECO ENERGY CO 2.8500% 15/09/51 70,106 43,020 0.04
usD 45,000  VERIZON COMM INC 5.5000% 23/02/54 44,641 42,745 0.04
USD 42,000  PPL CAPITAL FDG 5.2500% 01/09/34 41,854 41,522 0.04
USD 46,000  GILEAD SCIENCES 4.0000% 01/09/36 40,752 41,230 0.04
usD 45,000 TEXAS INSTRUMENT 5.1500% 08/02/54 44,503 41,182 0.04
USD 42,000  AGREE LP 4.8000% 01/10/32 41,627 40,724 0.04
USD 59,000  AT&T INC 3.8000% 01/12/57 49,854 40,520 0.04
usD 45,000 ELI LILLY & CO 5.1000% 09/02/64 44,543 40,393 0.04
USD 43,000 REALTY INCOME 2.1000% 15/03/28 38,689 40,378 0.04
USD 47,000  ABBVIE INC 4.0500% 21/11/39 50,663 40,096 0.04
usD 42,000 COMMONSPIRIT 3.3470% 01/10/29 39,150 39,608 0.04
USD 40,000 GLENCORE FDG 6.1410% 01/04/55 144A 37,903 39,197 0.04
USD 67,000  VERIZON COMM IN 2.9870% 30/10/56 WI 40,980 39,170 0.04
usD 46,000 ENERGY TRANSFER PART 5.3% 15/04/47 46,595 39,094 0.04
USD 43,000 UNION PAC CORP 2.3750% 20/05/31 36,641 38,118 0.04
USD 42,000 INTEL CORP 5.7000% 10/02/53 39,866 37,649 0.03
usD 54,000 DUKE ENERGY CAR 3.5500% 15/03/52 52,708 37,485 0.03
UsSD 37,000 DTE ELECTRIC CO 5.2500% 15/05/35 36,940 36,940 0.03
USD 39,000 DOW CHEMICAL CO 5.9500% 15/03/55 38,908 36,132 0.03
usD 54,000 LOWE'S COS INC 3.5000% 01/04/51 38,594 35,828 0.03
USD 59,000  VIRGINIA EL&PWR 2.9500% 15/11/51 56,863 35,599 0.03
USD 40,000  ESSEX PORTFOLIO 2.5500% 15/06/31 39,522 35,060 0.03
usD 35,000 NSTAR ELECTRIC 5.2000% 01/03/35 34,848 34,581 0.03
USD 38,000 INTEL CORP 5.9000% 10/02/63 37,851 34,330 0.03
USD 34,000 NETAPP INC 5.7000% 17/03/35 33,964 34,217 0.03
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usD 36,000 NORTHERN ST PR-M 5.4000% 15/03/54 35,998 33,803 0.03
usD 59,000 DUKE ENERGY PROG 2.5000% 15/08/50 57,494 33,197 0.03
usD 42,000  AT&T INC 3.5000% 01/06/41 41,656 32,093 0.03
usD 45,000 SOUTHERN CAL ED 4.1250% 01/03/48 C 47,989 31,810 0.03
usD 43,000 COMCAST CORP 4.0490% 01/11/52 33,158 31,666 0.03
uUsD 34,000 LOCKHEED MARTIN 5.2000% 15/02/55 33,822 31,165 0.03
usD 44,000 HOME DEPOT INC 3.6250% 15/04/52 33,474 31,134 0.03
usD 31,000 AMERICAN HOMES 4 5.5000% 15/07/34 30,959 30,808 0.03
usD 35,000 BAT CAPITAL CORP 4.3900% 15/08/37 29,218 30,711 0.03
usD 54,000 ENTERGY ARKANSAS 2.6500% 15/06/51 52,475 30,643 0.03
usD 51,000 MIDAMERICAN ENER 2.7000% 01/08/52 49,924 30,132 0.03
usD 43,000 CENTERPOINT HOU 3.6000% 01/03/52 AH 42,291 30,075 0.03
usD 32,000 LOCKHEED MARTIN 5.2000% 15/02/64 32,212 28,680 0.03
uUsD 30,000 CONOCOPHIL CO 5.5500% 15/03/54 27,178 27,774 0.03
usD 42,000 CHARTER COMM OPT 3.9000% 01/06/52 28,029 27,701 0.03
usD 42,000 AT&T INC 3.6500% 15/09/59 41,109 27,555 0.03
uUsD 50,000 COMCAST CORP 2.9870% 01/11/63 29,049 27,484 0.03
UsSD 36,000 AMERICAN HOMES 4 4.3000% 15/04/52 34,630 27,220 0.03
usD 28,000 APOLLO GLOBAL 5.8000% 21/05/54 28,362 26,765 0.02
UsSD 38,000 MERCK & CO INC 2.3500% 24/06/40 26,419 25,957 0.02
uUsSD 27,000  PUBLIC SERVICE 5.5000% 01/03/55 Q 26,814 25,869 0.02
usD 34,000 PACIFIC GAS&ELEC 4.2000% 01/06/41 33,589 25,737 0.02
UsSD 39,000 INTEL CORP 2.8000% 12/08/41 36,006 25,391 0.02
UsSD 27,000  HCA INC 5.9000% 01/06/53 26,618 25,284 0.02
usb 37,000 KLA CORP 3.3000% 01/03/50 34,850 24,991 0.02
USD 30,000  MISS POWER CO 4.2500% 15/03/42 12-A 32,008 24,762 0.02
USD 26,000 META PLATFORMS 5.4000% 15/08/54 25,962 24,715 0.02
usD 40,000 PUB SVC OKLAHOMA 3.1500% 15/08/51 K 39,124 24,560 0.02
USD 37,000 DUKE ENERGY COR 3.5000% 15/06/51 29,211 24,359 0.02
USD 28,000 AMER TRANS SY 2.6500% 15/01/32 144A 27,658 24,263 0.02
usD 27,000 DUKE ENERGY CAR 2.5500% 15/04/31 26,491 23,993 0.02
USD 26,000 INTEL CORP 5.6250% 10/02/43 25,870 23,869 0.02
USD 24,000 GEORGIA POWER 5.2000% 15/03/35 23,955 23,869 0.02
usD 25,000 AMGEN INC 5.6500% 02/03/53 25,510 23,766 0.02
USD 24,000 ONEOK INC 5.0500% 01/11/34 23,890 22,822 0.02
UsSD 32,000 DTE ELECTRIC CO 3.6500% 01/03/52 B 31,335 22,817 0.02
usD 25,000 TYSON FOODS INC 5.1500% 15/08/44 23,600 22,338 0.02
USD 34,000 WARNERMEDIA HLD 5.1410% 15/03/52 WI 26,383 22,049 0.02
USD 36,000 APPLE INC 2.6500% 11/05/50 23,826 21,972 0.02
usD 22,000 JBS USA/FOOD/ 6.3750% 25/02/55 144A 21,951 21,905 0.02
USD 32,000  APPLE INC 2.3750% 08/02/41 31,525 21,881 0.02
USD 26,000  STORE CAPITA 2.7000% 01/12/31 25,968 21,704 0.02
usD 22,000 COCA-COLA CO/THE 5.2000% 14/01/55 22,206 20,655 0.02
USD 19,000  BAT CAPITAL CORP 7.0810% 02/08/53 20,383 20,609 0.02
USD 23,000 DIAMONDBACK ENER 5.9000% 18/04/64 22,852 20,571 0.02
usD 23,000 INTEL CORP 5.6000% 21/02/54 22,436 20,419 0.02
USD 22,000 KROGER CO 5.5000% 15/09/54 21,334 20,346 0.02
USD 24,000 CHARTER COMM OPT 5.5000% 01/04/63 19,144 19,584 0.02
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usDb 20,000  SYNOPSYS INC 5.7000% 01/04/55 19,942 19,055 0.02
usD 19,000 CHEVRON USA INC 4.9800% 15/04/35 19,096 18,923 0.02
usD 19,000  ELEVANCE HEALTH 5.7000% 15/02/55 18,925 17,848 0.02
usD 28,000  PUBLIC SERVICE 2.7000% 01/05/50 MTN 25,832 16,813 0.02
usD 27,000  APPLE INC 2.6500% 08/02/51 25,730 16,384 0.02
usD 20,000  AGREE LP 2.6000% 15/06/33 19,861 16,276 0.02
usD 17,000  ABBVIE INC 4.5500% 15/03/35 WI 16,421 16,200 0.02
uUsD 23,000 CHARTER COMM OPT 3.5000% 01/06/41 21,747 16,160 0.01
UusD 18,000  ONEOK INC 5.8500% 01/11/64 18,143 16,135 0.01
usD 15,000  JOHN DEERE CAP 4.8500% 11/06/29 MTN 15,092 15,271 0.01
uUsD 21,000  UNITEDHEALTH GRP 3.0500% 15/05/41 20,589 14,935 0.01
uUsD 18,000 BURLINGTON NORTH 4.4500% 15/01/53 16,142 14,854 0.01
usD 23,000  PACIFIC GAS&ELEC 3.5000% 01/08/50 15,892 14,505 0.01
UsD 14,000 HYUNDAI CAP A 5.4000% 29/03/32 144A 13,980 13,902 0.01
UusD 22,000 INTEL CORP 3.2500% 15/11/49 12,804 13,423 0.01
usD 14,000 DUKE ENERGY PROG 3.7000% 15/10/46 10,840 10,254 0.01
uUsD 12,000  INVITATION HOMES 2.0000% 15/08/31 8,976 10,025 0.01
UsD 11,000  ELI LILLY & CO 5.0500% 14/08/54 10,730 10,006 0.01
UsSD 11,000  ORACLE CORP 5.3750% 27/09/54 10,905 9,750 0.01
USD 10,000  ABBVIE INC 5.6000% 15/03/55 9,988 9,735 0.01
USD 17,000  PUBLIC SERVICE 2.0500% 01/08/50 MTN 15,959 8,725 0.01
USD 9,000  ENERGY TRANS 6.2000% 01/04/55 8,946 8,488 0.01
USD 12,000 CON EDISON CO 3.2000% 01/12/51 8,568 7,690 0.01
USD 6,000  ABBVIE INC 4.5000% 14/05/35 5,560 5,694 0.01
23,138,887 22,299,714 20.66

TBAERE|
USD 500,000  FNCL MBS 30YR TBA 5.5000% 12/06/25 495,383 494,297 0.46
usD 200,000  G2SF MBS 30YR TBA 5.5000% 23/06/25 198,266 198,281 0.18
693,649 692,578 0.64
KRER

usD 2,194,000 US TREASURY N/B 1.7500% 15/08/41 1,654,834 1,420,872 1.33
usD 1,910,000  US TREASURY N/B 3.0000% 15/02/48 1,452,961 1,384,675 1.28
usD 1,318,000  US TREASURY N/B 3.8750% 30/04/30 1,310,595 1,310,895 1.21
uUsD 1,172,000  US TREASURY N/B 5.0000% 15/05/45 1,165,052 1,181,889 1.09
usD 1,483,000 US TREASURY N/B 2.0000% 15/11/41 1,066,165 996,854 0.92
UusD 962,000 US TREASURY N/B 4.2500% 15/05/35 945,118 949,223 0.88
usD 1,487,000  US TREASURY N/B 2.2500% 15/08/46 962,359 948,950 0.88
usD 1,487,000 US TREASURY N/B 1.3750% 15/11/40 933,814 925,077 0.86
usD 707,000  US TREASURY N/B 3.7500% 15/05/28 702,540 704,211 0.65
usD 1,080,000  US TREASURY N/B 1.1250% 15/08/40 632,642 647,578 0.60
usD 858,000 US TREASURY N/B 3.0000% 15/08/48 662,397 619,335 0.57
usD 758,000 US TREASURY N/B 2.3750% 15/02/42 548,598 538,713 0.50
usD 413,000 US TREASURY N/B 3.8750% 31/05/27 412,394 412,548 0.38
usD 451,000 US TREASURY N/B 4.2500% 15/08/54 422,161 402,711 0.37
usD 339,000 US TREASURY N/B 4.6250% 15/02/55 324,771 322,937 0.30
usD 444,000 US TREASURY N/B 2.5000% 15/05/46 322,701 299,180 0.28
usD 316,000 US TREASURY N/B 0.5000% 31/10/27 290,343 291,263 0.27
usD 226,000 US TREASURY N/B 4.0000% 30/04/32 223,941 223,475 0.21
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UsD 227,000 US TREASURY N/B 3.1250% 15/05/48 189,119 168,060 0.16
UsD 149,000  US TREASURY N/B 4.7500% 15/02/45 148,595 145,194 0.13
UsD 115,000 US TREASURY N/B 3.7500% 30/04/27 114,727 114,560 0.11
UsD 110,000  US TREASURY N/B 1.8750% 15/02/32 94,813 95,245 0.09
UsD 110,000 US TREASURY N/B 3.0000% 15/02/49 82,639 79,093 0.07
14,663,279 14,182,538 13.14
AR T AU 105,226,425 103,127,578 95.54
BEREAT 108,604,451 106,477,725 98.65

VRIS 2T T THT,

MBI R A R
20254E5 31 H BIfE
A HE, FEHIEHEI L 5 Zer)

FERD — SME 2 B S L2

202545 A 31 HBIUE, 7 7 RIZLL FORIE S E 2SI LS &AL T, SME B RE I L EFIIRE B HEFCITAD~y
YHHITHWSN,

LN HiE N\ &% FEHIE TEHIBEH il B ASEIURLE CRR V)
JPY 11,293,280,199 USD 78,158,610 202546 A30H 527,116
USD 2,796,817 IPY 400,620,000 202546 H30H 5,505
USD 1,598,979 JPY 229,040,000 202546 H30H 3,147
USD 1,133,471 IPY 162,360,000 202546 A30H 2,231
USD 1,063,100 IPY 152,280,000 202546 A30H 2,092
USD 968,016 JPY 138,660,000  20254-6 H30H 1,905
USD 197,847 IPY 28,340,000 202546 H30H 389
USD 160,847 JPY 23,040,000 202546 H30H 317
USD 146,745 JPY 21,020,000  20254-6 H30H 289
USD 140,881 IPY 20,180,000 202546 H30H 271
USD 104,718 IPY 15,000,000 202546 A30H 206
USD 86,567 JPY 12,400,000 202546 H30H 170
USD 49,845 IPY 7,140,000  20254F6 H30H 98
USD 6,097 JPY 880,000 202546 A30H 34)
USD 77,666 JPY 11,160,000 202546 H30H (91)

543,617
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ZF—ANFIT
HiEekiE (B ELFIE)
EUR 1,026,000  NATL AUSTRALI 3.2627% 13/02/26 EMTN 1,026,000 1,034,518 0.91
1,026,000 1,034,518 0.91
Gt A —ZNTUT 1,026,000 1,034,518 0.91
ZF—AN)T
P uloillisy
EUR 500,000  RAIFFEISEN BK IN FRN 20/12/32 497,400 536,502 0.47
EUR 400,000  RAIFFEISEN BK IN FRN 31/05/30 EMTN 399,668 418,606 0.37
897,068 955,108 0.84
]
EUR 570,000 REP OF AUSTRIA 2.9000% 20/02/33 552,757 578,225 0.51
EUR 400,000 REP OF AUSTRIA 0.9000% 20/02/32 374,843 358,738 0.32
EUR 295,000 REP OF AUSTRIA 0.5000% 20/02/29 315,636 277,754 0.24
EUR 280,000 REP OF AUSTRIA 2.4000% 23/05/34 272,527 270,877 0.24
EUR 240,000 REP OF AUSTRIA 2.9000% 20/02/34 241,511 241,841 0.21
EUR 120,000 REP OF AUSTRI 2.1000% 20/09/17 EMTN 220,320 75,162 0.07
1,977,594 1,802,597 1.59
EEtkiE (B ELFIH)
EUR 340,000 REP OF AUSTRI 0.7500% 20/02/28 EMTN 345,190 328,863 0.29
EUR 300,000 KOMMUNALKREDI 4.2500% 01/04/31 EMTN 298,617 303,142 0.27
643,807 632,005 0.56
Bt A —ZNT 3,518,469 3,389,710 2.99
AR —
Pl ufsogillisy
EUR 200,000 CRELAN SA FRN 23/01/32 199,520 217,917 0.19
199,520 217,917 0.19
E %
EUR 290,000 BELGIAN GOVT 0.8000% 22/06/27 81 315,230 283,630 0.25
EUR 324,793  EUROPEAN UNION 0.4500% 04/07/41 UFA 329,788 205,200 0.18
EUR 186,348  BELGIAN GOVT 1.7000% 22/06/50 88 206,203 124,427 0.11
EUR 170,000  BELGIAN GOVT 0.6500% 22/06/71 93 156,687 56,271 0.05
1,007,908 669,528 0.59
EEtkiE (EELFIFH)
EUR 700,000 KBC BANK NV 3.1250% 22/02/27 EMTN 699,328 711,445 0.63
EUR 700,000 BARRY CALLE SVCS 4.2500% 19/08/31 696,150 704,840 0.62
1,395,478 1,416,285 1.25
Bt — 2,602,906 2,303,730 2.03
NIa—F
EEtkiE (EELF )
EUR 276,000 ATHORA HOLDING L 5.8750% 10/09/34 274,366 289,023 0.25
274,366 289,023 0.25
Bt a4 274,366 289,023 0.25
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rarFT
3]
EUR 100,000  CROATIA 4.0000% 14/06/35 99,560 107,838 0.10
99,560 107,838 0.10
aitoaTrFT 99,560 107,838 0.10
Fz=
TiEtkiE (B ELFIE)
EUR 335,000 CEZ AS 4.2500% 11/06/32 EMTN 334,330 343,703 0.30
334,330 343,703 0.30
Atz 334,330 343,703 0.30
Fre—2
EE&FIE
EUR 500,000 NYKREDIT FRN 29/12/32 524,775 524,777 0.46
EUR 100,000 DANSKE BANK A/S FRN 12/01/27 100,898 100,930 0.09
625,673 625,707 0.55
]
DKK 5,000,000 DANISH GOVT BOND 2.2500% 15/11/33 G 624,158 667,391 0.59
624,158 667,391 0.59
TiEtkiE (EESFIE)
EUR 349,000 CARLSBERG BRE 3.5000% 28/02/35 EMTN 347,580 345,294 0.30
EUR 264,000 CARLSBERG BRE 3.5000% 26/11/26 EMTN 263,952 268,213 0.24
611,532 613,507 0.54
Gt Tr~—2 1,861,363 1,906,605 1.68
T4 TR
Pl ufsogillisy
EUR 250,000 SAMPO OYJ FRN 03/09/52 EMTN 229,825 225,895 0.20
229,825 225,895 0.20
]
EUR 1,206,000  FINNISH GOV'T 3.0000% 15/09/35 10Y 1,204,433 1,209,502 1.06
EUR 1,230,000  FINNISH GOV'T 0.5000% 15/09/28 10Y 1,064,565 1,168,661 1.03
EUR 756,000  FINNISH GOV'T 1.1250% 15/04/34 16Y 653,169 655,228 0.58
EUR 200,000  FINNISH GOV'T 0.1250% 15/09/31 10Y 160,056 172,330 0.15
EUR 200,000  FINNISH GOV'T 0.1250% 15/04/52 31Y 92,776 86,264 0.08
EUR 46,000  FINNISH GOV'T 3.0000% 15/09/34 10Y 46,809 46,502 0.04
3,221,808 3,338,487 2.94
Bt TUR 3,451,633 3,564,382 3.14
TIFVA
EH&FIE
EUR 361,000 TOTALENERGIES SE FRN 19/11/73 361,000 356,708 0.31
EUR 300,000 BPCE FRN 20/01/34 EMTN 299,817 305,352 0.27
EUR 200,000 BPCE FRN 16/07/35 EMTN 199,582 203,960 0.18
860,399 866,020 0.76
E %
EUR 3,130,000  FRANCE O.A.T. 3.0000% 25/11/34 OAT 3,154,270 3,099,783 2.73
EUR 791,768  FRANCE O.A.T. 3.7500% 25/05/56 OAT 781,920 761,158 0.67
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EUR 508,263  FRANCE O.A.T. 3.0000% 25/05/54 OAT 454,638 428,191 0.38
4,390,828 4,289,132 3.78
TiEtkiE (EELFIE)
EUR 700,000  CSSE REFIN L'HAB 0.0100% 08/10/29 704,424 628,337 0.55
EUR 500,000 ARKEA HL 3.0000% 30/03/27 EMTN 499,050 507,225 0.45
EUR 400,000  SOCIETE GENERALE 1.3750% 05/05/28 399,452 389,156 0.34
EUR 400,000 BPCE SFH 1.7500% 27/05/32 395,984 371,039 0.33
EUR 300,000 ELEC DE FRANC 4.3750% 17/06/36 EMTN 302,880 312,038 0.28
EUR 300,000 BPCE SFH 3.2500% 12/04/28 299,565 308,002 0.27
EUR 300,000 ICADE 4.3750% 22/05/35 EMTN 295,926 300,557 0.26
EUR 300,000 VEOLIA ENVRNM 2.9740% 10/01/31 EMTN 300,000 298,462 0.26
EUR 200,000 CRED AGRICOLE 4.3750% 27/11/33 EMTN 205,229 211,344 0.19
EUR 200,000 ELEC DE FRANC 4.7500% 17/06/44 EMTN 210,884 200,616 0.18
3,613,394 3,526,776 3.11
Bt 7T 8,864,621 8,681,928 7.65
RAY
EE&FIE
EUR 200,000 COMMERZBANK AG FRN 16/07/32 EMTN 201,196 204,508 0.18
201,196 204,508 0.18
E %
EUR 3,055,000 BUNDESSCHATZANW 2.2000% 11/03/27 3,084,022 3,077,051 272
EUR 2,310,000 DEUTSCHLAND RE 2.5000% 15/08/54 30Y 2,074,081 2,087,288 1.84
EUR 753,000 NORDRHEIN-WES 2.0000% 15/06/32 EMTN 752,255 719,869 0.63
EUR 730,000 NORDRHEIN-WES 0.5000% 25/11/39 EMTN 722,831 500,406 0.44
EUR 650,000 NORDRHEIN-WES 0.0000% 12/10/35 15YR 632,123 477,844 0.42
EUR 460,000 DEUTSCHLAND RE 2.6000% 15/08/34 10Y 473,805 464,534 0.41
EUR 520,000 DEUTSCHLAND REP 0.0000% 15/05/36 398,112 390,750 0.34
EUR 300,000 BUNDESOBL-190 2.5000% 11/10/29 190 304,890 305,760 0.27
EUR 212,000 LAND BERLIN 0.1000% 18/01/41 530 199,238 129,118 0.11
8,641,357 8,152,620 7.18
EEtkiE (EELFIFH)
EUR 1,396,000  KFW 3.1250% 07/06/30 EMTN 1,389,286 1,445,068 1.28
EUR 1,010,000  KFW 2.0000% 15/11/29 956,480 997,776 0.88
EUR 857,000  UNICREDIT 0.0100% 19/11/27 EMTN 853,169 811,754 0.72
EUR 700,000  VOLKSW FIN SERVI 3.2500% 19/05/27 698,460 707,474 0.62
EUR 600,000 AAREAL BANK A 5.8750% 29/05/26 EMTN 599,172 616,407 0.54
EUR 500,000 HAMBURG COM B 4.5000% 24/07/28 EMTN 498,640 516,998 0.46
EUR 400,000 AMPRION GMBH 3.1250% 27/08/30 EMTN 394,544 400,711 0.35
EUR 349,000 KFW 1.3750% 07/06/32 346,749 321,807 0.28
EUR 300,000 AMPRION GMBH 4.1250% 07/09/34 EMTN 294,864 311,222 0.27
EUR 199,000 KFW 2.7500% 14/02/33 EMTN 197,324 200,265 0.18
EUR 177,000  METRO 4.0000% 05/03/30 EMTN 176,646 179,038 0.16
EUR 134,000 DEUTSCH BAHN 1.3750% 16/04/40 EMTN 133,118 100,696 0.09
6,538,452 6,609,216 5.83
Aty 15,381,005 14,966,344 13.19
XUy
Pl ufsogillisy
EUR 563,000 EUROBANK ERGASIA FRN 30/04/35 EMTN 561,500 556,737 0.49
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EUR 450,000 ALPHA BANK FRN 13/09/34 EMTN 456,981 477,248 0.42
EUR 237,000 PIRAEUS BANK FRN 17/07/29 EMTN 237,000 247,397 0.22
1,255,481 1,281,382 1.13
]
EUR 218,000 HELLENIC REPUBLI 3.6250% 15/06/35 217,811 224,855 0.20
EUR 164,000 HELLENIC REPUBLI 3.3750% 15/06/34 162,573 167,127 0.15
EUR 70,000  HELLENIC REPUBLI 4.1250% 15/06/54 70,009 70,415 0.06
450,393 462,397 0.41
AR FITY 1,705,874 1,743,779 1.54
NIV —
3]
HUF 155,000,000 HUNGARY GOVT 2.0000% 23/05/29 29/A 323,474 325,144 0.29
EUR 217,000 HUNGARY 5.3750% 12/09/33 10Y 214,598 229,491 0.20
EUR 154,000 HUNGARY 4.0000% 25/07/29 6Y 151,995 158,371 0.14
690,067 713,006 0.63
Bt I — 690,067 713,006 0.63
TANGUR
Pl ufsogillisy
EUR 516,000 PERM TSB GRP FRN 30/06/29 541,476 567,067 0.50
EUR 393,000 PERM TSB GRP FRN 10/07/30 EMTN 391,652 405,530 0.36
EUR 146,000 BANK OF IRELAND FRN 19/05/32 EMTN 145,946 147,244 0.13
1,079,074 1,119,841 0.99
]
EUR 2,070,000  IRISH GOVT 2.6000% 18/10/34 2,027,979 2,035,555 1.79
EUR 340,000  IRISH GOVT 0.0000% 18/10/31 279,847 291,188 0.26
EUR 280,000  IRISH GOVT 1.7000% 15/05/37 242,200 243,849 0.21
EUR 65,000 IRISH GOVT 3.0000% 18/10/43 64,171 62,934 0.06
2,614,197 2,633,526 232
TiEtkiE (B ESFIE)
GBP 564,000 CA AUTO BANK 6.0000% 06/12/26 EMTN 650,044 679,583 0.59
EUR 381,000 CA AUTO BANK 4.7500% 25/01/27 EMTN 380,741 393,981 0.35
EUR 180,000 HAMMERSON IRLND 1.7500% 03/06/27 150,964 176,570 0.16
1,181,749 1,250,134 1.10
A TANTUR 4,875,020 5,003,501 4.41
AFIT
E %
EUR 1,710,000  BTPS 3.4500% 15/07/27 3Y 1,762,413 1,760,791 1.55
EUR 1,470,000  BTPS 3.6500% 01/08/35 10Y 1,467,640 1,492,362 1.32
EUR 1,270,000  BTPS 4.3000% 01/10/54 30Y 1,271,106 1,266,698 1.12
EUR 1,160,000  BTPS 3.8500% 01/02/35 11Y 1,197,897 1,202,326 1.06
EUR 589,000  BTPS 1.1000% 01/04/27 5Y 573,992 580,272 0.51
EUR 150,000  BTPS 2.8000% 01/03/67 50Y 109,583 107,567 0.09
EUR 105,000  BTPS 0.9500% 01/03/37 16Y 71,661 78,551 0.07
6,454,292 6,488,567 5.72
EEtkiE (EELFIFH)
EUR 690,000 BANCO BPM SPA 0.7500% 15/03/27 EMTN 689,089 671,517 0.60
EUR 476,000 LEASYS SPA 4.6250% 16/02/27 EMTN 474,453 491,075 0.43
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EUR 400,000  CREDIT AGRICO 3.5000% 15/07/33 EMTN 398,916 411,206 0.36
1,562,458 1,573,798 1.39
At A2UT 8,016,750 8,062,365 7.11
Tr—T—
TiEtkiE (B ELFIE)
GBP 400,000 AA BOND CO LT 3.2500% 31/07/28 EMTN 429,497 437,432 0.38
EUR 271,000 HEATHROW FNDG 1.5000% 12/10/25 269,463 270,096 0.24
698,960 707,528 0.62
Bt Vr—T— 698,960 707,528 0.62
Va2
EEtkiE (EELF )
EUR 900,000 EUROPEAN INVT BK 0.0100% 15/11/35 909,009 664,587 0.58
EUR 508,000 TYCO ELECTRONICS 3.2500% 31/01/33 503,611 504,921 0.45
EUR 445,000  SIG COMBIBLOC PU 3.7500% 19/03/30 444,902 451,383 0.40
EUR 411,000  P3 GROUP SARL 4.6250% 13/02/30 EMTN 409,212 425,967 0.38
EUR 396,000 LOGICOR FIN 4.6250% 25/07/28 EMTN 395,236 411,625 0.36
EUR 324,000 ARCELORMITTAL 3.1250% 13/12/28 EMTN 322,432 325,273 0.29
EUR 207,000  SELP FINANCE 3.7500% 16/01/32 EMTN 205,963 208,109 0.18
EUR 200,000 LOGICOR FIN 0.8750% 14/01/31 EMTN 198,710 171,460 0.15
EUR 100,000  LOGICOR FIN 1.6250% 17/01/30 EMTN 74,738 91,585 0.08
3,463,813 3,254,910 2.87
Aitvrwr TS 3,463,813 3,254,910 2.87
FIH
EE&FE
EUR 401,000 ATHORA NL FRN 31/08/32 401,000 412,659 0.36
EUR 100,000 IBERDROLA INTL FRN 28/04/70 NC5 100,000 98,922 0.09
501,000 511,581 0.45
E %
EUR 1,290,000 NETHERLANDS GOVT 2.5000% 15/07/35 1,263,685 1,264,199 1.11
EUR 480,000 NETHERLANDS GOVT 2.0000% 15/01/54 405,669 380,220 0.34
EUR 80,000 NETHERLANDS GOVT 0.5000% 15/01/40 82,000 56,702 0.05
1,751,354 1,701,121 1.50
RFOTT T | Fo AR
EUR 445,000 ENEL FIN INTL 0.2500% 28/05/26 EMTN 443,674 435,891 0.38
443,674 435,891 0.38
TiEtkiE (B ESFIE)
EUR 800,000 MERCEDES-BENZ 3.2500% 15/09/27 EMTN 798,672 815,003 0.73
EUR 467,000  KONINKLIKE P 3.2500% 23/05/30 EMTN 466,342 469,515 0.41
EUR 400,000 NN BANK NV 3.2500% 28/05/27 EMTN 398,576 408,471 0.36
EUR 371,000  AYVENS BANK N 0.2500% 23/02/26 EMTN 369,568 365,235 0.32
EUR 300,000 ASN BANK NV 3.6250% 21/10/31 EMTN 299,691 303,419 0.27
EUR 216,000 DSV FINANCE B 3.3750% 06/11/32 EMTN 215,464 216,621 0.19
EUR 216,000 TENNET NET BV 2.7500% 17/05/42 EMTN 212,226 196,892 0.17
EUR 173,000  ENEXIS HOLDIN 0.7500% 02/07/31 EMTN 172,251 152,156 0.13
2,932,790 2,927,312 2.58
HEtATH 5,628,818 5,575,905 4.91
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IV —
3]
NOK 16,264,000 NORWEGIAN GOV' 3.7500% 12/06/35 489 1,359,878 1,382,677 1.22
NOK 4,300,000 NORWEGIAN GOV' 1.3750% 19/08/30 482 326,388 330,287 0.29
1,686,266 1,712,964 1.51
BE T =— 1,686,266 1,712,964 1.51
R—FF
E %
PLN 2,300,000 POLAND GOVT B 1.2500% 25/10/30 1030 411,715 450,608 0.40
411,715 450,608 0.40
Gt AR—=FoF 411,715 450,608 0.40
RIVII IV
Pl ufsogillisy
EUR 600,000 BANCO COM PORTUG FRN 20/03/37 EMTN 599,124 611,262 0.54
EUR 500,000 NOVO BANCO FRN 09/03/29 EMTN 499,395 507,320 0.45
1,098,519 1,118,582 0.99
E %
EUR 1,600,000 PORTUGUESE OT' 2.1250% 17/10/28 11Y 1,575,520 1,606,820 1.41
EUR 140,000 PORTUGUESE OT' 2.8750% 20/10/34 11Y 140,060 139,595 0.12
1,715,580 1,746,415 1.53
EEtkiE (B ELFIH)
EUR 500,000 BANCO SAN TOTTA 3.2500% 15/02/31 496,925 515,319 0.46
EUR 400,000  NOVO BANCO 3.2500% 01/03/27 EMTN 398,528 406,714 0.36
EUR 200,000 EDP SA 3.8750% 26/06/28 EMTN 199,464 207,101 0.18
1,094,917 1,129,134 1.00
BRI L 3,909,016 3,994,131 3.52
—<=7
]
RON 1,910,000 ROMANIA GOVT 7.2000% 30/10/33 10Y 398,198 371,525 0.32
EUR 311,000 ROMANIA 5.2500% 30/05/32 REGS 309,492 301,668 0.27
EUR 300,000 ROMANIA 5.3750% 22/03/31 REGS 299,637 296,699 0.26
1,007,327 969,892 0.85
Gt L—~v=T 1,007,327 969,892 0.85
ARNFT
E %
EUR 200,000 SLOVAKIA GOVT 1.0000% 14/05/32 239 198,744 175,267 0.15
EUR 140,000  SLOVAKIA GOVT 3.7500% 23/02/35 245 138,880 143,798 0.13
337,624 319,065 0.28
BEtAEART 337,624 319,065 0.28
A=
3]s
EUR 200,000 REP OF SLOVEN 3.0000% 10/03/34 RS93 201,620 201,127 0.18
201,620 201,127 0.18
=y 201,620 201,127 0.18
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AN
P ufsogillisy
EUR 600,000 KUTXABANK FRN 14/10/27 598,026 583,001 0.52
EUR 300,000 CAIXABANK FRN 05/03/37 EMTN 299,640 297,518 0.26
EUR 300,000 BANCO SABADELL FRN 18/02/33 EMTN 297,963 296,696 0.26
1,195,629 1,177,215 1.04
]
EUR 1,650,000  SPANISH GOV'T 4.0000% 31/10/54 1,732,542 1,657,410 1.47
EUR 1,601,000  SPANISH GOV'T 3.2000% 31/10/35 1,596,309 1,604,730 1.42
EUR 1,102,000  SPANISH GOV'T 3.1500% 30/04/35 1,099,932 1,105,210 0.97
EUR 850,000  SPANISH GOV'T 1.4000% 30/07/28 799,859 831,254 0.73
EUR 412,000  SPANISH GOV'T 3.4500% 31/10/34 411,242 424,944 0.37
EUR 390,000  SPANISH GOV'T 1.9000% 31/10/52 258,562 260,288 0.23
EUR 127,000  SPANISH GOV'T 0.8500% 30/07/37 87,393 95,377 0.08
EUR 100,000  SPANISH GOV'T 3.4500% 30/07/66 136,149 88,629 0.08
EUR 55,000  SPANISH GOV'T 1.0000% 30/07/42 38,306 36,549 0.03
6,160,294 6,104,391 538
TiEtkiE (B ESFIE)
EUR 400,000 CELLNEX FINAN 3.6250% 24/01/29 EMTN 396,580 409,621 0.36
EUR 300,000 CELLNEX FINAN 3.5000% 22/05/32 EMTN 296,919 300,395 0.26
EUR 200,000 AMADEUS IT GR 3.3750% 25/03/30 EMTN 199,774 203,084 0.18
EUR 100,000  INMOBILIARIA  3.2500% 22/01/30 EMTN 99,267 100,408 0.09
992,540 1,013,508 0.89
Bt A 8,348,463 8,295,114 7.31
I B B8
3]s
EUR 812,328  EUROPEAN UNIO 3.3750% 12/12/35 NGEU 809,680 834,371 0.73
EUR 816,000 EUROPEAN UNION 2.6250% 04/07/28 UFA 815,992 827,710 0.73
EUR 795,000  EUROPEAN UNIO 0.0000% 04/07/29 SURE 793,776 724,579 0.64
EUR 402,000 EUROPEAN UNIO 3.1250% 04/12/30 NGEU 399,684 415,342 0.37
EUR 360,000 EUROPEAN UNIO 3.3750% 04/11/42 NGEU 332,968 352,674 0.31
EUR 567,000 EUROPEAN UNIO 0.1000% 04/10/40 SURE 563,541 343,722 0.30
EUR 286,086  EUROPEAN UNION 3.3750% 05/10/54 UFA 278,265 264,459 0.23
EUR 207,213  EUROPEAN UNION 2.8750% 05/10/29 UFA 206,467 211,888 0.19
EUR 137,000  ESM 3.0000% 23/08/33 136,452 139,504 0.12
EUR 240,000 EUROPEAN UNION 0.7000% 06/07/51 UFA 237,938 122,798 0.11
EUR 30,435  EUROPEAN UNION 3.3750% 04/10/39 UFA 30,963 30,327 0.03
4,605,726 4267374 3.76
TiEtkiE (B ESFIE)
EUR 949,003  EUROPEAN UNION 3.2500% 04/07/34 UFA 971,278 975,043 0.86
EUR 390,000 EUROPEAN INVT 2.2500% 15/03/30 EARN 372,138 388,617 0.34
EUR 500,000 EUROPEAN UNIO 0.4000% 04/02/37 NGEU 496,095 367,887 0.32
EUR 448,000 EUROPEAN UNIO 1.2500% 04/02/43 NGEU 438,010 315,180 0.28
EUR 88,000 INT BK RECON& 3.4500% 13/09/38 EMTN 87,624 89,803 0.08
2,365,145 2,136,530 1.88
Bt EEERER 6,970,871 6,403,904 5.64
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Ay z—F
3]
SEK 10,800,000  SWEDISH GOVRN 0.1250% 12/05/31 1062 824,927 885,606 0.78
824,927 885,606 0.78
EEtkiE (EELFH)
EUR 587,000 STADSHYPOTEK 3.1250% 04/04/28 EMTN 586,864 601,303 0.53
EUR 150,000  ASSA ABLOY AB 3.8750% 13/09/30 EMTN 149,432 156,582 0.14
736,296 757,885 0.67
Bt AT z—F 1,561,223 1,643,491 1.45
AR
3]
CHF 1,650,000  SWISS (GOVT) 0.2500% 23/06/35 14Y 1,731,257 1,764,727 1.56
1,731,257 1,764,727 1.56
EEtkiE (EELFIH)
EUR 741,000 UBS AG LONDON 0.0100% 31/03/26 EMTN 740,296 727,925 0.64
740,296 727,925 0.64
Bt AR 2,471,553 2,492,652 2.20
AFYR
EE&FIE
EUR 847,000 HSBC HOLDINGS FRN 20/05/29 847,000 867,472 0.77
GBP 410,000 NATIONWIDE BLDG FRN 19/08/31 EMTN 445,455 474,027 0.42
EUR 190,000  VIRGIN MONEY FRN 29/10/28 GMTN 189,365 198,458 0.17
EUR 120,000 BARCLAYS PLC FRN 12/05/32 103,291 105,104 0.09
1,585,111 1,645,061 1.45
E %
GBP 2,120,000 UK TSY GILT 4.3750% 31/07/54 2,081,174 2,147,919 1.90
GBP 1,703,000 UK TSY GILT 4.2500% 07/12/49 1,902,268 1,723,510 1.52
GBP 1,360,000 UK TREASURY 4.75% 07/12/30 1,666,470 1,667,988 1.47
GBP 1,150,000 UK TSY GILT 6.0000% 07/12/28 1,456,025 1,462,184 1.29
GBP 850,000 UK TSY GILT 4.0000% 22/10/63 906,507 791,323 0.70
GBP 1,200,000 UK TSY GILT 1.5000% 22/07/47 820,540 728,951 0.64
GBP 578,000 UK TSY GILT 3.7500% 07/03/27 667,250 683,983 0.60
GBP 757,000 UK TSY GILT 0.8750% 31/01/46 447,345 407,935 0.36
GBP 370,000 UK TSY GILT 3.2500% 31/01/33 414,758 406,582 0.36
GBP 600,000 UK TSY GILT 1.5000% 31/07/53 356,557 317,915 0.28
GBP 240,000 UK TSY GILT 4.3750% 31/01/40 255,387 265,594 0.23
GBP 140,000 UK TSY GILT 4.2500% 07/12/40 167,213 151,785 0.13
11,141,494 10,755,669 9.48
TiEtkiE (B ESFIE)
EUR 703,000 NATIONWIDE BLDG 3.6250% 15/03/28 702,178 728,672 0.65
GBP 461,000 NIE FINANCE 2.5000% 27/10/25 518,344 542,445 0.48
GBP 370,000 PREMIER FOODS 3.5000% 15/10/26 391,648 435,494 0.38
GBP 360,000 LLOYDS BANK P 4.8750% 30/03/27 EMTN 411,760 431,470 0.38
GBP 349,000 NATWEST MARKE 6.3750% 08/11/27 EMTN 405,744 428,168 0.38
GBP 370,000  BRITISH TELEC 5.7500% 13/02/41 EMTN 434,015 416,714 0.37
GBP 340,000 NATWEST MARKE 6.6250% 22/06/26 EMTN 396,657 411,879 0.36
GBP 310,000 NAT GRD ELCT 5.7500% 16/04/32 EMTN 376,903 375,192 0.33
EUR 316,000 IMPERIAL BRAN 3.8750% 12/02/34 EMTN 314,657 310,988 0.27
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EUR 291,000 NAT GRD ELCT 3.5300% 20/09/28 EMTN 291,000 298,071 0.26
EUR 284,000 DS SMITH PLC 4.3750% 27/07/27 EMTN 283,287 293,513 0.26
EUR 283,000 COMPASS GROUP 3.2500% 06/02/31 EMTN 282,547 286,959 0.25
EUR 300,000 LLOYDS BANK P 0.1250% 23/09/29 EMTN 296,448 270,706 0.24
EUR 100,000  ITV PLC 4.2500% 19/06/32 EMTN 99,611 101,242 0.09
5,204,799 5,331,513 4.70
BREAFVR 17,931,404 17,732,243 15.63

TAUA
P ufsogillisy
EUR 330,000 BANK OF AMER CRP FRN 27/04/33 EMTN 317,556 317,830 0.28
317,556 317,830 0.28
TiEtkiE (EESFIE)

EUR 462,000 KRAFT HEINZ FOOD 3.2500% 15/03/33 457,232 453,151 0.40
EUR 452,000 GEN MOTORS FI 3.7000% 14/07/31 EMTN 451,512 451,403 0.40
EUR 318,000 WP CAREY INC 3.7000% 19/11/34 314,438 308,017 0.27
EUR 259,000 IHG FINANCE L 4.3750% 28/11/29 EMTN 258,746 270,809 0.24
EUR 190,000  PROLOGIS EURO 4.6250% 23/05/33 201,556 204,727 0.18
EUR 177,000  AMERICAN TOWER 0.4000% 15/02/27 175,954 170,764 0.15
EUR 159,000  JOHNSON&JOHNSON 3.7000% 26/02/55 158,828 150,789 0.13
EUR 79,000  GOLDMAN SACHS 0.2500% 26/01/28 EMTN 77,001 74,542 0.07
2,095,267 2,084,202 1.84
BT AU 2,412,823 2,402,032 2.12
MARESF 109,743,460 108,265,998 95.42

VBRI (2T T CEr

BRI R T AR
20254E5 A 31 H BIfE
(HEABHE, TEHIEHE, 2RI 5 I C )

TERL1-AME 2 R e LK
20254E5 4 31 HBUE, 7 7 NIZLL T DR FESME 2B e LK 2 A LT, S E A e LR KNI R E H I LFCO T AD
~yYHITHOWSI,

LNl B 2% JEAE LS TEEIBA T A REBRE (—)
EUR 30,244 CHF 28,200 2025426 A30H 5
GBP 156 EUR 185 202546 30H 0
GBP 37 EUR 44 202546 A30H 0
SEK 192 EUR 17 20254E6 5300 0
SEK 46 EUR 4 202546 30H 0
CHF 5 EUR 6 2025426 A30H 0
CHF 24 EUR 26 202546 H30H 0
EUR 20,290 SEK 220,900 2025426 A30H @7
EUR 212,519 GBP 179300 202546 H30H (234)
EUR 1,326 JPY 215,407 2025476 A30H 5
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i AR i A\ 4%E FEHLE FEHNEHA A RIEHIEL (2—n)
EUR 317 JPY 51,556 202546 H30H 1
JPY 237,568,075 EUR 1,462,753 2025426 430H (5,770)
PLN 2,264,000 EUR 526,072 20254E7 H 11 H 4910
EUR 1,381,759 NOK 15,928,000 202547 H11H 3,669
SEK 7,246,000 EUR 663,330 202547 H 11 H 3,092
CZK 15,381,000 EUR 614,227 202547 H11H 1,551
RON 307,000 EUR 59,335 202547 H11H 912
NOK 270,000 EUR 22,854  20254E7HI11H 506
DKK 1,349,000 EUR 180,863 202547 H11H 39
CHF 528,000 EUR 568,028 202547 H 11 H (1,442)
EUR 2,761,248 GBP 2,332,000 2025427 H8H (4,364)

2,853
2,853
ST TLASN TS, TRIOMAIZErE L CRREN D,
ERL2- e RN
202545 A 31 HBIfE, 77 RITZLL FORRF LB/ L T,
— - ! ; ATt 4% HRIEHIAL
g B2 SE S7A LIPS T A (—rn) (2
BUEbazT e
EUR 264 FUT EURO-BOBL 202546 H 31,442,400 163,312
EUR 21 FUT EURO-BTP 202546 H 2,542,260 28,406
EUR 14 FUT EURO-OAT 20254E6 H 1,759,520 2,380
EUR 35 FUT EURO-SCHATZ 202546 H 3,756,900 3,970
GBP 21 FUT LONG GILT 2025429 H 2,287,503 4,363
41,788,583 202,431
FEVFFBR g
EUR (107) FUT EURO-BUND 2025456 (14,033,050) (171,724)
EUR (25) FUT EURO-BUXL 30Y BND 202546 (3,035,000) (14,591)
(17,068,050) (186,315)
16,116
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MEEHESE
20251 BA31HRE
CBEAIZ KR LZET)
B
BB M AE SR R 505,139,426
(G :518,509,581 2K /L)
Bl TR 16,895,105
S E AR SN U ST AR D AT 252 545,986
IL Ve T T AV AT T BN ARD A AN 2248 1,406,619
T I NRT 4TV ARD AL R4 52,021
FATIAR DAL 4 1,041,678
Ta—H—NHDORIE: 478,831
ENIEE 8,741,298
BRE B LB R EWIRHHE 1,396
BrEAR 534,302,360
Alg
U Rk 2,199,025
SN AR HEM 2R 48,562
BRUIIRD ARG 299,972
Ta— R —~DKRhE 3,908,391
KL 739,409
AfEAF 7,195,359
I PERRAR 527,107,001
AR — 470

11 Y70 AT FATIEZ Ak AESHL T PERAEE
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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ERGEE
2025461 A31BIZ#R T3 5 H:8IHARS
CBEAIZ KR LZET)

P&

SRAT 0 RIS 667,471

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

2 B 2 A (PRURIBU R PERR ) 53,102

ZDOMILES 33

Iz &5 32,294,625

A

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

e 98,890

TSI 8,695

WEs B Fe T4kt 96

SERR 47,471

B S 30,598

Met A 15,662

BHAR 2,930,670

S i=Ea 29,363,955

FE A AMRES 7E B IARD IS (2,423,603)
SeRKNAR DL (16,989)
SV EE 3 LUV E A R SE I LRI R DR (11,404,280)
IL Vb T T 4V AT T NG DA (1,025,477)
YIS H A AR (14,870,349)
PEE AT MRS MR 2 O B 16,658,953

Se KN ARDFAM 240 4% (58,026)
IL Dy T T I AT TEENARD AR 4 1,318,012

S A R eI USRI TR D AT HE 25 00 HE 2,714,936

S} R fiipEicEa 20,633,875

1B DR RAZ L DRI PE DB JAR 35,127,481
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Yl FEA A

PR HAE

2 FE B 2
AR 2 4

A ORE AT L DM FE D HE I

S AS SR D FEAT T HL 4
ZALRESR O W R SCHA e

A H DALY A

R A PERER

LS INF - IP—Tr—RX - T7UR T —KE/NA - 4— LR R RFC/FD

MEELTHHEE
202541 B31HIZ#R T3 BEHRIEAR
(BHEITAN I 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
W ZARRES AL

FEAT 52 ARSI
TR RSB

WA R T AR A
FD/7%
WSS

FEAT R ARSI
TR RS

WIS TH 2 AR

IARANIE FEREE CRI L)
FCZZ2(H)

R AL PERER
IR 1 17 2 70 U PE Al A%

FDZZ 2 (H)

R A PEAR AR
IR 1 17 2 70 U PE Al

LS INF - IP—Tr—RX - T7UR T —KE/NA - 4— LR R RFC/FD

RITEZRIIEFHRDOEHR
202541 B31BIZ# 79 5 5HRIHAR

CREA)

GRS

202541 A31 A%

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 L= r—RT7UR T —KE/ A f—)LK 7RV KFC/FD

A& ZE R
202551 A31HIRAE
CBEAIZ KR LZET)
N e ——
i A i L 7 e
F—RLSUT
ZDES
USD 50,000  VIRGIN AU HLD 0.0000% 15/11/24 144A @ 50,000 117 0.00
50,000 117 0.00
LTEHE (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
BEF A —RANTYT 3,060,763 2,922,343 0.55
F—RrT
LEHE (EESFR)
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
NZ2—FHE
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 s L

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

LTEE (EESFR)

USD 1,800,000 1011778 BC UL 4.0000% 15/10/30 144A 1,695,575 1,628,126 0.32
USD 1,200,000  OPEN TEXT INC 4.1250% 15/02/30 144A 1,215,560 1,101,825 021
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
UsSD 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
UsSD 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 [4.3750% 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
UsD 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

— 169 —



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

ETN=N IR R
i i . B4 L
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
USD 360,000 MATTAMY GROUP 5.2500% 15/12/27 144A 360,000 352,805 0.07
USD 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 I 4.0000% 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
USDh 100,000 NORTHWEST/DOM 7.1250% 01/11/22 144A @ 99,722 0 0.00

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

AREIRRI%

USD 1,000,000 BOBA 2020-1A A1IRR FRN 20/10/35 1,003,501 1,002,720 0.19
USDh 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

AFVTTITIEYAE

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

HEAE (EE S
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~ 12,041,011 12,269,263 233
FU

TEME(EEEFUR)

USD 125,000 LATAM AIR 7.8750% 15/04/30 144A 125,000 125,625 0.02
125,000 125,625 0.02
GEt:FY 125,000 125,625 0.02

TSR

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 HAUR (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

LTEHE (EESFR)

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

FALSUR

TEk=
- 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

LTEE (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
BEEAXIT 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—

TEMAE(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
BFtVr—v— 1,000,197 1,001,033 0.19

YRyzy

TEMAE(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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L@k
- 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
TEAE(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
HEtrweTANT 8,864,425 6,626,099 1.26
EI% ]
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 447,718 434,850 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
BEfvz 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)
USsD 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

— 174 —



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

PTAN=N R HE
it . i L
A¥a
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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
AEt AF T 400,000 372,660 0.07
r54
RA A2 HAUR (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
iR AV 4,796,451 5,033,625 0.95
ARAY
TEMLE(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
BEb AR 225,787 232,917 0.04
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FEDNS
LBLFIE
USD 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
USD 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
USD 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
BEFAXYA 6,888,309 6,396,989 1.21
FTA)AH
NoHva—2
USD 1,354,054 GREAT OUTDOORS G FRN 08/03/28 TB102 1,351,737 1,357,817 0.25
USD 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
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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 TB01 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

1554154 (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
USDh 90,000 GUARDANT HEALTH CV 0% 15/11/27 90,000 79,745 0.02

1,038,004 1,097,076 0.21

EBLFIE
USDh 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 =T

- 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

ZOHES
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
USDh 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
USDh 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
USDh 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
USDh 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
USDh 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
USDh 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
uUSD 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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USDh 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
USD 910,000 MPT OP PTNR/FINL 5.2500% 01/08/26 941,342 909,999 0.17
USDh 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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USDh 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
USDh 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 I 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
USD 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
USD 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 SCILIVLLC/5.3750% 01/11/26 144A 598,375 621,122 0.12
USDh 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
USD 700,000 MAJORDRIVE HO 6.3750% 01/06/29 144A 628,213 597,372 0.11
USD 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
USDh 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
uUSDh 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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USDh 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
USDh 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
USD 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

— 184 —



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

ETN=N IR R
i i . B4 L
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 MSCIINC 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
USD 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
USD 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
USDh 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
USD 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
USD 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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USD 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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USDh 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
USD 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
USDh 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
USD 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
USDh 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
USDh 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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USD 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 WI 273,134 267,292 0.05
USDh 275,000 OWENS-BROCKWA 7.2500% 15/05/31 144A 276,341 266,758 0.05
USDh 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 XPO INC 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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USD 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
USD 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
USDh 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
USD 225,000 RANGE RESOURCES 8.2500% 15/01/29 WI 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
USD 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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USD 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
USDh 225,000 WASH MULT ACQ 5.7500% 15/04/26 144A 222,429 224,120 0.04
USDh 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
USDh 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 1 9.0000% 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
USDh 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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USDh 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
USDh 175,000 GLOB PART/GLP F 7.0000% 01/08/27 W1 185,938 175,980 0.03
USDh 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
USD 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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USDh 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
USD 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
USDh 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
USD 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
USD 130,000 PLANET FINAN 10.5000% 15/12/29 144A 131,688 133,952 0.03
USD 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
USDh 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
USD 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 W1 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
uUSDh 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

— 197 —



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

ETN=N IR R
i i . B4 L
USD 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 INDS 17.3750% 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
USDh 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
USD 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
USDh 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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USDh 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
USDh 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 53,913 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 FI 4.7500% 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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PTAN=N R HE
i 45 s $i4, L
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

BRI

- 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) ZHEDHIFAT B TR

Q) EBAEAT, /S MR AT I FE 2

(3) FHHNT VAT A7 OHLELEL THELANDILTNDIES
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BAFSEEICET 5ER
202551 A31HIRE
A BHE, FEXIERH, SEFIE, HEE 118 3 I Z7)

202541 H31 A BIE, 77U RIZLL FORFFINE LRI LN Z /L T,

‘ . N ‘ EH R
Bl £ A S A SR i ﬁ%fﬁ
JPY 12,232,056,814 USD 78,804,970 202542 A28 H 547,659
USD 312,717 GBP 250,339 2025423 H4H 1,976
USD 1,679 JPY 260,640 202542 A28 H (11)
USD 119,150 JPY 18,370,000 202542 A28 H 21)
USD 3,593 JPY 557,700 202542 H28 H (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 H28H 677)
USD 169,483 JPY 26,304,140 202542 H28H (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 2025422 H28 H 296
JPY 9,870,000 USD 64,018 202542 H28 H 12
545,986
ER2-%MRH
202541 A 31 A BIE, 77 RIZLL T ORKF B/ L T,
\ . ‘ T 4A REH IR
ms 8% § i A ahie e
i A B4 i ) i)
VB>
USD (3) FUT US ULTRA BOND CBT 202543 H (358,875) 11,437
USD (5) FUT US 2YR NOTE (CBT) 20254E3 A (1,029,023) (39)
(1,387,898) 11,398
EEOR g
USD 1 FUT US LONG BOND(CBT) 202543 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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ER3-ILOYR T IS ATV TR

202541 A BT HBUE, 77 FIZEL T ORIF /LDy b F 740 b ATy TR L T,

. . ARIFEBIFEE
B H S Yt 1 H .
i# FE ] KEATEd T 151 CKEL)
TaFsial D 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
IBT N TF e =T — R T 7RIV =N~ A « A — LR <R RFC/FD

20254FE5 H 31 A {5
(GBI - 20244E6 H 1 H ~20254E5 431 H)

QY 77 U RO AITRDIEY T,

Iz e | S A~ RE SR ER (R
QRN DA« A=V EIR 2 BRI RLL | WK MEDA LTI LT A DRELREAZFEMPE DR
RaMLZLzAELET,

B & H M| eBREEMSIN, EREHSCER o A7l 1okt 5B O E M2 EAL, BN D
A A—VREFROEAEI T2 EASERELET BETHEASAITERIC258 60
HVET),

@I D A A — VR SE EERERIREL, EKIEDAL T DT A OMELREFFEM BE DK
ExXNHZEEFHELET,

@ E I SALDS, BRI DA A — VR EFROEH AT O B RGBSR E L, K5I
GRS E A T AE TR EEDOBL y lE R AR ELET,

@RI B EHRSHOBE IZH T > TE, EHERH]CIE M 7 o A7 82k 201 B O & M RHm
ZEMAL, BRI DA A — VR EHFOERICB W TENL CWAEHIRTL I EA St 2R ELE
9 (B E T HEASIIEI DG EBHVET),

Q@ EHMASHITRTE LR EBMST LT 7 FEEROVAZ R EOR I EHZ 3=
H—L, MBI U T B GBI 23 E 325 52 E OB 2y L3R O 28 58 ORI $ & i
DO NREEEATIRVET,

@FCONEEEEEIZ DU TIL, JEAIZL TICE BofA European Currency High Yield Constrained
Index (FIHHE R —2R) DB AL/ &N — AR TAHB~y UEITRIZEEHARLLET, FD
DONEEGEIZ OV TE, AL L THBE~y VI TRV ER A,

@& &HEhH, B SICE->TE, ERROIIREANTERWGERHLET,

| T ey b m U A MRS
S S ol P4 =V R S S N S NP NS

Re
s,
i
e

JIEF RN (VIR T IT) TR —

S (BRI IS T AT TR AT BRI o B b RRL L TR0 %7,
& L TR EO WIS L ORI B, /5T 2V F = Hm DR 77U RV — B A A= LR R RO B e R
LOTT,

TR SRR 2 AR R E 19404 8 B M RIS A5 206 5% (4) TH2 B (T W ART 4 b —/L DITHESE | RFHITOLRZ I T3 Z I E OLOICRIRE
RS L7z SZ U7 AREBRA T L SKRERE TR D HALTWD I 4] 1 JAE BRI 36 L O OO M B2l i A A ST HZED RO BTN ET,
BIP & gl = tEiTArthur F. Bell, Jr. & Associates, L.L.C. (77— —«~bit ))& DMSZUZZARE A NITEMLEL/, 77— % — -~ L 4kTCohen &
Company ([2—~41]) EEPFLTZT20, a—~ RS 77 KOS LAV ANEL TREFLE T,

BB FENRE T A6 MO =F R R EFIC s T EOFISIZRD LB T 25 8 & & 23—~ 4D TN L7 RERA ) &L TOHINLIT D
NP Fi, WilAE O — A~ UALICRRRE R E I T b E T A, |
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WA PERERE A R
202545 A 31 H BITE 202545 A 31 HIZHE T 9 A5HAIIR
(EHAId =2 —rZor) (BHG=2—a )
HPE &
A Al RE SR AT 47,311,559 SRAT O EFIE. 24,157
(RFFEl 47,557,518 —12) 5] . (LR B4 1) 2,565,164
Bl T E 2,462,951 F OIS 1,399
Ta—H—PEORI 4 424,526 -
AL 716205 A 2,590,720
BHEATF 50,915,241
#
£l 5 5 g 7 304,641
SN A DEL A (55 AP logse LRI 50,896
Fa—f—~DFA G 764,723 RERA 15,533
A 116,864 EI‘?JIEH?&VW 6,147
— SRAT TR 15,418
U 901,271 i 10,186
TS 810
SRR 10,176
I FER AR 50,013,970 RRER L 22,260
ASFEH— ST R FREE 436,067
TS DME R AT A WO EERRAE
Sy Yl e 2,154,653
FCZ7 (M) 8,371 12,724 106,516,017
FDZZ () 13,716 587,697  8,060,830,252 BB AT MRS E BUCAR DL 414,148
HMERRE F LU E 2 R S L RN AR D IR A (32,640)
4 S MR AR 381,508
PG A RS R AR A% 0 Bk 1,270,557
S E AR e USRAR D AR A 0 183 6,757
2RI =R AR 1,277,314
T O AT LD PE D B 3,813,475
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WAL E FATHE S I AL R DL =
20254F-5 A 31 HIZHE T 323 HAIARH] 2025%F-5 A 31 HITHE T 32 HAIAR]
(EHIT 2 —aZr) (R
H e pE AR 51,004,678 FC/TA
MBI 2,154,653 I S AR A 15,736
EEVESTRUESEa 381,508
IR A AR 1,277,314 FEATZARFE AL 163
HRZ AR (3,175)
T FH OO E FAT LM PE O M RAE 3,813,475
WIRFEAT AR AESREL 12,724
ZARAEFRDOFATFERA 24,776
2RSSR D B RS (1,318,455) FDZ5 A
(1,293,679) WIS AR AR 601,351
S H DAL B4 (3,510,504) FATZ AL AR 194
HRZAS R (13,848)
SR PE AR 50,013,970 WIRFATIH Z AR 587,697

HatiE
20254E5 A 31 H BIfE
(REE)

2025 2024 2023
BRI e (2 —n) 50,013,970 51,004,678 51,673,396

FCZZ7 (M)
A PE AR 106,516,017 131,530,536 137,948,586
BR 10470 RE MR 8,371 8,359 8,230
FDZZ % (M)
AL PERARHE 8,060,830,252 8,542,454,123 7,569,862,300
BIR1 O S7-0RE E MR 13,716 14,205 12,173
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FEA 5 PEDTH
20254F5 H 31 A BUE
(&AHT2—rZT)

Bl S/ A R bR IAFRFAI AR L PE LR (%)
NL¥F—
EENEFE
EUR 100,000  SYENSQO SA FRN 02/03/70 99,376 98,750 0.20
99,376 98,750 0.20
ZDiufES
EUR 150,000  SARENS FINANCE 5.7500% 21/02/27 66,008 66,030 0.13
66,008 66,030 0.13
TEtE(EESFIE)
EUR 100,000  ONTEX GROUP 5.2500% 15/04/30 100,000 103,492 0.21
EUR 100,000  AZELIS FINAN 5.7500% 15/03/28 REGS 100,000 103,233 0.21
EUR 100,000  AZELIS FINAN 4.7500% 25/09/29 REGS 100,000 103,107 0.20
300,000 309,832 0.62
BRI F— 465,384 474,612 0.95
TARVHEE
TEHE(EESFIE)
EUR 100,000  UPCB FINANCE 3.6250% 15/06/29 REGS 95,875 98,500 0.20
95,875 98,500 0.20
R R e 95,875 98,500 0.20
TIUR
EENEFE
EUR 200,000 ELEC DE FRANCE FRN 29/12/49 EMTN 200,000 206,724 0.42
EUR 200,000 ELEC DE FRANCE FRN 31/12/72 198,566 196,488 0.39
EUR 200,000  BPCE FRN 13/01/42 NC5 199,716 194,508 0.39
GBP 100,000 CRED AGRICOLE SA FRN 23/06/70 REGS 139,782 119,949 0.24
GBP 100,000  ELEC DE FRANCE FRN 22/07/69 EMTN 115,037 115,907 0.23
EUR 100,000  VEOLIA ENVRNMT FRN 22/02/72 100,000 106,765 0.21
EUR 100,000  RCI BANQUE FRN 09/10/34 EMTN 102,190 105,024 0.21
EUR 100,000  RCI BANQUE FRN 24/03/37 EMTN 99,872 100,190 0.20
EUR 100,000  AIR FRANCE-KLM FRN 21/05/74 99,479 99,188 0.20
EUR 100,000  VEOLIA ENVRNMT FRN 20/04/70 100,000 98,930 0.20
1,354,642 1,343,673 2.69
ZDitufEH
EUR 325,000 LOXAM SAS 6.3750% 31/05/29 REGS 333,656 339,625 0.68
EUR 300,000  PAPREC HOLDIN 7.2500% 17/11/29 REGS 304,350 315,750 0.63
EUR 275,000  QUATRIM PIK 15/01/27 119,870 121,022 0.24
757.876 776,397 1.55
RA A2 HALUR (PIK)
EUR 222,030 LA FIN ATALIAN PIK 30/06/28 277,335 91,669 0.18
277,335 91,669 0.18
RATVITTYTIEIANE
EUR 262,000  ATOS SE STUP 18/12/29 REGS 270,460 293,149 0.58
EUR 100,000  ATOS SE STUP 18/12/30 REGS 62,398 83,531 0.17
EUR 56,000  ATOS SE STUP 18/12/32 REGS 20,180 22,632 0.05
353,038 399,312 0.80
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BT Hk /A AT RS §vi4: AR ST A4 4E RS E LR (%)
LB (EE£FIE)
EUR 458,000  FORVIA SE 2.7500% 15/02/27 442,838 448,885 0.90
EUR 301,000  ALTICE FRANCE 4.1250% 15/01/29 REGS 265,792 256,241 0.51
EUR 200,000 HOLDING D'INFRAS 4.8750% 24/10/29 202,700 207,080 0.41
EUR 200,000  SECHE ENVIRONNEM 4.5000% 25/03/30 200,000 204,283 0.41
EUR 200,000 MAYA SAS/FRAN 5.3750% 15/04/30 REGS 200,000 204,250 0.41
EUR 200,000  ILIAD 4.2500% 15/12/29 204,000 202,625 0.41
EUR 200,000  VALEO SE 5.1250% 20/05/31 EMTN 198,742 200,241 0.40
EUR 200,000  CONSTELLIUM S 3.1250% 15/07/29 REGS 189,625 192,612 0.39
EUR 200,000  ALTICE FRANCE 3.3750% 15/01/28 REGS 181,000 169,590 0.34
EUR 150,000  SNF GROUP SAC 4.5000% 15/03/32 REGS 150,000 153,750 0.31
EUR 100,000  MAYA SAS/FRAN 6.8750% 15/04/31 REGS 100,000 106,417 0.21
EUR 100,000  ILIAD 5.6250% 15/02/30 99,296 106,250 0.21
EUR 100,000  ILIAD 5.3750% 15/02/29 99,973 104,875 0.21
EUR 100,000  REXEL SA 5.2500% 15/09/30 100,000 104,871 0.21
EUR 100,000  ILIAD 5.3750% 14/06/27 100,000 104,146 0.21
EUR 100,000 CROWN EUROPEA 4.7500% 15/03/29 REGS 101,800 104,145 0.21
EUR 100,000 CROWN EUROPEA 4.5000% 15/01/30 REGS 100,000 103,288 0.21
EUR 100,000  ELIOR GROUP SA 5.6250% 15/03/30 101,875 102,813 0.21
EUR 100,000 MAYA SAS/FRAN 5.6250% 15/10/28 REGS 99,250 101,762 0.20
EUR 100,000  TEREOS FIN GR 5.8750% 30/04/30 REGS 102,500 101,500 0.20
EUR 100,000 LOXAM SAS 4.2500% 15/02/30 REGS 100,000 100,879 0.20
EUR 100,000  CONSTELLIUM S 5.3750% 15/08/32 REGS 100,000 100,814 0.20
EUR 100,000  TEREOS FIN GR 5.7500% 30/04/31 REGS 100,000 100,638 0.20
EUR 100,000  SPIE SA 3.7500% 28/05/30 100,000 100,596 0.20
EUR 100,000  FORVIA SE 5.5000% 15/06/31 99,125 99,500 0.20
EUR 100,000  PAPREC HOLDIN 3.5000% 01/07/28 REGS 101,215 99,329 0.20
EUR 100,000  VALEO SE 4.5000% 11/04/30 EMTN 98,590 99,209 0.20
EUR 100,000  SECHE ENVIRONNEM 2.2500% 15/11/28 100,313 95,775 0.19
EUR 100,000  ALTICE FRANCE 4.0000% 15/07/29 REGS 71,750 85,000 0.17
EUR 100,000  CERBA HEALTHC 3.5000% 31/05/28 REGS 85,250 77,000 0.15
EUR 100,000  ALTICE FRANCE 4.0000% 15/02/28 REGS 55,125 35,985 0.07
4,250,759 4,274,349 8.55
Gt 7T 6,993,650 6,885,400 13.77
KAy

EENEFIE
EUR 200,000 DEUTSCHE BANK AG FRN 24/06/32 EMTN 182,760 202,052 0.41
EUR 200,000 COMMERZBANK AG FRN 05/12/30 EMTN 204,961 200,542 0.40
EUR 200,000 BAYER AG FRN 25/03/82 N5.5 189,979 199,183 0.40
EUR 200,000 DEUTSCHE BANK AG FRN 30/04/73 200,040 199,000 0.40
EUR 200,000 COMMERZBANK AG FRN 29/12/31 EMTN 182,141 194,610 0.39
EUR 100,000 COMMERZBANK AG FRN 06/12/32 EMTN 99,778 107,000 0.21
EUR 100,000 BAYER AG FRN 25/09/83 NC5 104,125 105,134 0.21
EUR 100,000  AAREAL BANK AG FRN 12/12/34 EMTN 99,913 100,383 0.20
EUR 100,000 BAYER AG FRN 12/11/79 88,125 96,626 0.19
1,351,822 1,404,530 2.81

ZDifES
EUR 100,000  TK ELEV HOLDC 6.6250% 15/07/28 REGS 90,180 90,225 0.18
90,180 90,225 0.18
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Bk Bt/ B fRS fZALES Al APl AE A EELEEE (%)

RA A2 HAUF (PIK)

EUR 365,000 IHO VERWALTUNGS PIK 15/05/28 REGS 366,944 382,182 0.76
366,944 382,182 0.76
TEtE(EESFIE
EUR 300,000  TUI AG 5.8750% 15/03/29 REGS 299,605 311,774 0.62
EUR 300,000  FRESSNAPF HOLD 5.2500% 31/10/31 303,375 305,910 0.61
EUR 300,000  NOVELIS SHEET 3.3750% 15/04/29 REGS 292,325 290,880 0.58
EUR 225,000 DYNAMO NEWCO 6.2500% 15/10/31 REGS 226,389 230,079 0.46
EUR 225,000 PEACH PROPERT 4.3750% 15/11/25 REGS 210,315 218,531 0.44
EUR 200,000 MOTEL ONE GMB 7.7500% 02/04/31 REGS 206,075 214,200 0.43
EUR 200,000  CT INVESTMENT 6.3750% 15/04/30 REGS 200,500 206,500 0.41
EUR 200,000  NIDDA HEALTHC 5.3750% 23/10/30 REGS 200,000 203,965 0.41
EUR 200,000  ZF FINANCE GM 5.7500% 03/08/26 EMTN 204,250 202,857 0.41
EUR 200,000  ADLER REAL EST 3.0000% 27/04/26 178,825 197,076 0.39
EUR 150,000  APCOA HOLDING 6.0000% 15/04/31 REGS 150,000 151,800 0.30
EUR 112,000 TECHEM VERWAL 5.3750% 15/07/29 REGS 112,000 114,576 0.23
EUR 100,000  TAKKO FASHIO 10.2500% 15/04/30 REGS 102,313 105,725 0.21
EUR 100,000  GRUENENTHAL G 6.7500% 15/05/30 REGS 105,325 105,519 0.21
EUR 100,000  HT TROPLAST A 9.3750% 15/07/28 REGS 100,000 104,800 0.21
EUR 100,000  WEPA HYGIENEP 5.6250% 15/01/31 REGS 99,288 104,633 0.21
EUR 100,000  TUI CRUISES G 6.2500% 15/04/29 REGS 102,975 104,375 0.21
EUR 100,000  SCHAEFFLER 5.3750% 01/04/31 100,000 101,500 0.20
EUR 100,000  GRUENENTHAL G 4.6250% 15/11/31 REGS 100,000 100,643 0.20
EUR 100,000  GRUENENTHAL G 4.1250% 15/05/28 REGS 97,950 100,514 0.20
EUR 100,000  SCHAEFFLER 4.2500% 01/04/28 100,000 100,404 0.20
EUR 100,000  ZF FINANCE 3.0000% 21/09/25 EMTN 99,430 99,750 0.20
EUR 100,000  CHEPLAPHARM A 4.3750% 15/01/28 REGS 100,000 98,409 0.20
EUR 100,000  ALSTRIA OFFICE 5.5000% 20/03/31 98,761 98,229 0.20
EUR 100,000  SCHAEFFLER AG 3.3750% 12/10/28 EMTN 90,850 97,890 0.20
EUR 100,000  ADLER PELZER 9.5000% 01/04/27 REGS 96,778 95,238 0.19
EUR 100,000  MAHLE GMBH 2.3750% 14/05/28 EMTN 85,250 93,100 0.19
EUR 100,000  ZF FINANCE GM 2.2500% 03/05/28 EMTN 86,250 92,250 0.18
EUR 200,000  STANDARD PROF 6.2500% 30/04/26 REGS 108,500 89,000 0.18
EUR 125,000  SENVION HLDG 3.875% 25/10/22 REGS 101,048 313 0.00
4,358,377 4,340,440 8.68
R4 6,167,323 6,217,377 12.43
STINEIL
TELEEESFIE)
GBP 300,000 888 ACQUISITIONS 10.7500% 15/05/30 358,410 360,203 0.72
EUR 100,000 888 ACQUISITI 7.5580% 15/07/27 REGS 90,986 100,000 0.20
449,396 460,203 0.92
Bt T 449,396 460,203 0.92
Fx
EEEFIME
EUR 100,000  NATL BK GREECE FRN 03/01/34 GMTN 100,057 112,521 0.23
EUR 100,000  PIRAEUS FRN 18/09/35 EMTN 100,008 103,826 0.21
200,065 216,347 0.44
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BT Hohk /g g §vi4: AR ST A4 4E RS E LR (%)
LB (EE£FIE)
EUR 100,000  PUBLIC PWR CORP 4.6250% 31/10/31 100,250 102,125 0.20
100,250 102,125 0.20
At ¥y 300,315 318,472 0.64
FAIWSUR
ZDiofESH
EUR 132,000  EIRCOM FINANCE 3.5000% 15/05/26 95,730 95,463 0.19
95,730 95,463 0.19
TEtE(EESFIE)
EUR 150,000  MOTION BONDCO 4.5000% 15/11/27 REGS 147,749 142,461 0.29
EUR 125,000  PERRIGO FINANC 5.3750% 30/09/32 EUR 128,125 129,050 0.26
GBP 100,000  VIRGIN MEDIA 7.8750% 15/03/32 REGS 121,313 121,441 0.24
EUR 100,000  FLUTTER TREAS 5.0000% 29/04/29 REGS 100,000 103,500 0.21
EUR 100,000  EIRCOM FINANCE 5.0000% 30/04/31 100,000 100,514 0.20
EUR 100,000  JAMES HARDIE 3.6250% 01/10/26 REGS 99,625 99,987 0.20
EUR 100,000  ARDAGH PKG FI 2.1250% 15/08/26 REGS 89,550 92,000 0.18
786,362 788,953 1.58
A TANTUR 882,092 884,416 1.77
ARSIV
TELE(EESFIE)
EUR 250,000 TEVA PHARM FNC 4.3750% 09/05/30 251,312 256,145 0.52
EUR 240,000 TEVA PHARM FNC 3.7500% 09/05/27 225,946 241,816 0.48
477,258 497,961 1.00
Bt AATTL 477,258 497,961 1.00
A13)7
EENEFE
EUR 200,000 BANCO BPM SPA FRN 19/01/32 EMTN 194,750 199,383 0.40
EUR 200,000  UNICREDIT SPA FRN 15/01/32 173,000 197,890 0.39
EUR 111,000  ENEL SPA FRN 27/05/72 110,394 113,914 0.23
478,144 511,187 1.02
ZDitufEH
EUR 100,000  INTER MEDIA C 6.7500% 09/02/27 REGS 97,602 99,566 0.20
97,602 99,566 0.20
RA A2 HALUR (PIK)
EUR 100,000  FIBER MIDCO SPA PIK 15/06/29 REGS 100,000 94,740 0.19
100,000 94,740 0.19
TEtE(EESFIE)
EUR 325,000 REKEEP SPA 9.0000% 15/09/29 REGS 322,362 321,034 0.65
EUR 300,000 LOTTOMATICA G 5.3750% 01/06/30 REGS 301,499 311,276 0.62
EUR 250,000  INTESA SANPAO 2.9250% 14/10/30 EMTN 218,520 241,598 0.48
EUR 200,000 NEOPHARMED GE 7.1250% 08/04/30 REGS 202,500 209,185 0.42
EUR 150,000 DOBANK SPA 7.0000% 28/02/30 REGS 152,250 158,541 0.32
EUR 144,000  OPTICS BIDCO 6.8750% 15/02/28 144,500 154,980 0.31
EUR 106,000  OPTICS BIDCO 7.8750% 31/07/28 105,996 117,925 0.24
EUR 116,000  FIS GROUP 5.6250% 01/08/27 REGS 116,000 116,753 0.23
EUR 100,000  TELECOM ITALIA 7.8750% 31/07/28 112,125 112,658 0.23
EUR 102,000  TELECOM ITALIA 6.8750% 15/02/28 102,355 110,952 0.22
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EUR 100,000  ITALMATCH CH 10.0000% 06/02/28 REGS 100,000 105,394 0.21
EUR 100,000  ALMAVIVA 5.0000% 30/10/30 REGS 100,000 102,640 0.21
EUR 100,000 LOTTOMATICA G 4.8750% 31/01/31 REGS 100,000 102,394 0.20
EUR 100,000  UNIPOL ASSICU 3.8750% 01/03/28 EMTN 110,000 101,960 0.20
EUR 100,000  ITELYUM REGE 5.7500% 15/04/30 REGS 99,125 100,125 0.20
EUR 100,000  X3G MERGECO S 7.0000% 15/05/30 REGS 92,000 96,500 0.19
EUR 100,000  INFRASTRUTTUR 1.6250% 21/10/28 GMTN 95,600 96,203 0.19
EUR 400,000  WASTE ITALIA 10.5% 15/11/19  REGS 346,351 40 0.00

2,821,183 2,560,158 5.12
Gt A2YT 3,496,929 3,265,651 6.53
BA
TE R (EELFIE)
EUR 150,000  SOFTBANK GRP COR 3.3750% 06/07/29 116,700 140,625 0.28
EUR 124,000  SOFTBANK GRP COR 5.3750% 08/01/29 124,000 125,721 0.25
240,700 266,346 0.53
BRFHA 240,700 266,346 0.53
Tv—o—
RA A2 h4 2R (PIK)
EUR 352,036 LINX CAP LTD PIK 30/12/25 REGS 235,784 326,555 0.65
235,784 326,555 0.65
TEtE(EESFIE)
GBP 225,000 KANE BIDCO LT 6.5000% 15/02/27 REGS 268,712 267,063 0.54
GBP 200,000  ASTON MARTIN 10.3750% 31/03/29 REGS 238,853 223,492 0.45
EUR 200,000  KANE BIDCO LT 5.0000% 15/02/27 REGS 200,000 200,956 0.40
GBP 100,000  GALAXY BIDCO 8.1250% 19/12/29 REGS 120,761 120,036 0.24
EUR 100,000  AVIS BUDGET F 7.0000% 28/02/29 REGS 99,100 101,250 0.20
EUR 100,000  AVIS BUDGET F 7.2500% 31/07/30 REGS 100,125 101,196 0.20
EUR 100,000  TOUCAN FINCO/ 8.2500% 15/05/30 REGS 98,200 98,975 0.20
1,125,751 1,112,968 2.23
Bt Vr—T— 1,361,535 1,439,523 2.88
oty IT LY
EEEFIME
EUR 200,000 GRAND CITY PROP FRN 09/06/71 EMTN 98,500 191,518 0.38
EUR 100,000  EUROFINS SCIEN FRN 31/12/72 100,375 106,094 0.21
EUR 100,000  AROUNDTOWN FIN FRN 16/04/73 92,375 102,930 0.21
EUR 100,000  EUROFINS SCIEN FRN 04/04/74 100,000 102,785 0.21
EUR 100,000  ARENA LUX FIN FRN 01/05/30 REGS 100,000 100,980 0.20
EUR 100,000  CPI PROPERTY GRO FRN 16/10/72 83,750 97,500 0.19
EUR 100,000  AROUNDTOWN FIN FRN 16/07/72 86,375 88,496 0.18
661,375 790,303 1.58
TErk=
- 27,941  ADLER GROUP REG SHS 0 0 0.00
0 0 0.00
ZDiufES
EUR 200,000  CIRSA FINANC 10.3750% 30/11/27 REGS 177,891 189,881 0.38
EUR 100,000  MATTERHORN TE 3.1250% 15/09/26 REGS 99,450 99,879 0.20
EUR 100,000  ADLER FINANCING PIK 31/12/28 1L 87,325 89,888 0.18
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EUR 100,000  GALAPAGOS SA 5.3750% 15/06/21 REGS 9,925 50 0.00
374,591 379,698 0.76
RA A2 HALUR (PIK)
EUR 303,748  VIVION PIK 31/08/28 EMTN 279,407 297,673 0.59
EUR 200,000 LHMC FINCO 2 PIK 15/05/30 REGS 200,000 208,484 0.42
EUR 125,938 VIVION PIK 28/02/29 EMTN 122,438 121,845 0.24
EUR 357,900  TITANIUM 2L BOND PIK 14/01/31 136,500 105,312 0.21
EUR 18,243  CODERE FIN 2 PIK 31/12/28 REGS 2,572 18,813 0.04
740,917 752,127 1.50
TEtE(EESFIE)
EUR 300,000  CPI PROPERTY 6.0000% 27/01/32 EMTN 287,756 303,173 0.60
GBP 200,000 B&M EUROPEAN 8.1250% 15/11/30 240,983 252,071 0.49
EUR 300,000  CPI PROPERTY 1.5000% 27/01/31 EMTN 209,825 241,754 0.48
EUR 200,000  ROSSINI SARL 6.7500% 31/12/29 REGS 205,000 211,149 0.42
EUR 200,000  CIRSA FINANCE 6.5000% 15/03/29 REGS 203,375 209,750 0.42
EUR 200,000 MATTERHORN TELE 4.5000% 30/01/30 201,750 204,000 0.41
EUR 200,000  ALBION FINANC 5.3750% 21/05/30 REGS 200,000 202,783 0.41
EUR 202,000  INPOST SA 2.2500% 15/07/27 REGS 190,784 198,025 0.40
EUR 200,000 ARAMARK INTL 4.3750% 15/04/33 REGS 197,750 195,614 0.39
EUR 150,000  CONTOURGLOB P 5.0000% 28/02/30 REGS 150,000 151,098 0.30
EUR 100,000  EPHIOS SUBCO 7.8750% 31/01/31 REGS 100,000 107,559 0.22
EUR 100,000  CIRSA FINANCE 7.8750% 31/07/28 REGS 100,000 104,750 0.21
EUR 100,000  ESSENDI SA 6.3750% 15/10/29 REGS 105,125 104,651 0.21
EUR 100,000  SANIIKOS 7.2500% 31/07/30 REGS 100,000 103,395 0.21
EUR 100,000  PLT VII FINAN 6.0000% 15/06/31 REGS 103,250 103,370 0.21
EUR 100,000  LOARRE INVEST 6.5000% 15/05/29 REGS 96,605 102,999 0.21
EUR 100,000  FOUR FINANCE SA 10.7500% 26/10/26 95,500 100,200 0.20
EUR 100,000  CPI PROPERTY GRO STUP 23/04/27 EMTN 87,420 98,875 0.20
EUR 100,000 SUMMER BC HOL 5.8750% 15/02/30 REGS 100,000 98,673 0.20
EUR 100,000 CONTOURGLOB P 3.1250% 01/01/28 REGS 86,838 97,692 0.20
EUR 100,000  KLEOPATRA FIN 4.2500% 01/03/26 REGS 87,950 91,491 0.18
EUR 100,000  ALTICE FINANC 4.2500% 15/08/29 REGS 83,375 77,269 0.15
EUR 100,000  ALTICE FINANC 3.0000% 15/01/28 REGS 88,500 77,250 0.15
EUR 100,000  HERENS MIDCO 5.2500% 15/05/29 REGS 73,563 75,550 0.15
EUR 200,000  SIGNA 5.5000% 23/07/26 REGS 185,785 28,290 0.06
3,581,134 3,541,431 7.08
BAitvrwr TG 5,358,017 5,463,559 10.92
A¥0
TEE (EE£FIE)
EUR 200,000  PETROLEOS MEX 2.7500% 21/04/27 EMTN 154,550 188,928 0.38
EUR 100,000  PETROLEOS MEX 4.8750% 21/02/28 EMTN 77,863 96,846 0.19
EUR 100,000  PETROLEOS MEX 4.7500% 26/02/29 10.7 76,075 94,950 0.19
EUR 100,000  CREDITO REAL 5.0000% 01/02/27 REGS 104,375 11,000 0.02
412,863 391,724 0.78
Bt AFT2 412,863 391,724 0.78
F a2
EEEFIME
EUR 200,000  TELEFONICA EUROP FRN 15/04/72 199,999 206,250 0.41
EUR 200,000 TENNET HLD BV FRN 21/06/72 199,228 204,000 0.40
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EUR 200,000 COOPERATIEVE RAB FRN 29/12/69 221,750 198,198 0.40
EUR 100,000 TELEFONICA EUROP FRN 07/09/72 100,000 109,118 0.22
EUR 100,000 TELEFONICA EUROP FRN 03/05/71 108,008 106,054 0.21
EUR 100,000 KONINKLIJKE KPN FRN 18/09/72 99,682 103,060 0.21
EUR 100,000 TELEFONICA EUROP FRN 31/12/70 102,579 100,250 0.20
EUR 100,000 TENNET HLD BV FRN 22/10/72 97,440 99,500 0.20
EUR 100,000 REPSOL INTL FIN FRN 22/03/70 99,563 98,137 0.20
EUR 100,000 TRIODOS BANK FRN 05/02/32 99,497 95,000 0.19

1,327,746 1,319,567 2.64
EiEk
- 21,851 SELECTA CLASS A2 (SELCA2DUM) 4,080 765 0.00
- 10,926 SELECTA CLASS Al (SELCA1DUM 2,040 382 0.00
6,120 1,147 0.00
ZDiufES
EUR 89,420 SELECTA GROUP BV PIK 01/07/26 REGS 56,075 4,918 0.01
56,075 4,918 0.01
TEtE(EESFIE)
EUR 250,000 TEVA PHARM FNC 7.8750% 15/09/31 294,374 301,202 0.60
GBP 200,000 BOOST NEWCO 8.5000% 15/01/31 REGS 248,832 254,411 0.51
EUR 225,000 TMNL HOLDING 3.7500% 15/01/29 REGS 213,469 222,188 0.44
EUR 200,000 IGT LOTTERY H 4.2500% 15/03/30 REGS 200,000 203,372 0.41
EUR 200,000 DUFRY ONE BV 4.5000% 23/05/32 200,000 201,810 0.40
EUR 200,000 ZF EUROPE FIN 6.1250% 13/03/29 EMTN 204,978 199,217 0.40
EUR 150,000 UNITED GROUP 4.6250% 15/08/28 REGS 127,688 149,510 0.30
EUR 120,000 ASHLAND SERVI 2.0000% 30/01/28 REGS 114,287 115,145 0.23
EUR 100,000 UNITED GROUP 6.7500% 15/02/31 REGS 100,000 103,766 0.21
EUR 100,000 BOELS TOPHOLD 5.7500% 15/05/30 REGS 102,494 103,623 0.21
EUR 100,000 BE SEMICONDUC 4.5000% 15/07/31 REGS 100,000 103,508 0.21
EUR 100,000 Q-PARK HOLDIN 5.1250% 15/02/30 REGS 100,000 102,990 0.21
EUR 100,000 DUFRY ONE BV 4.7500% 18/04/31 100,500 102,500 0.20
EUR 100,000 IPD 3 BV 5.5000% 15/06/31 REGS 100,000 101,385 0.20
EUR 100,000 DUFRY ONE BV 3.3750% 15/04/28 100,000 99,550 0.20
EUR 100,000 ZF EUROPE 2.0000% 23/02/26 94,350 98,683 0.20
EUR 100,000 VERSUNI GROUP 3.1250% 15/06/28 REGS 100,000 96,854 0.19
EUR 100,000 TEVA PHARM FNC 1.6250% 15/10/28 77,758 94,270 0.19
EUR 100,000 ZIGGO BV 2.8750% 15/01/30 REGS 87,250 92,388 0.18
EUR 100,000 VZ SECURED FI 3.5000% 15/01/32 REGS 100,000 91,125 0.18
EUR 100,000 VZ VENDOR 2.8750% 15/01/29 REGS 89,750 90,500 0.18
EUR 100,000 ZF EUROPE 3.0000% 23/10/29 88,250 88,210 0.18
2,943,980 3,016,207 6.03
Gt ATH 4,333,921 4,341,839 8.68
INFT
TELE(EESFIE)
EUR 325,000 CARNIVAL CORP 5.7500% 15/01/30 REGS 330,848 348,964 0.70
330,848 348,964 0.70
iR AvYad 330,848 348,964 0.70
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R—SUK
TEtEEESFIE)
EUR 200,000  CANPACK SA 2.3750% 01/11/27 REGS 187,000 195,010 0.39
187,000 195,010 0.39
Gt AR—=FF 187,000 195,010 0.39
RILEHIL
EENEFIE
EUR 100,000  EDP SA FRN 23/04/83 EMTN 100,000 105,751 0.22
EUR 100,000  EDP SA FRN 29/05/54 EMTN 99,363 101,900 0.20
EUR 100,000  EDP SA FRN 16/09/54 99,341 100,800 0.20
EUR 100,000 BANCO COM PORTUG FRN 17/05/32 DMTN 95,125 100,250 0.20
EUR 100,000  EDP SA FRN 27/05/55 EMTN 99,307 99,264 0.20
EUR 100,000  EDP SA FRN 14/03/82 NC5. 99,481 96,875 0.19
EUR 100,000  EDP SA FRN 14/03/82 NC8 83,125 91,251 0.18
675,742 696,091 139
LB (EE£FIE)
EUR 100,000  TAP SA 5.1250% 15/11/29 REGS 101,438 100,629 0.21
EUR 200,000 BANCO ESPIRITO 4% 21/01/19 EMTN 202,125 42,000 0.08
EUR 200,000 BANCO ESPIRITO 2.625% 08/05/17 193,500 42,000 0.08
497,063 184,629 0.37
B AL L 1,172,805 880,720 1.76
ARAY
EENEFIE
EUR 100,000 BANCO CRED SOC C FRN 27/11/31 EMTN 98,585 101,534 0.20
EUR 100,000 BANCO SABADELL FRN 15/04/31 EMTN 94,075 99,552 0.20
EUR 100,000 BANCO CRED SOC C FRN 09/03/28 EMTN 95,170 98,096 0.20
287,830 299,182 0.60
ZDitufES
EUR 138,000 OHL OPERACIONES PIK 31/12/29 REGS 79,707 103,825 0.21
79,707 103,825 0.21
TEtE(EESFIE)
EUR 345,000 LORCA TELECOM 4.0000% 18/09/27 REGS 343,875 344,435 0.68
EUR 300,000  GRIFOLS SA 7.5000% 01/05/30 REGS 317,975 315,473 0.63
EUR 175,000  EROSKI S COO 10.6250% 30/04/29 REGS 191,756 189,434 0.38
EUR 176,000  GRIFOLS SA 7.1250% 01/05/30 REGS 181,940 183,023 0.37
EUR 200,000 GRUPO ANTOLI 10.3750% 30/01/30 REGS 174,000 144,850 0.29
EUR 200,000  GRUPO ANTOLIN 3.5000% 30/04/28 REGS 152,625 138,850 0.28
EUR 100,000  LORCA TELECOM 5.7500% 30/04/29 REGS 104,125 104,379 0.21
EUR 100,000  NEINOR HOMES 5.8750% 15/02/30 REGS 100,000 103,508 0.21
EUR 100,000  KAIXO BONDCO 5.1250% 30/09/29 REGS 100,000 101,492 0.20
EUR 100,000  GRIFOLS SA 3.8750% 15/10/28 REGS 100,000 95,694 0.19
1,766,296 1,721,138 3.44
Bt A 2,133,833 2,124,145 425
AT —TY
EEEFIE
EUR 450,000  HEIMSTADEN BOSTA FRN 01/05/70 374,712 420,982 0.84
EUR 100,000  HEIMSTADEN 6.7500% 31/12/70 25,000 74,952 0.15
399,712 495,934 0.99
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Z D itufES
EUR 325,000  ASMODEE GROUP 5.7500% 15/12/29 REGS 177,783 181,766 0.37
EUR 200,000  VERISURE HOLD 9.2500% 15/10/27 REGS 165,200 167,400 0.33
342,983 349,166 0.70
TEtE(EESFIE)
EUR 300,000  HEIMSTADEN 8.3750% 29/01/30 EMTN 299,999 307,649 0.61
EUR 300,000  VERISURE MIDH 5.2500% 15/02/29 REGS 297,875 302,250 0.60
EUR 200,000  HEIMSTADEN 4.3750% 06/03/27 182,720 192,029 0.38
EUR 125,000  SAMHALLSBYG H 5.0000% 20/10/29 107,813 107,626 0.22
EUR 100,000  VERISURE HOLD 5.5000% 15/05/30 REGS 100,000 104,009 0.21
EUR 100,000  HEIMSTADEN BO 3.8750% 05/1129 EMTN 99,240 100,022 0.20
EUR 100,000  INTRUM AB 9.2500% 15/03/28 REGS 62,000 88,250 0.18
1,149,647 1,201,835 2.40
Gt AT z—F 1,892,342 2,046,935 4.09
AFYR
EEEFIE
GBP 200,000 BARCLAYS PLC FRN 15/03/70 264,044 237,642 0.47
GBP 200,000  HSBC HOLDINGS FRN 28/03/70 264,249 235,589 0.47
EUR 191,000  VODAFONE GROUP FRN 30/08/84 EMTN 189,883 207,895 0.42
EUR 125,000  MILLER HOMES G FRN 15/10/30 REGS 125,000 126,561 0.25
GBP 100,000  BARCLAYS PLC FRN 14/11/32 EMTN 113,987 125,995 0.25
GBP 100,000  CO-OP BANK HOLD FRN 06/04/27 117,872 119,775 0.24
GBP 100,000  VODAFONE GROUP FRN 03/10/78 127,487 118,582 0.24
EUR 100,000  VODAFONE GROUP FRN 03/10/78 113,550 101,477 0.20
EUR 100,000  BP CAPITAL PLC FRN 22/06/70 100,000 99,848 0.20
EUR 100,000  VODAFONE GROUP FRN 27/08/80 NC6 103,450 99,403 0.20
EUR 100,000 VODAFONE GROUP FRN 27/08/80 81,300 94,078 0.19
1,600,822 1,566,845 3.13
Z D itufES
EUR 200,000  ALLWYN ENTERT 7.2500% 30/04/30 REGS 202,125 212,579 0.43
GBP 113,000 NEWDAY BONDC 13.2500% 15/12/26 REGS 115,788 127,504 0.25
317,913 340,083 0.68
RA A2 h4 2R (PIK)
GBP 100,000 BRACKEN MIDCO PIK 01/11/27 REGS 117,130 116,998 0.23
GBP 37,595  TALKTALK TELECOM PIK 01/03/28 REGS 15,667 5,363 0.01
132,797 122,361 0.24
RATVITTYTIEANE
GBP 100,000  CO-OPERATIVE GP STUP 6.25% 08/07/26 140,981 120,112 0.24
EUR 100,000  EC FINANCE 3.2500% 15/10/26 REGS 100,000 98,750 0.20
240,981 218,862 0.44
TEtE(EESFIE)
EUR 384,000 PINNACLE BIDC 8.2500% 11/10/28 REGS 396,999 405,119 0.80
EUR 250,000  INTL PERSONAL FI 10.7500% 14/12/29 264,680 274,558 0.55
GBP 200,000  EDGE FINCO PL 8.1250% 15/08/31 REGS 240,172 249,359 0.50
EUR 240,000  ATLANTICA SUS 5.6250% 15/02/32 REGS 242,375 246,458 0.49
GBP 200,000  JERROLD FINCO 7.8750% 15/04/30 REGS 233,007 242,551 0.48
GBP 200,000  VIRGIN MEDIA 5.2500% 15/05/29 REGS 231,004 229,585 0.46
EUR 218,000  INEOS QUATTRO 6.7500% 15/04/30 REGS 212,500 207,531 0.41
EUR 200,000 BELRON UK FIN 4.6250% 15/10/29 REGS 201,313 204,103 0.41
EUR 175,000  ALEXANDRITE 10.5000% 15/05/29 REGS 195,125 192,628 0.39
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EUR 175,000 VMED 02 UK FI 5.6250% 15/04/32 REGS 173,051 180,450 0.36
GBP 150,000 WOLSELEY GROU 9.7500% 31/01/31 REGS 178,307 177,701 0.36
EUR 163,000 INEOS FINANCE 6.3750% 15/04/29 REGS 163,000 164,875 0.33
GBP 131,000 BELLIS ACQUIS 8.1250% 14/05/30 REGS 153,351 145,223 0.29
GBP 121,000 PUNCH FINANCE 7.8750% 30/12/30 REGS 143,440 145,217 0.29
EUR 143,000 VMED 02 UK FI 3.2500% 31/01/31 REGS 143,000 135,736 0.27
EUR 130,000 INEOS QUATTRO 8.5000% 15/03/29 REGS 124,800 131,660 0.26
GBP 107,000 CD&R FIREFLY 8.6250% 30/04/29 REGS 124,768 131,600 0.26
GBP 100,000 SHERWOOD FINA 9.6250% 15/12/29 REGS 120,007 120,929 0.24
EUR 115,000 AMBER FINCO P 6.6250% 15/07/29 REGS 115,000 120,280 0.24
GBP 100,000 JERROLD FINCO 7.5000% 15/06/31 REGS 118,545 119,240 0.24
GBP 100,000 JERROLD FINCO 5.2500% 15/01/27 REGS 118,426 118,819 0.24
GBP 100,000 DEUCE FINCO 5.5000% 15/06/27 REGS 116,685 117,987 0.24
GBP 100,000 MAISON FINCO 6.0000% 31/10/27 REGS 106,069 116,234 0.23
GBP 100,000 VMED 02 UK FI 4.0000% 31/01/29 REGS 102,982 110,944 0.22
GBP 100,000 VIRGIN MEDIA 4.1250% 15/08/30 REGS 104,135 107,734 0.22
EUR 100,000 ZEGONA FINANC 6.7500% 15/07/29 REGS 100,375 106,250 0.21
EUR 102,000 SYNTHOMER PLC 7.3750% 02/05/29 REGS 102,000 101,457 0.20
EUR 100,000 JAGUAR LAND R 4.5000% 15/07/28 REGS 100,000 101,296 0.20
EUR 100,000 BCP MODULAR 4.7500% 30/11/28 REGS 100,000 97,615 0.20
EUR 100,000 BCP V MODULAR 6.7500% 30/11/29 REGS 81,625 90,019 0.18
EUR 100,000 CARNIVAL PLC 1.0000% 28/10/29 85,625 89,640 0.18
GBP 100,000 THAMES WATER 2.3750% 22/04/42 EMTN 72,588 83,213 0.17
GBP 2,624 THAMES WATER 9.7500% 10/10/27 REGS 0 3,399 0.01
GBP 2,390 THAMES WATER 9.7500% 10/10/27 REGS 2,756 3,138 0.01
GBP 750 THAMES WATER LTD 0% 22/03/27 REGS 0 761 0.00

4,967,710 5,073,309 10.14
HEEAFUAR 7,260,223 7,321,460 14.63
TAA
NoHoo—y
EUR 67,216 TOPCO PIK FRN 01/08/26 IST LIEN TL 49,959 10,083 0.02
EUR 138,112 TOPCO PIK FRN 01/12/26 2ND LIEN TL 85,830 950 0.00
135,789 11,033 0.02
EZiEk
- 786 DIEBOLD NIXDORF 51,996 33,574 0.07
- 997 CODERE Al ORD SHARES 48,476 20,937 0.04
- 249 CODERE A2 ORD SHARES 12,107 5,229 0.01
- 2,677,303 TEIDE LTD 43,744 2,008 0.00
156,323 61,748 0.12
TEtE(EESFIE)
EUR 300,000 EMRLD BOR / E 6.3750% 15/12/30 REGS 309,175 314,582 0.64
EUR 300,000 SHIFT4 PAYMEN 5.5000% 15/05/33 REGS 302,000 307,521 0.62
EUR 300,000 OLYMPUS WTR H 5.3750% 01/10/29 REGS 263,750 271,875 0.54
EUR 250,000 SCIL IV LLC / 9.5000% 15/07/28 REGS 258,375 262,432 0.52
GBP 200,000 ATLAS LUXCO 4 4.8750% 01/06/28 REGS 188,084 227,653 0.46
EUR 200,000 CELANESE US HLDS 5.5870% 19/01/29 211,688 208,864 0.42
EUR 200,000 HELIOS SOFT/1 7.8750% 01/05/29 REGS 201,000 206,230 0.41
EUR 200,000 AVANTOR FUNDI 3.8750% 15/07/28 REGS 197,350 199,946 0.40
EUR 200,000 PRIMO/TRTON W 3.8750% 31/10/28 REGS 195,482 199,028 0.40
EUR 135,000 IQVIA INC 2.2500% 15/01/28 REGS 132,155 130,939 0.26
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LS INF - If—Tr—R T7URN—RBRIN/\A -4 — LK 7R KFC/FD

BT Hk /A AT RS §vi4: AR ST A4 4E RS E LR (%)
EUR 100,000 IWG US FINANCE 6.5000% 28/06/30 / 99,263 107,476 0.21
EUR 100,000  RAY FINANCING 6.5000% 15/07/31 REGS 101,875 104,000 0.21
EUR 100,000  COTY INC 5.7500% 15/09/28 REGS 100,000 103,625 0.21
EUR 100,000  BALL CORP 4.2500% 01/07/32 100,000 101,672 0.20
EUR 100,000  IQVIA INC 2.8750% 15/06/28 REGS 102,485 98,044 0.20
EUR 100,000  OLYMPUS WTR H 3.8750% 01/10/28 REGS 96,813 96,125 0.19
EUR 100,000  GRAPHIC PACKA 2.6250% 01/02/29 REGS 94,750 95,513 0.19
EUR 100,000  IQVIA INC 2.2500% 15/03/29 REGS 90,500 95,375 0.19
EUR 100,000  ARDAGH METAL 2.0000% 01/09/28 REGS 96,352 93,495 0.19
EUR 100,000  MPT OP PTNR/FINL 0.9930% 15/10/26 92,000 91,566 0.18

3,233,097 3,315,961 6.64
BELT AR 3,525,209 3,388,742 6.78
HAEES 47,537,518 47,311,559 94.60

VL i) %2 i A2 DB H 2T, BT 1T T & TR,
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I LT INTFRE—Dr—R T7URN =N/ A -4 —)LE 7R RFC/FD
P ERIC R oD

20254F5 H 31 A BUE
A BAR, T2 AT 2N Y IZ )

VERE — AMEL % R SR L 52K

202545 A 31 HBITE. 7 7V RIZLLF DRV FEAME 2R Je P LK 2/ LT S E AR eI LR KIFFC O/ T AD~y Y BT
Aoz,

[N [N | FeHLEE Fe KA i i A REBHL (2 —n)
GBP 171 EUR 203 2025/E6 430 0
GBP 40 EUR 48 202546 H30H 0
EUR 60,804 GBP 51,300 202546 H30H ©67)
EUR 2,211 IPY 359,307  2025/F6 A30H 8
EUR 524 PY 85,163 202546 H30H 2
PY 98,126,368 EUR 604,214 202546 A30H (2,415)
GBP 153,178 EUR 181,855 202546 H 6 A 165
GBP 11,405 EUR 13,508 202546 A6 H 44
EUR 168,985 GBP 142,173 202546 A6 H 43
EUR 6,359 GBP 5333 2025456 H4 A 21
USD 2,325 EUR 2,049 202546 A4 H 1
USD 171 EUR 150 202546 H4 R 0
USD 197 EUR 174 20254E6 H4 1 1)
USD 136 EUR 121 2025456 H4 R 1)
EUR 664 USD 756 202546 H4 R @)
EUR 1,761 USD 2,002 20254E6 H4 1 @)
USD 246 EUR 220 202546 H4 A )
EUR 39,942 USD 45308 202546 A4 H ©)
EUR 5,897 GBP 4,970 202546 H4 R ©)
EUR 20,133 GBP 16,964 20254E6 41 @7
EUR 6,538 GBP 5,555 202546 74 H (63)
USD 43,073 EUR 38,405 202546 H4 R (428)
EUR 89,561 GBP 76,016 202546 A6 H (768)
EUR 63,333 GBP 53,957 202546 H4 R (791)
EUR 153,331 GBP 130,865 202546 A6 H (2,175)
EUR 934,982 GBP 797,849 202546 H4 A (13,207)

(19,684)

SRTNETLASITCND, IRWEOMAILE L L THRIILTND,
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Frrv—

BRNIv—CU 58577 2 FFC (EREERERER)

CUGEHE T 7Y FFC (EREERERER)

Padasd e
FE2128~5E21781 (20252 6 A10H~2025%12A 8 H)
O&Z 77y DA
oG D B
[E & ,HJi ] 2007¢10ﬂ115uﬁ<%é EHAIRE LET .
BNIT—CVT@BEIT—T7 R (UT IRF—T7 2R EVWET, ) ZHRTHE~OREEZRALT. T& L THEROKH.
BUFHEE. £ LK EREORTYI S (UT IHEEES] EVWET, ) ITREL. BKEDA VLY AV ORELIEEMED
E A F | BMERENSDCLEENE L GERETAVEYT., REAANBRREEICOVWTE, RAE LTREERICKD2ABANY DETARLN.
REBELEHIRIDOEREND CLEERE LET, 48, BHBEICLIABAY DHRBL—HOBEIC OV TIE, HZBEHEELD
EEMEEHEL, TEFEERESEHOBEEAVEREAY DEFRSIBANHY ET.
BRISX—SVIEETI 7RG [ XY —T 7V RSRAHETERERNZELFT 48 MHEFICEERETIBELHYET,
ERBRERE |, » _ 5 5 o | FREESEIRRENSELFT. 45, HESBEEIFREOEFCEREROMEEHT S
DREFTD YV IEEIRETIBELHYET.
TR EHE FRHIX -V TBRET7V FC [ NEREE~OEEREISICHFIEERTELA.
ke X ¥ — T 7 v FINERBEE~OBREFISICEIFIREZTECA,
5B F & ERERFIC, FAE L CHIF - BUASNASZEPLDICRENEETRVET, L, BEEMBKESFICI>TETERSENFLLA
Y 25E0HYEST. BEKOERAICOVTE., FHICHEBERTS., TAMALR—DERETLRVET,
=
Omxia30EA D ERERE
- i il B~ > T ~ = 7 ; B .
5 g = — i % | it F| M & E
S £ b N i A AE] th [ th | A EAE7N %
(5 %) PN = 4 | s s = e % = MMON W | B o KR #H
5] 5] % % % % EVIE]
18841 (202347 H 7 H) 9, 590 0 A0.0 159. 17 AN0. 2 94.3 5.3 100
18911 (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 0. 8 157. 64 ANLT 96. 2 A 2.2 99
1913 (2023410 H10H) 9,175 0 A4, 6 150.91 N4, 3 96. 2 1.0 94
1923 (20234114 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
19435 (202441 H 9 H) 9, 940 0 0.6 162. 32 0.3 92.4 A 2.3 100
19581 (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 0. 8 163. 70 0.9 91.7 1.6 97
19941 (202446 H 7 H) 10, 068 0 0.6 164. 95 0.8 91.6 2.8 96
20035 (20244 7 H 8 H) 10, 054 0 A0. 1 165. 19 0.1 93.3 0.6 94
201151 (2024428 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
203391 (20244E10H 7 H) 10, 406 0 0.6 171. 14 0.5 92. 3 9.7 97
2043 (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
20615 (202541 H 7 H) 10,210 0 AN1.8 166. 59 N2.3 92.2 9.8 93
2071 (202542 H 7 H) 10, 360 8 1.5 168. 84 1.4 92.4 5.4 93
2083 (20254E 3 H 7 H) 10, 312 5 A0. 4 169. 04 0.1 87.0 11.3 93
2093 (20254E 4 H 7 H) 10, 133 4 ANLT 167. 56 0.9 85. 8 10. 5 76
21031 (20254E 5 H 7 H) 10, 088 0 A0. 4 167. 09 0. 3 89. 2 7.3 76
2113 (202546 H 9 H) 10, 266 4 1.8 169. 17 1.2 90. 8 4.7 77
21211 (20254 7 H 7 H) 10, 477 0 2.1 172. 43 1.9 91.4 1.8 79
2131 (20254E 8 A 7 H) 10, 566 7 0.9 174. 07 1.0 88.9 5.6 79
21431 (20254 9 A 8 H) 10, 713 1 1.4 176. 67 1.5 91. 5 6.6 80
2151 (20254E10H 7 H) 10, 801 5 0.9 178. 05 0.8 94. 9 4.8 78
21681 (20254111 7 H) 10, 964 12 1.6 180. 09 1.1 95.7 1.9 78
21781 (2025412 8 H) 11, 032 7 0.7 180. 73 0.4 93.7 5.9 79
k FEEIAE OO B P =130 Bl A IA 7,
kU7 7y R~ =770 R %fﬁ/ﬂ\ni@ DT, MEHMALE), MERLMIE) IXERELRZEHL TBY £

*{E#fﬁ'f’@tb# FEWETHER 780 @ TR,

kR Fv—7 (
(EMBI) Global
*JPENTT Y - T
LLCASAR LTl
(HAT J.

=7

P.Morgan Securities LLC,

=JPELT Y s 2=V T e =y h R R e AT I A Za—r0 (HAy VR—2) ) [T
US§~—2) ZbHLiz, YHICBOWTHE~Yy Va2 P2FFEL TR L bOTY, (BERZ100& LTHREMLLTWET, )

=Ny h R R e AT v A7 1—s3L (JPMorgan Emerging Market Bond Index (EMBI) Global) (X, J.P.Morgan Securities
T —=VU T =y MEEMBLE LA VT v 7 ATHY . ZOFEEHER X OB FEHE X FRHICRR L £,

TIN—LN—=

. JP Morgan Emerging Market Bond Index|

\ZD‘
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BHIT— UL %77 > FFC GERESEREREM)
O HERHirh OEAEMER & hRF DR

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

* ® #® A . B %= B % E| A W oR|% #ow R

€2 [§] % % % %

2025%E6 H 9 A 10, 266 — 169. 17 — 90. 8 4.7

2124 BB 10.413 1 17145 1.3 92.7 1.0
CINEN

2025%E7 H 7 H 10, 477 2.1 172. 43 1.9 91.4 1.8
)

2025F 7 H 7 A 10, 477 - 172. 43 - 91.4 1.8

#2134 THE 10, 523 0.4 173. 07 0.4 94.0 0.5
[CTES)

20258 1 7 B 10,573 0.9 17407 1.0 88.9 5.6
€2

2025%E8 H 7 H 10, 566 — 174. 07 — 88.9 5.6

2148 EDIES 10. 638 0.7 175.33 0.7 8.3 6.7
3 R

2025%F9 H 8 A 10, 714 1.4 176. 67 1.5 91.5 6. 6
A w)

20259 J1 8 B 10,713 - 176. 67 - 91.5 6.6

#2151 9HRE 10, 789 0.7 177.73 0.6 95.2 2.6
[CTES)

2025/£10/1 7 B 10, 806 0.9 178,05 0.8 94.9 1.8
€12

2025%F10H 7 A 10, 801 — 178. 05 — 94.9 4.8

2168 ES 1. 003 9 180. 62 1 96.2 3.6
G

2025%E11H 7 A 10, 976 1.6 180. 09 1.1 95. 7 1.9
A

2025¢F11 1 7 B 10,964 - 180.09 - 9.7 1.9

217 [FUEES 11, 036 0.7 180. 70 0.3 94. 1 5.5
[CTES)

2025¢F1271 8 B 11,039 0.7 180.73 0.4 93.7 5.9

* MR EEVEMAR I X Rl @A 7, VR FIIHI T,

¥ M7 7 RiE~PF—7 7 REMBANETOT, MEFMALE], ERemeE) TERELRLZTRL T £,
RAEFRIM LR ITE N TH R 720 BT,

OHEm I DERIZE & SRDEMA &

[EEMEBEDHR]

HREMBOETLEHERIL. FRB CREREMBFEEESR) MR TIFE2THE o L TERICHB L. FEREESNSLRELIZ L,

LERBIDEEMBOREEE+7.8% (HELEFRELTHEHE) LAY RUFI—VD+6.8%%1.0RA v FEEYE L, EhE
E%io)ﬁi%ig»; [BRIT—CUIEHIY—T7 U F] I2BWLWT, #RBRNTSRIZFESE LI ELGETLE,
=

FERERRTHD [BHII—CUIBHEIY—T7 U F] 2HAFZEMICTHAANFEL, REMAANBREEICOVTIE, A8
ANy DICKYBBEHYRIDERERY E LT,

[(BHIT—DCUJEHIY—T77 0 F] OBRIOVTIE, TERERZRTHIHEEOBRAM. BUFKE. tX0ORTT2EHE251
l[:é%%%%ﬁ)ﬁhi Lfze ERITIEAFLO, L—T=T7RHREICEICHEEL. BATRICRELREZTHEVEL,

IRBHPERITDOEFELTIE, BELUFWRZFEA—XIT, 1 OB YE2128 0 M, 213817 M. 5521481 1 M. F215815 M. F216812M.
FATH7AEVNELELE, BH. BEREDERIZONTIE., HIZHIBERTT. TARL ER—DERETLHEVET,
[S&DERAS]

FERENETHD [(BRNIT—DPUVBEHEIY—T 7 F] HAHEENRITHAANT T, REEANBREEICOVLTIK., A8
ANYDIZEKYABEHIRVDERERYET,

[(BHIT—CUJEHIY—T 72 F] OBRIOVTIE., FTERERRTHIHEAEOBRA. BUTHKE. tXORTT2ESHE251
ICHAANT T, A VHLS A VDRENERICNAZ., SYERLTA VOEBEEHRLET, BEITHELTIE. 775 AVE LIS
fb;;@—-@mwﬁull—9a>ﬁﬁ\%O:ﬁ»ﬁﬁtéd%\@wmﬁ\@m%mﬁi%i&ib~ﬁ—h?tutw%iﬁﬁ
EWVET,

— 220 —



O10%:=YnERBAM

BRNIv—CU 58577 2 FFC (EREERERER)
(20254 6 108 ~20254£12F 8 AH)

Hi2128~ 521 7H
I TH »
H e W | & % . % =
M %
(a) 18 7 H il 44 0.411 | (a) 13 3EHEN = fERRIN R 0> T8 JEYERMR X (3 SN =R
( & & & # ) (38) (0.357) | 77> NOEME 2l WA, ZHAE~OERR, HEEREOER,
SYETE D B %
( |k 2 = & ) (3) (0.027) | AEENTO 7 7 FOEHE L OEEFRRE%
( = § = ) (3) 0.027) | 77 FOMEORE - HH, FHtn b OEBROFETE
b)) % ®H F 3t F K B 0 0.002 | ()72 EZETHE = (ERIR 072 B % 26 T 50kE + (R BIR 00 22 2 e 1 8
MIEEZETHRNL, AMREASEOTE OB, EE M AL 5 FHk
(%W - A7 a ) (0) (0.002)
) £ o i H H 10 0.089 | (Z MM =1ElMM 0z OB+ ERmo LY %8N &
C &’/ &% % H ) (9) (0.081) | BRERMIT, MIMIB Y 2 RERTHIC ) HEASORERVELOD
%l - BEOBESICET 2B
( & & & H ) (0) (0.001) |EEBML, EAEABIIKLD 77 v FOBEITHELBA
( = o ) (1) (0.008) | EHFHOMIICES 57 OMOHER
= 7t 54 0.502

VERCH ] D 25 B HEMARI X, 10, 733F1 T

FAERRWIH OB (HBEBIEO)1D b OFWEBELET) 1T,

HRTT,

* A EHIIEHA Z L ICHARRMIIIE LA L THY £,

BN - RS L A N BICEB A S D, BERIC IV RH L

* REHZAFEE B LOZOMBERIE, 2077 FKRMEAAN TN LY F—T7 7 2 FRSLA-T2880 5 H, 77 v FICHIE T2 b0%

HHET,

RELRIT L AN 0N ENOEACE (MARMOMREE &) ZERMIROFHEAEME TR L TI0£R L2boT, HA Z LI
AN B ARG LA L TH Y £,
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BHIT—UUIESET7 > FFC GEEREEERER)
OFERUESG DR (20254 6 108 ~20254128 8 H)

.%ﬁ?&i&%%ﬁ%ﬁ%ﬁ#@%ﬁi BRARR

2128 ~52171)
& i B E fig #
5] % 4 HH ] i 4% (il
TH TH TH TH
B — TR —T 7 R 586 2,300 3,433 13, 745

* BRI IIE) 0 5 C,

OFMERMFZEANEDEEIIRRSE (20254 6 B108 ~2025¢4E128 8 A)

.*IJ%EEH%)\&O)HX%I:U&;’R
<BHIT—UU S EET Y FFC (BEMEREARER) >

ZUFRIEICINVEREA,
<HBHIT—DUIEHEIF—T7UF>
F212 ~ 552174
AN AR ,J_E‘ Ef* _ —

* 7| BMER Soammea] B S SomEmgs] D

L OEEIKIB A & OEEIRIAD C
HTH HH % H7H HTH %
2R E I | 6, 665 169 2.5 6, 944 169 2.4

[FHmAE L 0.9% ]
MEBREHEG LIE, vV =77 ROBEAROBTHIRT 4% T 7 7 v RO —7 7 R R #H0E 4,

FIEBIRA £ (3. Rl e & OB E AR 6 R LA 1B BUE S B FIBRIRA Ch D . %7 7 © RIS AIBRIRA & 1%
BPREFEAYT T,

OMAEEDAM (20254128 8 HIRTE)
| BRAERES
F21 1K H21THIAR
% 7 0 n T W W @
TH TH TH
At~ —U  TEHR~ =T 7 R 21,075 18,228 78, 328

* L - FPAIERD AL ZE) 0 5 C,
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BRNIv—CU 58577 2 FFC (EREERERER)

OREBIEFTMEDERK (20254127 8 BHERTE)
. q _ H2LTHIR
B il A . Ea
TH %
W ov—2 L FE g~ —7 7 K 78, 328 98. 2
a—)b - m— %R ZOf 1,398 1.8
BEBE REM pERRAH 79, 726 100. 0

* SO BRI 0 5T,

kT — DU TR — T 7 v RIZBWT, F21THIRICE T 2AMEEIE #E (9, 120, 890F 1) OEE(EFEMEREE (9, 357, 067F 1)
x5 e ERIZ97. 5% T,

k AMEREEPEIT, H21 THIR DR % 20725 E O 5B B (5 7E EARG O M £ 0 FEEHR L= 6 0 T3, 17 247=0. 30650319, 1K K/L=155. 2419,
1 hbz Y 5=3.6507M, 1=—m=180. 81, 1L1=35.5008[1, 1> KA —=1. 741, 17 AELFL~2Y=0.1082[1, 1A F 2L=8 54241,
LT L=28.457T1, 1w 7 ~2Y=0. 0403621, 1Y /=46, 10720, 17277 A ~2Y=3.9665[1, 15> F=9. 17,

OBE. AR, TARUVEEMEDINR

- B 212K H2131K H2143K $2158K F21631K H2ATHIR
- 202547 A 7 ABITE(20254FE- 8 A 7 A BIAE|20254E 9 A 8 ABITE|20254E10H 7 ABIFE[20254F 114 7 ABITE|20254512 8 RBITE
M M M M M M
AN &HE 154, 214, 794 155, 132, 980 157, 965, 087 154, 071, 769 156, 104, 820 154, 980, 706
Sy RIN= T % 763, 880 855, 957 798, 731 1, 644, 866 2, 053, 894 1,000, 618
Bizo=y )< F =77 /P EHER) 77,967, 723 78, 422, 261 80, 498, 090 78, 249, 555 78, 099, 943 78, 328, 165
RN 4 75, 483, 181 75, 854, 751 76, 668, 256 74,177, 327 75, 950, 956 75,651, 910
ARUFILE 10 11 10 21 27 13
(B) &fE 75, 030, 228 75, 276, 004 77, 329, 040 75,734,127 77,118,819 75,708, 290
K4 74, 980, 552 75, 167, 540 77,093, 422 75, 645, 531 76, 659, 308 75, 403, 538
HRADILEE 53 Bl 4 — 52, 906 7,527 36, 265 86, 448 50, 302
RN 4 — — 169, 984 — 317, 695 198, 702
FALME FEH 49, 556 55, 426 57, 968 52, 205 55, 226 55, 531
T DMARILEH 120 132 139 126 142 217
(C) MiEBEEMLIE(A—B) 79, 184, 566 79, 856, 976 80, 636, 047 78, 337, 642 78, 986, 001 19,272, 416
JeAR 75, 580, 000 75, 580, 000 75, 270, 000 72, 530, 000 72, 040, 000 71, 860, 000
TR 25 4 3, 604, 566 4,276, 976 5, 366, 047 5,807, 642 6,946, 001 7,412,416
(D) SZEIEMROHK 7,5580 7,5580 17,5270 71,2530 71,2040 7,1860
1OHYEEHEE(C/D) 10, 47781 10, 5661 10, 7131 10, 801M 10, 964M 11,032M

() 2128 JeAEHILT5, 580, 0001, H5212~217HIH BN E SCARBUTON . FE212~21 7] i — i e %133, 720, 000, 1 A 4720
MU PEARIT, F52128110, 4771, 52134110, 5667, 52148110, 7T13[, 52151110, 801, 52161110, 9641, 217411, 032/ T,
(1) BEEFEMEDOEM ORI RO DHERO LI T4 TRt T 5 A\ CE T M, 44619, 358, 5241, (Brif—~— Vi

~P—=T 7N
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BRNIv—CU 58577 2 FFC (EREERERER)

OoETEDIKR
#2123 #2138 #2148 #2158 #2161 2178
E H 202546 H 10 F ~ [20254: 7 A 8 H ~[2025/E 8 H 8 H ~ [20254: 9 H 9 H~ [2025/E10H 8 H ~ 20254115 8 H~
20254E7 A7 [20254E8 A7 H  [2025%E9 A8 B [2025%E10H 7 B [2025%E11H 7 B [20254E12H 8 A
A A A = = A

(A) ERHZHINE 300 428 341 402 780 743
ZHUFILE 300 428 341 402 780 743
(B) HiMFIsHFTEIEA 1,657,478 793, 823 1,176,947 728, 387 1,326,224 597, 946
FEHE A 1,947,012 3, 250, 543 2,321, 165 2,907, 947 5,091, 530 3,052, 524
TEEH A 289,534 A 2,456,720 A 1,144,218 A 2,179, 560 A 3,765,306 A 2,454,578
(C) 1EFt3hEN=E A 62,778 A 68, 935 A 64,067 A 64,186 A 64,397 A 65, 158
(D) ZHEHL£(A+B+C) 1,595, 000 725,316 1,113,221 664, 603 1,262,607 533, 531
(B) mIfARgHBERE A13, 294,538 A1, 699, 538 A10, 980, 980 A 9,507,209 A 8,817, 451 A 7,621,658
(F) EBMEFEEES 15, 304, 104 15, 304,104 15,241,333 14, 686, 513 14, 587, 293 14, 550, 845
(Fic, 4 % AH 24 %8) (40,216,845) | ( 40,216,845) | ( 40,051,892) | ( 38,593,911) | ( 38,333,177) | ( 38,237,397)
(FEEHE A 2 %5) (A24,912,741) | (A24,912,741) | (A24,810,559) | (A23,907,398) | (A23,745,884) | (A\23,686,552)
@ F(D+E+F) 3, 604, 566 4,329, 882 5,373,574 5, 843, 907 7,032, 449 7,462,718
H) IENEE 0 A 52,906 A 1,521 A 36, 265 A 86, 448 A 50, 302
REFBEEE (G+H) 3, 604, 566 4,276, 976 5, 366, 047 5, 807, 642 6, 946, 001 1,412, 416
B RS A 15, 304, 104 15, 304, 104 15, 241, 333 14, 686, 513 14, 587, 293 14, 550, 845
(Fic, 4 % AH 24 %H) (1 40,216,845) | ( 40,216,845) | ( 40,051,892) | ( 38,593,911) | ( 38,333,177) | ( 38,237,397)
(FEEHE A 2 %5) (A24,912,741) | (A24,912,741) | (A24,810,559) | (A23,907,398) | (A23,745,884) | (A\23,686,552)
Sy B YEG R ST 4 20, 875, 262 21,183,495 21, 465, 872 20, 986, 545 21,135, 693 21, 400, 802
HEBHE S 4 32, 574, 800 A32,210, 623 A31,341, 158 29, 865, 416 /28, 776, 985 28, 539, 231

* HAEORPLOH T (B) AMEESFFT R BB I W ROFHERZ IS L D b0 2E R ET,
HAHLEOIRBLO 1T (C) (B FEIRENE | M3 FEHIM o 2 HABUFA L E BT D TERR L TVET,
FEBORWOH T (F) BIMEREBEE L H 20T, FFEOBMBUEOBE, BINFREZ LIAligHN S AR Z LW EH 2 VW ET,

OHRMLE

ZEFRHEEISTVERA,
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ZREDHGESEN

FTRIFEAMNOCEEEZBY. ECHILBLLETFED,
YR ZEEOZERRIZE CODNTITHRER L ETFTET,
SHREL—BOBSILTEBYET LS. BEVWELLETFET,

QLT 7Y ROMEMAIERDAY TT,

BKEDA VI LT A VOBREEIVEORRERNDICLEBME L TERETRVET,

OHEEOBA, BFHE, £ LEEEORTTHES (UT HAEES) LV0ET,) 2FBERENREL, BKED

& B 5 b ;ézurzr VOREMHERICIMA,. FYERLTAVOBBEEKRLET, hH. BETIEFORMCOVTIEFIREZT

OFEEEEA~DEEI-HE>TlE, T7 VLAV ALIMMTOEs 84— BRONY1T—2 3 V. T HLSHRICESE,
EREE S, BASRRBESEEREL, R— I+ UADOEEETLHVET,

EHBENS FEEES*IERENRELET, 4hH. EESESENFEEOBHCESEROMECERTIHREET D VI EZIC
= BETHBELHYET,

ONEBEE~DEREESICEFIREZRTEY A,

EHEREGIR | QT UNT 4 TOFAEAY VEMISBRELEE A,
CNERBFHEEIE~NY CEMNICRELEE A,
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BRIT—SUIEHIY—T7UF

@ m| N > F o< — 7

- Peitsz3-707 fit % | it ko & %

% A AN PN R R #
(BEER-12)

B % % % % 5

1411 (20214£6 A 7 H) 27,084 8.5 213.99 7.1 92.9 8.4 11, 542

1581 (202246 A 7 H) 27, 349 1.0 220. 53 3.1 89.9 1.3 7,937

1631 (20236 A 7 H) 28,901 5.7 233. 85 6.0 92.2 2.9 7,753

1741 (2024526 A 7 H) 36, 107 24.9 286. 14 22.4 92.0 2.8 8, 697

18471 (20254%£6 A 9 H) 36, 401 0.8 286. 30 0.1 91.9 4.8 8,013

REFRIM 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—rb (FFE~_—2) ) X, JP Morgan Emerging Market Bond Index (EMBI)
Global (US$_—2) &b &2, BTV THMAE L2 b0 T, 2%, HEGEMICHZ> T, BEME~OKMAZE LT, HEAGROREEL=¥ER
YHOK LB L— b I BEETREARSME) CHHIEL B £9, @EMEZ100& LTHRELLTWET, )

RJPEAHNY « 2= T e w—ly b AR R A F v 7 &« 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 OEIBMPEHIXRLICRE LT,

(HHFT) J.P.Morgan Securities LLC, 7/L— A /38—

OLHirh DEMEMEE & HRFDHR

& e il wMlx vy F o~ = 7
PRV ze=) & * | 15 5
& g : W w0 e o 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
202541 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 AN2.2 278. 72 N2.6 90.5 8.4
5 AR 35, 929 ANO0.5 282. 95 Al 1 90. 4 5.2

C'i )
202546 H 9 H 36, 401 0.8 286. 30 0.1 91.9 4.8

kT RIIIE T,
* SR ML RITE O TR —FE 0 TR,

— 226 —




FRHIY-—CVIEEYF-TF7 R

OERRZEIE
O#ih D EEMIBEDHR
(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 ) I | | |
2024/7 2024/9 2024/11 2025/1 2025/3 2025/5
| — B v ‘

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

OREMBENDELHEEER
FAEMEEL., HEREIE D36, 107MM S BEREARIZIX36, 401HEHT Y EF LT=,

- REOBEBREEICLYTERIIRELHY FLEN., TOROERIEDERBFLEN
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2025/6/9

| mzemE O~vFv—o |

GE) RUFI—91F, PELHY - IR—D0T =4y k-
R R AVFyvsR-50—1N)L (ABRER—X) TT,

- FEEEHFEIERENREL. BKEDA VAL A VDREMERICMZ., FvERIL

TAUDEGZERELEY.

- HEEESEADEREICHE=>TIH. Z7 U058 A VB IWAoHOEI 54— - BRO/N) 2 T—
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O1A/[QH=YDERAM

HHIT—

CUGESERY—T 7R

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

e )
I IH »
H P o H B L2
M %
(a) 3¢ B &£ Ft F % # 2 0.006 | () FEHEFEFER = PORHELFER Mk O PN 5
MEBRATHENT, AMEERSORE OB, REMN AL D FHE
(e - A7 a ) (2) (0. 006)
b = o M #F A 7 0.019 | )z =802 o ME i Hth oS 55k Nk
( &/ & & H ) (7 (0.018) | REBMIT, MIMIIBT DEESITHITTHA D AMEEORE R OE LD
%l WREOBEEEICET 2 8
«C = o fl ) (0) (0.000) | EitHEONIICES 2 ZDMOHEE M
= 7t 9 0. 025

Wb o SR ELMEMAEIX, 36, 632/ T,

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

RALRT 1L FT L2 o OBR A (FARWMOmEZ &) ZHThOFHIEEME TR L C100%&3k Lz b 0T, HHA Z LI/

FSMARMIIUELA L THY £7,
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* HALARGM IIH) 0 $#5C,

() WNIFEEFICL 2 T, EBROBFICTEENTEY $H A,

* A (EIEAMEFEZET) I
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BRHIT—C U @EHEIF—T 7R
OFZBERUESIDIKR (20244 6 A 8 H~20254 6 A 9 H)
. AHiE
= fF #H 7t fF il
FK Fv Tk v
TAUD [EE RS 37,792 36, 150
( 1,091)
Rk 1,472 1,638
ik (BEENEREED) 7,473 6, 682
( 343)
Thrays FThrays
= EfEFES 11,198 10, 905
g—H Ta—n Ta—n
*T7 8 ik BEREAEREAD) 100 —
A R{T iR (REEAERYED) 101 104
A _R=TF ik (REEAEREED) — 105
Fxz L REEAER ED) 230 311
4 B [ L 302 208
INCH Y — [EE RS 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 EfERE 788 1, 699
iR (REEAERYED) 105 105
7 7 7 EREE | Bk 99 99
LT EfERE 72 —
Z DA ESl 327 892
( 138)
) ) T7xU b T74+VU vk
NH Y — [EfE RS 30, 350 27, 563
FA v RLE— FA o KL —
AV K FEpkfE S — 8, 867
TAXTaty TAF T ay
AF¥va Sl 21,577 25, 922
iR REEAERYED) — 3, 777
T v 7 T 7
7TV EfERE 3,512 1,668
TFamor 7y Taprrevry
=N EfE RS 1,177,779 1, 682, 624
T F
~— EfERE 2, 507 1,214
F7F FI7UR
77U H [Ef& RS 9, 888 —
* BBITZT I LNRE, BRI TFHEEERTHY X A.)



. S ENE| DIEAE R I KR

BRNIv—SUiBHEIY—T7UF

5t
A Bl BB A wo% B BrilFe A W FE #
48 HH "M H7H
E | E5kmms 11,120 9, 567 9, 870

* AR IIE) Y 5 C,

*AME OB EHIL, FHKR REROBT2HCOWTTRER) ORBEEREEEMGOMEC X 0 FEHRE L - &HEOGF T,

OFEEFRA EDEGHKRF

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

.aﬁu%ﬁaﬁuawﬂx@lwﬂ

=S E—w« ’j_'i 8 \k - —
< B SoammmA] B EEE Somsmmi] D
& OB B A & DEBIRID C

[EpaaE| "aH % "M ‘\arH %

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

FIEDIRA & 3, PR3 1C R OB B M BIT % B35 LA VRIS BUE S ORI ERIRA C 0. 57 7 > FICHR B FIHBIRA & 15
BPRAGEARTC T
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BRHIT—C U @EHEIF—T 7R

O AEEDOHRHM (202548 6 A 9 HIRA)
| B
(A) sME GhER) AfE FEERIBER
H i x
X 5y o ¥ A fii % I P 5 4 BBH BF FRAFHRTRIFEA L3R _
SMEREGAE | S HREAH fOAE R sEE | 2MEE | 24ERE
Tk Fov Tk kv T % % % % %
TAY 53,961 45, 434 6, 583, 482 82. 1 54.2 59. 4 20.7 2.1
a—n Fax—n Fz—
s 100 103 17, 023 0.2 — — 0.2 —
A2 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 — 230 235 38, 880 0.5 — — 0.5 —
EFoy o 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 — —
FAFaXYy | FAxFvay
A¥a 6, 053 5, 450 41, 346 0.5 — 0.5 — —
FLrn FL7nv
A% 487 3,034 79, 044 1.0 1.0 0.9 — 0.1
T F
~JL— 2,087 1,988 78, 867 1.0 1.0 1.0 — —
FTONTTARI | FOLTT AR
TILTT A 8,024 8, 326 29, 045 0.4 — 0.4 — —
FIFoK 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 SEAIL, WITR ORI 2 73 [H 0O %R TS 78 AR O PEIC L 0 FIEHRE L b D TT,

RALA R

B ERR I

k ABFAO HATARR IV #C,
* P DWW TIRBRIRE M E S 3 . IS ERSE S LY T — 2 2 AFLTVET,

*S&PT 1 —s3)L -

HYET,

% O F 2
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(B) 4hE GMEHEE) Atk SEmRIRHR

T o =

# i ) " ) M .
T HH NERAE | RERE AR fEEFEA A

TAYT % T v TK Fv TH

[Ef&f7E2% | 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
BULGARTA 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
MONGOLTA INTL BOND 8.65 400 418 60,597 | 2028/1/19
MONGOLTA INTL BOND 7.875 200 206 29,874 | 2029/6/5
MONGOLTA 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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[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
AT 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
NAVOT 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 MEXTICANOS 6. 75 747 509 73,851 2047/ 9 /21
PETROLEOS MEXTICANOS 7.69 433 326 47, 248 2050/ 1 /23
PLUSPETROL CAM/PLUS LOTE 6. 24 200 204 29, 688 2036/7/3
RATIZEN 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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I SH i 4 AH NERAE | RERE AR fEEFEA A
a—n % Fo—n Fa—n FH
AT [Ef#7F% | REPUBLIC OF SERBIA 2.05 100 76 12,553 | 2036/9 /23
F = E%%ﬁﬁ ENERGO PRO AS 8.0 230 235 38,920 | 2030/5/27
B [Ef#7F% | ARAB REPUBLIC OF EGYPT 5. 625 131 118 19,633 | 2030/4/16
NHY— \j?@%ﬁj OTP BANK NYRT 4.75 230 235 38,880 | 2028/6/12
Ry [EfEzE% | 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
TAHIT BULGARTAN 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 TRANSILVANTA 7.25 210 225 37,153 | 2028/12/7
sarFT ERSTE&STEIERMAR BANK DD 4. 875 100 104 17,176 | 2029/1 /31
o Exn 414, 150
F FFzaart | FFzaari
| EffaE% [ czZEcH REPUBLIC 2.0 3, 620 3, 086 20,558 | 2033/10/13
N #+ 20, 558
INCTTY — F74+V M| F74V 2B
[Ef#FE% | 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
it 23, 004
AFxv= TAF axy | FAx ay
[Ef#zFE% | 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
at 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 Fn
[Efif7E% | BONOS DE TESORERTA 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
IINTT A FONTTARY | FONITTARY
| [ fE AR | REPUBLICA ORIENT URUGUAY 9.75 8,024 8, 326 29,045 | 2033/7 /20
N #+ 29, 045
M7 7Uh F7U K FI7 K
[EgfFE% | 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
/I t 92, 770
& i 7,362, 269
kR SEAIL . WITR ORI 2 73 [H 0O %R B 78 BEARS O PEIC L 0 FEEHRE L= b D TH,

I - FPAERO HALARMIZE 0 5 C,
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TBOND 406 —
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k BRI 0 #5C,
* FASREL BT, HR ORI % 23 E O BIA BE R EARS OMMEIC X 0 MIEHRE L= b0 T,
OREBIEFEMHEDER (20254 6 B 9 HEHE)
5 A _ 4 1 *
#F il #H . H
+M %
INFEAE 7, 362, 269 90.0
a—)L - m—2E L ZOH 821, 354 10.0
BB A5 R PERRAA 8,183, 623 100. 0

* SO BTG TV BT,

* YRR T DIMERMEE (7,999, 418T M) DOIE(ZICUPEREE (8,183,623 T M) x4 D HFIX97. 7% T,
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OBk, B, TARVEEMBEOKR szefonmr) OIBMNDIKT (202456 8 H~2025%6 5 9H)

I H ERLES I H El L]
M A

A BE 10, 894, 439, 029 (VST E:S 499,075, 943
a—jL - 624, 839, 974 S IRILE. 491, 670, 066
INHEAE GRATIAE) 7,362, 269, 847 T DAL AR 7,405, 877

EN YN 2,729, 327, 740 (B) HifFizTEEHE A 346,374,516
SRIFE. 111, 443, 307 TR 569, 848, 844

AiTEL 2 16, 243, 476 TEE R ) A 916, 223, 360
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AR 4 42, 800, 000 () L#AE#S(A+B+C+D) 74,189, 389

C) MEEHRE(A—B) 8,013,979, 965 (F) prElsginiazss 6, 288, 383, 814
LA 2,201, 606, 698 @ emEEsane 157, 051, 457
YRR 51 45 2 5, 812, 373, 267 ) BrEEse A 707,251,393

0) ZEHERLOH 2,201, 606, 69811 (1) #(E+F+G+H) 5,812, 373, 267
1 AOYNT- Y HHE(f%E(C/ D) 36,401/ REGIIESSE (1) 5,812, 373, 267

(7)) W& e A% IX2, 408,704, 3611, BN En AL xBEEORRO P T B) FMiZEST BB LS L ON(0) £ MEREIFES]
59, 798, 5431, i — AR ST AKE 12266, 896, 2061, 1 1 BRI ROHERZ LD bDEERET,
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21, 075, 6104
OBt
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% Ihttp://www. nomura—am. co. jp/] H 5 Thttps://www. nomura—am. co. jp/] IZEET BFF
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MmEEHEE ERitEE
202552 28 ABTE 202552 A 288 (2# T 9 55+ AIHARM
(BRI H L ZET) (BRI H L ZET)
BRE &
PG A M RE ST 547,034,311 SRAT 0 EEFILE. 885,977
(HRFGSF:549,727,042 K F L) TSRS RSB B %) 32,852,136
Blewmess 22,978,629 BRNAT T TN AR D5 TFE. 84,884
Fe AN ARDREAM 2R 274,360 Z DML 54,394
SR E 2R eI LR DA 7 2 1,915,247
IL Dy T T4V AT T IHNAR DA 69,250 [hEsSe iy 33,877,391
FTUNRT AT NARDERERLILA: 351,585
SFIAD 7 FHNARDIACF] B 32,997 #H
ZAS AL S RATICAR DAL 42 518,305 e T ] 2,698,570
T —InH ORI A 3,750,580 TR ERARA TN 216,323
ERIEIE 7,736,538 fREE M 216,751
Ble B LOBLERSEMICIR L5 1,512 BRNAT T RN AR D IHFE. 92,020
SRAT DBEICARD SRR 7,830
GHEAR 584,663,314 5 R 7 74,064
$RAT R HCRH 54,780
Al Z R 108,233
SRAT Y A 303,778 W 14,007
SFIAY 7 ZHNAR LI ZE4E 377,309 RSV FL TRk} 96
FRLICERO AL A 215,080 SRR 54,077
T = =R T DR 9,491,955 LALE S 23,856
Kb 868,633 SIS e 1,916
ZOMBI4: 4,764
AflEss 11,256,755 HEA 59,848
Tl PERR AR 573,406,559 #TRAH 3,627,135
MG 30,250,256
S EEK— O M7= B A MRE S 7e B I AR D4 (5,742,648)
LNSEDHETEN  RATHRAESE MR FAPRKNAR D (231.889)
HMEB I L UME 2 e LA TR DA (6,592,643)
FCZZ A (1) 6,246 2,105,349 13,150,401,607 ILVy e T T4V AT TN AR DI 45,566
FDZ7 A (M) 11,400 6,419,864  73,187,532,955 SRIAT T TN AR DI 184,731
) EBUMIE A (12,336,883)
e A MRES A A R AR O B I 30,437,571
S HNARD R 4 D H Bk 214,274
BRIAT > 7 TN AR D FLATHE 2 O (449,071)
IU Dy he T T U AT T B AR DR A OHE I 21,795
A 2R e I LA AR D AR 2 0O B s 2,788,990
R A R A 33,013,559
T OOk AT R DM PE D AR 50,926,932

— 241 —



MEELBHES

202542 A28HIZ# 7 3 5 5HRIEARS

(LEAITH L2

Wl PERR AR

U a2EisEay

YRR =R A

T OFE AT LD FE D HE IoRE

ZISFESFDRAT R A
SRRSO B AL

SARE OIS B

A PERS A

507,701,472

30,250,256
(12,336,883)

33,013,559

50,926,932

82,857,512

(27,928,741)
54,928,771
(40,150,616)

573,406,559

LG RIILF - XH—Tr—X-T7UR T — B EFHFC/FD

ROEZRIAHFBOEHR

202542 A28 HIZ# 73 5 51RIEARS

(R
FC/Z A
W S AR RESE AL
IR BT LA AL S
FDZ 52
B SRS
FEATZARRESEL
IR BT LA AL S

HETIEHR
20252 A28ARTE
(REEE)
2025 2024

IR PERAEE CRE L) 573,406,559 507,701,472
FCZF (M)
A P A 13,150,401,607 13,737,739,911
IR 1Y 720 PE AR 6,246 6,138
FDZZ A (1)

WA PERR AR 73,187,532,955 62,247,455,145
TR 1Y 720 PE AR 11,400 11,088

242 —

2,237,989

189,896
(322,536)

2,105,349

5,613,744

1,003,520
(197,400)

6,419,864

2023
463,395,684

13,012,584,927
6,130

50,345,228,867
10,063



J LT RNTF IR —Tr—RX TR T —HEBEUEZFC/FD

A EERM
202552 A28AIRTE
(BHEITHK L ZER)
‘Fﬁfflﬁ i}ﬁ(%/ Vg ’Du ' EN ‘/\‘ﬁ GRS 3352 (O,
BGilsy T O BraEd BUAFREATG FEAT A R PELLER (%)
FILIN=T
EfE
EUR 200,000 ALBANIA 3.5000% 23/11/31 REGS 221,733 199,563 0.03
221,733 199,563 0.03
BETAR=T 221,733 199.563 0.03
Foas
EfE
usD 4,924,000 ANGOLA REP OF 8.0000% 26/11/29 REGS 4,476,399 4,468,530 0.77
usD 750,000 ANGOLA REP OF 9.3750% 08/05/48 REGS 713,523 614,063 0.11
UsD 400,000 ANGOLA REP OF 9.5000% 12/11/25 REGS 387,600 401,500 0.07
UsD 500,000 ANGOLA REP OF 9.1250% 26/11/49 REGS 494,125 400,000 0.07
usD 400,000 ANGOLA REP OF 8.2500% 09/05/28 REGS 361,030 379,500 0.07
6,432,677 6,263,593 1.09
At 7T 6,432,677 6,263,593 1.09
FILEVFY
EfE
UsD 9,378,246  ARGENTINA 3.5000% 09/07/41 3,605,362 5,603,503 0.98
UsD 6,908,642 ARGENTINA 4.1250% 09/07/35 2,342,901 4,366,365 0.76
uUsD 4,050,000 ARGENTINA 3.8750% 09/01/38 1,938,594 2,708,919 0.47
ARS 883,967,528 ARGENTINA BONCAP 2.1500% 30/06/26 764,752 836,513 0.15
8,651,609 13,515,300 2.36
ZDfES
usD 502,577 ARGENTINA 1.0000% 09/07/29 252,526 349,416 0.06
usD 300,000 PROV BUENOS A 6.6250% 01/09/37 REGS 117,845 195,089 0.03
UsD 230,000 ARGENTINA 0.7500% 09/07/30 70,769 147,104 0.03
441,140 691,609 0.12
TEatE(EEEFRE)
UsD 970,000 VISTA OIL & G 7.6250% 10/12/35 REGS 970,000 964,326 0.17
970,000 964,326 0.17
AEt T BT 10,062,749 15,171,235 2.65
FILAZT
EfE
UsD 500,000 ARMENIA 3.6000% 02/02/31 REGS 439,770 424,375 0.07
439,770 424,375 0.07
R TARA=T 439,770 424,375 0.07
FEILNAS v
EfE
UsD 1,631,000 REPUBLIC OF A 3.5000% 01/09/32 REGS 1,374,872 1,423,048 0.25
1,374,872 1,423,048 0.25
TEE (EEEFE)
usD 300,000 STATE OIL CO AZE 6.9500% 18/03/30 371,874 312,375 0.05
371,874 312,375 0.05
Bt T ARV 1,746,746 1,735,423 0.30
N—L—>
EfE
UsD 2,095,000 BAHRAIN 4.2500% 25/01/28 REGS 1,971,264 1,992,868 0.35
UsD 1,878,000 CBB INTL SUKU 3.9500% 16/09/27 REGS 1,780,656 1,797,376 0.31
uUsD 1,190,000 BAHRAIN 6.7500% 20/09/29 REGS 1,250,988 1,212,313 0.21
usD 1,200,000 BAHRAIN 5.2500% 25/01/33 REGS 1,130,404 1,093,500 0.19
UsD 600,000 BAHRAIN 7.5000% 12/02/36 REGS 616,976 629,250 0.11
6,750,288 6,725,307 1.17
BabiA—L—r 6,750,288 6,725,307 1.17
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BEAS] giﬁﬁ%(” iz AR P48 M PELESE (%)
v
EfE
usD 712,000 BENIN INTL BO 8.3750% 23/01/41 REGS 697,190 681,740 0.12
usD 620,000 BENIN INTL BO 7.9600% 13/02/38 REGS 602,021 583,575 0.10
1,299.211 1,265,315 0.22
Bt 1,299,211 1,265,315 0.22
NZ1—HFHE
EfE
usD 890,000 BERMUDA-GOVT  3.3750% 20/08/50 REGS 602,079 604,917 0.11
usD 620,000 BERMUDA-GOVT  5.0000% 15/07/32 REGS 603,880 604,556 0.10
1,205,959 1,209,473 0.21
T DES
UsD 415,000 TENGIZCH FIN  4.0000% 15/08/26 REGS 391,737 405,539 0.07
391,737 405,539 0.07
LEtE (BT £FIE)
usD 400,000 TENGIZCH FIN  3.2500% 15/08/30 REGS 408,860 346,800 0.06
408,860 346,800 0.06
At Ra—L R 2,006,556 1,961,812 0.34
RUET
ZDhfESH
UsD 602,000 BOLIVIA GOVT 4.5000% 20/03/28 REGS 340,206 382,270 0.07
340,206 382,270 0.07
AftARIEeT 340,206 382,270 0.07
I32)L
EfE
uUsD 3,520,000 BRAZIL REP OF 6.6250% 15/03/35 3,490,099 3,493,600 0.62
UsD 2,311,000 BRAZIL REP OF 7.1250% 13/05/54 2,286,024 2,235,893 0.39
uUsD 2,448,000 BRAZIL REP OF 4.7500% 14/01/50 1,857,767 1,732,535 0.30
usD 700,000 BRAZIL REP OF 6.1250% 15/03/34 696,201 678,125 0.12
BRL 4,900 BRAZIL NTN-F 10.0000% 01/01/35 NTNF 651,361 649,601 0.11
UsD 300,000 BRAZIL REP OF 6.1250% 22/01/32 297,574 298,500 0.05
usD 204,000 FED REP OF BRAZIL 5.625% 07/01/41 204,974 181,050 0.03
9,484,000 9,269,304 1.62
ZDfES
uUsD 1,800,000 BRAZIL MINAS 5.3330% 15/02/28 REGS 572,550 535,680 0.09
572,550 535,680 0.09
RA A2 HAVFIR
uUsD 439,675 SAMARCO MINERACA PIK 30/06/31 REGS 423,550 433,980 0.08
423,550 433,980 0.08
L@ E (EEEFE)
UsD 700,000 BANCO PACTUAL 5.7500% 22/01/30 REGS 696,171 688,734 0.13
MXN 10,000,000 BANCO BRASIL  8.5000% 29/07/26 EMTN 526,346 484,199 0.08
usD 200,000 BANCO BRASL ( 6.0000% 18/03/31 REGS 196,646 200,086 0.03
1,419,163 1,373,019 0.24
Bt TV 11,899,263 11,611,983 2.03
REI7—OUHEE
LEtE (BT £FIE)
EUR 300,000 FORTUNE STAR 3.9500% 02/10/26 239,347 300,960 0.06
usD 200,000 FORTUNE STAR 5.0000% 18/05/26 160,800 194,751 0.03
400,147 495,711 0.09
Bt T =Y 400,147 495,711 0.09
TNHIT
EfE
uUsD 1,100,000 BGARIA-FLIRB-REG 5.0000% 05/03/37 1,070,358 1,062,655 0.18
EUR 300,000 BGARIA-FLIRB-REG 3.6250% 05/09/32 330,496 322,967 0.06
EUR 300,000 BGARIA-FLIRB-REG 4.2500% 05/09/44 327,839 321,703 0.06
1,728,693 1,707,325 0.30
1,728,693 1,707,325 0.30
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hA—>
EfE
UsD 853,000 REP OF CAMEROON 9.5000% 31/07/31 815,719 815,813 0.14
EUR 200,000 REP OF CAMERO 5.9500% 07/07/32 REGS 238,080 169,208 0.03
1,053,799 985,021 0.17
T DifES
USsD 400,000 REP OF CAMERO 9.5000% 19/11/25 REGS 130,083 133,000 0.02
130,083 133,000 0.02
Bt A — 1,183,882 1,118,021 0.19
h+5
LEtE (BT £FIE)
UsD 300,000 IVANHOE MINES 7.8750% 23/01/30 REGS 300,000 302,853 0.05
300,000 302,853 0.05
Aty 300,000 302,853 0.05
TARVES
Rt
UsD 500,000 MEITUAN CV 0% 27/04/27 465,500 496,705 0.09
465,500 496,705 0.09
EfE
UsD 400,000 KSA SUKUK LTD 5.2500% 04/06/34 REGS 395,348 407,142 0.07
395,348 407,142 0.07
T DfES
UsD 400,000 BIOCEANICO SOV 0% 05/06/34 REGS 232,754 244,188 0.04
UsD 300,000 RUTAS 2 & 7 0% 30/09/36 REGS 139,800 170,088 0.03
372,554 414,276 0.07
RA AV -hAURE
uUsD 23,204 SUNAC CHINA HLDG PIK 30/09/29 REGS 10,358 2,785 0.00
UsD 23,148 SUNAC CHINA HLDG PIK 30/09/28 REGS 11,164 2,778 0.00
UsD 15,394 SUNAC CHINA HLDG PIK 30/09/27 REGS 8,758 1,847 0.00
UsD 10,929 SUNAC CHINA HLDG PIK 30/09/30 REGS 4,638 1,325 0.00
UsD 7,660 SUNAC CHINA HLDG PIK 30/09/25 REGS 5,548 938 0.00
UsD 7,679 SUNAC CHINA HLDG PIK 30/09/26 REGS 4,725 921 0.00
45,191 10,594 0.00
L@ E (EEEFE)
UsD 2,500,000 GACI FIRST INVST 5.0000% 13/10/27 2,493,306 2,503,762 0.45
uUsD 2,120,000 BAPCO ENERGIE 6.2500% 29/01/35 EMTN 2,120,000 2,118,235 0.38
UsD 1,370,000 KINGSTON AIRP 6.7500% 15/12/36 REGS 1,369,575 1,373,425 0.25
UsD 1,038,000 EDO SUKUK LTD 5.6620% 03/07/31 REGS 1,041,811 1,040,294 0.18
UsD 1,000,000 SUCI SECOND INVE 6.0000% 25/10/28 1,020,218 1,034,700 0.18
UsD 1,000,000 GACI FIRST INVST 5.1250% 14/02/53 898,309 870,000 0.15
UsD 585,000 VALE OVERSEAS 6.4000% 28/06/54 583,023 586,802 0.10
UsD 500,000 SRC SUKUK LTD 5.3750% 27/02/35 496,035 500,000 0.09
UsD 400,000 FWD GROUP HOL 7.6350% 02/07/31 EMTN 400,000 436,348 0.08
UsD 380,000 ITHS HOLDING L 6.2500% 29/11/28 REGS 333,830 367,375 0.06
UsD 400,000 GACI FIRST INVST 5.3750% 29/01/54 346,472 362,564 0.06
UsD 300,000 CK HUTCHISON  4.7500% 21/04/28 REGS 299,394 302,022 0.05
UsD 300,000 QNB FINANCE L 4.8750% 30/01/29 EMTN 297,600 299,462 0.05
UsD 300,000 CK HUTCHISON  4.8750% 21/04/33 REGS 298,593 297,288 0.05
USD 300,000 MAF SUKUK LTD 4.6380% 14/05/29 336,600 293,853 0.05
UsD 300,000 CSN ISLANDS X 6.7500% 28/01/28 REGS 324,000 287,924 0.05
UsD 280,000 THS HOLDING L 8.2500% 29/11/31 REGS 276,363 279,838 0.05
UsD 200,000 SUCI SECOND INVE 5.1710% 05/03/31 200,000 200,613 0.03
USD 200,000 QNB FINANCE L 1.3750% 26/01/26 EMTN 198,500 193,894 0.03
USD 200,000 IHS HOLDING L 6.2500% 29/11/28 144A 182,500 193,355 0.03
UsD 200,000 COUNTRY GARDEN 6.1500% 17/09/25 182,000 18,834 0.00
usD 400,000 KAISA GROUP 11.7000% 11/11/25 389,200 16,000 0.00
14,087,329 13,576,588 237
Bt A~ e 15,365,922 14,905,305 2.60
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& F
Ef&
usD 3,865,993 CHILE 4.9500% 05/01/36 3,772,305 3,742,521 0.66
usD 1,003,000 CHILE 5.3300% 05/01/54 978,805 951,963 0.17
UsD 500,000 CHILE 5.6500% 13/01/37 496,180 508,474 0.09
UsD 600,000 CHILE 3.2500% 21/09/71 447,858 367,652 0.06
usD 359,000 CHILE 3.5000% 25/01/50 267,455 257,138 0.04
usD 200,000 CHILE 3.2400% 06/02/28 217,750 191,218 0.03
-~ 6,180,353 6,018,966 1.05
ZOME
usD 390,000 EMPRESA NACIO 4.7500% 01/08/26 REGS 382,031 390,341 0.07
UsD 550,000 AUTOPISTA CEN 6.2230% 15/12/26 REGS 134,952 133,566 0.02
516,983 523,907 0.09
L@ E (EEEFE)
usD 2,783,000 CODELCO INC 5.9500% 08/01/34 REGS 2,796,165 2,824,791 0.49
UsD 1,305,000 CODELCO INC 6.7800% 13/01/55 REGS 1,304,504 1,362,596 0.24
UsD 800,000 EMPRESA NACIO 6.1500% 10/05/33 REGS 813,826 810,926 0.14
usD 850,000 EMPRESA METRO 4.7000% 07/05/50 REGS 760,892 716,900 0.13
usD 700,000 CODELCO INC 6.3000% 08/09/53 REGS 682,920 700,130 0.12
UsD 700,000 SOCIEDAD QUIM 5.5000% 10/09/34 REGS 695,436 678,917 0.12
UsD 300,000 CORPORACION 6.4400% 26/01/36 REGS 299,826 311,561 0.05
usD 300,000 CODELCO INC 6.3300% 13/01/35 REGS 299,889 309,162 0.05
usD 300,000 CODELCO INC 5.1250% 02/02/33 REGS 297,028 290,095 0.05
UsD 300,000 CODELCO INC 3.7000% 30/01/50 REGS 309,450 207,295 0.04
UsD 200,000 ENGIE ENERGIA 6.3750% 17/04/34 REGS 197,894 204,508 0.04
usD 200,000 EMPRESA NACIO 5.9500% 30/07/34 REGS 197,046 200,359 0.03
usD 200,000 EMPRESA METRO 3.6500% 07/05/30 REGS 214,300 186,427 0.03
UsD 200,000 CODELCO INC 4.25% 17/07/42  REGS 230,900 158,586 0.03
UsD 200,000 EMPRESA NACIO 4.5000% 14/09/47 REGS 198,000 155,248 0.03
usD 200,000 EFE 3.8300% 14/09/61 REGS 200,000 130,707 0.02
9,498,076 9,248,208 1.61
AtV 16,195,412 15,791,081 2.75
- HhE
=1
uUsD 2,849,000 CHINA (PEOPLE 4.1250% 20/11/27 REGS 2,836,379 2,879,851 0.50
usD 1,391,000 CHINA (PEOPLE 0.5500% 21/10/25 REGS 1,352,001 1,358,209 0.24
4,188,380 4,238,060 0.74
At 4,188,380 4,238,060 0.74
aOoveE7?
Ef%
UsD 4,199,000 COLOMBIA REP OF 8.7500% 14/11/53 4,370,854 4,330,218 0.76
usD 1,816,000 REP OF COLOMBIA 6.125% 18/01/41 1,628,136 1,515,541 0.26
UsD 1,275,000 COLOMBIA REP OF 8.3750% 07/11/54 1,261,868 1,260,656 0.22
UsD 900,000 COLOMBIA REP OF 8.0000% 20/04/33 950,901 937,273 0.16
UsD 900,000 COLOMBIA REP OF 4.5000% 15/03/29 822,225 847,134 0.15
usD 813,000 COLOMBIA REP OF 8.0000% 14/11/35 817,676 831,814 0.15
UsD 900,000 COLOMBIA REP OF 3.1250% 15/04/31 799,415 732,771 0.13
UsD 700,000 COLOMBIA REP OF 7.7500% 07/11/36 697,305 695,625 0.12
UsD 649,000 COLOMBIA REP OF 7.5000% 02/02/34 640,435 650,898 0.11
usD 200,000 COLOMBIA REP OF 3.2500% 22/04/32 198,064 156,916 0.03
usD 200,000 COLOMBIA REP OF 5.6250% 26/02/44 219,900 151,500 0.03
UsD 200,000 COLOMBIA REP OF 5.2000% 15/05/49 202,176 138,750 0.02
12,608,955 12,249,096 2.14
L@ E (EEEFE)
usD 3,191,000 ECOPETROL SA 7.7500% 01/02/32 3,170,710 3,166,282 0.55
UsD 200,000 ECOPETROL SA 8.3750% 19/01/36 198,882 198,322 0.03
UsD 200,000 ECOPETROL SA 5.875% 28/05/45 220,600 143,883 0.03
3,590,192 3,508,487 0.61
At T 16,199,147 15,757,583 2.75
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=S Ub)]
EfE
usD 1,716,000 COSTA RICA GO 6.5500% 03/04/34 REGS 1,779,806 1,776,060 0.31
usD 991,000 COSTA RICA GO 7.3000% 13/11/54 REGS 974,358 1,045,505 0.18
UsD 300,000 COSTA RICA GO 4.3750% 30/04/25 REGS 304,500 299,250 0.05
3,058,664 3,120,815 0.54
R b 3,058,664 3,120,815 0.54
FraXfE
L@ E (EEEFE)
usD 340,000 ENERGO PRO A 11.0000% 02/11/28 REGS 374,051 364,755 0.06
EUR 300,000 EPH FIN INTL 5.8750% 30/11/29 EMTN 322,427 332,522 0.06
EUR 200,000 EPH FININTL 6.6510% 13/11/28 EMTN 225,549 225,454 0.04
922,027 922,731 0.16
At zadtE 922,027 922,731 0.16
® RE=—hH#FE
E&
uUsD 5,711,000 DOMINICAN REP 7.0500% 03/02/31 REGS 5,788,308 5,953,717 1.03
uUsD 2,100,000 DOMINICAN REP 5.95% 25/01/27 REGS 2,246,218 2,110,920 0.37
usD 1,800,000 DOMINICAN REP 4.8750% 23/09/32 REGS 1,746,729 1,647,000 0.29
usD 1,420,000 DOMINICAN REP 5.5000% 22/02/29 REGS 1,410,438 1,396,925 0.24
UsD 1,350,000 DOMINICAN REP 5.8750% 30/01/60 REGS 1,229,425 1,188,000 0.21
UsD 864,000 DOMINICAN REP 7.1500% 24/02/55 REGS 864,000 892,080 0.16
usD 628,000 DOMINICAN REP 6.4000% 05/06/49 REGS 657,455 596,977 0.10
usD 450,000 DOMINICAN REP 5.5000% 22/02/29 144A 434,835 442,688 0.08
UsD 400,000 DOMINICAN REP 7.45% 30/04/44 REGS 380,012 427,528 0.07
UsD 400,000 DOMINICAN REP 6.9500% 15/03/37 REGS 399,972 409,000 0.07
usD 400,000 DOMINICAN REP 6.6000% 01/06/36 144A 398,208 400,500 0.07
usD 270,000 DOMINICAN REP 6.0000% 19/07/28 REGS 306,189 272,700 0.05
15,861,789 15,738,035 2.74
Gt R=AFE 15,861,789 15,738,035 2.74
® IVF7RL
E3li
usD 8,351,909 REPUBLIC OF E 2.5000% 31/07/35 REGS 4,619,411 4,510,030 0.78
usD 2,770,925 REPUBLIC OF E 5.5000% 31/07/30 REGS 1,879,671 1,821,883 0.32
UsD 1,691,281 REPUBLIC OF E 0.0000% 31/07/30 REGS 962,333 892,151 0.16
UsD 750,000 REPUBLIC OF E 5.0000% 31/07/40 REGS 411,871 368,438 0.06
7,873,286 7,592,502 1.32
Bt TRV 7,873,286 7,592,502 1.32
® ) N
E&
uUsD 5,338,000 ARAB REPUBLIC EGYPT 8.5% 31/1/47 RE 4,227,045 4,230,364 0.74
UsD 3,017,000 ARAB REP EGYP 8.6250% 04/02/30 REGS 3,017,000 2,994,372 0.52
usD 3,023,000 ARAB REP EGYP 8.8750% 29/05/50 REGS 2,418,810 2,452,409 0.43
EUR 2,550,000 ARAB REP EGYP 6.3750% 11/04/31 REGS 1,764,661 2,367,718 0.41
EUR 1,000,000 ARAB REP EGYP 4.7500% 16/04/26 REGS 1,027,636 1,022,271 0.18
uUsD 700,000 ARAB REP EGYP 7.0529% 15/01/32 REGS 610,910 605,500 0.11
uUsD 450,000 ARAB REP EGYP 8.7002% 01/03/49 REGS 368,775 361,125 0.06
usD 400,000 ARAB REP EGYP 7.3000% 30/09/33 REGS 315,738 340,500 0.06
uUsD 400,000 ARAB REP EGYP 8.1500% 20/11/59 REGS 395,473 300,500 0.05
UsD 400,000 ARAB REP EGYP 7.5000% 16/02/61 REGS 313,555 281,500 0.05
uUsD 200,000 ARAB REP EGYP 9.4500% 04/02/33 REGS 200,000 194,500 0.03
usD 200,000 ARAB REP EGYP 8.7500% 30/09/51 REGS 121,200 160,250 0.03
uUsD 200,000 ARAB REP EGYP 7.9030% 21/02/48 REGS 203,625 149,750 0.03
14,984,428 15,460,759 2.70
L@ E (EEEFE)
UsD 300,000 AFREXIMBANK 2.6340% 17/05/26 REGS 300,000 289,500 0.05
300,000 289,500 0.05
Gt =7 15,284,428 15,750,259 2.75
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TILHILINRIL
EfE
UsD 3,511,000 EL SALVADOR R 9.6500% 21/11/54 REGS 3,602,690 3,730,438 0.65
USsD 820,000 EL SALVADOR R 9.5000% 15/07/52 REGS 780,171 865,100 0.15
UsD 535,000 EL SALVADOR R 9.2500% 17/04/30 REGS 480,942 569,106 0.10
UsD 300,000 REP EL SALVADOR 7.65% 15/6/35 REGS 235,200 288,750 0.05
UsD 200,000 EL SALVADOR R 7.6250% 01/02/41 REGS 71,020 187,500 0.03
UsD 60,000 EL SALVADOR R 8.2500% 10/04/32 REGS 48,300 60,618 0.01
UsD 2,435,000 EL SALVADOR R 0.2500% 17/04/30 REGS 62,360 48,700 0.01
5,280,683 5,750,212 1.00
VI ANV 5,280,683 5,750,212 1.00
IFAET
EfE
USD 400,000 ETHIOPIA BOND 6.6250% 11/12/24 REGS 284,900 342,500 0.06
284,900 342,500 0.06
Bt =F AT 284,900 342,500 0.06
ISUR
LEtE (BT £FIE)
EUR 200,000 NEW IMMO HOLDING 2.7500% 26/11/26 . 195,567 202,533 0.04
195,567 202,533 0.04
BT 195,567 202,533 0.04
HRY
Ef%
UsD 900,000 REPUBLIC OF GAB 9.5000% 18/02/29 4Y 820,881 834,750 0.14
UsD 396,000 REPUBLIC OF G 7.0000% 24/11/31 REGS 353,002 318,285 0.06
USD 200,000 REPUBLIC OF G 6.6250% 06/02/31 REGS 146,000 161,174 0.03
1,319,883 1,314,209 0.23
Bat AR 1,319,883 1,314,209 0.23
03—o7
LEtE (BT £FIE)
UsD 200,000 GEORGIAN RAIL 4.0000% 17/06/28 REGS 170,000 175.860 0.03
170,000 175,860 0.03
At Va—o7 170,000 175,860 0.03
H—%
Ef%
UsD 900,000 GHANA REP OF 1.5000% 03/01/37 REGS 373,425 385,875 0.07
373,425 385,875 0.07
Z D fES
UsD 3,228,674 GHANA REP OF 5.0000% 03/07/29 REGS 3,285,496 2,869,484 0.49
UsD 3,223,024 GHANA REP OF 5.0000% 03/07/35 REGS 3,098,183 2,381,009 0.42
USD 248,522 GHANA REP OF 0.0000% 03/01/30 REGS 226,830 161,811 0.03
UsD 164,000 GHANA REP OF 0.0000% 03/07/26 REGS 128,220 91,758 0.02
6,738,729 5,504,062 0.96
Gt —F 7,112,154 5,889,937 1.03
75
EfE
USD 3,896,000 REP OF GUATEM 6.6000% 13/06/36 REGS 3,936,058 3,934,960 0.68
UsD 1,235,000 REP OF GUATEM 6.1250% 01/06/50 REGS 1,173,320 1,123,850 0.20
UsD 650,000 REP OF GUATEM 6.0500% 06/08/31 REGS 650,000 647,563 0.11
USD 590,000 REP OF GUATEM 5.2500% 10/08/29 REGS 574,955 576,725 0.10
USD 500,000 REP OF GUATEM 6.5500% 06/02/37 REGS 513,050 502,500 0.09
UsD 300,000 REP OF GUATEM 4.8750% 13/02/28 REGS 338,250 291,750 0.05
UsD 200,000 REP OF GUATEM 7.0500% 04/10/32 REGS 200,000 209,500 0.04
UsD 200,000 REP OF GUATEM 4.6500% 07/10/41 REGS 194,916 157,750 0.03
7,580,549 7,444,598 1.30
AT TT~T 7,580,549 7,444,598 1.30
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HRoPaS5R
EfE
usD 628,000  HONDURAS GOVT 8.6250% 27/11/34 REGS 626,544 620,150 0.11
626,544 620,150 0.11
At vagA 626,544 620,150 0.11
NUH)—
Ef%
UsD 5,095,000 HUNGARY 6.1250% 22/05/28 REGS 5,204,496 524,473 0.90
usD 1,701,000 HUNGARY 5.5000% 26/03/36 REGS 1,669,350 1,661,192 0.29
UsD 1,400,000 HUNGARY 5.5000% 16/06/34 REGS 1,388,965 1,382,541 0.24
EUR 1,100,000 MAGYAR EXPORT-IM 6.0000% 16/05/29 1,223,022 1,245,425 0.22
UsD 1,150,000 HUNGARIAN DEVEL 6.5000% 29/06/28 1,164,143 1,180,015 0.21
UsD 1,110,000 MAGYAR EXPORT 6.1250% 04/12/27 REGS 1,113,602 1,129,360 0.20
UsD 750,000 REP OF HUNGARY 7.625% 29/03/41 877,535 867,557 0.15
UsD 700,000 HUNGARY 6.2500% 22/09/32 REGS 716,001 728,110 0.13
UsD 931,000 HUNGARY 3.1250% 21/09/51 REGS 674,648 584,666 0.10
uUsD 400,000 HUNGARY 6.7500% 25/09/52 REGS 382,916 428,552 0.07
usD 300,000 HUNGARY 5.2500% 16/06/29 REGS 296,376 298,939 0.05
EUR 100,000 HUNGARY 4.0000% 25/07/29 107,502 106,985 0.02
EUR 100,000 HUNGARY 1.6250% 28/04/32 64,276 90,869 0.02
14,882,832 14,928,684 2.60
LEtE (BT £FIE)
UsD 200,000 MVM ENERGETIKA 7.5000% 09/06/28 198,684 210,304 0.04
198,684 210,304 0.04
Bt I — 15,081,516 15,138,988 2.64
AF
EfE
uUsD 1,649,000 EX-IM BK OF I2.2500% 13/01/31 REGS 1,429,105 1,424,597 0.25
UsD 700,000 EX-IM BK OF I3.2500% 15/01/30 REGS 664,084 650,161 0.11
usD 400,000 EX-IM BK OF 13.3750% 05/08/26 REGS 423,824 392,676 0.07
2,517,013 2,467,434 0.43
LEt R (BT £FI6E)
UsD 750,000 PT PERTAMINA 5.6250% 20/05/43 REGS 729,050 725,956 0.13
usD 380,000 SAMMAAN CAPIT 9.7000% 03/07/27 144A 379,688 386,840 0.07
usD 300,000 IIFL FINANCE 8.7500% 24/07/28 REGS 299,556 305,049 0.05
1,408,294 1,417,845 0.25
BEtAVR 3,925,307 3,885,279 0.68
AVRRIT
Ef%
usD 3,193,000 INDONESIA (REP) 5.6500% 11/01/53 3,266,781 3,222,028 0.57
usD 2,830,000 INDONESIA (REP) 2.8500% 14/02/30 2,748,438 2,581,509 0.46
UsD 2,154,000 INDONESIA (REP) 3.5500% 31/03/32 1,958,709 1,963,009 0.34
UsD 1,116,000 INDONESIA (REP) 4.5500% 11/01/28 1,089,707 1,111,249 0.19
usD 855,000 SBSN INDO III 5.6500% 25/11/54 REGS 855,000 854,826 0.15
IDR 11,823,000,000 INDONESIA GOV' 6.6250% 15/02/34 100 714,672 699,046 0.12
uUsD 596,000 INDONESIA (REP) 4.4000% 10/03/29 585,562 588,005 0.10
UsD 700,000 INDONESIA (REP) 4.2000% 15/10/50 755,242 579,836 0.10
IDR 8,651,000,000 INDONESIA GOV' 6.7500% 15/07/35 103 526,112 513,533 0.09
EUR 300,000 INDONESIA (REP) 3.8750% 15/01/33 309,753 315,921 0.06
EUR 300,000 INDONESIA (REP) 4.1250% 15/01/37 307,016 314,838 0.05
13,116,992 12,743,800 223
L@ E (EEEFE)
usD 1,300,000 PERUSAHAAN LI 5.2500% 15/05/47 REGS 1,292,800 1,165,550 0.21
uUsD 940,000 FREEPORT INDO 5.3150% 14/04/32 REGS 932,196 936,831 0.16
UsD 700,000 INDO ASA/MINE 5.4500% 15/05/30 REGS 737,693 708,478 0.12
usD 600,000 PT PERTAMINA 1.4000% 09/02/26 REGS 572,950 580,701 0.10
usD 480,000 INDOFOOD CBP SUK 3.3980% 09/06/31 417,672 434,834 0.08
UsD 400,000 PERUSAHAAN LI 6.1500% 21/05/48 REGS 415,510 402,776 0.07
uUsD 300,000 PT PERTAMINA 6.5000% 07/11/48 REGS 391,896 319,186 0.06
usD 300,000 PERUSAHAAN LI 5.3750% 25/01/29 REGS 306,030 303,715 0.05
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uUsD 300,000 BANK NEGARA 1 5.2800% 05/04/29 EMTN 300,000 302,502 0.05
UsD 350,000 INDOFOOD CBP SUK 4.7450% 09/06/51 286,125 291,654 0.05
usD 240,000 INDO ASA/MINE 5.8000% 15/05/50 REGS 225,996 229,309 0.04
usD 200,000 SBSN INDO III 4.7000% 06/06/32 REGS 200,000 195,797 0.03
6,078,868 5,871,333 1.02
Bt AR T 19,195,860 18,615,133 3.25
FAIWSUR
ZDihfES
usD 700,000 AVENIR ISS 11T 6.0000% 22/03/27 473,383 467,409 0.08
473,383 467,409 0.08
A TANTUR 473,383 467,409 0.08
ARSIV
EfE
EUR 2,100,000 STATE OF ISRA 5.0000% 30/10/26 EMTN 2,245,095 2,251,068 0.40
UsD 990,000 STATE OF ISRAE 5.7500% 12/03/54 30Y 919,886 934,520 0.16
UsD 600,000 STATE OF ISRAE 2.7500% 03/07/30 10Y 528,390 532,166 0.09
UsD 500,000 STATE OF ISRAEL 5.3750% 19/02/30 5Y 495,730 504,554 0.09
UsD 500,000 STATE OF ISRAE 5.6250% 19/02/35 10Y 490,055 503,473 0.09
usD 500,000 ISRAEL GVT 4.5% 30/01/43 407,500 429,310 0.07
5,086,656 5,155,091 0.90
LEtE (BT £FIE)
usD 1,200,000 LEVIATHAN BOND 6.5000% 30/06/27 1,214,350 1,188,000 0.21
usD 460,000 ENERG ISRAEL FIN 8.5000% 30/09/33 435,940 478,823 0.08
1,650,290 1,666,823 0.29
At AATTL 6,736,946 6,821,914 1.19
A53)7F
EfE
usD 200,000 CASSA DEPOSIT 5.8750% 30/04/29 REGS 198,322 205,392 0.04
198,322 205,392 0.04
At A2 198,322 205,392 0.04
a—kORT—L
EfE
UsD 3,210,000 IVORY COAST-P 8.2500% 30/01/37 REGS 3,173,349 3,113,701 0.55
EUR 1,030,000 IVORY COAST-P 4.8750% 30/01/32 REGS 1,032,791 954,256 0.17
EUR 707,000 IVORY COAST-P 5.2500% 22/03/30 REGS 783,452 705,965 0.12
EUR 200,000 IVORY COAST-P 6.8750% 17/10/40 REGS 186,714 182,282 0.03
5,176,306 4,956,204 0.87
T DfES
UsD 900,000 IVORY COAST 5.7500% 31/12/32 REGS 434,341 407,251 0.07
434,341 407,251 0.07
Bt =AY —L 5,610,647 5,363,455 0.94
P2 EL P
EfE
usD 300,000 JAMAICA GVT 7.875% 28/07/45 408,720 349,125 0.06
408,720 349,125 0.06
408,720 349,125 0.06
ZDhfES
uUsD 540,000 GALAXY PIPELI 2.6250% 31/03/36 REGS 475,121 451,134 0.08
usD 550,000 GALAXY PIPELI 2.9400% 30/09/40 REGS 465,166 401,814 0.07
usD 380,000 GALAXY PIPELI 1.7500% 30/09/27 REGS 172,334 176,642 0.03
1,112,621 1,029,590 0.18
BEVr—T— 1,112,621 1,029,590 0.18
AEY
EfE
uUsD 2,417,000 JORDAN 7.5000% 13/01/29 REGS 2,404,624 2,429,085 0.42
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UsD 900,000 JORDAN 7.3750% 10/10/47 REGS 841,141 801,000 0.14
UsD 500,000 JORDAN 5.8500% 07/07/30 REGS 490,881 465,000 0.08
3,736,646 3,695,085 0.64
Aitanzs 3,736,646 3,695,085 0.64
HYPFIREY
EfE
UsD 1,653,000 KAZAKH DEVELO 5.5000% 15/04/27 REGS 1,648,511 1,663,231 0.29
UsD 700,000 KAZAKH DEVELO 5.2500% 23/10/29 REGS 698,481 697,748 0.12
2,346,992 2,360,979 0.41
LEtE (BT £FIE)
UsD 1,049,000 QAZAQGAZ NC J 4.3750% 26/09/27 REGS 1,052,190 1,011,477 0.17
usD 900,000 KAZMUNAYGAS N 3.5000% 14/04/33 REGS 709,792 760,446 0.13
usD 700,000 KAZMUNAYGAS N 6.3750% 24/10/48 REGS 666,285 661,178 0.12
uUsD 300,000 KAZMUNAYGAS NTL 5.75% 19/04/47 REGS 275,850 263,667 0.05
2,704,117 2,696,768 0.47
Gt RS 5,051,109 5,057,747 0.88
=7
EfE
usD 3,721,000 KENYA REP OF 9.7500% 16/02/31 REGS 3,684,669 3,744,257 0.65
UsD 1,871,000 KENYA REP OF 9.5000% 05/03/36 REGS 1,818,518 1,811,034 0.32
UsD 1,000,000 KENYA REP OF 6.3000% 23/01/34 REGS 901,687 807,500 0.14
6,404,874 6,362,791 1.11
Gitr=7 6,404,874 6,362,791 1.11
Jx—hk
EfE
UsD 610,000 KUWAIT INTL B 3.5000% 20/03/27 REGS 593,988 596,391 0.10
593,988 596,391 0.10
ETiRAZESN 593,988 596,391 0.10
ShET
EfE
usD 1,590,000 REP OF LATVIA 5.1250% 30/07/34 REGS 1,582,113 1,571,117 0.27
1,582,113 1,571,117 0.27
Bt e T 1,582,113 1,571,117 0.27
LNy
Ef%
usD 4,358,000 LEBANESE REP 7.0000% 20/03/28 GMTN 566,060 800,782 0.15
usD 2,200,000 LEBANESE REP 6.4000% 26/05/23 GMTN 330,000 404,250 0.07
uUsD 1,520,000 LEBANESE REP 6.8500% 23/03/27 10Y 131,480 285,950 0.05
uUsD 1,490,000 LEBANESE REP 8.2500% 17/05/34 89 94,695 280,679 0.05
usD 1,315,000 LEBANESE REP 6.3750% 09/03/20 GMTN 220,263 248,239 0.04
usD 1,300,000 LEBANESE REP 7.0000% 22/04/31 15Y 242,450 238,875 0.04
UsD 700,000 LEBANESE REP 8.2500% 12/04/21 REGS 87,600 128,625 0.02
uUsD 417,000 LEBANESE REPUBLIC 6.65% 3/11/28 GMT 25,541 76,624 0.01
1,698,089 2,464,024 0.43
BEfiL 1,698,089 2,464,024 0.43
Wor I
T DiES
UsD 720,000 CHILE ELECTR  6.0100% 20/01/33 REGS 677,871 682,416 0.12
UsD 570,000 EIG PEARL HOL 3.5450% 31/08/36 REGS 481,376 499,130 0.09
usD 415,000 GUARA NORTE § 5.1980% 15/06/34 REGS 303,205 313,126 0.05
usD 367,000 TIERRA MOJADA 5.7500% 01/12/40 REGS 296,713 296,811 0.05
1,759,165 1,791,483 0.31
RAA- DAV E
USsD 126,534 UNIGEL LU SA PIK 31/12/28 REGS 108,967 50,613 0.01
UsD 49,980 UNIGEL LU SA PIK 31/12/27 REGS 86,099 45,794 0.01
195,066 96,407 0.02
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TEE (EEEFE)
UsD 1,560,000 GREENSAIF PIP 6.1290% 23/02/38 REGS 1,583,300 1,606,654 0.29
usD 1,190,000 CL ELECTRICIT 5.5800% 20/10/35 REGS 1,190,012 1,178,243 0.21
UsD 1,030,000 GREENSAIF PIP 6.5100% 23/02/42 REGS 1,074,048 1,073,740 0.19
UsD 600,000 PETRORIO LUX  6.1250% 09/06/26 REGS 599,846 601,740 0.10
UsD 540,000 SAAVI ENERGIA 8.8750% 10/02/35 REGS 535,610 544,428 0.09
usD 600,000 EIG PEARL HOL 4.3870% 30/11/46 REGS 469,770 480,750 0.08
usD 382,000 OCEANICA LUX 13.0000% 02/10/29 REGS 382,000 366,911 0.06
UsD 300,000 GREENSAIF PIP 6.1027% 23/08/42 REGS 300,000 299,618 0.05
UsD 200,000 GREENSAIF PIP 5.8528% 23/02/36 REGS 200,000 202,638 0.04
6,334,586 6,354,722 1.11
BAitvrwrTNT 8,288,817 8,242,612 1.44
TR=7
EfE
EUR 200,000 N MACEDONIA B 6.9600% 13/03/27 REGS 210,840 218,874 0.04
210,840 218,874 0.04
210,840 218,874 0.04
L@ E (EEEFE)
usD 3,997,000 PETRONAS CAP  3.4040% 28/04/61 REGS 2,814,537 2,726,585 0.48
UsD 1,817,000 PETRONAS CAP 2.4800% 28/01/32 REGS 1,660,673 1,551,155 0.27
uUsD 1,409,000 KHAZANAH GLO  4.6870% 01/06/28 EMTN 1,406,948 1,405,830 0.25
usD 1,000,000 PETRONAS CAP  4.5500% 21/04/50 REGS 1,024,359 875,808 0.15
UsD 200,000 KHAZANAH CAPI 4.8760% 01/06/33 EMTN 200,000 198,055 0.03
7,106,517 6,757,433 1.18
Bt~ —7 7,106,517 6,757,433 1.18
E-UIrR
TEE (EEEFE)
usD 300,000 HTA GROUP LTD 7.5000% 04/06/29 REGS 298,464 304,230 0.05
298,464 304,230 0.05
Bt 'V 298,464 304,230 0.05
A¥L0
EHESAE
UsD 320,000 BBVA BANCOMER SA FRN 29/06/38 REGS 337,120 337,308 0.06
337,120 337,308 0.06
EfE
usD 3,090,000 UNITED MEXICAN 7.3750% 13/05/55 3,075,947 3,224,049 0.56
MXN 48,000 MEXICAN UDIBONOS 2.7500% 27/11/31 S 1,939,253 1,694,854 0.30
MXN 39,000 MEXICAN UDIB 3.0000% 03/12/26 CPI S 1,608,336 1,532,911 0.27
UsD 1,080,000 UNITED MEXICAN 4.3500% 15/01/47 760,320 784,590 0.14
UsD 832,000 UNITED MEXICAN 6.4000% 07/05/54 820,597 774,096 0.13
usD 640,000 UNITED MEXICAN 6.0000% 13/05/30 651,720 652,159 0.11
MXN 135,100 MEXICAN BONOS 7.7500% 23/11/34 M 577,168 587,641 0.10
MXN 147,000 MEXICAN BONOS 8.0000% 31/07/53 M 636,068 582,350 0.10
uUsD 700,000 UNITED MEXICAN 4.2800% 14/08/41 604,668 535,095 0.09
usD 552,000 UNITED MEXICAN 6.3380% 04/05/53 539,029 510,884 0.09
usD 662,000 UNITED MEXICAN STATE 4.6% 23/01/46 525,198 499,799 0.09
UsD 500,000 UTD MEXICAN STATES 5.75% 12/10/2110 474,517 398,005 0.07
UsD 400,000 UTD MEXICAN STATE 6.05% 11/01/40 411,580 380,134 0.07
usD 300,000 UNITED MEXICAN 5.4000% 09/02/28 299,409 301,782 0.05
usD 300,000 UNITED MEXICAN 5.0000% 07/05/29 298,968 295,551 0.05
MXN 6,000 MEXICAN UDIBONOS 4.0000% 30/11/28 S 252,792 235,832 0.04
UsD 200,000 UNITED MEXICAN 6.8750% 13/05/37 199,188 205,848 0.04
usD 200,000 UNITED MEXICAN 3.7710% 24/05/61 179,960 119,384 0.02
13,854,718 13,314,964 232
ZDHES
UsD 370,000 FIEMEX ENERGI 7.2500% 31/01/41 REGS 367,872 369,022 0.06
367,872 369,022 0.06
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LEtE (BT £FIE)
UsD 7,561,000 PEMEX 6.75% 21/09/47 5,059,209 5,235,660 0.90
UsD 6,778,000 PETROLEOS MEXICA 7.6900% 23/01/50 5,441,791 5,134,687 0.90
UsD 4,457,000 PETROLEOS MEXICA 6.3750% 23/01/45 3,154,530 3,013,601 0.53
UsD 900,000 PETROLEOS MEX 6.5% 02/06/41 673,031 641,057 0.11
UsD 800,000 PETROLEOS MEXICA 6.9500% 28/01/60 719,760 551,324 0.10
UsD 300,000 PETROLEOS MEX/PEMEX 6.625% 15/06/38 183,213 224,455 0.04
usD 200,000 COMISION FEDE 6.2640% 15/02/52 REGS 174,000 170,329 0.03
UsD 200,000 TRUST FIBRAI 6.3900% 15/01/50 REGS 228,000 164,141 0.03
UsD 200,000 INDUSTRIAS PE 4.7500% 06/08/50 REGS 212,000 153,646 0.03
15,845,534 15,288,900 2.67
Gt AFT 2 30,405,244 29,310,194 5.11
ELIL
EfE
UsD 900,000 CITY OF ULAANBAA 7.7500% 21/08/27 904,500 918,000 0.15
UsD 466,000 MONGOLIA 6.6250% 25/02/30 REGS 465,540 461,340 0.08
usD 200,000 MONGOLIA 8.6500% 19/01/28 REGS 207,000 210,500 0.04
usD 200,000 MONGOLIA 7.8750% 05/06/29 REGS 198,034 208,000 0.04
1,775,074 1,797,840 0.31
Bt E AL 1,775,074 1,797,840 0.31
€Owva
EfE
usD 700,000 MOROCCO KINGD 6.5000% 08/09/33 REGS 720,550 729,750 0.13
720,550 729,750 0.13
LEtE (BT £FIE)
usD 1,780,000 OCP SA 7.5000% 02/05/54 FEB 1,820,050 1,826,724 0.31
usD 540,000 OCP SA 7.5000% 02/05/54 REGS 525,215 555,539 0.10
UsD 600,000 OCP SA 5.1250% 23/06/51 REGS 533,073 468,000 0.08
UsD 200,000 OCP SA 6.7500% 02/05/34 REGS 196,982 206,015 0.04
usD 200,000 OCP SA 3.7500% 23/06/31 REGS 198,730 176,520 0.03
3,274,050 3,232,798 0.56
AitEny= 3,994,600 3,962,548 0.69
FIET
EfE
uUsD 510,000 NAMIBIA REP O 5.2500% 29/10/25 REGS 504,900 503,686 0.09
504,900 503,686 0.09
At e 504,900 503,686 0.09
*IU4
TEHN
- 485 STICHTING ADM UNI - SHS S ADR 139 485 0.00
139 485 0.00
T DES
UsD 700,000 YINSON BORONI 8.9470% 31/07/42 REGS 706,077 736,127 0.13
UsD 670,000 MONG DUONG FI 5.1250% 07/05/29 REGS 489,566 495,678 0.09
UsD 200,000 GREENKO DUTCH 3.8500% 29/03/26 REGS 179,054 173,915 0.03
1,374,697 1,405,720 0.25
RA AV -hAURE
uUsD 131,402 UNIGEL NETHERL PIK 31/12/44 REGS 18,952 6,570 0.00
18,952 6,570 0.00
L@ E (EEEFE)
UsD 600,000 ARCOS DORADOS 6.3750% 29/01/32 REGS 597,497 613,500 0.10
EUR 400,000 BOI FINANCE B 7.5000% 16/02/27 REGS 457,120 417,309 0.07
usD 400,000 PROSUS NV 3.2570% 19/01/27 REGS 385,900 386,780 0.07
usD 200,000 MOTHERSON GLO 5.6250% 11/07/29 REGS 199,150 202,145 0.04
1,639,667 1,619,734 0.28
HtATH 3,033,455 3,032,509 0.53
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FATIT
EfE
UsD 2,859,000 REP OF NIGERI 9.6250% 09/06/31 REGS 2,900,610 2,919,754 0.52
USsD 1,927,000 REP OF NIGERI 7.3750% 28/09/33 REGS 1,542,522 1,700,578 0.30
UsD 1,700,000 REP OF NIGERI 8.3750% 24/03/29 REGS 1,546,247 1,691,500 0.29
UsD 1,608,000 REP OF NIGER 10.3750% 09/12/34 REGS 1,611,424 1,676,340 0.29
UsD 1,200,000 REP OF NIGERI 7.8750% 16/02/32 REGS 1,101,990 1,116,000 0.19
USsD 1,031,000 REP OF NIGERI 8.2500% 28/09/51 REGS 839,688 860,885 0.15
UsD 600,000 REP OF NIGERI 6.1250% 28/09/28 REGS 492,563 559,500 0.10
uUsD 400,000 REP OF NIGERI 6.5000% 28/11/27 REGS 390,401 390,000 0.07
UsD 369,000 REP OF NIGERI 8.7470% 21/01/31 REGS 327,123 365,771 0.06
UsD 200,000 REP OF NIGERI 7.6960% 23/02/38 REGS 171,000 169,250 0.03
10,923,568 11,449,578 2.00
Gt AY=IT 10,923,568 11,449,578 2.00
Av—>
Ef%
UsD 3,484,000 OMAN INTRNL B 6.7500% 28/10/27 REGS 3,762,593 3,614,510 0.62
UsD 1,527,000 OMAN INTRNL B 7.0000% 25/01/51 REGS 1,615,592 1,636,730 0.29
UsD 1,400,000 OMAN GVT INTL 6.5% 08/03/47  REGS 1,398,513 1,430,310 0.25
UsD 1,200,000 OMAN INTRNL B 4.7500% 15/06/26 REGS 1,164,232 1,192,428 0.21
UsD 900,000 OMAN INTRNL B 6.0000% 01/08/29 REGS 935,165 921,852 0.16
USD 450,000 OMAN INTRNL B 6.7500% 17/01/48 REGS 450,210 468,918 0.08
uUsD 200,000 OMAN INTRNL B 6.2500% 25/01/31 REGS 209,500 208,280 0.04
UsD 206,000 OMAN INTRNL B 5.3750% 08/03/27 REGS 205,897 206,373 0.04
9,741,702 9,679,401 1.69
LEtE (BT £FIE)
UsD 1,011,000 MAZOON ASSETS 5.2500% 09/10/31 REGS 1,008,372 987,014 0.17
UsD 420,000 OQ SAOC 5.1250% 06/05/28 REGS 410,416 414,236 0.07
1,418,788 1,401,250 0.24
Bt iA~w—r 11,160,490 11,080,651 1.93
INFREY
Ef%
UsD 1,677,000 REP OF PAKIST 6.8750% 05/12/27 REGS 1,498,014 1,557,513 0.27
USD 1,620,000 REP OF PAKIST 7.3750% 08/04/31 REGS 1,415,429 1,411,425 0.25
USsD 1,412,000 REP OF PAKIST 8.8750% 08/04/51 REGS 1,014,921 1,147,250 0.20
UsD 1,190,000 REP OF PAKIST 6.0000% 08/04/26 REGS 1,089,516 1,143,888 0.20
UsD 800,000 REP OF PAKIST 8.2500% 30/09/25 REGS 798,700 798,000 0.14
UsD 740,000 PAKISTAN GLOB 7.9500% 31/01/29 144A 677,100 694,675 0.12
USsD 210,000 REP OF PAKIST 7.8750% 31/03/36 REGS 172,132 171,413 0.03
6,665,812 6,924,164 1.21
(e IRPAT T 6,665,812 6,924,164 1.21
NF<
Ef%
UsD 2,512,000 PANAMA 8.0000% 01/03/38 2,611,793 2,650,160 0.45
UsD 3,503,000 PANAMA 4.5000% 16/04/50 2,327,273 2,325,116 0.41
UsD 1,328,000 PANAMA 6.4000% 14/02/35 1,267,685 1,268,240 0.22
UsD 1,200,000 PANAMA 6.8530% 28/03/54 1,133,065 1,090,500 0.19
UsD 1,365,000 PANAMA 2.2520% 29/09/32 979,240 1,008,394 0.18
UsD 990,000 PANAMA 7.8750% 01/03/57 995,363 1,002,375 0.17
UsD 940,000 PANAMA 7.5000% 01/03/31 972,262 979,950 0.17
UsD 710,000 PANAMA 3.8750% 17/03/28 657,815 670,950 0.12
UsD 300,000 PANAMA 3.1600% 23/01/30 266,250 261,000 0.05
UsD 400,000 PANAMA 3.8700% 23/07/60 369,334 227,000 0.04
UsD 200,000 PANAMA 4.5000% 19/01/63 198,750 126,500 0.02
11,778,830 11,610,185 2.02
T DfES
UsD 300,000 PANAMA 4.5000% 15/05/47 335,832 206,250 0.04
uUsD 200,000 REP OF PANAMA 6.7% 26/01/36 270,200 195,000 0.03
UsD 300,000 REP OF PANAMA 4.3% 29/04/53 325,050 192,000 0.03
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il ekl i S i T M)
UsD 200,000 AEROPUERTO IN 5.1250% 11/08/61 REGS 200,000 146,689 0.03
1,131,082 739,939 0.13
TatE(EEEFR)
UsD 580,000 BANCO LATINOA 2.3750% 14/09/25 REGS 550,194 570,709 0.10
UsD 200,000 BANCO NAC DE  2.5000% 11/08/30 REGS 190,500 162,309 0.03
740,694 733,018 0.13
X iatavrasd 13,650,606 13,083,142 2.28
NTF7=a—F=7
EfE
UsD 545,000 PNG GOVT INTL 8.3750% 04/10/28 REGS 540,359 538,810 0.09
540,359 538,810 0.09
BRI T ma—F=T 540,359 538,810 0.09
INSTTA
EfE
UsD 1,425,000 PARAGUAY 6.6500% 04/03/55 REGS 1,425,000 1,444,594 0.25
UsD 952,000 PARAGUAY 4.9500% 28/04/31 REGS 985,644 929,390 0.16
UsD 740,000 PARAGUAY 6.0000% 09/02/36 REGS 768,034 751,100 0.13
UsD 800,000 REPUBLIC OF P 5.6000% 13/03/48 REGS 791,834 718,000 0.13
PYG 5,308,000,0 00 PARAGUAY 8.5000% 04/03/35 REGS 671,638 674,736 0.12
UsD 500,000 PARAGUAY 5.8500% 21/08/33 REGS 498,214 505,000 0.09
PYG 2,059,000,000 PARAGUAY 7.9000% 09/02/31 REGS 282,579 259,401 0.05
UsD 200,000 PARAGUAY 4.7000% 27/03/27 REGS 194,500 197,500 0.03
UsD 200,000 PARAGUAY 3.8490% 28/06/33 REGS 199,988 176,750 0.03
UsD 200,000 PARAGUAY 5.4000% 30/03/50 REGS 231,400 175,000 0.03
6,048,831 5,831,471 1.02
Gt T TTA 6,048,831 5,831,471 1.02
R)L—
EfE
UsD 3,433,000 REPUBLIC OF PERU 5.8750% 08/08/54 3,422,113 3,379,136 0.60
UsD 2,529,000 REPUBLIC OF PERU 5.3750% 08/02/35 2,548,777 2,487,459 0.43
UsD 1,665,000 REPUBLIC OF PERU 2.7830% 23/01/31 1,525,514 1,456,246 0.25
PEN 2,900 REPUBLIC OF P 6.9500% 12/08/31 REGS 762,398 854,083 0.15
USD 800,000 REPUBLIC OF PERU 3.0000% 15/01/34 702,827 662,110 0.12
UsD 300,000 REPUBLIC OF PERU 8.7500% 21/11/33 471,000 363,627 0.06
UsD 500,000 REPUBLIC OF PERU 3.2300% 28/07/2121 340,544 275,155 0.05
9,773,173 9,477,816 1.66
TEatE(EESFIR)
UsD 3,191,000 PETROLEOS DEL 5.6250% 19/06/47 REGS 2,513,304 2,092,180 0.36
UsD 1,000,000 PETROLEOS DEL 4.7500% 19/06/32 REGS 844,955 774,251 0.14
UsD 620,000 KALLPA GENERA 5.8750% 30/01/32 REGS 613,707 630,230 0.11
UsD 400,000 CIADE MINAS  6.8000% 04/02/32 REGS 393,468 405,500 0.07
UsD 300,000 BANCO DE CRED 5.8500% 11/01/29 REGS 299,706 308,655 0.05
UsD 300,000 NIAGARA ENERG 5.7460% 03/10/34 REGS 300,000 294,551 0.05
PEN 1,000,000 CREDICORP CAP 10.1000% 15/12/43 273,503 287,793 0.05
UsD 210,000 PLUSPETROL 6.2400% 03/07/36 REGS 209,840 216,582 0.04
5,448,483 5,009,742 0.87
Bt~ L— 15,221,656 14,487,558 2.53
T4YEY
EEERE
UsD 500,000 SAN MIGUEL GLOBA FRN 02/06/73 502,625 504,500 0.09
502,625 504,500 0.09
EfE
UsD 3,888,000 PHILIPPINES(REP) 1.9500% 06/01/32 3,622,969 3,207,394 0.56
UsD 3,079,000 PHILIPPINES(REP) 5.1700% 13/10/27 3,071,656 3,117,152 0.54
USD 3,465,000 PHILIPPINES(REP) 2.6500% 10/12/45 2,314,961 2,245,230 0.39
uUsD 400,000 PHILIPPINES(REP) 5.1750% 05/09/49 398,160 378,889 0.07
UsD 400,000 PHILIPPINES(REP) 2.9500% 05/05/45 384,080 274,820 0.05
9,791,826 9,223,485 1.61
Btz 10,294,451 9,727,985 1.70
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R—SUF
EfE
UsD 4,272,000 REP OF POLAND 5.5000% 18/03/54 4,182,010 4,101,615 0.73
USsD 2,640,000 REP OF POLAND 4.8750% 12/02/30 2,626,140 2,653,950 0.46
UsD 1,272,000 REP OF POLAND 5.5000% 04/04/53 1,243,184 1,221,729 0.21
UsD 931,000 REP OF POLAND 5.3750% 12/02/35 924,120 939,994 0.16
UsD 800,000 BANK GOSPODAR 6.2500% 31/10/28 REGS 826,319 837,200 0.15
UsD 555,000 BANK GOSPODAR 6.2500% 09/07/54 REGS 550,982 562,671 0.10
UsD 500,000 BANK GOSPODAR 5.7500% 09/07/34 REGS 507,739 509,256 0.09
EUR 400,000 BANK GOSPODAR 4.3750% 13/03/39 EMTN 428,334 422,688 0.07
UsD 300,000 REP OF POLAND 5.1250% 18/09/34 299,109 298,088 0.05
EUR 200,000 REP OF POLAND 3.6250% 11/01/34 10Y 213,228 214,362 0.04
EUR 200,000 REP OF POLAND 4.1250% 11/01/44 20Y 217,018 212,711 0.04
UsD 200,000 BANK GOSPODAR 5.3750% 22/05/33 REGS 199,526 199,090 0.03
12,217,709 12,173,354 2.13
LEtE (BT £FIE)
UsD 2,043,000 ORLEN SA 6.0000% 30/01/35 REGS 2,013,479 2,078,293 0.36
2,013,479 2,078,293 0.36
Gt AR—=FF 14,231,188 14,251,647 2.49
=L
EfE
UsD 3,540,000 QATAR STATE O 4.5000% 23/04/28 REGS 3,496,355 3,542,251 0.62
UsD 2,049,000 QATAR STATE O 4.7500% 29/05/34 REGS 2,028,291 2,065,947 0.36
UsD 1,671,000 QATAR STATE O 4.8750% 27/02/35 REGS 1,661,074 1,689,580 0.29
UsD 1,445,000 QATAR STATE O 4.4000% 16/04/50 REGS 1,335,615 1,256,380 0.22
UsD 697,000 QATAR STATE O 4.5000% 27/02/28 REGS 695,550 697,619 0.12
UsD 450,000 QATAR STATE O 4.6250% 29/05/29 REGS 447,741 451,752 0.08
9,664,626 9,703,529 1.69
T DHES
UsD 200,000 NAKILAT INC 6.0670% 31/12/33 REGS 189,210 159,147 0.03
189,210 159,147 0.03
TEatE(EESFR)
UsD 3,600,000 QATAR ENERGY 3.1250% 12/07/41 REGS 2,863,770 2,700,994 0.47
UsD 2,200,000 QATAR ENERGY 3.3000% 12/07/51 REGS 1,686,618 1,526,800 0.27
4,550,388 4,227,794 0.74
Gt a— 14,404,224 14,090,470 2.46
BE
EfE
UsD 400,000 KOREA NATL OI 4.8750% 03/04/29 REGS 397,096 403,534 0.07
397,096 403,534 0.07
TatE(EEEFIR)
USD 500,000 SK HYNIX INC 6.5000% 17/01/33 REGS 534,685 542,745 0.09
UsD 500,000 HYUNDAI CAPIT 5.2500% 22/01/28 REGS 499,655 506,512 0.09
UsD 500,000 LG CHEM LTD 1.3750% 07/07/26 REGS 497,480 478,028 0.08
UsD 200,000 MIRAEASSETSEC 6.0000% 26/01/29 197,932 207,001 0.04
UsD 200,000 SK ON CO LTD 5.3750% 11/05/26 199,824 201,748 0.04
1,929,576 1,936,034 0.34
Aat g 2,326,672 2,339,568 0.41
L—==7F
Ef%
UsD 5,106,000 ROMANIA 4.0000% 14/02/51 REGS 3,504,258 3,272,078 0.57
UsD 3,078,000 ROMANIA 3.0000% 14/02/31 REGS 2,555,706 2,576,563 0.45
EUR 1,300,000 ROMANIA 3.7500% 07/02/34 REGS 1,269,065 1,153,423 0.20
UsD 1,090,000 ROMANIA 7.1250% 17/01/33 REGS 1,162,460 1,118,259 0.20
UsD 1,036,000  ROMANIA 7.6250% 17/01/53 REGS 1,097,137 1,057,681 0.18
UsD 1,050,000 ROMANIA 5.7500% 24/03/35 REGS 1,042,577 958,130 0.17
EUR 700,000 ROMANIA 5.2500% 10/03/30 REGS 715,433 744,329 0.13
EUR 700,000 ROMANIA 2.1250% 07/03/28 REGS 745,184 690,645 0.12
EUR 800,000 ROMANIA 2.8750% 13/04/42 REGS 746,727 533,284 0.09
USsD 500,000 ROMANIA 6.0000% 25/05/34 REGS 506,375 470,460 0.08
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EUR 400,000 ROMANIA 5.2500% 30/05/32 REGS 432,174 410,619 0.07
EUR 400,000 ROMANIA 5.6250% 30/05/37 REGS 431,891 396,094 0.07
EUR 400,000 ROMANIA 3.3750% 28/01/50 REGS 439,379 266,114 0.05
UsD 240,000 ROMANIA 6.6250% 17/02/28 REGS 247,956 246,325 0.04
EUR 100,000  ROMANIA GOVT 6.3750% 18/09/33 REGS 106,445 108,234 0.02
EUR 100,000 ROMANIA 2.1240% 16/07/31 REGS 125,192 86,685 0.02
15,127,959 14,088,923 2.46
L —~=T 15,127,959 14,088,923 2.46
YICTFIET
EfE
usD 7,220,000 SAUDI INT BON 4.7500% 16/01/30 REGS 7,126,984 7,178,218 1.26
UsD 3,946,000 SAUDI INT BON 5.7500% 16/01/54 REGS 3,772,719 3,844,087 0.67
UsD 1,050,000 SAUDI INT BON 5.0000% 17/04/49 REGS 944,791 935,009 0.16
usD 900,000 SAUDI INT BON 4.5000% 26/10/46 REGS 884,214 754,038 0.13
usD 600,000 SAUDI INT BON 4.7500% 18/01/28 REGS 600,090 600,773 0.10
UsD 500,000 SAUDI INT BON 5.6250% 13/01/35 REGS 495,895 513,466 0.09
UsD 500,000 SAUDI INT BON 5.3750% 13/01/31 REGS 498,355 508,210 0.09
usD 400,000 SAUDI INT BON 5.0000% 16/01/34 REGS 395,972 395,758 0.07
usD 300,000 SAUDI INT BON 3.2500% 22/10/30 REGS 273,750 275,064 0.05
14,992,770 15,004,623 2.62
LEtE (BT £FIE)
usD 2,358,000 SAUDI ARAB OI 5.8750% 17/07/64 REGS 2,302,328 2,253,064 0.40
usD 300,000 SAUDI ARAB OI 5.2500% 17/07/34 REGS 298,020 301,140 0.05
UsD 300,000 SAUDI ARAB OI 3.5000% 24/11/70 REGS 276,000 190,500 0.03
UsD 200,000 SAUDI ARAB OI 3.5000% 16/04/29 REGS 214,628 189,832 0.03
3,090,976 2,934,536 0.51
At rovTIET 18,083,746 17,939,159 3.13
AL
EfE
usD 1,200,000 SENEGAL REP OF 7.7500% 10/06/31 7Y 1,112,073 1,051,500 0.18
UsD 844,000 SENEGAL REP O 6.7500% 13/03/48 REGS 694,781 563,370 0.10
EUR 500,000 SENEGAL REP O 5.3750% 08/06/37 REGS 555,075 360,620 0.06
2,361,929 1,975,490 0.34
T DHES
uUsD 480,000 SENEGAL REP O 6.2500% 23/05/33 REGS 376,800 373,800 0.07
376.800 373.800 0.07
HEExHL 2,738,729 2,349,290 0.41
TILET
Ef%
uUsD 2,369,000 SERBIA REPUBL 6.0000% 12/06/34 REGS 2,331,661 2,371,961 0.41
usD 1,950,000 SERBIA REPUBL 6.5000% 26/09/33 REGS 1,975,029 2,030,438 0.35
UsD 600,000 SERBIA REPUBL 6.2500% 26/05/28 REGS 597,762 613,500 0.11
EUR 200,000 SERBIA REPUBL 3.1250% 15/05/27 REGS 242,663 206,409 0.04
5,147,115 5,222,308 0.91
L@ E (EEEFE)
UsD 650,000 TELECOMMUNICA 7.0000% 28/10/29 REGS 650,000 649,675 0.11
650,000 649,675 0.11
it erer 5,797,115 5,871,983 1.02
SUHR—I
ZDhfES
uUsD 280,000 LLPL CAPITAL 6.8750% 04/02/39 REGS 201,977 207,546 0.04
201,977 207,546 0.04
LEtE (BT £FIE)
UsD 400,000 CATHAYLIFE SGP 5.9500% 05/07/34 398,867 423,555 0.07
usD 400,000  MEDCO BELL 6.3750% 30/01/27 REGS 406,450 402,468 0.06
usD 300,000 SINGAPORE AIR 3.3750% 19/01/29 EMTN 297,819 288,445 0.05
uUsD 250,000 MEDCO MAPLE T 8.9600% 27/04/29 REGS 260,888 263,927 0.05
UsD 200,000 YINSON PRODUCTI 9.6250% 03/05/29 196,000 208,852 0.04
1,560,024 1,587,247 0.27
Bt HR— 1,762,001 1,794,793 0.31
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AOR=Z7F
EfE
usD 500,000 SLOVENIA 5.0000% 19/09/33 REGS 496,096 501,694 0.09
496,096 501,694 0.09
At anR=7 496,096 501,694 0.09
m7IVh
EfE
UsD 3,029,000 SOUTH AFRICA 4.3000% 12/10/28 2,869,750 2,854,832 0.50
usD 2,907,000 SOUTH AFRICA 7.9500% 19/11/54 REGS 2,908,427 2,816,156 0.49
UsD 3,067,000 SOUTH AFRICA 7.3000% 20/04/52 2,814,070 2,790,970 0.49
UsD 2,910,000 SOUTH AFRICA 4.8500% 30/09/29 2,790,937 2,742,675 0.48
ZAR 51,200,000 REP OF STH AFRI 8.875% 28/2/35 2035 2,555,991 2,488,939 0.43
UsD 2,368,000 SOUTH AFRICA 5.7500% 30/09/49 1,916,408 1,796,720 0.31
UsD 580,000 SOUTH AFRICA 7.1000% 19/11/36 REGS 580,000 566,950 0.10
UsD 370,000 SOUTH AFRICA 6.2500% 08/03/41 307,005 322,363 0.06
ZAR 4,000,000 REP SOUTH AFR 8.5000% 31/01/37 2037 186,944 181,344 0.03
16,929,532 16,560,949 2.89
LEtE (BT £FIE)
UsD 750,000 ESKOM HOLDING 8.4500% 10/08/28 REGS 724,972 778,125 0.13
usD 265,000 TRANSNET 8.2500% 06/02/28 REGS 265,000 270,035 0.05
989,972 1,048,160 0.18
At ET7UN 17,919,504 17,609,109 3.07
RA)Z2h
EfE
uUsD 2,153,160 REP OF SRI LA 3.6000% 15/02/38 REGS 1,457,274 1,773,665 0.30
usD 1,492,924 REP OF SRI LA 3.1000% 15/01/30 REGS 1,227,654 1,332,435 0.23
UsD 1,787,812 REP OF SRI LA 3.6000% 15/06/35 REGS 1,234,696 1,242,529 0.22
uUsD 1,251,484 REP OF SRI LA 3.3500% 15/03/33 REGS 892,115 1,009,009 0.18
UsD 683,013 REP OF SRI LA 3.6000% 15/05/36 REGS 436,627 555,802 0.10
usD 195,784 REP OF SRI LA 3.1000% 15/01/30 144A 166,266 173,758 0.03
5,414,632 6,087,198 1.06
ZDfES
uUsD 489,805 REP OF SRI LA 4.0000% 15/04/28 REGS 362,657 426,480 0.07
usD 236,578 REP OF SRI LA 4.0000% 15/04/28 144A 213,754 205,716 0.04
576,411 632,196 0.11
At RUTUh 5,991,043 6,719,394 1.17
E R
LEtE (BT £FIE)
KZT 137,000,000 INT BK RECON 13.5000% 03/07/25 EMTN 307,720 273,250 0.05
307,720 273,250 0.05
it ERHER 307,720 273,250 0.05
RAF L
RA AV -hAURE
uUsD 448,680 SURINAME INTL 7.9500% 15/07/33 REGS 403,729 434,659 0.08
403,729 434,659 0.08
B AT A 403,729 434,659 0.08
k—2
L@ E (EEEFE)
usD 570,000 ECOBANK TRAN 10.1250% 15/10/29 REGS 567,626 599,013 0.10
567,626 599,013 0.10
Gt == 567,626 599,013 0.10
RJ=F—F-ks3T
EfE
uUsD 390,000 TRINIDAD&TOBA 6.4000% 26/06/34 REGS 390,000 382,200 0.07
usD 200,000 TRINIDAD&TOBA 5.9500% 14/01/31 REGS 198,534 195,750 0.03
588,534 577,950 0.10
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TEE (EEEFE)
usD 2,177,000 PORT OF SPAIN 7.8750% 19/02/40 REGS 2,162,172 2,145,434 0.38
UsSD 200,000 NATIONAL GAS 6.0500% 15/01/36 REGS 183,000 182,260 0.03
2,345,172 2,327,694 0.41
Bt N =4 =R p= 2,933,706 2,905,644 0.51
kLo
EHESAE
UsSD 400,000 GARANTI BANKASI FRN 28/02/34 144A 401,070 410,120 0.07
401,070 410,120 0.07
EfE
USD 2,673,000 TURKIYE REP OF 7.1250% 12/02/32 2,662,120 2,669,658 0.46
UsSD 2,811,000 TURKIYE REP OF 6.5000% 03/01/35 2,759,980 2,659,908 0.46
UsD 2,249,000 TURKIYE REP OF 7.1250% 17/07/32 2,236,921 2,243,377 0.39
UsSD 1,726,000 HAZINE MUSTES 8.5091% 14/01/29 REGS 1,754,626 1,840,548 0.32
usD 1,000,000 TURKIYE REP OF 9.1250% 13/07/30 7Y 1,012,085 1,110,000 0.19
TRY 34,474,000 TURKIYE GOV BO 36.0000% 12/08/26 2Y 966,504 952,201 0.17
TRY 27,684,000 TURKIYE GOV B 27.7000% 27/09/34 10Y 794,127 795,733 0.14
usD 600,000 TURKIYE REP OF 7.6250% 15/05/34 589,692 617,250 0.11
EUR 500,000 TURKIYE REP OF 5.8750% 21/05/30 540,045 546,409 0.10
UsSD 604,000 TURKIYE REP OF 5.7500% 11/05/47 30Y 493,406 470,365 0.08
UsSD 420,000 ISTANBUL MET 10.5000% 06/12/28 REGS 451,563 454,650 0.08
UsD 510,000 REP OF TURKEY 4.875% 16/04/43 375,965 366,563 0.06
usD 200,000 TURK IHRACAT 7.5000% 06/02/28 REGS 198,308 204,000 0.04
14,835,342 14,930,662 2.60
L@ E (EEEFE)
UsSD 2,269,000 TC ZIRAAT BAN 7.2500% 04/02/30 REGS 2,257,314 2,271,836 0.40
UsSD 1,060,000 TURKCELL ILET 7.4500% 24/01/30 REGS 1,060,000 1,081,200 0.19
UsD 450,000 FORD OTOMOTIV 7.1250% 25/04/29 REGS 450,000 450,450 0.08
UsSD 400,000 TURKIYE VARLIK 8.2500% 14/02/29 397,992 416,440 0.07
UsSD 390,000 LIMAK YENIL E 9.6250% 12/08/30 REGS 390,000 391,640 0.07
UsSD 345,000 EREGLIDEMIR 8.3750% 23/07/29 REGS 344,724 355,988 0.06
UsSD 340,000 TAV HAVALIMAN 8.5000% 07/12/28 REGS 351,781 351,900 0.06
5,251,811 5,319,454 0.93
Atz 20,488,223 20,660,236 3.60
29714F
EHESAE
UsSD 720,000 UKRAINE GOVT FRN 01/08/41 REGS 328,219 597,600 0.10
328,219 597,600 0.10
EfE
usD 4,515,798 UKRAINE GOVT 1.7500% 01/02/34 REGS 2,949,938 2,686,901 0.48
usD 4,593,549 UKRAINE GOVT 1.7500% 01/02/35 REGS 2,819,363 2,675,742 0.47
UsSD 3,145,967 UKRAINE GOVT 0.0000% 01/02/35 REGS 2,086,919 2,068,473 0.36
UsD 732,776  UKRAINE GOVT 1.7500% 01/02/36 REGS 742,786 420,430 0.07
UsSD 464,403 UKRAINE GOVT 1.7500% 01/02/29 REGS 527,598 333,209 0.06
usD 399,450 UKRAINE GOVT 0.0000% 01/02/36 REGS 383,994 261,640 0.05
UsSD 567,226 UKRAINE GOVT 0.0000% 01/02/34 REGS 423,485 245,325 0.04
UsSD 351,791 UKRAINE GOVT 0.0000% 01/02/30 REGS 244,683 197,003 0.03
UsSD 112,000 UKRAINE GOVT 1.7500% 01/02/35 144A 49,140 65,240 0.01
10,227,906 8,953,963 1.57
GativrI4r 10,556,125 9,551,563 1.67
7O EREEHN
EHSAE
UsSD 300,000 NBK SPC LTD FRN 15/09/27 REGS 298,554 284,959 0.05
298,554 284,959 0.05
EfE
UsD 2,617,000 ABU DHABI GOV 1.7000% 02/03/31 REGS 2,169,786 2,231,102 0.38
usD 1,829,000 ABU DHABI GOV 5.5000% 30/04/54 REGS 1,805,894 1,852,173 0.32
usD 2,634,000 ABU DHABI GOV 3.1250% 30/09/49 REGS 1,867,021 1,813,562 0.32
EUR 500,000 FIN DEPT SHAR 4.6250% 13/02/32 EMTN 517,257 521,273 0.09
UsD 400,000 FIN DEPT SHAR 4.3750% 10/03/51 REGS 383,944 276,972 0.05
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UsD 400,000 ABU DHABI GOV 3.0000% 15/09/51 REGS 262,000 267,891 0.05
7,005,902 6,962,973 121
T DifES
UsD 540,000 SWEIHAN PV PO 3.6250% 31/01/49 REGS 397,671 403,513 0.07
397,671 403,513 0.07
L@ E (EEEFE)
usD 3,496,000 ADNOC MURBAN  4.5000% 11/09/34 REGS 3,433,098 3,349,623 0.59
uUsD 2,001,000 ADNOC MURBAN  5.1250% 11/09/54 REGS 1,969,964 1,854,039 0.33
uUsD 1,050,000 ABU DHABI DEV 5.2500% 02/10/54 REGS 1,037,337 991,853 0.18
usD 1,000,000 MASDAR ABU 4.8750% 25/07/33 EMTN 998,550 977,689 0.17
usD 970,000 NATIONAL CENTRAL 5.2790% 05/03/30 970,000 971,253 0.17
UsD 810,000 ABU DHABI DEV 5.3750% 08/05/29 REGS 805,699 827,913 0.14
UsD 630,000 TAQA ABU DHAB 4.7500% 09/03/37 REGS 625,187 600,751 0.10
usD 500,000 MDGH GMTN RSC 5.0840% 22/05/53 REGS 483,200 466,875 0.08
usD 500,000 KUWAIT PROJEC 4.5000% 23/02/27 EMTN 468,998 450,563 0.08
UsD 400,000 MDGH SUKUK LT 4.9590% 04/04/34 EMTN 400,000 402,574 0.07
UsD 400,000 ABU DHABI CRU 3.6500% 02/11/29 REGS 376,800 380,580 0.07
usD 400,000 ABU DHABI POR 2.5000% 06/05/31 EMTN 368,244 346,723 0.06
usD 300,000 ABU DHABI DEV 5.5000% 08/05/34 REGS 298,521 310,500 0.05
UsD 200,000 MDGH GMTN RSC 5.8750% 01/05/34 REGS 197,598 210,796 0.04
UsD 200,000 TAQA ABU DHAB 4.6960% 24/04/33 REGS 200,000 194,876 0.03
12,633,196 12,336,608 2.16
Bt T I7 EREET 20,335,323 19,988,053 3.49
EEDFS
EHSAE
uUsD 200,000 HSBC HOLDINGS FRN 11/08/28 200,000 201,806 0.04
UsD 200,000 LLOYDS BK GR PLC FRN 11/08/26 200,000 199,961 0.03
400,000 401,767 0.07
L@ E (EEEFE)
uUsD 2,400,000 PANAMA INFRASTRU 0% 05/04/32 REGS 1,446,070 1,634,471 0.28
UsD 1,100,000 SOUTHERN GAS CO 6.875% 24/03/26 RE 1,200,925 1,111,812 0.18
usD 943,000 AVIANCA MIDCO 9.6250% 14/02/30 REGS 931,865 904,176 0.16
usD 825,000 AZULE ENERGY  8.1250% 23/01/30 REGS 825,000 835,313 0.15
UsD 600,000 WE SODA INV H 9.5000% 06/10/28 REGS 623,186 623,121 0.11
UsD 300,000 BARCLAYS PLC FRN 09/08/26 300,000 300,773 0.05
usD 200,000 VEDANTA RESOU 9.8500% 24/04/33 REGS 199,832 205,585 0.04
usD 200,000 VEDANTA RESOU 9.4750% 24/07/30 REGS 200,000 202,532 0.04
5,726,878 5,817,783 1.01
Gt XA 6,126,878 6,219,550 1.08
FAYH
ZDhfES
uUsD 250,000 RIO OIL FINAN 9.7500% 06/01/27 REGS 69,884 60,770 0.01
69,884 60,770 0.01
LEtE (BT £FIE)
usD 780,000 KOSMOS ENERGY 8.7500% 01/10/31 REGS 779,969 749,463 0.14
usD 690,000 SASOL FINANCING 5.5000% 18/03/31 608,580 588,596 0.10
UsD 580,000 ATP TOW/ANDEA 7.8750% 03/02/30 REGS 580,000 583,387 0.10
UsD 500,000 SIERRACOL ENR 6.0000% 15/06/28 REGS 444,620 468,720 0.08
uUsD 300,000 SASOL FINANCI 8.7500% 03/05/29 REGS 300,000 305,640 0.05
2,713,169 2,695,806 0.47
KEIEE RS
UsD 700,000 US TREASURY N/B 3.3750% 15/08/42 601,623 602,438 0.10
usD 700,000 US TREASURY N/B 1.8750% 15/02/41 508,257 492,406 0.09
usD 600,000 US TREASURY N/B 2.0000% 15/11/41 427,753 421,969 0.07
UsD 300,000 US TREASURY N/B 4.1250% 15/08/44 296,566 282,469 0.05
UsD 200,000 US TREASURY N/B 4.6250% 15/05/44 208,680 201,531 0.04
uUsD 200,000 US TREASURY N/B 1.7500% 15/08/41 174,320 135,750 0.02
usD 50,000 US TREASURY N/B 4.6250% 15/05/54 52,797 50,703 0.01
2,269,996 2,187,266 0.38
BET AR 5,053,049 4,943,842 0.86

— 260




J LT RNTF IR —Tr—RX TR T —HEBEUEZFC/FD

BEAS] gi?ﬂﬁ%(” iz AR P48 M PELESE (%)
INTTA
EfE
usD 2,653,749 URUGUAY 5.7500% 28/10/34 2,722,834 2,749,350 0.49
usD 2,276,807 REPUB URUGUAY 5.2500% 10/09/60 2,263,949 2,104,560 0.37
UsD 1,829,156 URUGUAY 5.4420% 14/02/37 1,828,806 1,846,714 0.32
UsD 1,100,000 URUGUAY 4.9750% 20/04/55 1,155,690 989,853 0.17
usD 250,000 URUGUAY 4.3750% 23/01/31 258,750 244,654 0.04
8,230,029 7,935,131 1.39
ZDfES
usD 700,000 REP ORIENT URUGUAY 5.1% 18/06/50 797,300 652,469 0.11
797,300 652,469 0.11
BAitonrTA 9,027,329 8,587,600 1.50
DARFREY
EfE
UsD 1,120,000 UZBEK INTL BO 6.9000% 28/02/32 REGS 1,124,444 1,121,399 0.20
uUsD 1,035,000 NATL BK OF UZBEK 8.5000% 05/07/29 1,031,692 1,070,449 0.19
usD 1,100,000 REPUB UZBEKIS 3.9000% 19/10/31 REGS 918,955 926,750 0.16
UsD 852,000 UZBEK INTL BO 6.9474% 25/05/32 REGS 849,870 854,130 0.15
UsD 500,000 REPUB UZBEKIS 5.3750% 20/02/29 REGS 442,525 478,125 0.08
uzs 5,530,000,000 UZBEK INTL B 15.5000% 25/02/28 REGS 427,026 421,741 0.07
usD 400,000 UZBEKNEFTEGAZ 4.7500% 16/11/28 REGS 327,180 357,936 0.06
uUsD 200,000 REPUB UZBEKIS 3.7000% 25/11/30 REGS 171,500 170,500 0.03
5,293,192 5,401,030 0.94
L@ E (EEEFE)
usD 400,000 UZBEK INDUSTR 8.9500% 24/07/29 REGS 398,640 415,052 0.07
398,640 415,052 0.07
BRb U ARFRE 5,691,832 5,816,082 1.01
REAXIS
EfE
usD 4,980,700 REP OF VENEZUELA 9.25% 7/5/28 855,083 908,978 0.15
usD 657,900 REP OF VENEZUELA 7.75% 13/10/19 REG 101,498 105,264 0.02
UsD 600,000 VENEZUELA 7.6500% 21/04/25 108,754 102,000 0.02
1,065,335 1,116,242 0.19
T DHES
usD 2,225,600 REP OF VENEZUELA 11.95% 5/8/31 359,960 444,465 0.08
uUsD 2,475,197 PETROLEOS VENEZU 6% 15/11/26 REGS 273,170 356,428 0.06
UsD 650,000 PETROLEOS DE  8.5000% 27/10/20 REGS 274,993 299,000 0.05
usD 1,700,000 PETROLEOS VENEZ 9.75% 17/05/35 REGS 270,980 273,700 0.05
1,179,103 1,373,593 0.24
L@ E (EEEFE)
usD 4,216,700 PETROLEOS DE VEN 5.3750% 12/04/27 484,635 600,585 0.11
usD 835,200 PETROLEOS DE VEN 5.5% 12/04/37 95,797 119,016 0.02
580,432 719,601 0.13
(SR S 2,824,870 3,209,436 0.56
HUET
EfE
uUsD 1,642,082 ZAMBIA REP OF 0.5000% 31/12/53 REGS 885,225 1,022,197 0.17
ZMW 5,898,000 ZAMBIA GOV BO 24.9700% 30/04/34 10Y 225,577 229,469 0.04
IMW 5,309,000 ZAMBIA GOV BO 26.5000% 30/04/39 15Y 203,066 214,972 0.04
1,313,868 1,466,638 0.25
T DfES
usD 1,444,494 ZAMBIA REP OF 5.7500% 30/06/33 REGS 953,406 1,024,834 0.18
953,406 1,024,834 0.18
Gt eT 2,267,274 2,491,472 0.43
MAREASR 549,727,042 547,034,311 95.40

O BRI AR A OB AT, A R TR TR I TR,
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J LT RNTF IR —Tr—RX TR T —HEBEUEZFC/FD

BAFSE5EICET 5ER
202552 A28HIRTE
(A BFE, oI5, 295, #E1a115 0 B2 o)

AR - SNEABLELEY
202542 A 28 A BIfE, 772 RIZLL T ORI FIME 2R L IEL A A Lz, SME B EIEL KT EE HEFCITAD A~y H I THWHILD,

[N [N SeilE g SeRIeE it 5 A RIEBUELE CKRY)
JPY 12,661,978,186 UsD 82,536,178 202543 H31H 1,867,468
USD 19,792,958 EUR 18,876,000 202544 H2H 124,804
TRY 44,021,925 USD 1,172,776 202543 H 10H 21,261
USD 2,104,742 MXN 43,103,024 20254E3H19H 3,086
USD 660,000 BRL 3,872,220  20254E4 A 2H 1,767
USD 101,871 AUD 161,000 202544 H2H 1,761
USD 419,685 GBP 332,000 202544 A2H 1,399
USD 28,002 PEN 102,966 202546 H 18H 42
PEN 102,823 USD 28,002  20254E3H19H (31)
USD 689,772 MXN 14,154,000 20254E3 7 19H (361)
USD 183,601 MXN 3,776,000 202543 A 19H (512)
USD 67,523 CZK 1,642,254 2025444 17H (802)
USD 282,956 PEN 1,057,321 202544 A 9H (4,534)
USD 266,617 PEN 999,203 202543 H19H (5,194)
USD 447,936 PEN 1,671,965  20254E8 H4H (5,715)
BRL 1,866,429 USD 325,729  20254F4 A 2H (8,458)
USD 932,881 MXN 19,347,000 20254E3 H19H (10,457)
USD 1,223,757 ZAR 23,123,213 202543 H19H (24,709)
USD 1,150,900 TRY 44,021,925 202543 H10H (43,137)
USD 217,552 IPY 32,380,000 202543 H31H 1,711
USD 1,902 IPY 287,940  20254E3H31H (16)
USD 4,014 IPY 607,440 202543 H31H (35)
USD 42,909 IPY 6,492,740 20254E3A31H (370)
USD 199,893 IPY 30,220,000 202543 A31H (1,551)
USD 230,555 IPY 34,885,760 202543 A31H (1,990)
JPY 10,860,000 USD 72,571 20254E3H31H (180)

1,915,247
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J LT RNTF IR —Tr—RX TR T —HEBEUEZFC/FD
JERD2 - MY
2025422 A 28 A BILE, 77 RIZLL T ORIKIE a2 AL Tz,

W HIH KA it A AR CRE V) RFEBELE CRE V)
BRI
GBP 11 FUT LONG GILT 202546 A 1,294,801 11,693
USD 15 FUT US ULTRA BOND CBT 202546 A 1,860,000 64,102
USD 146 FUT US 10YR NOTE (CBT) 202546 H 16,208,281 192,765
USD 17 FUT US 2YR NOTE (CBT) 2025476 A 3,515,414 16,204
22,878,496 284,764
FEVRFER e a

EUR o) FUT EURO-BUND 2025453 (276,971) 354
UsSD “4) FUT US 10YR ULTRA 202546 A (456,688) (5,563)
UsD (7) FUT US 5YR NOTE (CBT) 2025426 H (754,796) (5,195)
(1,488.,455) (10,404)

274,360

RS - ERRTVTRH
2025422 7 28 A BITE, 77 RIZLL FORBFRFIRAT v 7 HF AL T,

Wi i KA Tt A FRBFLE CREV) - RFEBHELE CRE V)

BRL 2,292,350 Receive Floating (ID Rate) - Pay Fixed (13.054971) 20277E1H4H 0 5,071
BRL 18,296,152 Receive Floating (ID Rate) - Pay Fixed (9.84208) 20274F1H4H 0 (303,502)
BRL 453,381 Receive Floating (ID Rate) - Pay Fixed (11.55) 20274F1H4H 0 (4,117)
BRL 6,042,303 Receive Floating (ID Rate) - Pay Fixed (11.57) 20274F1H4H 0 (54,375)
BRL 6,917,249 Receive Floating (ID Rate) - Pay Fixed (11.253) 20274E1 H4H 0 71,313
CZK 53,100,000 Receive Floating (PRIBOR) - Pay Fixed (3.53) 2029427 H16H 39,171 6,158
CZK 33,000,000 Receive Floating (PRIBOR) - Pay Fixed (3.08) 20294104 3 H (4,793) (21,941)
EUR 200,000 Receive Floating (EURIBOR) - Pay Fixed (2.25) 204443 21 H (1,381) 4,695
EUR 3,792,000 Receive Floating (EURIBOR) - Pay Fixed (2.5) 203543 19H 0 (59,642)
EUR 1,400,000 Receive Floating (EURIBOR) - Pay Fixed (2.5) 20304E3 A 19H 0 (20,969)
32,997 (377,309)
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EREA - ILOYR-TIFILN- ROy T

J LT RNTF IR —Tr—RX TR T —HEBEUEZFC/FD

202542 A28 ABULE, 77V RIZLL FORIFEIL Vb T 7 4 Ve AT T REEATL Tz,

By () fALES e RIEBHLE CKR V)
Tarria DBV e
UsSD 300,000 CDS CHILEAN SR 5Y D14 1% 20/12/28 2028412 H20 H (6,059)
USD 3,700,000 CDS KINGDOM SAUDI 1% 10Y 20/06/34 2034426 H20H (12,733)
USD 100,000 CDS OMAN GOVT 1% 5Y 20/12/27 20274E12H20H (1,083)
USD 550,000 CDS REP OF KOREA 5Y 1% 20/12/29 20294E12H20H (17,120)
USD 300,000 CDS REP PANAMA 5Y 1% 20/06/29 202946 H20 H 7,195
USD 600,000 CDX EM42 5Y 1% 20/12/29 2029412 H20 H 14,519
(15,281)
TRTIS g DIEIR T a
USD 600,000 CDS BRAZIL 100BP 1% 20/12/26 2026412 H20 H 2,002
USD 500,000 CDS CHILEAN GOVT 1% 100BP 20/06/26 202646 H20H 5,055
USD 300,000 CDS CHILEAN SR 5Y D14 1% 20/06/27 20274F6 H20 H 4,791
USD 600,000 CDS CHILEAN SR 5Y D14 1% 20/06/28 202846 A20 H 11,560
USD 700,000 CDS CHILEAN SR 5Y D14 1% 20/12/26 20264E12H20H 9,514
USD 1,600,000 CDS FED REP BRAZIL 5Y 1% 20/06/28 202846 420H (13,552)
USD 400,000 CDS INDONESIA REP 5YR 1% 20/12/29 2029412 H20 H 3,575
USD 170,000 CDS KINGDOM OF SAUDI 1% 1Y 20/06/25 202546 A20H 424
USD 5,200,000 CDS KINGDOM OF SAUDI 1% 5Y 20/12/29 20294F12H20H 90,137
USD 200,000 CDS MEXICO 5Y 1% ICE 1BP 20/06/27 20274F6 H20 H 2,561
USD 500,000 CDS MEXICO 5Y 1% 1BP 20/12/27 20274E12H20H (15)
USD 100,000 CDS MEXICO 5Y 1% 1BP 20/12/28 2028412 H20H 1,200
USD 1,200,000 CDS PETROL MEXICANOS 3.75% 24/12/25 2025412 H24H 6,612
USD 300,000 CDS REP CHILE 1% 5Y 20/12/27 2027412 H20H 5,494
USD 1,400,000 CDS REP CHINA 100BP 1% 5Y 20/12/29 20294E12H20H 31,527
USD 200,000 CDS REP OF COLOMBIA 1% 5YR 20/12/27 20274E12H20H (878)
USD 500,000 CDS REP OF POLAND 1% 5YR 20/06/28 202846 H20 H 7,549
USD 400,000 CDS REP OF TURKEY 1% 20/06/27 202746 A20H (5,639)
USD 2,500,000 CDS REP OF TURKEY 1% 5Y 20/12/29 2029412 H20 H (159,478)
USD 600,000 CDS REP PANAMA 5Y 1% 20/06/26 202646 A20H 1,847
USD 2,400,000 CDS REP PERU 5YR 100BP 1% 20/06/26 20264F6 H20 H 20,521
USD 300,000 CDS REP PHILIPPINES 1% 5Y 20/12/29 20294E12H20H 4,037
USD 1,000,000 CDS REP POLAND 1% 5Y 20/06/29 202946 420H 14917
USD 600,000 CDS REP SOUTH AFRICA 1% 5Y 20/06/28 202846 H20H (7,671)
USD 300,000 CDS REP SOUTH AFRICA 100BP 20/06/27 2027456 20 H (520)
USD 1,075,000 CDS ROMANIA 1 YR 1% 20/12/25 2025412 H20H 798
USD 100,000 CDS STATE OF ISRAEL 1% 1Y 20/06/25 20254F6 H20 H 212
UsSD 700,000 CDS STATE OF ISRAEL 1Y 1% 20/12/25 20254E12H20H 3,389
USD 100,000 CDS STATE OF ISRAEL 2Y 1% 20/06/26 202646 H20H 708
USD 200,000 CDS STATE OF QATAR 3Y 1% 20/12/26 2026412 H20 H 2,908
USD 1,400,000 CDS STATE OF QATAR 5Y 1% 20/12/29 2029412 H20 H 38,741
USD 500,000 CDS UTD MEXICAN 1% 5Y 20/12/25 20254E12H20H 2,205
84,531
69,250
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Nomura Multi Managers Fund Il — Emerging Markets Local Currency Debt
T T e R — R 7 7 R — 5 BLE H 3 15 & 4FC/FD

20254F3 H 31 AL
(GGHE IR : 20244E4 H 1 H ~20254E3 H31H)

QY 77U RO AT DY T,

i e | T A~ 3 SN ER B (SR

O ELE OB, BUFHE,  LUIBEORIT T 2B B EE TO/S: (LUT, [HEE L
WS I EOWET, ) A FERE N REL mAREED AT BT A DRI LE M FED

i REEXDZEAZBIRELET, i

@B S ERIRESCE A 7 v A E 1o M B O E MR 2 B L, T ELE IR
s EEEFOEREZITOEASHEZRELET BETDIEASAITERI D5 A0
DET),

@ HLE OB T L OB S O RIT T 2Bl B A2 T EREXIREL, EAREDA
VHETA ORREEFEMEOKREEZ XL L2 BELET,

@GBS, HEEH MR EEEFOERZITORREENStORT L, FEIRE
AR S 2E 3 2E U EOR iy R ELET,
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SO N EATRVVET,
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EHEERITSM
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ol PE
20254E3 H 31 A BIfE
(BREIFTAK L)

HRE
PG A MRE S R 36,543,561
(RN 38,051,452 K/ 70)
B THE% 2,325,926
WA T A O R 4E 72,253
(HRFFIFM 85,669 K 7L)
FUNTATVARDARIGEHL A 104,103
BRIAD T BN ARD AU BAER 7
AL 4 984,671
BB L OB RS MICRIFLE 407
wREAT 40,030,928
A
SRAT RS 153
BRIAD T BINARDARFTBURLR 217,885
FeFANT ESEEES 3,060
SR A RS A AR DA E IR 99,782
WA T ar B OFHG A4 41,899
(HRFFIFMY 51,537 K L)
Tr— ) —~DAF G 512,730
ESiNdi] 101,299
AL A 976,808
LS PEARAR 39,054,120
SRS 1 M0

TAYDHER MG RATH R ARAES 5 LS PEARAR
FCZ7A (1) 3,771 74,226,440
FDZZ 2 (M) 6,079 946,026 5,750,506,808

LS5

TITF I3 —Tr—R - T7o R —HEER @ EEEZFC/FD

AR E
20254E3 A 31 AITHE T3~ 23R
(BREIFTAK L)

IL4g

SRAT DAEFILE 105,798
SR B TFUR BB bR %) 2,173,087
BRNAT 7T BN ARD 52 BRI B 503,713
M A 1,054
A A FE 2,783,652
#H

Pt i i 252,265
T AT 38,711
TR 11,896
BRIAD T RANARD LI 496,188
4 JHE ) . 3,218
HL | $RAT 79,129
SRAT TR 216,735
SRR 7,748
G R 2,113
SEREE 3,869
LR ] 17,609
Z OB 19,077
Ea2llix &l 2,197
BRAF 1,150,755
[EEaEEizEA 1,632,897
P MRS IE B AR DIRAE (880,044)

SN ARDOIRLE 7.836

WA TV a BENARDIRLE (31,486)
S 14 RO R R IE L AR DI L 130,183
BRIAD 7 B3 RN ARD H (68,158)
I F B LS (841,669)
PEEAT M FE S AR 4 0D 1 3ok 46,854
SN AR D AR LS O H I 2,730
WA T L a L RN AR DRI A O 1 36,781
BRINAD T HN AR D FEMR AR 0O Bk (233,642)
S E 2R ST LA AR D R 4 DB Tl 82,720
YIREAG ZE H 4 (64,557)
T D A I M 7 0> AR 726,671
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M AR E
20254E3 A 31 HIZHE 79 DM

I LT INF A= r—R D7 R —HEER @ EEEZFC/FD

(BREIFTAK L)
v Wl PE AR 38,958,319
[EEaEEizEA 1,632,897
Y LB 4 (841,669)
Y HREA A= A A (64,557)
T D AT T2 M P OO AR 726,671
ZASFESROFAT T B 2,568,104
ZAS AR B R 304 (340,494)
2,227,610
AR~ OIS ELA (2,858,480)
AN PERAR 39,054,120
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FATHZ A EROLEEF
20254E3 A 31 HIZHE 79 HaHIR

(CRER)
FC/7 A
W E AL 23,570
FATZ AR RESR I 603
PR A AT (4,490)
WIRFATH ZARAEFH L 19,683
FDZ/Z A
W E AR AL 890,647
FEIT S ARRESAK 60,760
RS A AR S (5,381)
HWIRIIT S MRS 946,026
H i
202543 H 31 H HIfE
(CRECE)
2025 2024 2023
ARG PEREE CRR V) 39,054,120 38,958,319 41,354,783
FCZ7A ()
BRI PERRAE 74,226,440 94,854,882 104,261,976
HIRT ST E i 3,771 4,024 4,040
FDZZA(19)
AR PEAR AR 5,750,506,808 5,804,410,641 5,401,507,007
IR0 470 IR EME 6,079 6,517 5,805



I LT INF A= r—R D7 R —HEER @ EEEZFC/FD

HE 7 B
20254E3 H 31 A HifE
(BRRIFAK L Zeo7)
Bl AR AR KiAGES ARl R AR MR PELLE (%)
ISTI
EfR
BRL 1,302 BRAZIL NTN-F 10.0000% 01/01/31 NTNF 221,737 190,806 0.49
BRL 199 BRAZIL NTN-F 10.0000% 01/01/35 NTNF 39,188 27,061 0.07
260,925 217,867 0.56
ATV 260,925 217,867 0.56
TIHIT
EfE
EUR 490,000  BGARIA-FLIRB-R 1.3750% 23/09/50 30Y 311,616 300,653 0.77
EUR 157,000  BGARIA-FLIRB-REG 4.2500% 05/09/44 165,651 166,858 0.43
477,267 467,511 1.20
BEtTAHIT 477,267 467,511 1.20
FY
EfE
CLP 150,000,000  TESORERIA PESOS 5.8000% 01/10/34 157,280 162,789 0.41
CLP 85,000,000  TESORERIA PESOS 5.0000% 01/10/28 100,918 89,838 0.23
CLP 80,000,000  TESORERIA PESOS 4.7000% 01/09/30 98,881 80,199 0.21
CLP 35,000,000  TESORERIA PESOS 7.0000% 01/05/34 41,622 41,181 0.11
CLP 30,000,000  TESORERIA PES 6.0000% 01/01/43 30YR 43,686 32,978 0.08
CLP 10,000,000  TESORERIA PESOS 6.2000% 01/10/40 11,610 11,340 0.03
453,997 418,325 1.07
At FY 453,997 418,325 1.07
aAVET
EfE
COP 6,315,300,000  COLOMBIA TES 9.2500% 28/05/42 B 1,258,664 1,129,435 2.89
COP 3,097,500,000 COLOMBIA TES 6.2500% 09/07/36 B 475,108 460,698 1.18
COP 2,111,500,000  TITULOS DE TESORERIA 7% 30/06/32 B 414,884 384,990 0.99
COoP 1,376,000,000  COLOMBIA TES 7.2500% 18/10/34 B 249,732 236,528 0.61
COoP 947,500,000  TITULOS DE TESORERIA 6% 28/04/28 B 201,210 200,059 0.51
COP 968,200,000  TITULOS DE TESORERIA 7.75% 18/09/30 254,821 197,165 0.50
COP 628,800,000 COLOMBIA TES 13.2500% 09/02/33 B 165,683 157,488 0.40
COP 265,500,000  COLOMBIA TES 7.0000% 26/03/31 B 55,388 50,577 0.13
3,075,490 2,816,940 7.21
HEtamey 3,075,490 2,816,940 7.21
FrafME
EfE
CZK 14,610,000  CZECH REPUBLIC 0.0500% 29/11/29 130 525,271 536,156 1.38
CZK 9,990,000  CZECH REPUBLIC 5.0000% 30/09/30 150 464,378 458,646 1.18
CZK 10,080,000  CZECH REPUBLIC 2.5000% 25/08/28 78 478,255 422,769 1.08
CZK 7,690,000  CZECH REPUBLIC 4.9000% 14/04/34 151 348,063 351,864 0.90
CZK 8,100,000  CZECH REPUBLIC 2.0000% 13/10/33 103 325,849 297,824 0.76
CZK 5,220,000  CZECH REPUBLIC 3.5000% 30/05/35 145 202,172 212,766 0.54
CZK 5,260,000  CZECH REPUBLIC 0.9500% 15/05/30 94 207,858 198,472 0.51
CZK 2,630,000 CZECH REPUBLIC 3.0000% 03/03/33 156 102,703 105,697 0.27
CZK 2,610,000 CZECH REPUBLIC 1.7500% 23/06/32 138 92,928 97,321 0.25
CZK 2,520,000  CZECH REPUBLIC 1.2000% 13/03/31 121 71,894 94,003 0.24
CZK 1,980,000  CZECH REPUBLIC 4.5000% 11/11/32 154 86,194 88,330 0.23
CZK 1,630,000  CZECH REPUBLIC 4.2000% 04/12/36 49 89,609 69,671 0.18
CZK 760,000  CZECH REPUBLIC 1.9500% 30/07/37 142 25,267 25,307 0.06
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Bl A fll s FTAES A RFAl A4 MR FELLE (%)
CZK 280,000  CZECH REPUBLIC 0.2500% 10/02/27 100 11,284 11,481 0.03
3,031,725 2,970,307 7.61
it F o 3,031,725 2,970,307 7.61
NIHY—
EBHSFFE
EUR 100,000  OTP BANK FRN 16/10/30 EMTN 109,380 109,376 0.28
109,380 109,376 0.28
EfE
HUF 53,180,000 HUNGARY GOVT 3.2500% 22/10/31 31/A 118,428 116,133 0.29
HUF 32,600,000 HUNGARY GOVT 7.0000% 24/10/35 35/A 87,687 86,115 0.22
HUF 15,450,000  HUNGARY GOVT 3.0000% 21/08/30 30/A 34,222 34,563 0.09
HUF 10,660,000  HUNGARY GOVT 3.0000% 27/10/38 38/A 19,401 18,276 0.05
259,738 255,087 0.65
Bt A — 369,118 364,463 0.93
AVRRLT
EfE
IDR 14,388,000,000  INDONESIA GOV' 6.7500% 15/07/35 103 881,615 849,503 2.17
IDR 6,911,000,000  INDONESIA GOV 7.1250% 15/06/38 FR98 434,080 414,760 1.06
IDR 6,374,000,000  INDONESIA GVT 8.25% 15/06/32  FR58 766,989 409,651 1.05
IDR 4,632,000,000  INDONESIA GOV 6.3750% 15/08/28 FR95 309,687 277,232 0.71
IDR 4,056,000,000  INDONESIA GOV' 6.6250% 15/02/34 100 253,582 237,664 0.61
IDR 3,912,000,000  INDONESIA GOV 6.5000% 15/02/31 FR87 251,739 231,848 0.59
IDR 3,644,000,000  INDONESIA GVT 6.625% 15/05/33 FR65 222,580 216,512 0.55
IDR 2,304,000,000  INDONESIA GOV' 6.8750% 15/04/29 101 142,377 139,414 0.36
IDR 1,991,000,000  INDONESIA GOV 7.0000% 15/02/33 FR96 131,200 119,345 0.31
IDR 1,686,000,000  INDONESIA GOV 8.3750% 15/04/39 FR79 121,839 112,271 0.29
IDR 1,544,000,000  INDONESIA GOV 7.1250% 15/06/43 FR97 97,293 92,476 0.24
IDR 1,306,000,000  INDONESIA GOV 7.1250% 15/06/42 FR92 86,906 77,843 0.20
IDR 1,193,000,000  INDONESIA GOV 7.0000% 15/09/30 FR82 72,487 72,260 0.19
IDR 901,000,000  INDONESIA GOV 7.5000% 15/06/35 FR80 59,648 55,716 0.14
IDR 611,000,000  INDONESIA GVT 8.375% 15/03/34 FR68 45,807 40,491 0.10
IDR 578,000,000  INDONESIA GOV 7.5000% 15/05/38 FR75 41,754 35,885 0.09
IDR 172,000,000  INDONESIA GVT 8.375% 15/09/26 FR56 11,979 10,639 0.03
3,931,562 3,393,510 8.69
BF AR T 3,931,562 3,393,510 8.69
Cr—C—8
ZODOES
USsD 200,000  GALAXY PIPELI 2.1600% 31/03/34 REGS 127,232 129,793 0.33
127,232 129,793 0.33
Bty —v— R 127,232 129,793 0.33
oV ITLY
ZODOES
USD 200,000  MILLICOM INTL 6.2500% 25/03/29 REGS 177,570 179,603 0.46
177,570 179,603 0.46
LTEME@EEEA®
USsD 200,000 RUMO LUX SARL 4.2000% 18/01/32 REGS 172,600 176,502 0.45
USsD 200,000  MINERVA LUX S 4.3750% 18/03/31 REGS 174,000 174,945 0.45
346,600 351,447 0.90
BEtrvrTNT 524,170 531,050 1.36
<=7
EfE
MYR 2,329,000 MALAYSIA GOVT 3.8280% 05/07/34 0419 543,152 526,366 1.36
MYR 1,535,000 MALAYSIA GOVT 4.8930% 08/06/38 0418 381,903 380,938 0.98
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MYR 1,520,000  MALAYSIA INVE 4.1300% 09/07/29 0119 393,696 349,821 0.90
MYR 1,272,000  MALAYSIA GOVT 4.6420% 07/11/33 0318 310,048 305,030 0.78
MYR 1,095,000  MALAYSIA INVE 3.7260% 31/03/26 0319 268,110 247,795 0.63
MYR 900,000  MALAYSIA GOVT 3.9550% 15/09/25 0115 222,107 203,493 0.52
MYR 821,000  MALAYSIA GOVT 2.6320% 15/04/31 0220 182,029 174,373 0.45
MYR 743,000  MALAYSIA GOVT 3.7330% 15/06/28 0513 168,595 168,527 0.43
MYR 594,000  MALAYSIA GOVT 4.7620% 07/04/37 0317 142,101 144,956 0.37
MYR 590,000  MALAYSIA GOVT 3.7570% 22/05/40 0519 139,839 130,368 0.33
MYR 460,000  MALAYSIA INVE 4.7240% 15/06/33 0617 117,423 110,646 0.28
MYR 445000  MALAYSIA GOVT 4.6960% 15/10/42 0222 101,470 109,227 0.28
MYR 450,000  MALAYSIA GOVT 3.9060% 15/07/26 0119 111,104 102,159 0.26
MYR 390,000  MALAYSIA INVE 4.3690% 31/10/28 0218 99,234 90,261 0.23
MYR 380,000 MALAYSIA GOVT 3.8990% 16/11/27 0417 99,606 86,594 0.22
MYR 315,000  MALAYSIA GOVT 4.4570% 31/03/53 0123 71,304 74,393 0.19
MYR 280,000  MALAYSIA GOVT 4.254% 31/05/35 0415 62,554 65,529 0.17
MYR 270,000  MALAYSIA INVE 3.4650% 15/10/30 0220 64,080 60,299 0.15
MYR 260,000  MALAYSIA GOVT 3.9000% 30/11/26 0316 66,409 59,127 0.15
MYR 245,000  MALAYSIA GOVT 3.5020% 31/05/27 0307 61,325 55,326 0.14
MYR 235,000  MALAYSIA GOVT 3.8850% 15/08/29 0219 57,857 53,594 0.14
MYR 55,000  MALAYSIA GOVT 3.5820% 15/07/32 0122 11,726 12,278 0.03
3,675,672 3,511,100 8.99
BEti~elL—7 3,675,672 3,511,100 8.99
Ao
EfE
MXN 178,727  MEXICAN BONOS 8.0000% 31/07/53 M 702,415 715,347 1.84
MXN 140,182 MEXICAN BONOS 5.5000% 04/03/27 M 668,404 650,347 1.67
MXN 85,128  MEXICAN BONOS 7.7500% 13/11/42 M 401,932 343,061 0.88
EUR 307,000  UNITED MEXICAN 4.6250% 04/05/33 317,976 324,771 0.83
MXN 47,373 MEXICAN BONOS 8.5000% 01/03/29 M 225,965 229,468 0.59
MXN 44,873  MEXICAN FIXED RATE 7.5% 03/6/27 M20 205,559 215,505 0.55
UsD 200,000  UNITED MEXICAN 6.8750% 13/05/37 199,188 204,377 0.52
MXN 41,563  MEXICAN BONOS DES 8% 07/11/47 M 218,037 168,302 0.43
MXN 27,916  MEXICAN BONOS DES 7.75% 29/5/31 M 137,980 128,683 0.33
MXN 26,378  MEXICAN BONOS 8.5000% 18/11/38 M 30 114,542 118,462 0.30
MXN 25348  MEXICAN BONOS 8.0000% 24/05/35 MS 137,793 113,284 0.29
MXN 7,321 MEXICAN BONOS 7.5000% 26/05/33 M 36,616 32,359 0.08
3,366,407 3,243,966 8.31
TEMEEEER
USD 200,000  SITIOS 5.3750% 04/04/32 REGS 187,250 192,440 0.49
MXN 2,000,000  AMERICA MOVIL SA 9.5000% 27/01/31 116,585 96,312 0.25
303,835 288,752 0.74
EHEEES
MXN 2,938469  MEXICO CETES 0% 21/01/27 1,223,450 1,240,388 3.18
MXN 1,289,483 MEXICO CETES 0% 26/11/26 524,752 550,960 1.41
1,748,202 1,791,348 4.59
Bt AR = 5,418,444 5,324,066 13.64
NFT
ZOhoESH
USD 200,000  AES PANAMA GE 4.3750% 31/05/30 REGS 164,981 169,479 0.43
164,981 169,479 0.43
Bt = 164,981 169,479 0.43
-
EfR
PEN 1,443,000  PERU B SOBERANO 6.1500% 12/08/32 376,501 395,027 1.01
PEN 831,000  PERU B SOBERA 7.6000% 12/08/39 REGS 228,027 234,308 0.60
PEN 803,000  PERU B SOBERANO 6.9000% 12/08/37 227,629 215,331 0.55
PEN 434,000 PERU B SOBERANO 5.4000% 12/08/34 106,431 107,852 0.28
PEN 158,000  PERU B SOBERANO 7.3000% 12/08/33 44,554 45,491 0.12
983,142 998,009 2.56
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Bl A fll s FTAES A RFAl A4 MR FELLE (%)
TEMBEEEER
USD 200,000  SAN MIGUEL IN 3.7500% 02/08/28 REGS 184,000 183,505 0.47
184,000 183,505 0.47
Bt — 1,167,142 1,181,514 3.03
K=K
EfE
PLN 2,192,000  POLAND GOVT B 4.7500% 25/07/29 0729 552,385 556,446 1.42
PLN 1,870,000  POLAND GOVT B 1.7500% 25/04/32 0432 291,607 379,371 0.97
PLN 1,308,000  POLAND GOVT B 5.7500% 25/04/29 0429 346,180 344,822 0.88
PLN 914,000 POLAND GOVT B 2.7500% 25/10/29 1029 161,947 213,203 0.55
PLN 846,000  POLAND GOVT B 5.0000% 25/10/34 1034 199,487 207,681 0.53
PLN 334,000  POLAND GOVT B 6.0000% 25/10/33 1033 92,307 88,442 0.23
PLN 240,000  POLAND GOVT B 2.5000% 25/07/27 0727 54,880 58,708 0.15
1,698,793 1,848,673 4.73
At R—FUR 1,698,793 1,848,673 4.73
IL—R=T
EHEFIE
EUR 100,000  BANCA TRANSILVAN FRN 07/12/28 EMTN 114,848 115,486 0.30
114,848 115,486 0.30
EfR
RON 1,610,000  ROMANIA GOVT 6.7000% 25/02/32 10Y 324,787 338,537 0.88
RON 760,000  ROMANIA GOVT 8.7500% 30/10/28 6Y 182,129 172,996 0.44
RON 600,000  ROMANIA GOVT 8.0000% 29/04/30 7Y 141,293 134,035 0.34
RON 600,000  ROMANIA GOVT 3.6500% 28/07/25 5Y 132,201 129,542 0.33
RON 580,000  ROMANIA GOVT 4.8500% 25/07/29 8Y 114,310 114,733 0.29
RON 465,000  ROMANIA GOVT 5.0000% 12/02/29 10Y 98,762 93,320 0.24
RON 185,000  ROMANIA GOVT 4.7500% 11/10/34 15Y 33,913 33,010 0.08
RON 105,000  ROMANIA GOVT 8.2500% 29/09/32 10Y 24,093 23,913 0.06
1,051,488 1,040,086 2.66
Bit—e=7 1,166,336 1,155,572 2.96
AORZ=7
b Ell
EUR 100,000  OTP BANKA DD FRN 03/04/28 108,659 110,356 0.28
108,659 110,356 0.28
Bt A= 108,659 110,356 0.28
wm7IUh
b Ell
ZAR 7,000,000  SOUTH AFRICA FRN FRN 11/07/27 5YR 396,168 386,092 0.99
396,168 386,092 0.99
EfE
ZAR 13,723,000 REP OF STH AFRI 8.875% 28/2/35 2035 641,475 672,449 1.71
ZAR 10,513,000  REP OF STH AFRIC 8.25% 31/3/32 2032 519,487 529,306 1.35
ZAR 11,399,000  REP OF STH AFRICA 9% 31/01/40 2040 601,902 515,370 1.32
ZAR 7,835,000  REP OF STH AFRICA 8.75% 31/1/44 204 390,883 335,587 0.86
ZAR 6,796,897  REP SOUTH AFR 7.0000% 28/02/31 R213 327,409 330,343 0.85
ZAR 4,628,000 REP OF STH AFRICA 8.75% 28/02/48 212,136 196,138 0.50
USD 200,000  SOUTH AFRICA 7.1000% 19/11/36 REGS 200,000 193,500 0.50
ZAR 3,107,143 REP OF STH AFRICA 6.5% 28/2/41 R214 135,574 109,588 0.28
ZAR 2,795,000  REP OF STH AFRICA 6.25% 31/3/36R209 105,888 108,455 0.28
ZAR 1,568,000  REP SOUTH AFR 8.0000% 31/01/30 2030 82,771 82,246 0.21
ZAR 1,274,000  REP SOUTH AF 11.6250% 31/03/53 2053 69,149 70,183 0.18
ZAR 1,163,000  REP SOUTH AFR 8.5000% 31/01/37 2037 55,065 52,954 0.14
3,341,739 3,196,119 8.18
GitmET7IH 3,737,907 3,582,211 9.17
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[Eafz3s 7]
TEMEEEER
INR 50,000,000  INTERAMER DEV 7.0000% 17/04/33 EMTN 602,217 595,746 1.53
INR 49,500,000  INT BK RECON& 6.7100% 21/01/35 EMTN 578,565 578,225 1.48
INR 48,500,000  ASIAN INFRAST 6.0000% 08/12/31 GMTN 543,622 534,033 137
INR 32,600,000 EURO BK RECON 6.8750% 30/07/31 EMTN 386,413 383,644 0.98
INR 28,700,000  ASIAN INFRAST 6.9000% 23/10/34 REGS 338,784 336,231 0.86
INR 28,000,000  INTERAMER DEV 7.0000% 08/08/33 EMTN 339,005 334,069 0.86
INR 28,000,000  ASIAN INFRAST 7.2000% 02/07/31 EMTN 338,282 331,983 0.85
INR 28,700,000  ASIAN INFRAST 6.6500% 30/06/33 GMTN 324,708 331,659 0.85
INR 18,300,000  EUROPEAN INVT 6.8750% 28/02/35 REGS 210,605 215,470 0.55
INR 14,600,000  ASIAN INFRAST 7.0000% 01/03/29 EMTN 173,513 172,043 0.44
ZAR 10,200,000  EURO BK RECON&DV 0% 04/10/36 EMTN 161,111 168,850 0.43
INR 13,500,000  ASIAN INFRAST 6.9600% 14/01/35 EMTN 160,098 160,145 0.41
INR 12,000,000  INTERAMER DEV 7.3500% 06/10/30 GMTN 145,564 144,061 0.37
INR 10,500,000  EURO BK RECON 6.7500% 14/03/31 EMTN 123,553 122,942 0.31
ZAR 4,000,000 EURO BK RECON&DV 0% 30/05/36 EMTN 53,838 59,176 0.15
PLN 300,000  ASIAN DEV BANK 0% 30/07/30 GMTN 54,132 57,385 0.15
4,534,010 4,525,662 11.59
At E R 4,534,010 4,525,662 11.59
a4
EfE
THB 21,963,000  THAILAND GOVT 3.3500% 17/06/33 660,412 715,286 1.84
THB 12,365,000  THAILAND GOVT 2.1250% 17/12/26 417,641 367,251 0.94
THB 10,095,000  THAILAND GOVT 1.5850% 17/12/35 266,216 285,803 0.73
THB 8,180,000  THAILAND GOVT 3.3000% 17/06/38 310,515 270,580 0.69
THB 8,628,000  THAILAND GOVT 2.8750% 17/12/28 271,657 264,042 0.68
THB 4,460,000  THAILAND GOVT 2.0000% 17/12/31 118,414 132,621 0.34
THB 3,875,000  THAILAND GOVT 3.4500% 17/06/43 106,727 129,698 0.33
THB 3,765,000  THAILAND GVT 3.4% 17/06/36 125,533 125,124 0.32
THB 4,395,000  THAILAND GOVT 2.0000% 17/06/42 129,149 121,966 0.31
THB 3,675,000  THAILAND GVT 3.775% 25/06/32 124,241 121,754 0.31
THB 3,090,000  THAILAND GOVT 1.6000% 17/06/35 101,560 86,781 0.22
THB 1,860,000  THAILAND GOVT 2.8750% 17/06/46 39,708 57,456 0.15
THB 186,000  THAILAND GOVT 2.8000% 17/06/34 5,673 5,849 0.01
2,677,446 2,684,211 6.87
At A 2,677,446 2,684,211 6.87
9 %=]
EfE
TRY 32,356,728  TURKIYE GOV B 26.2000% 05/10/33 10Y 954,759 727,238 1.86
TRY 14,000,000  TURKIYE GOV B 27.7000% 27/09/34 10Y 404,653 330,338 0.85
1,359,412 1,057,576 2.71
BEtia 1,359,412 1,057,576 2.71
INTTA
EfE
uYu 3,486,000  URUGUAY 9.7500% 20/07/33 91,164 83,375 0.21
91,164 83,375 0.21
BT T4 91,164 83,375 0.21
HMABESE 38,051,452 36,543,561 93.57

BT 1T T AR
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MBS EFRI B3 AR
202543 A 31 HHLE
A BHE, TE2e 5, 2RI, BRIGIIT8 B S I ZET)
R 1 - AMEABEE LN

202543 31 HETE, 77 RIZLL FORPFINE ABEELZNEH L T, s+
~yYHETHWLA,

2R e LI E B EFCO T AD

it A\ S SEAAE SEHIEHE it A REBHE CKRL)
PY 71,588,506 USD 483,004 20254E4 F 30 A (1,481)
USD 267 PY 39,500 20254E4 308 1
USD 1,062 PY 157,330 20254E4H 30 A 3
MXN 14,339,000 USD 796,855 20254E4 H 23 (95,455)
MXN 14,339,000 USD 803,868 20254E5 4 131 (104,386)
MXN 14,772,000 UsD 838,632 20254E5 4 13 F (118,028)
USD 804,003 MXN 14,339,000 20254E4 423 H 102,604
USsD 366,636 MXN 6,560,000 20254E5 4 13 F 46,628
USD 1,175,450 MXN 22,551,000 2025454 13H 75,371
USD 20,301 ZAR 357,000 2025%E4H 31 752
THB 434,000 UsD 13,428 20254E4 F 3R (630)
USD 19,706 ZAR 352,000 20254E4 4221 460
USD 68,134 EUR 64,000 20254E5 22 A (1,388)
HUF 26,177,000 USD 66,828 20254E5 22 H 3,521
USD 11,466 ZAR 212,000 202546 4 A (85)
USD 36,667 PLN 151,000 202546 23 A (2,331)
EGP 4,560,000 USD 77,341 20264F1H8H 2,115
EGP 4,830,000 USD 81,837 202641 H 8 2,324
NGN 17,207,000 USD 10,774 20254E4H 108 358
NGN 52,577,000 USD 32,964 20254E4H 10F 1,052
EGP 2,226,000 USD 38,412 20264E1 H26 105
USD 32,547 INR 2,857,000 20254E7 23 A (609)
uYu 2,660,000 USsD 59,403 20254E7 23 A 1,860
EGP 1,481,000 USD 26,494 2025410 27H 62
EGP 1,133,000 USsD 19,565 20264E1 27 F 34
EGP 2,890,000 USD 49,905 20264E1 H27H 85
NGN 138,022,000 USsD 85,995 20254E8 51 6 (2,414)
KZT 55,900,000 USD 106,832 202544 A 14 H 3,444
KZT 47,400,000 USD 91,592 202546 A 18 H 360
BRL 18,069,000 USD 3,083,552 202546 H 3 A 12,421
EGP 5,850,000 USD 109,787 202546 A 18 H 1,344
USD 61,319 uYu 2,660,000 20254E7 23 A 56
USD 158,279 UYU 6,825,000 202546 A 18 H 67
BRL 355,000 USD 59,525 202546 F 3 A 1,301
uYu 6,825,000 USD 159,009 202546 A 18 H (797)
KZT 50,100,000 USD 98,983 20254E6 A 18 H (1,792)
USsD 114,874 BRL 675,000 202546 | 3 A (782)
CNH 2,112,000 USD 293,970 20254E6 A 18 H (1,481)
MYR 1,174,630 USsD 266,616 202546 5 18 (1,123)
RSD 17,115,000 USD 159,359 20254E6 A 18 H (1,263)
THB 23,002,000 USD 684,561 202546 5 18 (3.639)
IDR 6,475,546,000 USD 392,553 202546 5 18 (3,007)
PLN 3,858,076 USD 998,079 20254E6 A 18 H (1,461)
ZAR 762,315 USD 41,465 202546 5 18 20
USD 340,677 INR 29,907,000 202546 A 18 H (7,103)
HUF 473,060,000 USD 1,279,374 202546 5 18 (10,131)
USD 411,434 CzZK 9,405,000 202546 A 18 H 2,019
USD 211,261 SGD 280,000 202546 A 18 H 1,578
USD 350,705 CAD 503,000 202546 5 18 A (1,493)
EUR 106,000 USD 116,096 202546 A 18 H (766)
UsD 74,242 NZD 130,000 202546 5 18 10
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(2N WA JERIEEE JEHI G i) o ARIEHURALE CREV)
USD 688,756 MXN 14,148,432 2025426 H 18 H 1,796
uUsD 617,682 EUR 564,000 2025426 H 18 H 4,041
USD 72,366 AUD 115,000 20254£6 H18H 226
NZD 130,000 UsSD 74,330 2025426 H 18 H (98)
MXN 763,000 USD 37,021 20254£6 H18H 25
PHP 10,080,000 UsD 175,844 2025426 H 18 H (150)
KZT 41,600,000 UsSD 82,618 20254£6 H18H (1,917)
EGP 1,520,000 USD 28,695 202546 H18H 180
usD 223,814 HUF 82,800,000 2025426 H 18 H 1,658
PLN 620,000 USD 160,491 20254£6 H18H (332)
uUsD 115,853 RON 531,000 2025426 H 18 H 623
USD 218,881 cop 925,157,000 20254£6 H18H 1,107
CLP 266,037,000 UsD 282,567 2025426 H 18 H (2,956)
NGN 165,445,000 USD 104,382 20254£6 H13H (1,268)
USD 218,936 cop 925,156,000 20254£6 H18H 1,161
UsD 107,663 PEN 396,000 2025426 H 18 H (346)
NGN 77,311,000 USD 48,562 20254£6 H18H (532)
UsD 46,265 PEN 170,000 2025426 H 18 H (103)
USD 130,405 KRW 188,550,000 20254£6 H18H 1,791
USD 60,245 SGD 80,000 2025426 H 18 H 336
usD 126,193 IDR 2,089,000,000 2025426 H 18 H 526
USD 134,595 KRW 194,490,000 20254£6 H18H 1,929
uUsD 166,815 THB 5,620,000 2025426 H 18 H 448
USD 91,611 INR 8,040,000 20254£6 H18H (1,884)
uUsD 56,644 MYR 250,000 2025426 H 18 H 139
TRY 3,189,000 USD 80,398 20254£6 H18H (4,228)
USD 31,327 ZAR 580,000 2025426 H 18 H (236)
usD 46,946 MXN 960,000 2025426 H 18 H 334
ZAR 1,540,000 USD 83,142 20254£6 H 18 H 664
MXN 1,560,000 UsD 76,656 2025426 H 18 H (912)
USD 40,154 THB 1,350,000 20254£6 H18H 190
usD 30,952 PLN 120,000 2025426 H 18 H (46)
UsSD 29,528 CZK 680,000 20254£6 H18H (73)
USD 40,215 IDR 663,000,000 20254£6 H 18 H 332
usD 29,328 INR 2,570,000 2025426 H 18 H (558)
USD 40,683 MYR 180,000 20254£6 H 18 H 1)
usD 21,975 BRL 130,000 2025426 A 3H (300)
USD 35,779 HUF 13,300,000 20254£6 H18H 95
USD 60,404 PLN 235,000 2025426 H 18 H (302)
USD 38,465 CZK 890,000 20254£6 H18H (279)
RON 853,000 USD 185,239 20254£6 H18H (134)
EUR 104,000 USD 113,976 2025426 H 18 H (822)
USD 56,009 INR 4,880,000 20254£6 H18H (740)
usD 80,400 ZAR 1,460,000 2025426 H 18 H 948
KZT 48,500,000 USD 95,154 20254£6 H 18 H (1,067)
USD 103,400 IDR 1,712,000,000 2025426 H 18 H 413
INR 8,480,000 UsSD 97,315 2025426 H 18 H 1,297
PEN 958,000 USD 263,042 20254£6 H18H (1,747)
uUsD 189,336 ZAR 3,462,000 2025426 H 18 H 936
USD 200,430 cop 838,400,000 20254£6 H18H 3,077
EUR 85,000 UsSD 92,447 2025426 H 18 H 34
UsSD 111,151 TRY 4,625,000 20254£6 H18H 682
BRL 530,000 USD 92,094 2025426 H3H (1,283)
UsD 92,978 cop 394,600,000 2025426 H 18 H 92
USD 91,206 PLN 355,000 20254£6 H18H (498)
EUR 256,000 UsSD 278,702 2025426 H 18 H (169)
USD 293,166 HUF 108,505,000 20254£6 H18H 2,042
EUR 66,000 UsSD 71,900 2025426 H 18 H ©1
INR 4,890,000 UsSD 56,476 20254£6 H18H 388
ZAR 1,930,000 USD 105,674 20254£6 H 18 H (644)
TRY 4,510,000 UsD 107,323 2025426 H 18 H 399
USD 86,815 BRL 505,000 2025426 H3H 287
PEN 574,000 UsD 157,174 2025426 H 18 H (615)

— 274 —



I LT INF A= r—R D7 R —HEER @ EEEZFC/FD

N WA G T T HRH L KB Ok )
uUsD 207,101 INR 17,877,000 202546 H 18H (785)
USD 45,824 THB 1,550,000 202546 H 18H (60)
uUsD 19,586 ZAR 361,000 20254:9H29H 118
USD 289,207 ZAR 5,252,000 2025424 H3H 1,609
UsD 75,094 INR 6,490,000 202546 H18H (376)
THB 19,587,000 USD 578,257 2025424 H3H (635)
THB 440,000 USD 13,113 20254:9H29H (12)
PEN 429,000 UsD 117,760 20254E6 H18H (750)
EUR 62,000 USD 67,199 202546 H 18H 258
UsD 84,990 PLN 330,000 202546 H18 H (255)
ZAR 5,609,000 USD 307,643 2025424 H3H (496)
THB 20,021,000 UsD 593,083 202546 H18 H (407)
USD 305,771 ZAR 5,609,000 202546 H 18H 533
USD 590,939 THB 20,021,000 202544 H 3R 518
ZAR 2,760,000 UsD 150,511 202546 H18 H (314)
USD 168,187 INR 14,505,000 2025456 H 18H (487)
UsD 161,374 INR 13,913,000 202546 H18 H (416)

(99,782)

D 2 - SRR
202543 A 31 HBITE, 77 RIZLL F ORRF eI EH L Tz,

mis EdioE:s FIAEA i A FHEGARCKR L) REBUHEM CRRV)
B LR a
EUR 10 FUT EURO-BOBL 202546 1,277,842 5,133
EUR I FUT EURO-SCHATZ 202546 115913 60
USD 10 FUT US 5YR NOTE (CBT) 202546 /1 1,083,438 2,110
2,477,193 7,303
TEVIFER g
EUR (3) FUT EURO-BUND 202546 (419,712) 141
EUR (2) FUT EURO-BUXL 30Y BND 202546 (259,598) 15,965
USD (1) FUT US LONG BOND(CBT) 202546 (117,781) (1,313)
USD (16) FUT US 10YR NOTE (CBT) 202546 (1,783,500 (25,156)
(2,580,591) (10,363)
(3,060)
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B FFOR g
EUR 352,000 C EUR/HUF 434.5 20/05/25 20254:5H20 1 3,305 223 (3,082)
USD 377,000 C USD/INR 87.74 21/07/25 2025427 H21H 4,650 1,352 (3,298)
USD 383,000 C USD/PLN 4.106 19/06/25 202546 H19H 12,340 2,132 (10,208)
UsD 193,000 C USD/ZAR 17.7775 16/04/25 202544 H 160 7,786 5,684 (2.102)
USD 289,000 C USD/ZAR 18.3525 25/09/25 202549 H25H 11,130 12,080 950
UsD 186,000 C USD/ZAR 18.415 02/06/25 202546 H2 A 7,342 3,588 (3,754)
USD 377,000 P USD/INR 87.74 21/07/25 2025427 H21H 4,477 8,108 3,631
UsD 383,000 P USD/PLN 4.106 19/06/25 202546 H19H 11,238 25,242 14,004
USD 193,000 P USD/ZAR 17.7775 16/04/25 202544 H 16 H 6,888 322 (6,566)
USD 289,000 P USD/ZAR 18.3525 25/09/25 20254-9H25H 9,909 9,284 (625)
UsD 186,000 P USD/ZAR 18.415 02/06/25 202546 H2 A 6,604 4238 (2,366)
85,669 72,253 (13,416)
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USD 578,000 C USD/THB 33.5 25/09/25 20254F9H25H (13,754) (14,215) (461)
UsD 459,000 C USD/THB 34.18 19/06/25 20254£6 H19H (12,478) (4,867) 7,611
USD 578,000 P USD/THB 33.5 25/09/25 20254F9H25H (12,827) (12,456) 371
USD 459,000 P USD/THB 34.18 19/06/25 202546 H19H (12,478) (10,361) 2,117
(51,537) (41,899) 9,638

34,132 30,354 (3,778)

WAL 4 - @FIAT Y THEK
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BlilEY I KA i A FREFILE CREV)  RIFEBUALE CREV)
BRL 1,904,857 Received Fixed (12.196886%) - Pay Float (CETIP) 202641 H2H 0 (5,924)
BRL 1,064,913 Received Fixed (10.353759%) - Pay Float (CETIP) 202647 H1H 0 (15,813)
BRL 614,189 Received Fixed (10.373197%) - Pay Float (CETIP) 202941 H2H 0 (17,681)
BRL 1,621,060 Received Fixed (10.528924%) - Pay Float (CETIP) 202647 H1H 0 (22,984)
BRL 487,595 Received Fixed (10.501658%) - Pay Float (CETIP) 202747H 1R 0 (9,649)
BRL 195,560 Received Fixed (10.627287%) - Pay Float (CETIP) 20294E1H2H 0 (5,845)
BRL 1,144,543 Received Fixed (10.475013%) - Pay Float (CETIP) 202741 H4H 0 (18,506)
BRL 827,615 Received Fixed (11.754716%) - Pay Float (CETIP) 20274E1 H4H 0 (9,034)
BRL 766,532 Received Fixed (12.9524089%) - Pay Float (CETIP) 202741 H4H 0 (2,191)
BRL 901,400 Received Fixed (12.6674252%) - Pay Float (CETIP) 2026421 H2H 0 (675)
BRL 325,093 Received Fixed (12.713016%) - Pay Float (CETIP) 20294E1H2H 0 (4.420)
BRL 1,106,019 Received Fixed (10.19%) - Pay Float (CETIP) 2028421 H3H 0 (24,700)
BRL 2,894,154 Received Fixed (10.505%) - Pay Float (CETIP) 202641 H2H 0 (20,076)
BRL 597,904 Received Fixed (12.165%) - Pay Float (CETIP) 202941 H 2 F 0 (8.696)
BRL 1,057,341 Received Fixed (12.065%) - Pay Float (CETIP) 203141 H2H 0 (25,539)
BRL 774,864 Received Fixed (14.7493%) - Pay Float (CETIP) 20294E1H2H 0 90
BRL 2,299,132 Received Fixed (14.4875%) - Pay Float (CETIP) 2029421 H2H 0 (3,342)
BRL 943,927 Received Fixed (14.22%) - Pay Float (CETIP) 2029421 H2H 0 (2,816)
BRL 955,793 Received Fixed (14.475%) - Pay Float (CETIP) 203141 A 2 H 0 (3,236)
CZK 23,184,000 Received Float (PRIBOR) - Pay Fixed (3.368%) 202746 H 18 H 0 956
CczK 3,832,000 Received Fixed (3.591%) - Pay Float (PRIBOR) 203546 A 18 H 0 (2.752)
EUR 176,000 Received Float (EURIBOR) - Pay Fixed (2.445%) 20414£6 H 18 H 0 7,667
HUF 188,054,000 Received Float (BUBOR) - Pay Fixed (6.38%) 203046 H 18 H 0 7,689
HUF 230,031,000 Received Fixed (6.5%) - Pay Float (BUBOR) 20324£6 H 18 H 0 (12,460)
HUF 448,893,000 Received Fixed (6.5361%) - Pay Float (BUBOR) 203546 H 18 H 0 (42,161)
HUF 709,399,000 Received Float (BUBOR) - Pay Fixed (6.1941%) 202746 H 18 H 0 13,147
HUF 187,160,000 Received Float (BUBOR) - Pay Fixed (6.67%) 20274£6 H 18 H 0 (832)
MXN 3,906,000 Received Fixed (9.1125%) - Pay OIS (E-TIIE) 2034411 A 8 H (33) 9,990
MXN 11,895,000 Received OIS (E-TIIE) - Pay Fixed (8.915%) 20294E11H 151 151 (20,691)
MXN 16,421,000 Received Fixed (8.9%) - Pay OIS (F-TIIE) 20344114 10H (201) 30,496
MXN 8,618,000 Received Fixed (8.66%) - Pay OIS (F-TIIE) 2027412 H 14 H (184) 8,110
MXN 16,526,000 Received Fixed (9.125%) - Pay OIS (F-TIIE) 20254212 16 (144) 4,794
MXN 22,574,000 Received OIS (F-TIIE) - Pay Fixed (8.765%) 20264£12 4 15 418 (15,070)
PLN 4,837,000 Received Fixed (4.929%) - Pay Float (WIBOR) 20354£6 H 18 H 0 9,583
PLN 4,914,000 Received Fixed (5.18%) - Pay Float (WIBOR) 202646 H 18 H 0 1,363
PLN 1,419,000 Received Float (WIBOR) - Pay Fixed (4.805%) 20324£6 H 18 H 0 (2,779)
PLN 5,813,000 Received Float (WIBOR) - Pay Fixed (4.7265%) 203046 A 18 H 0 (9,959
THB 60,650,000 Received OIS (THOR) - Pay Fixed (1.703%) 202646 5 18 0 (3,767)
ZAR 11,706,000 Received Fixed (8.367%) - Pay Float (JIBAR) 203246 H 18H 0 3,302
ZAR 30,700,000 Received Float (JIBAR) - Pay Fixed (7.905%) 203046 A 18 H 0 (6,605)
ZAR 21,751,000 Received Float (JIBAR) - Pay Fixed (7.434%) 20274£6 H 18 H 0 (1,439)
ZAR 22,379,000 Received Fixed (8.935%) - Pay Float (JIBAR) 203546 H18H 0 4,570
7 (217,885)
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