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AL Sy il 4 35,421,331 35, 146, 006 35, 000, 556 34, 866, 466 34,720,290 34,642, 207
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1284 (20204 1 H10H) 12,124 18 1.1 165. 00 0.9 90. 4 AI1T.2 10, 778
12931 (20204 2 H10H) 12,117 15 0.1 165. 41 0.2 94.8 N21.6 10, 726
1301 (20204 3 H10H) 11, 495 15 Ab. 0 162. 05 A2.0 94.0 A 8.1 10,118
13131 (202044 H10H) 11, 266 18 Al.8 159. 98 Al1.3 90.9 2.9 9,191
1323 (20204:5 H11H) 11, 263 18 0.1 159. 42 A0.3 83.0 5.5 8, 545
13331 (202046 H10H) 11, 935 15 6.1 167. 30 4.9 89.8 1.7 8,959
13431 (20204 7 H10H) 11,916 16 A0.0 167. 65 0.2 93.0 A 0.2 8,815
1358 (20204 8 H11H) 12,314 16 3.5 172. 36 2.8 93.6 1.2 9,017
136 (202042 9 H10H) 12, 384 15 0.7 172. 66 0.2 91. 1 A 1.6 8, 969
1378 (20204210 H 12H) 12, 384 17 0.1 172. 49 A0. 1 92.4 A 0.4 8,912
1383 (2020411 H10H) 12,411 15 0.3 172.32 A0. 1 91.2 2.3 8, 866
1398 (20204212 H 10H) 12, 600 15 1.6 174.76 1.4 92.3 6.2 8,885
1408 (20214 1 H12H) 12, 730 17 1.2 176. 01 .7 92.2 8.0 8,953
14131 (20214 2 H10H) 12, 760 15 0.4 176. 09 0.0 93.0 11.3 8,907
1423 (20214 3 H10H) 12, 854 14 0.8 177.83 1.0 89.8 11.1 8, 966
14331 (202144 H12H) 12, 960 20 1.0 179. 21 0.8 89.3 5.0 9, 025
144391 (202145 H10H) 13,092 9 1.1 181. 03 1.0 82.5 10.9 12, 698
14531 (202146 H10H) 13, 205 15 1.0 182. 86 1.0 81.7 14.5 12, 804
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- A H15241K 153K H1543K #51558K #5156301K HIBTHIR
- 20224 1 A 11 HBUE|20224F 2 A 10 H BLE |20224F 3 A 10 H BLFE |20224F 4 A 11 HBIFE|20224 5 A 10 H BLFE |20224E 6 A 10 H BLE
A A A A A A
N BE 12,501,010, 705 12,337,526, 952 12,055, 938, 599 12,473, 446,297 12,060, 459, 945 12,276, 729,019
R R =L 59, 645, 367 36, 882, 320 44,572, 369 35,105, 780 36, 715, 900 36, 256, 579
JLTEMUET 7 K (ATANED | (o 14 a65 338 | 12,280, 804,632 | 11,995, 366,230 | 12,415, 140,517 | 12,009,944,045 | 12,217, 772, 440
V=77 R GHES)
RN A - 19, 800, 000 16,000, 000 23, 200, 000 13,800, 000 22,700, 000
(B) &fE 22,006, 089 19,750, 138 16, 476, 599 20,778,572 13,615,001 22,261,137
RAILULEE 5y Hid 4 17,535, 528 15, 596, 928 12, 666, 095 16, 372, 326 9, 585, 480 18,076, 315
FRALME FEHI 4,446, 524 4,130, 870 3,790, 020 4,382,563 4,007, 851 4,162, 321
AALFILE 8 22 6 4 14 16
T DAL 24,029 22,318 20,478 23,679 21,656 22, 485
(C) MEEMEE(A—B) 12,479,004, 616 12,317,776, 814 12,039, 462, 000 12,452, 667, 725 12,046, 844, 944 12,254, 467, 882
JEA 9, 741, 960, 000 9,748, 080, 000 9,743, 150, 000 9, 630, 780, 000 9, 585, 480, 000 9,513, 850, 000
WIS 4 2,737, 044, 616 2, 569, 696, 814 2,296, 312, 000 2,821,887, 725 2, 461, 364, 944 2, 740, 617, 882
(D) ZEIEROR 974,196 974,808 974, 3150 963,078 958, 5480 951, 3850
1057 Y ZEfHZE(C /D) 12,810 12,636 12,357H 12,930M 12,568M 12,881H

(V£) ZB16281 E e A%HIL9, 691, 860, 0001, 2152~ 15T HHBMER & e AZEILTL, 300, 0001, 55152~ 157 f— A e A% 13249, 310, 00019,
1 A7 0 ERE, 51528112, 810, 515334112, 6369, #515485112, 357H, %51558112, 930/, 451561112, 568H, 515714112, 881H
<7,

BEETEMEOEN ORI D 5 HER OB L — % Tt T 2 AHICET 28 M, &%, 403, 4121, (/& F WS ME S
T7y R (BAZLBWE) ~P—T 7 R)
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OBRBmDKR
55 1524) 1533 5 1543) 5 1553) 5 1563) HE1573)

" H 202145124 11 H ~ [20224F 1 H 12~ [20224F 2 A 11H ~ [ 20224F 3 A 11 H ~ [20224F- 4 H12F ~ [20224F5 A 11H ~
2022 1 A11H  |20224E 2 10H  [20224E 3 A10H  |20224E 4 A11H  [20224E5 H10H | 2022486 [ 10H

A A A A A A
(N EEHFIE A 55 | A 564 | A A 1w | A W | A 408
SCHFILE, A 5| A 564 | A A 4 | A 0| A 408
(B) AffiFEHFTEEES 85, 708, 263 A 149,068, 882 A 255,399, 596 572,703, 586 A 333,684,755 319,822, 626
JEE IR 85, 708, 263 37,601 572, 858, 740 836, 612 320, 008, 164
JERH = | A 149,106,483 | A 255,477,721 | A 185,154 | A 334,521,367 | A 185,538
(C) {SFtsmE%E A 4470553 | A 4,153,188 | A A 4,406,242 | A 4029507 | A 4,184,806
(0) H“HBAEE(A+B+C) 81,237,155 A 153,222,634 A 259,210,487 568, 207,195 A 331,714,602 315, 637, 412
() wiffREiRaE 715,220,221 838, 203, 043 668, 604, 223 392, 286,834 939, 820, 966 588, 178, 148

(F) BmEFREEDE
(B 5 FR 4 0
(GERR AR S 5)

@ EFH(D+E+F)

H) IR#EHERE

RYABHBHEE (G+H)

IBIMEFEAER L&
(B 5 FR 4 0
(GERR AR S 5

53 BLAERH AR

MR 2R 4

1,898,122, 768
(3,775,129, 821)
(A1,877,007, 053)

2,754,580, 144
A 17,535,528

2,737,044, 616

1,898, 122, 768
(3,775,184, 618)
(A\1,877,061, 850)

1,269,493, 376
A 430,571,528

1,900,313, 333
(3,779,456, 187)
(A1,879, 142, 854)

2,585,293, 742
A 15,596,928 A

2,569, 696, 814

1,900, 313, 333
(3,779,482, 281)
(A1,879, 168, 948)

1,274,054, 477
A 604,670,996

1,899, 584, 359
(3,778,436, 074)
(A\1,878, 851, 715)

2,308,978, 095

2,296,312, 000
1,899, 584, 359
(3,778,441, 490)
(A\1,878,857,131)
1,277, 868, 067
A 881, 140,426

1,877,676, 022
(3,734,863, 867)
(A\1,857, 187, 845)

2,838, 260, 051
A 16,372,326

2,821,887,725

1,877,676, 022
(3,734,863, 867)
(A\1,857, 187, 845)

1,273, 318, 705
A 329,107,002

1,868, 844, 060
(3,717,296, 311
(A1, 848,452, 251

2,410,950, 424
A 9,585, 480

2,461,364, 944

1,868, 844, 060
(3,717,296, 311
(A1, 848,452, 251

1,278,815, 405
A 686,294,521

)
)

)
)

1,854,878, 637
(' 3,689,517,847)
(A\1,834,639, 210)
2,758, 694,197
A 18,076,315
2,740,617, 882
1,854,878, 637
(' 3,689,517,847)
(A\1,834,639, 210)
1,277,742, 221
A 392,002,976
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| pEaE
(A) sME OMER) A FEERIBER
£ # x
3 43 i F_i I I P T LN
IR 4 PRI A fOAE R sEE | 2MEE | 24k
Tk Kv TXK Fv TH % % % % %
T AU S 20, 211 19, 247 2, 583, 350 20. 8 0.0 15. 4 4.7 0.7
FHAR K TR K
P 4, 450 4,377 734, 130 5.9 - 5.1 0.6 0.2
FAYz=Fvpa—F | FAUz—Fvn—7
AT x—T 17, 000 17,183 232, 488 1.9 - - - 1.9
a—n Foa—n Fo—n
A 2,750 2,028 289, 071 2.3 - 1.6 0.7 -
A 2YT 13, 450 14, 731 2,099, 792 16.9 - 11.9 0.4 4.6
75U 7,325 6, 824 972, 800 7.8 - 6.9 0.3 0.6
AF¥Y A 1, 300 1,256 179, 156 1.4 - 0.3 1.0 0.2
ZA A 350 339 48, 358 0.4 - 0.1 - 0.3
FooH 1,975 1,820 259, 529 2.1 - 1.2 0.8 0.1
A 3, 600 3,731 531, 890 4.3 - 3.9 0.3 —
AT x—T 225 221 31, 552 0.3 - - 0.1 0.1
N TS 1,034 975 139, 041 1.1 - 0.5 0.7 —
PO AN 200 193 27, 555 0.2 - - 0.2 -
FANLT R 700 760 108, 422 0.9 - - 0.9 -
A A 200 177 25,277 0.2 - 0.2 - -
AA 100 95 13, 662 0.1 - - 0.1 -
TAYH 1,700 1,598 227, 814 1.8 - 0.7 0.4 0.7
[ BB Y 2,000 2,175 310, 060 2.5 — 2.5 — —
T Rv TFZE R
F—2+F U7 22,513 21,211 2,019,091 16.2 - 8.5 7.4 0.4
& at - - 10, 833, 047 87.1 0.0 58.8 18.6 9.6
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(B) 4hE GMEHEE) Atk SRR
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IS I 2 NEELE | RERE A A
TAYAN % TR RV TR RV TH

[EfiRES: | UNITED MEXICAN STATES 4.125 1, 000 1,012 135,906 | 2026/ 1 /21
UNITED MEXICAN STATES 3.75 1, 000 976 131,050 | 2028/ 1 /11

US TREASURY N/B 4. 375 300 344 46,255 | 2040/ 5 /15

US TREASURY N/B 2. 875 300 279 37,526 | 2049/5/15

FEERMES: | FG A96413 4.0 73 75 10,080 [ 2041/1/1
(Br< &#tf%) | FGOLD 15YR G13408 5.0 5 5 727 2024/1/1
FGOLD 15YR J10986 4.5 14 14 1,934 | 2024/10/ 1

FGOLD 30YR G03698 6.0 15 17 2,338 | 2037/12/1

FGOLD 30YR G04586 5.5 28 30 4,115 2038/4/1

FGOLD 30YR G08323 5.0 35 37 5,018 | 2039/2/1

FN 971077 4.5 30 31 4,293 | 2039/2/1

FN AA9357 4.5 61 63 8,558 | 2039/8/1

FN AS4301 4.0 118 119 16,095 | 2045/1/1

FN BR2236 2.5 933 848 113,925 | 2051/8/1

FN MA3687 4.0 146 146 19,619 | 2049/6/1

FNMA 30YR 889260 5.0 26 27 3,635 | 2038/4/1

FNMA 30YR 889579 6.0 18 19 2,681 2038/5/1

FNMA 30YR 889749 5.5 22 23 3,206 | 2038/6/1

FR QD1955 2.5 979 890 119, 501 2051/12/ 1

G2 MA2445 3.5 111 111 15, 031 2044/12/20

G2 MA5076 3.0 113 109 14,639 | 2048/ 3/20

G2 MA7311 2.0 860 774 103,897 | 2051/4 /20

G2 MA7419 3.0 1, 587 1,517 203,612 | 2051/6/20

GNMA 30YR 737086 4.5 24 25 3,460 | 2040/8/15

B A% | ABBVIE INC 2.3 161 160 21,585 | 2022/11/21
(GDREIEAES) | ABBVIE INC 3.2 100 93 12,507 | 2029/11/21
ASHTEAD CAPITAL INC 2.45 300 236 31,778 | 2031/8/12

AT&T INC 4.5 100 92 12,469 | 2048/3/9

ATHENE GLOBAL FUNDING 0.914 100 93 12,521 2024/ 8 /19

ATHENE GLOBAL FUNDING 3.205 350 324 43,487 | 2027/3/8

ATHENE HOLDING LTD 3.45 100 71 9,613 | 2052/5/15

AVOLON HOLDINGS FNDG LTD 3.95 500 486 65,289 | 2024/7/1

AVOLON HOLDINGS FNDG LTD 4.25 300 284 38,147 | 2026/ 4 /15

BANK 2019-BN20 A3 3.011 500 462 62,065 | 2062/9/15

BANK OF AMERICA CORP 6.125 300 302 40,643 | 2099/ 4 /22

BANK OF MONTREAL 4.338 100 100 13,476 | 2028/10/5

BAXALTA INC 5.25 100 102 13,820 | 2045/6/23

BOEING CO 5.15 100 98 13,160 | 2030/5/1

BPCE SA 5.7 200 204 27,386 | 2023/10/22

CANADIAN PACIFIC RAILWAY 2.45 50 43 5,832 | 2031/12/2

CANADIAN PACIFIC RAILWAY 3.0 50 40 5,422 | 2041/12/2

CANADIAN PACIFIC RAILWAY 3.1 75 57 7,737 | 2051/12/2

CENTENE CORP 3. 375 200 174 23,465 | 2030/ 2/15
CENTERPOINT ENERGY INC 1.45 50 45 6,088 | 2026/6/1
CENTERPOINT ENERGY INC 2.95 50 45 6,053 | 2030/3/1

— 28
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E| ES
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Pl K A A NEReE | RERE A B B
TAVUS % T v TK Fv TH

WA S | COREBRIDGE FINANCIAL INC 3.65 75 71 9,651 | 2027/4/5
(AhfBEAES) | CSL FINANCE PLC 3.85 25 24 3,330 | 2027/4/27
CSL FINANCE PLC 4.25 50 49 6,633 | 2032/4/27
CSL FINANCE PLC 4.75 50 49 6,581 | 2052/4 /27
CSL FINANCE PLC 4.95 30 29 3,969 | 2062/4 /27
DELL INT LLC/EMC CORP 4.0 83 83 11,218 | 2024/7/15
DELL INT LLC/EMC CORP 4.9 100 101 13,584 | 2026/10/ 1
DELL INT LLC/EMC CORP 5.3 100 100 13,527 | 2029/10/ 1
ENERGY TRANSFER OPERATNG 3.75 25 23 3,110 | 2030/5/15
ENERGY TRANSFER OPERATNG 6. 25 50 50 6,827 | 2049/4/15
FACTSET RESEARCH SYSTEMS 2.9 75 70 9,501 | 2027/3/1
FACTSET RESEARCH SYSTEMS 3.45 100 88 11,933 | 2032/3/1
FISERV INC 2.75 57 55 7,508 | 2024/7/1
FORD MOTOR COMPANY 9. 625 10 11 1,608 | 2030/4 /22
FRESENIUS MED CARE 111 3.0 150 125 16,852 | 2031/12/1
GC TREASURY CENTRE CO 4.4 250 233 31,402 | 2032/3/30
GOLDMAN SACHS GROUP INC 2.64 200 184 24,759 | 2028/ 2 /24
HASBRO INC 3.0 43 42 5,693 | 2024/11/19
HCA INC 3.5 100 89 12,025 | 2030/9/1
HCA INC 4.625 100 85 11,494 | 2052/3/15
HESS CORP 7.875 100 116 15,674 | 2029/10/ 1
HJ HEINZ CO 5.2 100 95 12,814 | 2045/7/15
HSBC HOLDINGS PLC 2.251 200 180 24,163 | 2027/11/22
INTERCONT INENTALEXCHANGE 4.35 300 298 40,110 | 2029/ 6 /15
INTERCONT INENTALEXCHANGE 4.95 100 101 13,578 | 2052/6/15
INTERNATTONAL FLAVORS&FR 1.832 50 43 5,858 | 2027/10/15
INTERNATTONAL FLAVORS&FR 2.3 200 167 22,450 | 2030/11/ 1
LEVEL 3 FINANCING INC 3.4 100 89 12,003 | 2027/3/1
LUNDIN ENERGY FI 3.1 200 172 23,209 | 2031/7/15
MAGALLANES INC 3. 755 150 144 19,345 | 2027/3/15
MAGALLANES INC 4.279 50 45 6,169 | 2032/3/15
MAGALLANES INC 5.391 20 17 2,355 | 2062/3/15
MSBAM 2013-C7 A4 2.918 1,000 996 133,725 | 2046/2/15
OLYMPUS CORP 2.143 200 183 24,592 | 2026/12/ 8
PHOENIX GRP HLD PLC 4.75 200 192 25,830 | 2031/9/4
PUGET ENERGY INC 2.379 50 43 5,904 | 2028/6/15
SANTANDER HOLDINGS USA 3.4 32 32 4,303 | 2023/1/18
SCENTRE GROUP TRUST 2 5.125 300 272 36,511 | 2080/9/24
SEALED AIR CORP 1.573 100 88 11,832 | 2026/10/15
SEMPRA INFRASTRUCTURE PA 3.25 100 86 11,555 | 2032/1/15
STANLEY BLACK & DECKER I 4.0 100 92 12,380 | 2060/3/15
SYNCHRONY FINANCIAL 4.5 200 198 26,616 | 2025/ 7 /23
SYNGENTA FINANCE NV 4. 441 200 201 26,998 | 2023/4 /24
SYNGENTA FINANCE NV 4. 892 500 499 67,022 | 2025/4 /24
SYNGENTA FINANCE NV 5. 182 667 659 88,511 | 2028/4 /24
SYNGENTA FINANCE NV 5. 676 200 194 26,168 | 2048/4 /24
SYNNEX CORP 1.75 250 221 29,773 | 2026/8/9




J LSBMESHRT 7K (WRSLBNE) FD GEEHEIIRERER)

Y bl ES
lid] ) " Ao -
Pl K A A NEReE | RERE A B B
TAYR % Tk Rv Tk kv T
LI@ALES | T-MOBILE USA INC 3.75 200 194 26,149 | 2027/4/15
(4BBEEMEE) | TSMC ARIZONA CORP 4.125 200 199 26,830 | 2029/4 /22
TSMC ARIZONA CORP 4.25 200 198 26,689 | 2032/4 /22
UNITED OVERSEAS BANK LTD 3.863 200 193 25,941 | 2032/10/ 7
VITERRA FINANCE BV 5. 25 200 190 25,547 | 2032/4 /21
WEYERHAEUSER CO 3.375 125 111 15,024 | 2033/3/9
WEYERHAEUSER CO 4.0 50 42 5,770 | 2052/3/9
ZURICH FINANCE IRELAND 3.0 100 82 11,049 | 2051/4 /19
N 3t 2, 583, 350
PEE FHAR LR FHR Y K
[EffFE% | UK TREASURY 3.5 1,050 1,218 204,316 | 2045/ 1 /22
UK TREASURY 4.25 100 130 21,948 | 2046/12/ 7
UK TREASURY 1.75 1,300 1,109 185,995 | 2049/ 1 /22
LI@ALES | ATHENE GLOBAL FUNDING 1.75 200 176 29,609 | 2027/11/24
(4BBEEME) | BAZALGETTE FINANCE PLC 2.75 125 112 18,902 | 2034/3/10
BNP PARIBAS 2.0 100 89 15,006 | 2031/5 /24
CATXABANK SA 1.5 200 183 30,722 | 2026/12/ 3
COMPASS GROUP FINANCE NV 2.0 100 97 16,299 | 2025/9/5
ELECTRICITE DE FRANCE 6.125 150 172 28,859 | 2034/6/2
ENEL FINANCE INTL NV 5. 625 75 78 13,190 | 2024/8 /14
FISERV INC 2.25 100 97 16,276 | 2025/7/1
GSK CONSUMER HEALTHCARE 2.875 125 121 20,374 | 2028/10/29
MACQUARIE GROUP LTD 4.08 200 196 32,886 | 2029/5/31
ROYAL BANK OF CANADA 3.625 200 199 33,398 | 2027/6/14
SAGE GROUP PLC (THE) 2.875 150 132 22,281 | 2034/2/8
SVENSKA HANDELSBANKEN AB 1. 625 150 149 25,155 | 2022/6/18
VIRGIN MONEY UK PLC 2.625 125 112 18,906 | 2031/8/19
N 2t 734, 130
AW =—F FAYz=7v) o=} | FAV==F ) n-F
L@AL{ES | NORDEA HYPOTEK AB 1.25 10, 000 9,944 134,543 | 2023/9/20
(BBHREENER) | SKANDINAVISKA ENSKILDA 4.25 7, 000 7,239 97,944 | 2023/12/ 1
iR ET 232, 488
—n Fa—n Fa—n
KA [Ef#FE% | BUNDESREPUB. DEUTSCHLAND — 1, 800 1,148 163,726 | 2050/8/15
WA | BAYER AG 0.375 100 97 13,859 | 2024/7/6
(BDREEAER) | BAYER AG 0.75 200 183 26,119 | 2027/1/6
BAYER AG 1.125 100 85 12,254 | 2030/1/6
BAYER AG 5.375 100 95 13,649 | 2082/ 3/25
FRESENIUS SE & CO KGAA 1.875 150 148 21,137 | 2025/5/24
INFINEON TECHNOLOGIES AG 2.0 100 91 13,078 | 2032/6 /24
VANTAGE TOWERS AG 0.375 200 177 25,246 | 2027/ 3/31
A2YT [Ef#FE% | BUONI POLIENNALI DEL TES 1.85 4,000 4,018 572,725 | 2024/5/15
BUONT POLIENNALI DEL TES 6.5 1, 300 1,543 220,027 | 2027/11/1
BUONT POLIENNALI DEL TES 4.75 1, 000 1,101 156,950 | 2028/9/1
BUONT POLIENNALI DEL TES 5.25 6, 600 7,543 1,075,199 | 2029/11/1
BUONT POLIENNALI DEL TES 4.75 100 113 16,225 | 2044/9/1

— 30




J LSBMESHRT 7K (WRSLBNE) FD GEEHEIIRERER)

El 3 ES
ikl . Y Ao o
Mo B e | R | i
a—n % Foa—n Foa—n FH
A2V 7 WABALE S | ASTM SPA 1.0 100 89 12,806 | 2026/11/25
(BOREENER) | ASTM SPA 1.5 100 82 11,742 | 2030/1/25
MEDIOBANCA DI CRED FIN 1.125 250 239 34,114 | 2025/4/23
TTUA [Ef&7EZ% | FRANCE (GOVT OF) 2.0 4, 400 4,092 583,273 | 2048/ 5 /25
FRANCE GOVERNMENT 0. A. T 3.25 500 580 82,799 | 2045/5/25
ﬁ%‘g@% UNEDIC 0. 625 300 290 41,436 | 2026/3/3
Witk S | BANQUE FED CRED MUTUEL 0.5 200 200 28,550 | 2022/11/16
(BBHREENER) | BPCE SFH - SOCIETE DE FI 0. 375 1, 500 1,266 180,501 | 2032/1 /21
DASSAULT SYSTEMES — 100 99 14,253 | 2022/ 9/16
ESSILORLUXOTTICA — 200 198 28,313 | 2023/5/27
TOTAL SE 2.125 125 95 13,672 | 2099/1 /25
AFXY 2 WilAL{ES | BARCLAYS PLC 2. 885 150 148 21,220 | 2027/1/31
(&0HEENER) | BP CAPITAL MARKETS PLC 3.25 250 240 34,216 | 2099/ 6 /22
DIAGEO FINANCE PLC 1.875 100 98 14,047 | 2027/3/27
INFORMA PLC 2.125 200 195 27,927 | 2025/10/ 6
ITV PLC 1.375 200 183 26,152 | 2026/9/26
LLOYDS BK CORP MKTS PLC 0.25 150 150 21,405 | 2022/10/ 4
ROYAL BK SCOTLND GRP PLC 0.75 250 239 34,186 | 2025/11/15
A A A W@ A S | CREDIT SUISSE AG LONDON 2.125 250 249 35,556 | 2024/5 /31
(B0HEEENER) | CREDIT SUISSE GROUP AG 2.875 100 89 12,802 | 2032/4/2
FT K| WlkAES | ADECCO INT FINANCIAL SVS 0.125 100 83 11,937 | 2028/9/21
(BOREENEE) | ATRBUS SE 1. 375 100 97 13,940 | 2026/6/9
AKELIUS RESIDENTIAL PROP 1.125 100 83 11,887 | 2029/1 /11
AMERICAN MEDICAL SYST EU 0.75 200 192 27,481 | 2025/3/8
AMERICAN MEDICAL SYST EU 1.375 150 139 19,868 | 2028/3/8
COLOPLAST FINANCE BV 2.25 100 98 13,989 | 2027/5/19
COLOPLAST FINANCE BV 2.75 100 98 14,037 | 2030/ 5/19
DIGITAL DUTCH FINCO BV 0.125 100 100 14,255 | 2022/10/15
EASYJET FINCO BV 1.875 200 177 25,320 | 2028/3/3
ESSITY CAPITAL BV 0.25 100 82 11,824 | 2029/9/15
GSK CONSUMER HEALTHCARE 1.25 125 121 17,279 | 2026/ 3 /29
GSK CONSUMER HEALTHCARE 1.75 100 92 13,233 | 2030/3/29
JDE PEET’S NV 1.125 100 75 10,786 | 2033/6/16
NN BANK NV NETHERLANDS 0. 375 200 190 27,212 | 2025/2/26
VOLKSWAGEN INTL FIN NV 3.748 200 185 26,473 | 2099/ 3 /28
RS [Eff7E% | BONOS Y OBLIG DEL ESTADO 1.4 2,000 1,926 274,603 | 2028/4 /30
SPANISH GOVERNMENT 4.2 1, 300 1,515 216,015 | 2037/1/31
Witk S | BANCO DE SABADELL SA 2.625 100 96 13,742 | 2026/ 3 /24
(BOREENEE) | CATXABANK SA 0. 625 200 193 27,530 | 2024/10/ 1
Ay x—7 v | Wid S | SVENSKA HANDELSBANKEN AB 1.125 100 100 14,338 | 2022/12/14
(51 VOLVO TREASURY AB 0. 625 125 120 17,213 | 2025/ 2/14
Wy | i@t | CNH INDUSTRIAL FIN EUR S 1.75 200 190 27,163 | 2027/3/25
(BUh LOGICOR FINANCING SARL 0.75 100 95 13,664 | 2024/ 7/15
LOGICOR FINANCING SARL 1. 625 134 119 17,016 | 2027/ 7/15
SEGRO CAPITAL SARL 1.25 300 285 40,653 | 2026/ 3/23
SEGRO CAPITAL SARL 1.875 150 136 19,387 | 2030/3/23




J LSBMESHRT 7K (WRSLBNE) FD GEEHEIIRERER)

=l b K
& ) . o FEOli % .

Mo B e | R | i

a—n % Fa—n Fa—n FH
VIRV TINYG fé%%ﬁj SES SA 3.5 150 148 21,154 | 2029/1/14
T4vF VR CASTELLUM HELSINKI 2.0 200 193 27,555 | 2025/3/24
TANTG VR IRISH GOVERNMENT 5.4 500 559 79,750 | 2025/3/13
SMURFIT KAPPA ACQUISITIO 2.875 200 201 28,672 | 2026/1/15
AN R H L CAIXA GERAL DE DEPOSITOS 0. 375 200 177 25,277 | 2027/ 9/21
AA ASAHI GROUP HOLDINGS LTD 0. 155 100 95 13,662 | 2024/10/23
TAVH AT&T INC 2.875 200 187 26,727 | 2099/ 2/18
ATHENE GLOBAL FUNDING 1.125 200 189 27,045 | 2025/9/2
ATHENE GLOBAL FUNDING 0. 625 150 128 18,295 | 2028/ 1 /12
BOOKING HOLDINGS INC 0.5 200 177 25,239 | 2028/3/8
CAPITAL ONE FINANCIAL CO 1.65 150 129 18,445 | 2029/6 /12
GENERAL MOTORS FINL €O 2.2 400 400 57,147 | 2024/4/1
MET LIFE GLOB FUNDING I 2.375 200 202 28,890 | 2023/1/11
WORLEY US FINANCE SUB 0. 875 200 182 26,022 | 2026/6/9

e RIS : - I

Gt (1< 4tfs) | EUROPEAN INVESTMENT BANK 3.0 2, 000 2,175 310,060 | 2033/10/14

N 2t 5, 263, 986

F—ARFUT AN AN

[Ef#3E% | AUSTRALIAN GOVERNMENT 3.75 2, 200 2,188 208,357 | 2037/4/21
HERRE %% | BK NEDERLANDSE GEMEENTEN 3.25 2, 000 1,966 187,147 | 2025/7 /15
(Bx< 4ffE) | BK NEDERLANDSE GEMEENTEN 3.25 2, 000 1,937 184,404 | 2026/ 8 /24
EUROF IMA 3.9 700 697 66,379 | 2025/12/19
EUROF IMA 3.35 700 656 62,491 | 2029/ 5 /21
INTL FINANCE CORP 3.2 1,000 974 92,809 | 2026/ 7 /22
KOMMUNALBANKEN AS 2.4 2, 000 1,743 165,916 | 2029/11/21
NEDER WATERSCHAPSBANK 3.15 500 481 45,807 | 2026/9/2
NEW S WALES TREASURY CRP 3.0 4, 000 3,762 358,142 | 2030/ 2 /20
QUEENSLAND TREASURY CORP 3.25 1,000 985 93,838 | 2026/ 7 /21
QUEENSLAND TREASURY CORP 1.5 3, 000 2, 349 223,601 | 2032/8/20
WESTERN AUST TREAS CORP 5.0 2, 000 2,088 198,813 | 2025/7 /23
W@ S | ATET INC 3.45 200 199 18,958 | 2023/9/19
(GUREEAEE) | AT&T INC 4.1 200 196 18,687 | 2026/1/19
AT&T INC 4.6 200 193 18,386 | 2028/9/19
MIZUHO FINANCIAL GROUP 3. 752 273 272 25,947 | 2023/ 7 /19
STANDARD CHARTERED PLC 2.9 290 280 26,685 | 2025/6 /28
VODAFONE GROUP PLC 4.2 250 238 22,714 | 2027/12/13

/N ; 2,019,091

N 10, 833, 047

IR AT, WIR DRl 2 45 23 = O 5o i FE AR 78 BAR S O fPEIC X 0 FUERE L7 b o ¢,
I - AR BALARMIZE Y £ C,




J LSBNMESE T 7R (BRAZ LBNE) FD (BERHEEIRERER)
. MG DR A S

Y 1 *
& 7 o 0 & & % &
HTH HTH
&S | TNOTE (2YEAR) — 845
TNOTE (5YEAR) — 600
AUL0YR 397 —
P48 BOBL — 1, 140
BUNDS 1,137 —
BUXL 46 —
GILTS 38 —
SCHATZ — 852
TBOND 239 —
TNOTE (10YEAR) — 633
T-ULTRA — 287
ULTRA (10YEAR) — 220
* BRI 0 #5C,
kIR AL, WK O WMl & do 23 [E o 5t % BB 15 7 BA G O L 0 FERAE L= b o T,
OREEEMEDHEM (20224 6 F 10E1B4E)
5 o _ X4 1 *
B fif #H t #
TM %
N 10, 833, 047 85.0
a—)L - m—2 L ZOh 1,909, 581 15.0
BB e e 12, 742, 628 100. 0

* BFEO BN IZE) 0 T,

* MHIRIZ I DOMEEMEE (12, 380, 801 1) OEEEFEMPERE (12, 742, 628 F ) 1Zxt9 5 H=IF97. 2% T,

kMG PE T, IR O Rl % o 23 E Ot & 85 78 BEARG OMPMEIZ L 0 FEHRE L= b0 T3, 1k F=134. 22, 1754 KL=105. 641,
1R R=167. 711, 1A T =—F >/ m—F=13.53[, 1/ =—27m—x=13.98[, 12— m=142. 54/, 1X 17 F=30. 96981,
10 »%=30.5122[1, 155 F/L=95. 19F, 1A ¥ a~2Y=6 82561,



J LSBMESHRT 7K (WRSLBNE) FD GEEHEIIRERER)

OZi., B8R, TARVEEMENKR cngepamn OBRDIKIT (202146 A11E~20224 6 A108)
I H ERES I H El L]
M A

A EBE 16, 626, 182, 521 (A) BEEHZFANE 352,192, 255
a— - m— 918, 320, 440 ZHFLE 349, 070, 732
A GRATIAR) 10, 833, 047, 504 T DI %A 4, 659, 789
RILAS: 4,132, 774, 029 SLAILE, A 1,538,266
SRIH B, 79, 050, 764 (B) HiliI%cEERE A 642,159, 594
GIEN 3 3,737, 981 zfﬁf 2,147, 401, 559
AT 699,251, 803 © ﬁgiﬁgmnﬁﬁ o ;ig ?% 53

®) ffE 4,183, 726, 351 e,
Fefh 4,078, 196, 278 3 las I
. SN iTGIE S A 478,924,512
RN 3 ok 105, 530, 000 0 BREsms A 2572425
RILAIE 7 () 4#835% (A+B+C+D) A 91,766,247
(C) WMEERE(A—B) 12, 442, 456, 170 ) FEEmEES 6. 175. 265, 023
AR 6, 662, 124, 276 @ BEEERES 54,147, 444
YRR 5145 2 5,780, 331, 894 ) RrEEns A 357,314,326
0) ZEELOHK 6,662, 124,276 01 (1) H(E+F+G+H) 5,780, 331, 894
1HEOH-YBEEMEE(C D) 18,676 RERBEREE (1) 5,780, 331, 894

(1) W E e AT, 028,217, 3941 . it i8N T A B IE
64, 172, 556, ] — L fiRKT SC A A 13430, 265, 674, 1 A
W7o K PEREIX L. 86761 T,

(1) Y~W¥—7 7 REEENG LT 2 EEETTO SR AL
© ) LTHMES T 7 v B (WA X LB FD (RS HRIHE )

6, 541, 964, 2541
© ) LTHSMES T 7 v B (WA X LWBWR) FC (RS HBIHRE )
120, 160, 0224

OHMt

AR ORPLO T T (B) BfEEHFT BB 5 L U (C) £MEGIFE3]
BRIIHROFIRZIZ LD bDEERET,

HEFORBLO PTG BIMERZRBE L H L0, FFLoBN
RE DR, BINEREZ LI ADAH D O e AR Z 22 LW e 2800 &
WNET,

*EFORBO P TH BHERBE L H D01, PEREEHOEE,
TEARI D AR 2 25 LB T2 288y 2 VDD E T,

BHFHEEIIVERA



J LS —APEIMESH T 7 > FFD GEREERERER)

J LS —MPEINEHRT 7 > FW(L%%@&&%E%)
HF1838A~E 1888 (2021F12H 8 H~2022E6 A7 H)

s ~ N
OLT77Y FDLHEA
I
£ 5% # RI|2006%FQ H14B LK. MEARLE LET,
JLS—MWPEMNEET7 VR <F—J7 K (UTRIRF—J72F] EVVET, ) SRITE~DEEEZ@RLT, £ELT
O s e | ATALTUT RLBRTORME (R BUFHBIE, EBUFE ONBUFE) . EREEE, HAS) ERANLIBRANSLL,
TN EXHMEOREENDI L EZEME L THEBNAERETAS CEEREARELET, RERANEREEICOVNTIE, RAIELT
BENYETRVERA,
rhEne LA —APENEFT7 VRO XF U7 Y FRFAHFEIBRANSEL LET. 08 AHREEERET 5BE/HVET.
ke X ¥ — 7 7 v F|A—RFSUFZFLETCORHEZIERENRELET.,
[ /L\7 AMP;JHF%??/#FD NERBEE~OERERBEESICIHEEZTE A,
ke ¥ = 7 v R NEREE~OREISICIFEBERTE A,

S E 5 5| BREEE FALLTHT. EEGREGERL R ARETSLEY, FEL EEEIREGEE > TRREEGAED
HlinaBansyEy. BRBOMAEOVTE, BIHEERIT. TAHSEA-OWBETAVET,

Omxit30EA D ERERE

. N ® = i S S % |1 % #
% " P omw (B2 20, B LY LR . :

m = % % % % E1
1594 (20204E 1 A 7 H) 9,401 16 0.9 182. 67 1.0 93.2 52.4 11,928
16035 (202042 H 7 H) 9, 293 17 A 1.0 180. 58 A 1.1 92.8 36. 7 11, 689
161351 (202043 H 9 H) 8, 668 14 A 6.6 168. 69 A 6.6 91.6 24.6 10, 865
162351 (20204 4 H 7 H) 8, 358 13 A 3.4 165. 10 A 2.1 91.4 34.0 10, 349
1634 (20204E5 A 7 H) 8, 534 11 2.2 168. 57 2.1 91.4 33.9 10, 564
1641 (20204£ 6 A 8 H) 9, 523 14 11.8 188. 57 11.9 92.1 31.6 11, 486
1654 (20204E7 A 7 H) 9, 464 14 A 0.5 186. 64 A 1.0 91.7 28. 1 11,210
16635 (202048 H 7 H) 9, 704 14 2.7 190. 86 2.3 91.8 27.5 11,392
167351 (202049 H 7 H) 9, 857 13 1.7 193. 99 1.6 91.9 29.0 11,495
168351 (20204£10 4 7 H) 9, 567 13 A 2.8 188. 72 A 2.7 90. 7 30.8 11,176
1693 (20204115 9 H) 9, 703 13 1.6 190. 81 1.1 90. 5 20.7 11, 469
1704 (20204128 7 H) 9, 883 11 2.0 194. 34 1.8 92.0 13.9 11, 467
1711 (202141 A 7 H) 10, 235 13 3.7 201. 50 3.7 91.8 14.7 11,737
172351 (20214£ 2 H 8 H) 10, 260 13 0.4 202. 34 0.4 92. 1 12.0 11,673
173351 (20214 3 H 8 H) 10, 209 11 A 0.4 202. 52 0.1 93. 3 A 3.2 11, 605
17431 (202144 H 7 A) 10, 345 14 1.5 205. 76 1.6 93. 1 8.5 11,705
17581 (20214E5 A 7 H) 10, 483 16 1.5 208. 45 1.3 90. 7 8.4 9, 626
1764 (202146 A 7 H) 10, 488 13 0.2 208. 33 A 0.1 90. 8 5.9 9,610
17781 (202147 A 7 H) 10, 351 13 A 1.2 204. 89 A 1.6 90. 8 29.5 9, 484
178351 (20214E 8 H10H) 10, 245 13 A 0.9 203. 27 A 0.8 91.2 28.0 9, 323
17931 (202149 H 7 H) 10, 318 12 0.8 204. 92 0.8 90. 8 30.0 9, 390
180351 (20214£104 7 H) 10, 082 12 A 2.2 200. 29 A 2.3 89. 6 28.6 9, 175
1814 (20214E11H 8 H) 10, 253 12 1.8 203. 92 1.8 89. 2 40. 3 9, 325
1824 (20214E12H 7 H) 9, 826 11 A 4.1 196. 05 A 3.9 90. 7 39.5 8,933
183001 (20227F 1 J1 7 1) 10, 086 13 2.8 20135 2.7 90. 6 38.7 9, 169
18434 (202272 2 1 7 H) 9,825 11 A 2.5 196.51 A 2.4 9L.2 39.7 8, 826
1851 (202272 3 J1 7 H) 10, 133 9 3.2 202.92 3.3 9.6 0.4 9,103
18644 (20224E4 H 7 H) 10, 525 14 4.0 212. 23 4.6 92.0 51.2 9, 330
18711 (202245 H 9 H) 10, 079 13 A 4.1 204. 20 A 3.8 93.3 51.3 8, 788
1884 (20224E 6 H 7 H) 10, 427 14 3.6 211.77 3.7 93.1 42.7 9,015

S LA DT 3 ARG A 7. —
* Y77 NI \’ﬁ' / 7V REfAANETOT, MEHRMALLER ], MERLWHE) IFELRLTHL TEY £,

*fﬂ#ﬁ:*f'@tt# TEWETHER -8 #THE,

kXU F~v—20 (=T N—LNN—TF—ZX T UTEERE GBRE) A>T (H#F~—=R) ) 1. Bloomberg AusBond Composite 0+ Yr Index (A—A L5 U 7]
FAR—2) &4 &2, Mg I s Lt%ﬂ”f’f IS SN iﬁﬂjl:%to I3, FEYEMEEA~O KB A ZE LT, EEHATE OMREREE %%ElﬁElfi)
F—A N YT FALBEL— b REEEERSHE) CHRELTHY £4. RErE1005 L C?uﬁ(ﬂib TUET,

KTN—DN—=F « T fF U A T)b s E—I5 L %a)&%«%% (98 T 7 LML ET, ) i, TRy bR YA S FOBRRHTIERL
5T —MPENES 7 7 > RFD GEMSHEBIR AR ) 2GR L, &L, LEa— LELIERT 52 b0 THEH Y £HA, T —b =B L S
F—=A TV TESE @A) AT v A (Hlonmbem, /\usHond anpmlte 0+ Yr Index) X, Z/—bR—2 « 77 AF /Z )b - E—D e
v T, BHT Y kv AT ALY MR LTIA L RASATNET, TA— AR lL, T A =T H—2 £ 5 TS (BE) A 2T w7 A
(Bloomberg AusBond Composite 0+ Yr Indcx) IZBIET 2V 7 — Z TN MOBERE, EfErE £ 73w e b RS 5 b O TIEH Y iﬂ/u

* T N— B N—=JFF—=Z T Y TS (BE) A7 v 2 A (Bloomberg AusBond Composite O+ Yr Index) X, [EfE, MEBURE (MBI | #AER T & v ~
Ny JFEFETHR SN TEY , A=A b7 U 7EFTHICE W TRIT SN2 TOMBIEER M fHHadf s LTnES, ST, A—A M7 U 7HEH

(mi‘é))??m(\“/—fjjf 77_& LTEL b CnET,

5, 7 JL— N —




J LT —APEMESH T 7 > FFD GERHEEIRERER)

OB /ER A DEAEMEE & TR FDHERS

- — : T ® WA T T - — & TE %

*® 5 W A H % % % Bl Ak |k oo b

W5 M % % %

20214E12H 7 H 9, 826 — 196. 05 — 90. 7 39.5

#1834 128K 10, 270 4.5 205. 31 4.7 89. 8 39.4
TRES)

202241 H 7 H 10, 099 2.8 201. 35 2.7 90. 6 38.7
[€TED)

202241 H 7 H 10, 086 — 201. 35 — 90. 6 38.7

%184%‘1 1 HE 9, 757 A3.3 194. 74 A3.3 91.5 39. 1
€S

202242 H 7 H 9, 836 AN2.5 196. 51 AN2.4 91.2 39.7
a0

202242 H 7 H 9, 825 — 196. 51 — 91.2 39.7

#5185 2 AK 9, 863 0.4 197. 12 0.3 91.7 39. 1
TRES)

20224E3 H 7 H 10, 142 3.2 202. 92 3.3 91.6 40. 4
[€TED)

202243 H 7 H 10, 133 — 202. 92 — 91.6 40. 4

%186%‘1 3HER 10, 527 3.9 211.97 4.5 91.7 49.7
[N

20224E4 H 7 H 10, 539 4.0 212.23 4.6 92.0 51.2
a5

202244 H 7 H 10, 525 — 212.23 — 92.0 51.2

#1874 4 K 10, 320 A1.9 208. 37 A1.8 92.7 48. 8
GTRES)

202245 H 9 H 10, 092 A4, 1 204. 20 AN3.8 93.3 51.3
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AUSTRALTAN GOVERNMENT 3.0 3,100 2,945 279,743 | 2033/11/21

AUSTRALIAN GOVERNMENT 3.75 405 408 38,790 | 2037/4/21

AUSTRALIAN GOVERNMENT 3.25 1, 300 1,211 115,090 | 2039/6 /21

AUSTRALIAN GOVERNMENT 2.75 525 451 42,869 | 2041/5/21

AUSTRALIAN GOVERNMENT 3.0 2, 220 1,908 181,276 | 2047/3 /21

5 FES: | AUST CAPITAL TERRITORY 1.75 600 488 46,418 | 2031/10/23
AUST CAPITAL TERRITORY 2.5 660 575 54,681 | 2032/10/22

H5RkME S | EXPORT-IMPORT BANK KOREA 3.55 500 491 46,675 | 2025/4/7
(Bx< M%) | NEW S WALES TREASURY CRP 1.5 500 402 38,236 | 2032/2/20
NEW S WALES TREASURY CRP 2.5 700 610 58,003 | 2032/11/22

NEW S WALES TREASURY CRP 2.0 1,050 866 82,307 | 2033/3/8

NORTHERN TERRITORY TREAS 3.5 500 478 45,433 | 2030/5 /21

NORTHERN TERRITORY TREAS 3.75 900 837 79,566 | 2033/4 /21

QUEENSLAND TREASURY CORP 1.75 970 810 76,981 | 2031/8 /21

QUEENSLAND TREASURY CORP 1.5 2, 430 1,939 184,209 | 2032/3/2

QUEENSLAND TREASURY CORP 1.5 470 370 35,222 | 2032/8/20

QUEENSLAND TREASURY CORP 1.75 560 431 40,936 | 2034/ 7 /20

QUEENSLAND TREASURY CORP 2.25 800 595 56,504 | 2040/4 /16

QUEENSLAND TREASURY CORP 4.2 140 136 12,936 | 2047/2/20

SOUTH AUST GOVT FIN AUTH 1.75 1,810 1,394 132,414 | 2034/5/24

SOUTH AUST GOVT FIN AUTH 2.0 760 572 54,336 | 2036/5/23

TASMANIAN PUBLIC FINANCE 2.5 500 424 40,353 | 2033/1/21

TREASURY CORP VICTORIA 4.25 500 511 48,576 | 2032/12/20

TREASURY CORP VICTORIA 2.25 500 407 38,713 | 2034/11/20

TREASURY CORP VICTORIA 2.0 1,940 1,491 141,667 | 2035/9 /17

WESTERN AUST TREAS CORP 1.75 1,070 892 84,740 | 2031/10/22

WemrES | AAL LTD 3. 4842 1,000 1,005 95,452 | 2042/10/ 6
(GUBEENES | AFG 1.5017 500 498 47,290 | 2053/9/10
AGI FINANCE PTY LTD 2.119 1,000 872 82,840 | 2027/6 /24

AIR NEW ZEALAND LTD 5.7 500 498 47,351 | 2026/5/25

AMPOL LTD 3. 7458 500 500 47,554 | 2080/12/ 9

AMPOL LTD 3. 5802 500 498 47,377 | 2081/12/ 2

AROUNDTOWN SA 4.5 1, 400 1,382 131,238 | 2025/5/14

ASCIANO FINANCE LTD 5.25 500 494 46,955 | 2025/5/19

AT&T INC 4.1 600 591 56,138 | 2026/1/19

AUSGRID FINANCE PTY LTD 3.75 600 592 56,260 | 2024/10/30

AUSGRID FINANCE PTY LTD 1.814 1,000 864 82,106 | 2027/2/5

AUSNET SERVICES HOLDINGS 4.2 500 468 44,498 | 2028/8 /21

AUSNET SERVICES HOLDINGS 3. 3842 800 799 75,877 | 2080/10/ 6

AUST & NZ BANKING GROUP 2. 5274 700 702 66,684 | 2029/7 /26

AUST & NZ BANKING GROUP 2.9352 900 892 84,736 | 2031/2/26

Australian Personal Loan 1. 4327 157 157 14, 997 2028/ 6 /17

BANCO SANTANDER SA 1. 465 1,000 1,004 95,375 | 2024/9/26

BANCO SANTANDER SA 1.2129 600 591 56,132 | 2026/7/15
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L@ | BANK OF MONTREAL 3.2 1,100 1,095 104,006 | 2023/9/7
(4BBEEME) | BANK OF MONTREAL 2.1 1,300 1,242 118,029 | 2024/7/17
BANK OF NOVA SCOTIA 1. 2608 600 586 55,666 | 2027/ 1 /20
BANK OF QUEENSLAND LTD 1. 5504 500 488 46,429 | 2026/5/6
BANK OF QUEENSLAND LTD 1. 3293 500 490 46,574 | 2026/10/27
BARCLAYS PLC 4.327 500 503 47,826 | 2023/6/15
BENDIGO AND ADELAIDE BK 2.9941 500 496 47,169 | 2030/11/19
BNP PARIBAS 1. 695 600 578 54,914 | 2031/12/11
BPCE SA 2.2 600 517 49,102 | 2028/ 4 /20
BRISBANE AIRPORT CORP 3.1 500 462 43,914 | 2026/ 6 /30
BRISBANE AIRPORT CORP LT 3.9 500 485 46,081 | 2025/ 4 /24
CHARTER HALL EXCH FIN 2.317 500 393 37,343 | 2030/ 9/25
CHARTER HALL LWR LTD 2. 656 600 494 46,998 | 2029/12/17
CHC FINANCE PTY LTD 3.092 500 405 38,495 | 2031/4 /21
CNH CAPITAL AUS PTY LTD 2.1 500 499 47,392 | 2022/12/12
COMMONWEALTH BANK AUST 2.4 500 457 43,469 | 2027/1/14
COMMONWEALTH BANK AUST 1. 945 600 594 56,497 | 2030/ 9/10
COMMONWEALTH BANK AUST 2. 3647 900 870 82,679 | 2031/8/20
COMPUTERSHARE US INC 3.147 500 456 43,358 | 2027/11/30
ConQuest Trust 1.67 148 148 14,088 | 2047/6/15
DBNGP FINANCE CO PTY LTD 4. 225 1,000 991 94,145 | 2025/5/28
DEUTSCHE BAHN FIN GMBH 3.5 1,300 1,293 122,797 | 2024/9/27
DWPF FINANCE PTY LTD 1.9 500 411 39,041 | 2028/8/4
ETSA UTILITIES FINANCE 3.5 800 790 75,103 | 2024/8 /29
FirstMac Mortgage Fundin 1. 7817 181 181 17,274 | 2044/12/10
FirstMac Mortgage Fundin 1. 5846 341 340 32,345 | 2046/11/20
FirstMac Mortgage Fundin 1. 8086 190 191 18,178 | 2047/4/8
FirstMac Mortgage Fundin 1.48 110 110 10,476 | 2049/2 /13
FirstMac Mortgage Fundin 1.6127 1,001 1, 000 95,003 | 2050/11/17
FirstMac Mortgage Fundin 1.2133 416 411 39,069 | 2053/2/19
GENERAL PROPERTY TRUST 3.591 1,000 1,001 95,061 | 2023/11/7
GPT RE LTD 3.6725 1,000 993 94,315 | 2024/ 9/19
GTA FINANCE CO PTY LTD 2.2 500 431 40,953 | 2027/ 8/26
Harvey Trust 0.97 370 363 34,497 | 2053/ 3/16
JPMORGAN CHASE & €O 2. 1844 1, 100 1,101 104,594 | 2024/11/22
KIWIBANK LTD 0. 895 500 498 47,384 | 2025/9/23
LLITST FINANCE 2.85 500 406 38,613 | 2030/ 6/28
LLOYDS BANKING GROUP PLC 5. 3906 500 500 47,541 | 2027/6/10
LONSDALE FINANCE PTY LTD 3.9 800 786 74,689 | 2025/10/15
LONSDALE FINANCE PTY LTD 2.45 500 449 42,703 | 2026/11/20
Liberty Funding Pty Limi 1. 6817 196 197 18,710 | 2051/6/10
MACQUARIE UNIVERSITY 3.5 500 468 44,496 | 2028/9/7
MACQUARIE UNIVERSITY 2.25 500 416 39,518 | 2030/ 5/22
MIRVAC GROUP FINANCE LTD 2.6 500 417 39,661 | 2029/9/18
Medallion Trust 1.315 321 320 30,418 | 2046/10/26
Vortgage House Capital M 1. 7025 279 280 26,598 | 2050/11/12
Mortgage House Capital M 1.84 368 369 35,094 | 2052/9/13
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W@ S | Mortgage House Capital M 1.17 520 513 48,802 | 2052/12/14
(Ghohs NATIONAL AUSTRALIA BANK 3.1653 1,300 1,307 124,151 | 2029/5/17
NATIONAL AUSTRALIA BANK 2.78 600 593 56,347 | 2030/11/18

NATIONAL AUSTRALIA BANK 3.1 600 595 56,570 | 2031/11/18

NBN CO LTD 1.0 1,900 1,681 159,666 | 2025/12/ 3

NBN CO LTD 4.2 500 487 46,257 | 2027/4/14

NEXTERA ENERGY CAPITAL 2.2 600 536 50,942 | 2026/12/ 2

National RMBS Trust 1.3 223 222 21,143 | 2049/ 8 /24

OPTUS FINANCE PTY LTD 2.6 700 611 58,114 | 2028/11/24

PACCAR FINANCIAL PTY LTD 2.1 1,000 988 93,839 | 2023/6/13

PLACES FOR PEOPLE TREAS 4.0 900 902 85,701 | 2022/8/22

Resimac 1.57 246 246 23,393 | 2049/1/15

Resimac 1.4517 386 386 36,685 | 2051/2/10

Resimac 1. 6086 246 246 23,449 | 2052/2/7

SGSP AUSTRALIA ASSETS 3.75 1,000 991 94,181 | 2024/ 9/27

SHOPPING CTR AU PRPTY RT 3.9 500 498 47,383 | 2024/6/7

SHOPPING CTR AU PRPTY RT 2.45 500 403 38,274 | 2029/ 9 /24

SUMITOMO MITSUI FINL GRP 1.6129 1, 300 1,305 123,944 | 2024/10/16

SUMITOMO MITSUI SYD 2.3917 900 905 85,972 | 2025/6/5

SUNCORP GROUP LTD 3.3917 500 503 47,790 | 2028/12/ 5

SUNCORP GROUP LTD 3. 4404 500 499 47,404 | 2035/12/ 1
SUNCORP-METWAY LTD 1.3074 1,100 1, 080 102,603 | 2027/1/25

SVENSKA HANDELSBANKEN AB 0. 5683 800 784 74,457 | 2026/3/4
TORONTO-DOMINION BANK 2.05 2, 300 2, 205 209,387 | 2024/7/10
TORONTO-DOMINION BANK 1.31 500 501 47,578 | 2024/ 7 /10

TORR 2016-1 A 1.7637 201 201 19,156 | 2048/2/18

TORRENS TRUST 1.29 187 186 17,671 | 2046/8 /14

TRANSURBAN QLD FINANCE 3.25 500 407 38,723 | 2031/8/5

Torrens Trust 1. 3386 339 338 32,121 | 2050/12/9

Torrens Trust 1.42 330 329 31,277 | 2051/5/15

UNITED ENERGY DISTRIBUTI 3.85 1,000 995 94,549 | 2024/10/23

VER FINCO PTY 2.4 500 416 39,549 | 2028/ 9 /21

VERIZON COMMUNICATIONS 4.5 500 487 46,308 | 2027/ 8 /17

VOLKSWAGEN FIN SERV AUST 3.1 1,000 997 94,758 | 2023/4 /17

VOLKSWAGEN FIN SERV AUST 1.4 500 449 42,703 | 2025/ 8 /25

WESTCONNEX FINANCE CO PT 3.15 500 403 38,351 | 2031/3/31

WESTERN SYDNEY UNI 1. 606 500 430 40,897 | 2027/12/8

WESTPAC BANKING CORP 0. 8497 500 498 47,326 | 2025/ 3 /17

WESTPAC BANKING CORP 3.8 500 496 47,152 | 2025/ 5 /20

WESTPAC BANKING CORP 1.2274 500 493 46,890 | 2027/1/25

WESTPAC BANKING CORP 4. 334 500 496 47,125 | 2029/ 8 /16

WESTPAC BANKING CORP 3.1085 1, 800 1,813 172,207 | 2029/8 /27

WSO FINANCE PTY LTD 4.5 600 593 56,393 | 2027/3/31

Zip Master Trust 1.2017 500 493 46,881 | 2033/9/10
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7,517
1,844,356
1,329

1

1,853,203

458,297
152,702
46,084
89
18,515
15,806
53,350
45,832
7,015
15,267
18,051
1,750
78

832,836

1,020,367

5,864,436
124,575
(22,408)

(4,540,779)

(37)
2,141
(461,155)

966,773

(12,836,466)
(41,886)
350
(38,831)
(15,605)
593,774

(12,338,664)

(10,351,524)
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MO PEAIFS

FC Class Units (in JPY) 10,167
FD Class Units (in JPY) 10,311

AT poe
LR PR

196,401 1,996,891,914
894,740 9,225,606,364



NPEB/X>:3—OE 7> /KK 772 RFC/FD

KN E PE B A
20214F12 A 31 H BIAE
(—n)
i i K24l FFAMmAE B E L (%)
=RV
T EHE (HEEHE)
EUR 100,000 MACQUARIE GROUP 0.3500% 03/03/28 98,654 0.11
98,654 0.11
F—ANZUT E 98,654 0.11
ZF—ANT
EfE
EUR 575,000 REP OF AUSTRIA 0.0000% 15/07/24 583,199 0.67
EUR 518,000 REP OF AUSTRIA 0.5000% 20/04/27 539,756 0.63
EUR 185,000 REP OF AUSTRIA 0.7000% 20/04/71 170,362 0.20
EUR 130,000 REP OF AUSTRIA 0.0000% 20/10/40 118,785 0.14
EUR 29,000 REP OF AUSTRIA 4.1500% 15/03/37 45,696 0.05
EUR 35,000 REP OF AUSTRIA 0.2500% 20/10/36 34,152 0.04
1,491,950 1.73
HiEtE (EESMIK)
EUR 300,000 BAWAG PSK 0.0100% 03/09/29 296,342 0.35
EUR 167,000 REP OF AUST 2.1000% 20/09/2117 EMTN 258,446 0.30
EUR 200,000 ERSTE GROUP 0.0500% 16/09/25 EMTN 199,020 0.23
753,808 0.88
F—AN) T E 2,245,758 2.61
)L —
EfE
EUR 1,040,000 BELGIAN 0345 0.8000% 22/06/28 85 1,109,419 1.29
EUR 425,000 BELGIAN 0350 0.4000% 22/06/40 90 405,195 0.47
EUR 210,000 BELGIAN 0351 0.0000% 22/10/27 91 213,322 0.25
EUR 147,504 BELGIAN 0353 0.6500% 22/06/71 93 120,384 0.14
EUR 15,000 BELGIAN 0348 1.7000% 22/06/50 88 17,900 0.02
1,866,220 2.17
HiEtE (EESMIK)
EUR 400,000 ARGENTA SPBNK 1.0000% 06/02/24 EMTN 408,097 0.47
EUR 200,000 BELFIUS BANK 0.3750% 08/06/27 EMTN 198,722 0.23
EUR 102,000 ANHEUSER BUSCH 2% 17/03/28 EMTN 111,779 0.13
EUR 100,000 BNP PARIBAS FORTIS 0% 24/10/23 EMTN 100,591 0.12
EUR 88,000 EUROPEAN UNIO 0.0000% 04/07/35 EMTN 84,066 0.10
903,255 1.05
L —Et 2,769,475 3.22
b honr 4
T iEHE (HEEHE)
EUR 480,000 BANK NOVA SCOTIA 0.0100% 14/09/29 471,010 0.55
EUR 454,000 CPPIB CAPITAL 0.3750% 20/06/24 REGS 460,910 0.54
EUR 290,000 BANK NOVA SCOTIA 0.0100% 15/12/27 287,953 0.33
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EUR 130,000 ONTARIO TEACH 0.9500% 24/11/51 EMTN 124,176 0.14
1,344,049 1.56
T F 25 1,344,049 1.56
an e
EfE
USD 295,000 COLOMBIA REP OF 3.2500% 22/04/32 233,190 0.27
233,190 0.27
a7 E 233,190 0.27
EA=53
EfE
EUR 209,000 REP OF CYPRUS 3.75% 26/07/23 EMTN 222,358 0.26
222,358 0.26
XS uRE| 222,358 0.26
Fxz
EfE
CZK 6,000,000 CZECH REPUBLIC 1.7500% 23/06/32 11Y 217,393 0.25
217,393 0.25
T EHE (HE &)
EUR 100,000 KOMERCNI BANK 0.0100% 20/01/26 EMTN 99,880 0.12
99,880 0.12
F gt 317,273 0.37
Tre—y
FEVSFIE
EUR 100,000 ORSTED A/S FRN 09/12/19 102,143 0.12
102,143 0.12
EfE
DKK 2,978,075 KINGDOM OF DENMARK 1.75% 15/11/25 433,236 0.50
DKK 935,670 DENMARK - BULLET 4.5000% 15/11/39 223,374 0.26
656,610 0.76
T EHE (HE &)
DKK 2,424,298 NYKREDIT 1.0000% 01/10/53 O1E 308,076 0.37
DKK 1,624,955 REALKREDIT DNM 1.0000% 01/10/50 CCS 208,736 0.24
DKK 1,692,583 NORDEA KREDIT 0.5000% 01/10/50 CC2 207,895 0.24
DKK 1,390,000 NYKREDIT 1.0000% 01/01/27 13H 195,199 0.23
DKK 1,390,000 NYKREDIT 1.0000% 01/07/26 13H 194,919 0.23
DKK 1,053,848 NYKREDIT 0.5000% 01/10/50 O1E/ 129,811 0.15
DKK 871,652 NYKREDIT 1.5000% 01/10/53 01EE 114,976 0.13
DKK 748,338 REALKREDIT DNM 2.0000% 01/10/47 23S 103,892 0.12
DKK 749,163 NYKREDIT 1.5000% 01/10/53 01EE 97,217 0.11
DKK 159,240 NORDEA KREDIT 1.0000% 01/10/50 CC2 20,498 0.02
1,581,219 1.84
Frow—rEH 2,339,972 2.72
T4 TR
E3liy
EUR 139,000 FINNISH GVT 0.875% 15/09/25 146,228 0.16
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W Ko fzdik] AR HIEEE LK (%)
EUR 114,000  FINNISH GOV'T 0.5000% 15/09/29 119,347 0.14
EUR 87,000  FINNISH GOV'T 0.5000% 15/09/27 90,952 0.11
EUR 80,000  FINNISH GOV'T 0.2500% 15/09/40 78,041 0.09
EUR 39,000  FINNISH GVT 1.375% 15/04/47 30Y 48,148 0.06
482,716 0.56
Tt (BEEFIE)
EUR 300,000 OP CORPORATE 0.3750% 29/08/23 EMTN 303,067 0.35
EUR 200,000  AKTIA BANK 0.3750% 05/03/26 EMTN 203,805 0.24
EUR 100,000 DANSKE MORTGAGE 0.0100% 24/11/26 100,179 0.12
EUR 100,000  OP CORPORATE 0.3750% 16/06/28 EMTN 98,521 0.11
705,572 0.82
T4 TUREE 1,188,288 1.38
TR
BEESR (CMO)
EUR 200,000  HFHL 2020-2 B FRN 27/08/61 202,555 0.24
202,555 0.24
EE&FIE
EUR 300,000  VEOLIA ENVRNMT FRN 20/04/70 304,830 0.35
EUR 300,000 BNP PARIBAS FRN 15/07/25 EMTN 303,031 0.35
EUR 300,000 BNP PARIBAS FRN 15/01/32 EMTN 300,037 0.35
EUR 100,000 BNP PARIBAS FRN 25/11/69 111,738 0.13
EUR 100,000  VEOLIA ENVRNMT FRN 20/04/70 . 100,115 0.12
EUR 100,000 SOCIETE GENERALE FRN 24/11/30 EMTN 99,935 0.12
1,219,686 1.42
iy
EUR 769,179  FRANCE O.A.T. 0.0000% 25/02/27 779,178 0.90
EUR 712,187  FRANCE O.A.T. 0.7500% 25/05/53 672,070 0.78
EUR 584,506  FRANCE O.A.T. 0.5000% 25/05/25 603,035 0.70
EUR 599,563 FRANCE O.A.T. 0.5000% 25/06/44 571,803 0.66
EUR 198,000 FRANCE OAT 4% 25/04/60 390,577 0.45
EUR 324,026  FRANCE O.A.T. 0.5000% 25/05/40 316,533 0.37
EUR 330,000 FRANCE O.A.T. 0.7500% 25/05/52 315,044 0.37
EUR 123,000 FRANCE GVT 1.75% 25/05/66 153,947 0.18
EUR 63,745  FRANCE O.A.T. 4.7500% 25/04/35 100,194 0.12
EUR 100,000  FRANCE O.A.T. 0.5000% 25/05/72 77,180 0.09
3,979,561 4.62
Tt (BEEFIE)
GBP 900,000  DEXIA CRED LO 1.6250% 08/12/23 EMTN 1,083,287 1.25
EUR 600,000  CIE FIN FONCIER 0.0100% 25/10/27 598,334 0.69
EUR 400,000 CRED MUTUEL H 0.2500% 30/04/24 EMTN 404,827 0.46
EUR 300,000 AGENCE FRANCA 1.0000% 31/01/28 EMTN 318,153 0.36
EUR 300,000 CAPGEMINI SE 2.5000% 01/07/23 310,258 0.35
EUR 300,000 TOTAL CAP INT 0.6960% 31/05/28 EMTN 305,854 0.35
EUR 300,000 AGENCE FRANCA 0.3750% 30/04/24 EMTN 305,348 0.35
EUR 300,000 BPCE SFH 0.0100% 10/11/27 EMTN 298,912 0.35
EUR 300,000 BPCE SFH 0.0100% 16/10/28 297,652 0.35
EUR 300,000  BPCE SFH 0.1250% 03/12/30 296,605 0.34
EUR 200,000  CIE FIN FONCIER 0.7500% 29/05/26 206,892 0.24
EUR 200,000  BPCE 1.0000% 15/07/24 205,226 0.24
EUR 200,000 SOCIETE GENER 0.5000% 02/06/25 EMTN 204,302 0.24
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EUR 200,000  BPCE SFH 0.3750% 21/02/24 EMTN 202,893 0.24
EUR 200,000 BANQ FED CRD 0.7500% 15/06/23 EMTN 202,851 0.24
EUR 200,000  BPCE 0.6250% 26/09/23 EMTN 202,840 0.24
EUR 200,000  CAISSE DES DE 0.0100% 01/06/26 EMTN 201,836 0.23
EUR 200,000  ENGIE 0.3750% 21/06/27 EMTN 200,438 0.23
EUR 200,000  THALES SA 0.0000% 26/03/26 EMTN 197,591 0.23
EUR 200,000  RTE RESEAU DE 0.0000% 09/09/27 EMTN 196,282 0.23
EUR 100,000  ORANGE 1.2500% 07/07/27 EMTN 105,025 0.12
EUR 100,000  CREDIT AGRICO 1.3750% 13/03/25 EMTN 103,982 0.12
EUR 100,000  BPCE 1.0000% 01/04/25 EMTN 102,677 0.12
EUR 100,000  VEOLIA ENVRNM 0.8920% 14/01/24 EMTN 101,771 0.12
EUR 100,000  CREDIT AGRICOLE 0.625% 11/09/23 EMT 101,702 0.12
EUR 100,000  CIE DE ST GOBAIN 0.6250% 15/03/24 101,591 0.12
EUR 100,000  BPCE SA 0.375% 05/10/23 EMTN 101,010 0.12
EUR 100,000  BPCE 0.1250% 04/12/24 100,504 0.12
EUR 100,000 BANQ FED CRD 0.1250% 05/02/24 EMTN 100,440 0.12
EUR 100,000 SCHNEIDER ELE 0.0000% 12/06/23 EMTN 100,388 0.12
EUR 100,000  ENGIE 0.3750% 11/06/27 EMTN 100,113 0.12
EUR 100,000 BANQ FED CRD 0.0100% 07/03/25 EMTN 99,757 0.12
EUR 100,000 SOCIETE GENERALE 0.1250% 24/02/26 99,568 0.12
EUR 100,000  CREDIT AGRICO 0.0100% 13/09/28 EMTN 99,183 0.12
EUR 100,000  ELEC DE FRANC 1.0000% 29/11/33 EMTN 99,120 0.12
EUR 100,000  BPCE SFH 0.0100% 27/05/30 EMTN 98,291 0.11
EUR 100,000  BPCE 0.2500% 14/01/31 95,656 0.11
7,951,159 9.23
75 AE 13,352,961 15.51
A= %
EESFIE
EUR 100,000 HAMBURG COM BANK FRN 22/09/26 EMTN 99,668 0.12
99,668 0.12
ESli=y
EUR 424,000 GEM DT LAENDER 0.6250% 13/02/29 56 440,703 0.51
EUR 317,000  NIEDERSACHSEN 0.1250% 08/04/27 887 319,842 0.37
EUR 312,000 LAND BADEN-WUERT 0.0100% 02/09/30 308,071 0.36
EUR 300,000 LAND HESSEN 0.1250% 10/10/31 297,830 0.35
EUR 125,000 DEUTSCHLAND REP 3.2500% 04/07/42 208,738 0.24
EUR 163,000 LAND BERLIN 0.1250% 04/06/35 518 155,975 0.18
EUR 8,000  NIEDERSACHSEN 0.1250% 07/03/25 8,088 0.01
EUR 5,000  NIEDERSACHSEN 0.0100% 16/06/28 4,994 0.01
EUR 2,000 LAND HESSEN 0.0000% 25/04/25 1901 2,010 0.00
1,746,251 2.03
Tt (BEEFIE)
EUR 580,000 NORDRHEIN-WES 0.6000% 04/06/41 EMTN 581,536 0.69
EUR 572,000  KFW 0.0000% 15/06/29 EMTN 572,938 0.68
EUR 364,000 NRW.BANK 0.5000% 17/06/41 EMTN 356,304 0.41
EUR 355,000 DZ HYP AG 0.0100% 26/10/26 EMTN 355,735 0.41
EUR 300,000 VOLKSWAGEN BA 1.2500% 10/06/24 EMTN 308,550 0.36
EUR 300,000 DT PFANDBRIEF 0.5000% 22/05/24 EMTN 305,337 0.35
EUR 297,000  BERLIN HYP AG 0.0100% 24/08/26 EMTN 297,866 0.35
EUR 220,000 NRW.BANK 0.6250% 02/02/29 EMTN 227,644 0.26
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EUR 202,000 VOLKSWAGEN FI 1.5000% 01/10/24 EMTN 209,378 0.24
EUR 200,000 SANTAN CONS BANK 0.2500% 05/12/24 202,460 0.24
EUR 200,000 DT PFANDBRIEF 0.0100% 25/08/26 EMTN 200,396 0.23
EUR 197,000 NRW.BANK 0.3750% 16/05/29 EMTN 200,043 0.23
EUR 200,000 DT PFANDBRIEF 0.1250% 05/09/24 EMTN 199,650 0.23
EUR 100,000 EUROGRID GMBH 1.1130% 15/05/32 EMTN 103,844 0.12
EUR 100,000 LB BADEN-WUER 0.8750% 15/09/25 EMTN 103,646 0.12
EUR 100,000 VOLKSWAGEN LE 1.3750% 20/01/25 EMTN 103,483 0.12
EUR 100,000 DEUTSCHE TELE 1.7500% 09/12/49 EMTN 103,059 0.12
EUR 100,000 FMS WERTMANAG 0.375% 29/04/30 EMTN 101,508 0.12
EUR 100,000 ING-DIBA AG 0.25% 16/11/26 EMTN 101,329 0.12
EUR 100,000 NORDDEUTSCHE 0.0100% 23/09/26 EMTN 100,199 0.12
EUR 100,000 LANXESS 0.6250% 01/12/29 EMTN 99,455 0.12
EUR 98,000 COMMERZBANK AG 0.125% 15/12/26 eMTN 98,610 0.11
EUR 100,000  VONOVIA SE 0.6250% 14/12/29 EMTN 98,485 0.11
EUR 100,000 VONOVIA SE 1.0000% 16/06/33 97,901 0.11
EUR 98,000 BERLIN HYP AG 0.0100% 24/01/28 EMTN 97,798 0.11
EUR 100,000 NORDRHEIN-WES 0.5000% 15/01/52 EMTN 96,573 0.11
EUR 100,000 DEUTSCH BAHN 0.6250% 15/04/36 EMTN 96,005 0.11
EUR 66,000 KFW 0.625% 22/02/27 EMTN 68,738 0.08
EUR 47,000 VOLKSWAGEN LE 0.3750% 20/07/26 EMTN 46,888 0.05
EUR 3,000 MUNCHEN HYPOB 0.0100% 02/11/40 EMTN 2,708 0.00
5,538,066 6.43
RAYEF 7,383,985 8.58
NHY—
E&
HUF 70,000,000 HUNGARY GOVT 2.0000% 23/05/29 29/A 161,321 0.19
161,321 0.19
INCHV—F 161,321 0.19
TANVGUR
RepR{E % (ABS)
EUR 100,000 KIMI 9 B FRN 25/10/30 100,076 0.12
100,076 0.12
RBR{EH (CMBS)
EUR 123,000  PERLF 2020-1 Al FRN 17/11/32 123,314 0.14
GBP 100,000 BAMSC 2018-1 C FRN 17/05/28 118,840 0.14
GBP 100,000  TAURS 2019-UK2 C FRN 17/11/29 117,140 0.14
359,294 0.42
E&
EUR 207,251  IRISH GVT 5.4% 13/03/25 246,240 0.28
EUR 148,830  IRISH GOVT 0.0000% 18/10/31 145,074 0.17
EUR 116,216  IRISH GOVT 1.3500% 18/03/31 129,186 0.15
EUR 55,000 IRISH TREASURY 2% 18/02/45 69,834 0.08
EUR 41,692  IRISH GOVT 1.5000% 15/05/50 47,944 0.06
EUR 30,000 IRISH GOVT 0.5500% 22/04/41 29,200 0.03
667,478 0.77
T iEHE (HEEHE)
EUR 199,000  ABBOTT IL FIN 0.1000% 19/11/24 200,188 0.23
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EUR 100,000 BK IRELAND MT 0.6250% 14/03/25 EMTN 102,290 0.12
302,478 0.35
FANTURE 1,429,326 1.66
A2YT
RepR{EH (ABS)
EUR 148,000 PROGQ 1 A FRN 27/10/36 130,581 0.15
130,581 0.15
EEHSFIE
EUR 200,000 UNICREDIT SPA FRN 25/06/25 EMTN 204,726 0.24
EUR 200,000 UNICREDIT SPA FRN 23/09/29 EMTN 201,541 0.23
406,267 0.47
E&
EUR 813,000  BTPS 3.3500% 01/03/35 1,001,006 1.16
EUR 495,000 BTPS UL 0.4500% 22/05/23 CPI ICPI 515,790 0.60
EUR 449,000  BTPS 2.25% 01/09/36 495,067 0.58
EUR 500,000  BTPS 1.5000% 30/04/45 470,000 0.55
EUR 450,000  BTPS 0.0000% 01/08/26 441,630 0.51
EUR 265,000 BTPS /L 0.2500% 20/11/23 CPI ICPI 277,451 0.32
EUR 171,000  BTPS 3.4500% 01/03/48 224,403 0.26
EUR 125,000  BTPS 2.45% 01/09/33 140,763 0.16
EUR 110,000  BTPS 1.4500% 01/03/36 110,231 0.13
EUR 65,000  BTPS 2.1500% 01/03/72 62,186 0.07
EUR 55,000  BTPS 2.4500% 01/09/50 CAC 60,495 0.07
EUR 60,000  BTPS 0.9000% 01/04/31 59,100 0.07
3,858,122 448
T iEHE (HEEHE)
EUR 300,000  CREDITO EMILI 1.1250% 17/01/24 EMTN 308,061 0.36
EUR 200,000 INTESA SANPAO 0.5000% 05/03/24 DMTN 203,418 0.24
EUR 125,000  ENI SPA 0.3750% 14/06/28 EMTN 123,889 0.14
EUR 100,000  CREDIT AGRICO 1.0000% 25/03/27 EMTN 104,781 0.12
EUR 100,000 MONTE DEI PASCHI 0.8750% 08/10/26 102,740 0.12
EUR 100,000  SNAM 1.0000% 12/09/34 EMTN 99,965 0.12
EUR 100,000 TERNA RETE 0.3750% 25/09/30 EMTN 96,962 0.11
1,039,816 121
AZVT & 5,434,786 6.31
Ty—D—5
EiEtE (EESMIE)
GBP 100,000 HEATHROW FD LID 2.75% 09/08/49 EMTN 114,717 0.13
114,717 0.13
Tx—r—Ek 114,717 0.13
NI TN
RErfE X (ABS)
EUR 100,000  SCGC 2020-1 D FRN 14/11/34 97,150 0.11
97,150 0.11
EEHSFIE
EUR 100,000  SWISS RE FIN FRN 30/04/50 107,564 0.12
107,564 0.12
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HiEtE (EESMIE)
EUR 625,000  EFSF 0.4% 31/05/26 EMTN 642,594 0.76
EUR 490,000  EFSF 0.0000% 15/10/25 495,440 0.58
EUR 215,000 EURO STAB MECH 0.75% 15/03/27 EMTN 225,066 0.26
EUR 198,000 MEDTRONIC GLOBAL 0.2500% 02/07/25 199,450 0.23
EUR 200,000 TRATON FINANC 1.2500% 24/03/33 EMTN 197,394 0.23
EUR 155,000  EFSF 0.7000% 20/01/50 158,765 0.18
EUR 100,000  EFSF 0.2% 28/04/25 0000 101,795 0.12
EUR 75,000  EFSF 0.75% 03/05/27 EMTN 78,673 0.09
EUR 33,000  EFSF 0.8750% 26/07/27 EMTN 34,857 0.04
2,134,034 2.49
NI T NG E 2,338,748 2.72
Axa
T EHE (HEEHE)
EUR 460,000  UNITED MEXICA 1.7500% 17/04/28 EMTN 475217 0.55
475217 0.55
Ax L agt 475217 0.55
ZIE
FBR{EF# (CMO)
EUR 155,000 DPF 2020-2 B FRN 28/01/58 156,293 0.18
EUR 137,000  JPMF 2021-1 A FRN 17/07/58 130,815 0.15
287,108 0.33
EEHSHIE
EUR 200,000 IBERDROLA INTL FRN 28/04/70 NC5 203,567 0.25
EUR 200,000 IBERDROLA INTL FRN 09/02/70 NC6 199,873 0.23
EUR 200,000 ING GROEP NV FRN 03/09/25 EMTN 199,820 0.23
EUR 100,000 VOLKSWAGEN INTFN FRN 17/06/70 106,450 0.12
EUR 100,000 TELEFONICA EUROP FRN 31/12/70 NC5 103,011 0.12
EUR 100,000 ING GROEP NV FRN 18/02/29 97,337 0.11
910,058 1.06
E&
EUR 628,918  NETHERLANDS GVT 2.75% 15/01/47 * 1,020,483 1.18
EUR 380,000 NETHERLANDS GOVT 0.0000% 15/07/30 383,827 0.45
EUR 150,000 NETHERLANDS GOVT 0.0000% 15/01/52 136,806 0.16
EUR 50,000 NETHERLANDS GOVT 0.0000% 15/01/38 48,536 0.06
1,589,652 1.85
HiEtE (EESMIK)
EUR 300,000 ASML HOLDING NV 3.375% 19/09/23 318,706 0.37
EUR 200,000 ABN AMRO BANK NV 1.3750% 10/01/34 222,398 0.26
EUR 198,000 BNG BANK NV 0.7500% 11/01/28 EMTN 206,855 0.24
EUR 200,000 THERMO FISHER 1.6250% 18/10/41 203,868 0.24
EUR 200,000 NATURGY FINANCE FRN 31/12/70 200,300 0.23
EUR 200,000 AEGON BANK 0.0100% 16/11/25 EMTN 200,062 0.23
EUR 200,000 ENEL FIN INTL 0.0000% 17/06/27 EMTN 195,296 0.23
EUR 150,000 TENNET HLD BV 0.8750% 16/06/35 EMTN 148,014 0.17
EUR 125,000  TENNET HLD BV 0.5000% 09/06/31 EMTN 123,820 0.14
EUR 125,000 ENEL FIN INTL 0.8750% 28/09/34 EMTN 122,470 0.14
EUR 100,000  PHILIPS NV 2.0000% 30/03/30 EMTN 111,143 0.13
EUR 113,000 BNG BANK NV 0.1250% 19/04/33 EMTN 110,287 0.13
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EUR 100,000 ING GROEP NV 1.0000% 20/09/23 EMTN 101,991 0.12
EUR 100,000  VOLKSBANK NV 0.0100% 16/09/24 EMTN 100,300 0.12
EUR 100,000 ACHMEA BANK NV 0.0100% 16/06/25 100,209 0.12
EUR 100,000  SHELL INTL FI 0.5000% 08/11/31 EMTN 97,154 0.11
2,562,873 2.98
FT 25 5,349,691 6.22
Za—TP—FF
Elisy
NZD 136,000 NEW ZEALA 2.5000% 20/09/40 CPI 0940 119,889 0.14
NZD 206,000 NEW ZEALAND G 1.7500% 15/05/41 0541 105,654 0.12
NZD 76,000 NEW ZEALAND G 2.7500% 15/05/51 0551 45,148 0.05
NZD 31,000 NEW ZEALA 3.0000% 20/09/30 CPI 0930 26,211 0.03
296,902 0.34
T EHE (HE &)
EUR 270,000  ASB FINANCE L 0.2500% 21/05/31 EMTN 266,094 0.30
EUR 200,000 CHORUS LTD 1.125% 18/10/23  EMTN 204,300 0.24
EUR 200,000 ASB FINANCE L 0.6250% 18/10/24 EMTN 204,068 0.24
EUR 200,000 ANZ NZ INTL/L 0.5000% 17/01/24 EMTN 202,977 0.24
877,439 1.02
—a—U—F5RE 1,174,341 1.36
IV z—
EfE
NOK 3,713,000 NORWEGIAN GVT 1.75% 13/03/25 477 374,812 0.44
374,812 0.44
T iEHE (HEEHE)
EUR 200,000 SBANKEN BOLIG 0.3750% 26/04/23 EMTN 202,127 0.23
EUR 200,000 DNB BANK ASA 0.0500% 14/11/23 EMTN 200,937 0.23
EUR 100,000  EIKA BOLIGKREDIT 0.5000% 28/08/25 102,083 0.12
EUR 100,000 DNB BANK ASA 0.6000% 25/09/23 EMTN 101,452 0.12
EUR 100,000  TELENOR 0.0000% 25/09/23 EMTN 100,316 0.12
706,915 0.82
I —3 1,081,727 1.26
R—=FF
EfE
PLN 1,300,000 POLAND GOVT B 1.2500% 25/10/30 1030 233,116 0.27
EUR 15,000 REP OF POLAND 1% 25/10/28 EMTN 15,820 0.02
248,936 0.29
HiEtE (EESMIK)
EUR 200,000 MBANK HIPOTEC 1.0730% 05/03/25 EMTN 206,578 0.24
EUR 165,000 REP OF POLAND 0.0000% 10/02/25 EMTN 164,744 0.19
371,322 0.43
RN—FRE 620,258 0.72
RV
RErfE X (ABS)
EUR 100,000  VERSE 7 SEN 0.7000% 12/02/24 47,931 0.06
47,931 0.06
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EfE
EUR 106,000 PORTUGUESE OTS 4.1250% 14/04/27 129,902 0.16
EUR 95,000 PORTUGUESE OT'S 2.8750% 15/10/25 106,695 0.12
EUR 45,000 OBRIGACOES DO TESO 4.1000% 15/02/45 72,950 0.08
309,547 0.36
HiEtE (EESMIE)
EUR 200,000 MONTEPIO GERA 0.8750% 17/10/22 EMTN 201,880 0.24
EUR 100,000 BANCO SAN TOTTA 1.2500% 26/09/27 106,797 0.12
EUR 100,000  EDP SA 1.6250% 15/04/27 EMTN 106,210 0.12
414,887 0.48
RIVNAT IV EE 772,365 0.90
—=7
Ef&
RON 1,000,000 ROMANIA GOVT 3.6500% 28/07/25 5Y 194,824 0.23
194,824 0.23
N—==T 5 194,824 0.23
TUHR—IV
T EHE (HEEHE)
EUR 250,000 OVERSEA-CHINE 0.6250% 18/04/25 EMTN 255,548 0.30
255,548 0.30
VA R—VEF 255,548 0.30
ANFT
T EHE (HEEHE)
EUR 200,000 VSEO UVEROVA 0.0100% 23/06/25 EMTN 200,087 0.23
EUR 100,000  VSEO UVEROVA 0.2500% 26/03/24 EMTN 100,982 0.12
EUR 100,000  VSEO UVEROVA 0.0100% 24/03/26 EMTN 99,808 0.12
400,877 0.47
AR T EH 400,877 0.47
AaR=F
Ef&
EUR 185,000 REP OF SLOVEN 0.8750% 15/07/30 RS84 193,271 0.22
193,271 0.22
2pR=T 5 193,271 0.22
ARV
FeBRESR (ABS)
EUR 69,472  SANCF 2020-1 C FRN 20/03/33 70,208 0.08
70,208 0.08
EfE
EUR 1,170,000  SPANISH GOV'T 1.9500% 30/04/26 1,275,476 1.47
EUR 415,000  SPANISH GOV'T 1.2000% 31/10/40 419,678 0.49
EUR 250,000 BONOS Y OBLIG DEL EST 3.45% 30/7/66 372,625 0.43
EUR 266,000 KINGDOM OF SPAIN 5.1500% 31/10/28 357,557 0.42
EUR 253,000  SPANISH GOV'T 0.2500% 30/07/24 5YR 257,896 0.30
EUR 231,000  SPANISH GOV'T 1.4500% 31/10/27 250,034 0.29
EUR 234,000  SPANISH GOV'T 0.5000% 30/04/30 236,750 0.28
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EUR 181,000 BONOS Y OBLIG DEL ES 2.35% 30/07/33 214,910 0.25
EUR 186,000  SPANISH GVT 2.75% 31/10/24 203,214 0.24
EUR 200,000  SPANISH GOV'T 0.0000% 31/01/28 198,430 0.23
EUR 100,000  SPANISH GOV'T 4.9000% 30/07/40 166,304 0.19
EUR 60,000  SPANISH GOV'T 4.2000% 31/01/37 88,278 0.10
EUR 60,000  SPANISH GOV'T 0.5000% 31/10/31 59,466 0.07
EUR 29,000  SPANISH GOV'T 1.0000% 31/10/50 26,335 0.03
EUR 15,000  SPANISH GOV'T 1.0000% 30/07/42 14,633 0.02
EUR 1,000  SPANISH GVT 4.8% 31/01/24 1,114 0.00
4,142,700 431
HiEtE (EESMIK)
EUR 300,000  ADIF ALTA VEL 1.2500% 04/05/26 EMTN 316,163 0.38
EUR 200,000 ABANCA CORP 0.7500% 28/05/29 207,624 0.24
EUR 200,000 CAJA RURAL NAVARRA 0.625% 01/12/23 202,940 0.24
EUR 200,000 BANCO SABADEL 0.8750% 22/07/25 EMTN 202,084 0.23
EUR 200,000 SANTAN CONS F 0.3750% 27/06/24 EMTN 201,449 0.23
EUR 200,000 CAIXABANK 0.3750% 03/02/25 EMTN 201,106 0.23
EUR 100,000 NORTEGAS ENER 2.0650% 28/09/27 EMTN 106,580 0.12
EUR 100,000 BANCO SANTAND 0.8750% 09/05/31 EMTN 105,360 0.12
EUR 100,000 CAJA RURAL NAV 0.8750% 08/05/25 102,799 0.12
EUR 100,000 IBERCAJA BANCO 0.25% 18/10/23 eMTN 100,787 0.12
EUR 90,000  SPANISH GOV'T 0.6000% 31/10/29 EMTN 92,120 0.11
1,839,012 2.14
AN ER 6,051,920 7.03
I B R
T iEHE (HEEHE)
EUR 810,000 EUROPEAN INVT BK 0.0000% 28/03/28 815,598 0.95
EUR 380,000 EUROPEAN INVT 0.0000% 17/06/27 EARN 383,403 0.45
EUR 386,000 EUROPEAN INVT 0.2500% 15/06/40 EMTN 370,560 0.43
EUR 230,000 EUROPEAN INVT BK 0.2000% 17/03/36 223,038 0.26
EUR 200,000 EUROPEAN UNIO 0.0000% 04/10/28 NGEU 201,680 0.23
EUR 72,000 EUROPEAN INVT 0.8750% 14/01/28 EARN 76,406 0.09
EUR 71,000 EUROPEAN INVT 0.3750% 15/05/26 EMTN 72,896 0.08
EUR 57,000 AFRICAN DEV BANK 0.5000% 21/03/29 58,357 0.07
2,201,938 2.56
[EI A B 2,201,938 2.56
AT z—F
E&
SEK 2,300,000 KOMMUNINVEST 1.0000% 12/05/25 2505 229,439 0.27
229,439 0.27
HiEtE (EESMIK)
EUR 625,000 SKANDINAV ENS 0.0500% 01/07/24 EMTN 627,507 0.72
SEK 6,000,000 STADSHYPOTEK 1.5000% 01/06/23 1587 598,557 0.70
SEK 3,500,000 SKANDINAV ENSK 1.5000% 21/12/22 575 347,027 0.40
SEK 3,000,000 LANDSHYPO BAN 0.7500% 25/05/23 EMTN 295,475 0.34
SEK 2,000,000 STADSHYPOTEK 0.5000% 01/06/26 1591 194,034 0.23
EUR 100,000 LANSFORSAKRIN 0.6250% 29/01/26 EMTN 102,577 0.12
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EUR 100,000 SWEDBANK AB 0.2500% 02/11/26 GMTN 99,780 0.12
2,264,957 2.63
A 2 —F L E 2,494,396 2.90
AR
EENEFIE
EUR 300,000 UBS GROUP FUNDIN FRN 17/04/25 307,950 0.36
EUR 200,000 UBS GROUP FRN 03/11/26 199,137 0.23
EUR 200,000 CREDIT SUISSE FRN 14/01/28 EMTN 197,991 0.23
EUR 100,000 CREDIT SUISSE FRN 24/06/27 EMTN 101,275 0.12
806,353 0.94
EfE
CHF 600,000  SWISS (GOVT) 0.0000% 26/06/34 583,345 0.67
CHF 400,000 SWISS (GOVT) 0.5000% 27/06/32 410,867 0.48
994212 1.15
ARG 1,800,565 2.09
AXYR
ReBR{EH (ABS)
GBP 101,000  PCLF 2020-1 A FRN 15/09/24 120,511 0.14
GBP 225,000 AZURE 2 A FRN 20/07/30 68,858 0.08
GBP 101,000 MOTOR 2016-1 C 3.7500% 25/11/25 56,089 0.07
245458 0.29
FeBRfES (CMO)
GBP 234,000 GMG 2021-1X A FRN 16/12/67 261,881 0.30
GBP 170,000 LNBRK 2020-1 B FRN 12/06/57 203,518 0.24
GBP 135000 AFUND 2021-1 A FRN 25/07/58 153,250 0.18
GBP 126,000 LNBRK 2020-1 C FRN 12/06/57 152,293 0.18
GBP 112,000 TWIN 2021-1 A FRN 12/03/55 128,168 0.15
GBP 101,000 TWIN 2020-1 C FRN 12/12/54 121,477 0.14
GBP 100,000 RMS 32X C FRN 20/06/70 120,983 0.14
GBP 100,000 TWIN 2018-1 D FRN 12/09/50 119,551 0.14
GBP 100,000 GMG 2018-1 B FRN 16/09/65 118,980 0.14
GBP 101,000 RMS 32X A FRN 20/06/70 97,865 0.11
GBP 100,000 RMAC 2018-2 A FRN 12/06/46 77,302 0.09
1,555,268 1.81
BBRMES (CMBS)
GBP 100,000 SGSHR 1X C FRN 17/11/30 118,891 0.14
118,891 0.14
EEEFIE
EUR 150,000 SANTANDER UK GRP FRN 13/09/29 EMTN 146,655 0.17
146,655 0.17
EfE
GBP 1,843,817 UK TSY GILT 4.2500% 07/12/46 3,599,387 4.17
GBP 1,030,599 UK TREASURY 4.25% 07/03/36 1,721,761 2.00
GBP 1,134,032 UK TREAS GILT 2% 07/09/25 1,410,725 1.64
GBP 890,000 UK TSY GILT 0.1250% 30/01/26 1,032,472 1.20
GBP 290,000 UK TREASURY 4.25% 07/12/55 644,980 0.75
GBP 360,000 UK TSY GILT 1.2500% 22/10/41 427,758 0.50
GBP 165,000 UK TSY GILT 4.2500% 07/12/40 296,396 0.34
GBP 155,000 UK TSY GILT 0.5000% 22/10/61 152,077 0.18



NPEB/X>:3—OE 7> /KK 772 RFC/FD

WE i Eat FFAMAE M (%)
GBP 65,000 UK TSY GILT 2.5000% 22/07/65 117,424 0.14
GBP 30,000 UK TSY GILT 1.6250% 22/10/71 45418 0.05
9,448,398 10.97
FOMAES

EUR 125,000 CHANNEL LINK FRN 30/06/50 A8 127,558 0.14
EUR 100,000 CHANNEL LINK FRN 30/06/50 A7 99,863 0.12
227,421 0.26

HiEtE (EESMIE)
GBP 534,000 LCR FINANCE PLC 4.5% 07/12/28 REGS 775277 0.89
GBP 300,000 CADENT FINANC 2.7500% 22/09/46 EMTN 361,356 0.41
GBP 202,000 PRUDENTIAL FIN 6.125% 19/12/31 EMTN 314,723 0.36
EUR 200,000 BP CAPITAL PL 1.5730% 16/02/27 EMTN 212,136 0.25
EUR 200,000  BRITISH TELEC 1.0000% 21/11/24 EMTN 203,532 0.24
EUR 200,000 GLAXOSMITHKLI 0.0000% 23/09/23 EMTN 200,852 0.23
EUR 200,000 CADENT FIN PL 0.6250% 19/03/30 EMTN 196,543 0.23
GBP 100,000 LLOYDS BANK P 7.5000% 15/04/24 EMTN 135,343 0.16
GBP 100,000 LLOYDS BANK 5.125% 7/03/25 EMTN 133,637 0.16
EUR 125,000  CREDIT SUISS AG LDN 1% 07/06/23 EMT 127,127 0.15
GBP 100,000  WPP FINANCE 2013 2.875% 14/09/46 EM 117,761 0.14
EUR 100,000 NATIONWIDE BLDG 2.25% 25/06/29 EMTN 115,121 0.13
EUR 100,000 BAT INT FIN 0.875% 13/10/23  EMTN 101,259 0.12
EUR 100,000 SANTANDER UK 0.1000% 12/05/24 EMTN 100,680 0.12
EUR 100,000  NATIONWIDE BL 0.2500% 14/09/28 EMTN 98,119 0.11
3,193,466 3.70
AXVAGE 14,935,557 17.34

TAUH
EEHSFIE

EUR 200,000  CITIGROUP INC FRN 24/07/26 EMTN 208,633 0.24
EUR 200,000 MORGAN STANLEY FRN 26/07/24 EMTN 202,274 0.23
EUR 200,000 BANK OF AMER CRP FRN 26/10/31 EMTN 194,787 0.23
EUR 100,000 JPMORGAN CHASE FRN 11/03/27 EMTN 102,921 0.12
708,615 0.82

T iEHE (HEEHE)
USD 400,000  APPLE INC 2.8000% 08/02/61 349,943 0.42
EUR 299,000  FIDELITY NATL IN 0.7500% 21/05/23 302,246 0.35
EUR 200,000 IBM CORP 1.2500% 29/01/27 209,681 0.24
EUR 200,000 MCDONALDS CORP 1% 15/11/23 GMTN 204,459 0.24
EUR 200,000 THERMO FISHER 0.7500% 12/09/24 203,905 0.24
EUR 200,000 NATL GRID NA 0.7500% 08/08/23 EMTN 202,818 0.24
EUR 200,000  FIDELITY NATL IN 0.6250% 03/12/25 202,421 0.24
EUR 200,000 GOLDMAN SACHS 0.8750% 09/05/29 EMTN 200,728 0.23
EUR 198,000 IBM CORP 0.6500% 11/02/32 196,147 0.23
EUR 150,000 AIR PROD & CH 0.8000% 05/05/32 EMTN 151,028 0.18
GBP 100,000 MCDONALD'S CO 2.9500% 15/03/34 EMTN 129,564 0.15
EUR 100,000  AT&T INC 3.3750% 15/03/34 122,018 0.14
EUR 100,000 THERMO FISHER 2.3750% 15/04/32 114,623 0.13
USD 120,000 ORACLE CORP 2.8750% 25/03/31 106,231 0.12
EUR 100,000  INTERNATIONAL FL 1.8000% 25/09/26 105,922 0.12
EUR 100,000  VERIZON COMM INC 1.2500% 08/04/30 104,055 0.12
EUR 100,000 BOOKING HLDS INC 0.1000% 08/03/25 100,071 0.12



NPEB/X>:3—OE 7> /KK 772 RFC/FD

mE e kzaiil AR BIEEE L% (%)
EUR 100,000 COCA-COLA CO/THE 0.4000% 06/05/30 98,643 0.11
EUR 100,000 GOLDMAN SACHS 1.0000% 18/03/33 EMTN 98,271 0.11
USD 85,000 INTEL CORP 3.0500% 12/08/51 75,952 0.09
3,278,726 3.82

KEE
USD 75,000  TSY INFL IX N/ 0.1250% 15/02/51 CPI 81,504 0.09
81,504 0.09
T AYIEE 4,068,845 473
BEAMirsad 83,046,201 96.48

(D) B IR T @A TRR
* — RO R A A ffiRESS



NPEB/X>:3—OE 7> /KK 772 RFC/FD

S 2 E I LAY

20214-12 7 31 A BIfE

wE (B W (5EY) Tt H REHHE (2 —m)
EUR 201,672 SEK 2,063,200 January 18, 2022 213
GBP 1,473 EUR 1,732 January 18, 2022 20
GBP 685 EUR 801 January 18, 2022 14
GBP 468 EUR 547 January 18, 2022 10
GBP 387 EUR 452 January 18, 2022 8
GBP 154 EUR 180 January 18, 2022 3
GBP 145 EUR 170 January 18, 2022 3
GBP 79 EUR 93 January 18, 2022 2
GBP 79 EUR 92 January 18, 2022 2
GBP 65 EUR 76 January 18, 2022 1
GBP 51 EUR 60 January 18, 2022 1
GBP 41 EUR 49 January 18, 2022 1
GBP 30 EUR 35 January 18, 2022 1
CHF 190 EUR 183 January 18, 2022 1
SEK 1,394 EUR 135 January 18, 2022 1
CHF 88 EUR 84 January 18, 2022 0
CHF 60 EUR 57 January 18, 2022 0
CHF 49 EUR 47 January 18, 2022 0
SEK 643 EUR 62 January 18, 2022 0
CHF 19 EUR 19 January 18, 2022 0
SEK 439 EUR 42 January 18, 2022 0
CHF 18 EUR 18 January 18, 2022 0
SEK 363 EUR 35 January 18, 2022 0
CHF 10 EUR 9 January 18, 2022 0
CHF 10 EUR 9 January 18, 2022 0
CHF 8 EUR 8 January 18, 2022 0
CHF 6 EUR 6 January 18, 2022 0
SEK 136 EUR 13 January 18, 2022 0
SEK 145 EUR 14 January 18, 2022 0
GBP 0 EUR 0 January 18, 2022 0
DKK 600 EUR 80 January 18, 2022 0
CHF 5 EUR 5 January 18, 2022 0
CHF 3 EUR 3 January 18, 2022 0
DKK 277 EUR 37 January 18, 2022 0
SEK 61 EUR 6 January 18, 2022 0
SEK 74 EUR 7 January 18, 2022 0
SEK 28 EUR 2 January 18, 2022 0
SEK 39 EUR 3 January 18, 2022 0
SEK 48 EUR 4 January 18, 2022 0
SEK 74 EUR 7 January 18, 2022 0
DKK 157 EUR 21 January 18, 2022 0
DKK 189 EUR 25 January 18, 2022 0
CHF 0 EUR 0 January 18, 2022 0
DKK 62 EUR 8 January 18, 2022 0
DKK 20 EUR 2 January 18, 2022 0
DKK 16 EUR 2 January 18, 2022 0
DKK 0 EUR 0 January 18, 2022 0
DKK 32 EUR 4 January 18, 2022 0



NPEB/X>:3—OE 7> /KK 772 RFC/FD

W (HVY) Wi (GeY) Tt A AREBHR (2—1)
DKK 12 EUR 1 January 18, 2022 0
DKK 32 EUR 4 January 18, 2022 0
DKK 58 EUR 7 January 18, 2022 0
DKK 26 EUR 3 January 18, 2022 0
SEK 0 EUR 0 January 18, 2022 0
EUR 120,212 DKK 894,300 January 18, 2022 61)
EUR 272,941 CHF 284,300 January 18, 2022 (1,033)
EUR 2,580,555 GBP 2,194,400 January 18, 2022 (29,524)
EUR 10,374 JPY 1,330,977 January 18, 2022 168
EUR 4,802 JPY 615,812 January 18, 2022 80
EUR 3,280 JPY 420,671 January 18, 2022 55
EUR 2,712 JPY 347,870 January 18, 2022 45
EUR 1,081 JPY 138,665 January 18, 2022 18
EUR 1,019 JPY 130,709 January 18, 2022 17
EUR 557 JPY 71,509 January 18, 2022 9
EUR 556 JPY 71,309 January 18, 2022 9
EUR 459 JPY 58,888 January 18, 2022 8
EUR 359 JPY 46,158 January 18, 2022 6
EUR 293 JPY 37,641 January 18, 2022 5
EUR 212 JPY 27,203 January 18, 2022 4
EUR 3 JPY 500 January 18, 2022 0
IPY 2,086,901,858 EUR 16,294,521 January 18, 2022 (292,117)
CHF 550,000 EUR 513,133 January 14, 2022 16,879
CZK 9,485,000 EUR 371,873 January 14, 2022 8,077
EUR 164,274 HUF 59,340,000 January 14, 2022 4,175
EUR 352,457 SEK 3,570,000 January 14, 2022 3,851
GBP 110,000 EUR 128,936 January 14, 2022 1,913
GBP 130,000 EUR 153,785 January 14, 2022 855
GBP 80,000 EUR 94,338 January 14, 2022 825
EUR 88,916 NOK 880,000 January 14, 2022 713
EUR 26,527 USD 30,000 January 14, 2022 60
EUR 23,815 GBP 20,000 January 14, 2022 25
EUR 8,826 USD 10,000 January 14, 2022 4
EUR 11,879 GBP 10,000 January 14, 2022 (16)
EUR 8,806 USD 10,000 January 14, 2022 (16)
EUR 149,262 DKK 1,110,000 January 14, 2022 a7
EUR 95,461 DKK 710,000 January 14, 2022 (24)
EUR 11,834 GBP 10,000 January 14, 2022 61)
EUR 11,798 GBP 10,000 January 14, 2022 97)
EUR 194,213 SEK 1,990,000 January 14, 2022 (108)
EUR 11,749 GBP 10,000 January 14, 2022 (146)
EUR 35,524 GBP 30,000 January 14, 2022 (162)
EUR 23,594 GBP 20,000 January 14, 2022 (196)
EUR 8,622 USD 10,000 January 14, 2022 (200)
EUR 8,594 USD 10,000 January 14, 2022 (228)
EUR 11,665 GBP 10,000 January 14, 2022 (230)
EUR 8,592 USD 10,000 January 14, 2022 (230)
EUR 54,056 PLN 250,000 January 14, 2022 (266)
EUR 23,487 GBP 20,000 January 14, 2022 (304)
uUsD 185,540 CNH 1,190,000 March 16, 2022 (324)
EUR 17,266 USD 20,000 January 14, 2022 379)



NPEB/X>:3—OE 7> /KK 772 RFC/FD

L (E ) B GEY) I IR (—n)
EUR 17,257 USD 20,000 January 14, 2022 (387)
EUR 17,226 USD 20,000 January 14, 2022 (418)
EUR 17,225 USD 20,000 January 14, 2022 (419)
PLN 1,570,000 EUR 341,572 January 14, 2022 (425)
EUR 70,711 GBP 60,000 January 14, 2022 (661)
EUR 1,325,272 DKK 9,860,000 January 14, 2022 (760)
EUR 70,554 GBP 60,000 January 14, 2022 (818)
EUR 68,925 USD 80,000 January 14, 2022 (1,654)
EUR 129,162 GBP 110,000 January 14, 2022 (1,687)
EUR 81,561 GBP 70,000 January 14, 2022 (1,706)
EUR 359,520 NZD 600,000 January 14, 2022 (2,397)
RUB 44,400,000 EUR 522,352 March 16, 2022 3,772)
HUF 85,780,000 EUR 236,656 January 14, 2022 (5,222)
EUR 218,796 CZK 5,620,000 January 14, 2022 (6,329)
EUR 540,475 GBP 460,000 January 14, 2022 (6,714)
EUR 787,118 USD 910,000 January 14, 2022 (15,733)

(336,759)
SELMETASN TS, LR PaLL RS TS,
SEEK
2021412 1 31 H BUAE
g 2K gt I (ML AT
BT e
AUD 21 FUT AUST 3YR BOND Mar 2022 1,536,237 2,632
AUD 17 FUT 90-DAY BANK BILL Dec 2022 10,859,517 5,313
EUR 11 FUT EURO-BTP Mar 2022 1,619,530 (24,770)
EUR 23 FUT EURO-BUND Mar 2022 3,944,730 (67,190)
GBP 43 FUT ICE 3MTH SONIA Dec 2022 12,645,665 (3,703)
EUR 30 FUT SHORT EURO-BTP Mar 2022 3,388,500 (11,700)
33,994,179 (99,418)
TR g
GBP 3) FUT LONG GILT Mar 2022 (444,452) 9,865
EUR (13) FUT EURO-BOBL Mar 2022 (1,732,640) 11,436
EUR (1) FUT EURO-BUXL 30Y BND Mar 2022 (2,277,880) 98,113
EUR 17 FUT EURO-OAT Mar 2022 (2,776,100) 50,390
EUR (14) FUT EURO-SCHATZ Mar 2022 (1,568,350) 2,660
USD (10) FUT US 10YR NOTE (CBT) Mar 2022 (1,149,226) 17
USD (6) FUT US ULTRA BOND CBT Mar 2022 (1,030,415) (7,941)
USD (6) FUT US 10YR ULTRA Mar 2022 (772,191) (11,066)
USD (5) FUT US 5YR NOTE (CBT) Mar 2022 (533,072) (1,517)
(12,284,326) 151,957
52,539




NPEB/X>:3—OE 7> /KK 772 RFC/FD

EAETE S
20214125 31 HBIAE
e 91 . 2 FHmAE  REBUHLE
W TR k] T4 A (z—r1) (z—m1) (2—m1)
TN g
USD  (1,980,000) SWAPTION 2Y RTP 0.92 17/06/22 P June 17, 2022 (7,300) 9,217) (1,917)
USD  (1,980,000) SWAPTION 2YR RTR 0.92% 17/06/22 C June 17, 2022 (7,301) (5,034) 2,267
(14,601) (14,251) 350
(14,601) (14,251) 350
°47] ¢
SRNAD T THK)
20214F12 4 31 H BiAE
. ; FEFLE RIEBUIAL
yi= L 3
W i EZA0] T A [—— (2—m1)
EUR 460,000 Receive Fixed (0.18) - Pay Floating (EURIBOR 6M) May 26, 2031 185 (4,206)
EUR 1,840,000 Receive Fixed (-0.10345) - Pay Floating (EURIBOR 6M)  August 17, 2026 478 (8,857)
EUR 870,000 Receive Fixed (-0.121) - Pay Floating (EURIBOR 6M) November 24, 2026 354 (6,055)
EUR 440,000 Receive Fixed (0.088) - Pay Floating (EURIBOR 6M) May 26, 2031 0 (8,393)
EUR 350,000 Receive Fixed (0.098) - Pay Floating (EURIBOR 6M) February 17, 2031 0 (5,683)
EUR 370,000 Receive Fixed (0.44844) - Pay Floating (EURIBOR 6M) August 15, 2046 0 (7,887)
NZD 116,325 Receive Fixed (2.6475) - Pay Floating (BILLS 3M) December 03, 2031 92 226
1,109 (40,855)
ATV AT T HEK)
20214F12 4 31 H BifE
N - . LHIRZ
W ) a1 it et
GBP 250,000 4.81% FIXED UKRPI + 0 bps November 15, 2026 742
GBP 250,000 UKRPI + 0 bps 5.07% FIXED November 15, 2024 1,434
GBP 250,000 UKRPI + 0 bps 5.3% FIXED November 15, 2023 2,321
GBP 270,000 4.4125% FIXED UKRPI + 0 bps November 15, 2031 4,909
GBP 250,000 4.79% FIXED UKRPI + 0 bps November 15, 2026 402
USD 210,000 2.8925% FIXED USCPIU + 0 bps November 23, 2031 (487)
GBP 1,920,000 UKRPI + 0 bps 4.38102% FIXED November 15, 2031 25,299
GBP 40,000 3.62% FIXED UKRPI + 0 bps November 15, 2051 2,224
GBP 40,000 UKRPI + 0 bps 3.365% FIXED November 15, 2071 (6,999)
USD 300,000 USCPIU + 0 bps 2.7725% FIXED November 30, 2031 2,833
GBP 140,000 4.435% FIXED UKRPI + 0 bps December 15, 2031 4,969
UsSD 275,000 2.6375% FIXED USCPIU + 0 bps December 06, 2031 5,756
GBP 120,000 4.99% FIXED UKRPI + 0 bps December 15, 2026 3,303
GBP 80,000 4.2625% FIXED UKRPI + 0 bps December 15, 2031 658
47,364
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LM - kEfEHa7 - 75RXFD

. N v F =7

1 PV — AN — " " .
O B S P oSy AT 1| Sl L R
oy [BE B B | ey |8 | AR IR g A ¥

(OB | s Alme 9 = (R=2) | e oz
oy Bl G |iE YR g % R

M M % % % % % [Epa!
16241 (019411 7 F) 8,711 18 1.4] 16,651 1.0 102. 7 39.7 —| 39,356
1631 (20195121 9 F) 8, 694 18 0.0 16,634  A0.1 102.0 46.0 — [ 36,032
16451 (20208 1 71 7 H) 8,735 18 0.7] 16,673 0.2 100. 4 59.0 — | 35,209
16541 (20082 7 7 H) 8,947 18 2.6] 17,115 2.6 100. 5 53.5 — [ 34,353
16651 (202083 71 9 F) 8, 392 18 A6.0] 17,072 A0, 2 102.0 40.3 — [ 31,760
16741202084 7 7 H) 8, 465 18 L1 17,276 1.2 99.5 69.6 — [ 31,561
16851 (202085 1 7 H) 8,475 18 0.3 16,976] ALT 96.2 40.5 — [ 31,5%
16981 (202066 1 8 F) 8,937 18 5.7] 17,658 4.0 91.7 32.3 — [ 32,228
17041 (202057 7 7 R) 8, 864 18 A0.6]  17,518]  A0.8 95.9 28.7 — | 32,371
7L (202058 7 7 R) 8, 896 18 0.6] 17,456] 0.4 98.3 14. 4 — | 35141
1721 (20209 7 7 R) 8, 845 18 A0.4] 17,403 0.3 98.6 23.4 — | 34,788
1731 (2020107 7 H) 8,719 18 ALlz2| 17,270[  Ao0.8 99. 1 1.9 — | 29,237
174@(2020&511)% 9H) 8, 587 18 AL3[ 16920  A2.0 98.3 11.5 — | 26,681
54 Q02012 7 ) 8,691 18 1.4] 17,066 0.9 98.2 13.8 — | 26,725
176ﬁ£(2021¢1ﬂ H) 8, 589 18 ALO[  16,908]  A0.9 97.9 17.1 — | 26,009
17741 (202142 7 8 R) 8, 735 18 1.9 17,190 1 100. 2 11.5 —| 26,378
1781 (20213 7 8 F) 8,733 18 0.2] 17,319 0.8 99.6 11.4 — [ 26,233
1791 (20214 7 7 R) 8, 853 18 1.6] 17,561 A 99.5 17.4 — | 26,514
18041 (2021425 1 7 R) 8, 862 18 0.3 17,558] 0.0 19. 2 8.7 — | 26,886
18141 (2021226 7 7 R) 8,948 18 12| 17,659 0.6 79.6 23.3 — 3,741
18281 02147 AL 7 H) 9, 120 18 2.1| 18,018 2.0 84.3 21. 1 — 3,813
18341 (2021428 L 10F) 9, 109 18 0.1] 17,985 N0, 2 83.5 18.9 — 3,796
18451 (02129 7 7 H) 9, 102 18 0.1 17,937  A0.3 93.8 15. 3 — 3,791
18541 (0214107 7 H) 9,111 18 0.3] 18,045 6 95.6 19. 4 — 3,791
18651 (202111 8 F) 9, 348 18 2.8] 18,523 6 95.9 25.6 — 3,839
I8TH 202112 7 ) 9, 268 18 AO.T[ 18,460  A0.3 96.0 26.2 — 3,779
1881 (2026 17 ) 9, 300 18 0.5| 18,546 0.5 97.3 18.9 — 3, 692
18941 (202242 /1 7 ) 9,021 18 A28 18,134 A2.2 98. 4 15. 4 — 3,536
19081 (20223 7 ) 8, 866 18 AL5|  18,056]  A0.4 97.0 17.8 — 3,471
19181 (20264 1 7 ) 9, 033 18 2.1 18,629 3.2 98.5 7.7 — 3,536
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() TBloomberg”] LT I— b= RKEREGA T v 7 A (F3—2) %, Bloomberg Finance L.P. BX W, [A V7 v 7 ADEHL
# Td HBloomberg Index Services Limited (BAF [BISL)) ZIZU®ETLHME S (LT, LT [T —A1—7)) OY—t
Aw—0THY, 7707V - TUTNbr s Dy XUBKBHIC I A/ EO BN TOERO T OIEMTF#H SN TNEST, T —
IN=TET TG TV e T TN by P NS IR L TR 57, Eo. LM - KER=T - I RAF D GiistkRd
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LM - XEEH7 - T5XFD

OB /ER A DEAEMEE & TR FDHERS

£ 0w @ | oo e e e ow|BEET
® R om\% A H | kERES Ty 22 %Ej\tt%ﬂ‘%%rt?;?gj\tt;
% % %| (a2 [ % = * *
o5 o % % % % %
20214E10H 7 H 9,111 — 18, 045 — 95.6 19.4 —
551861 104K 9, 295 2.0 18, 385 1.9 97.4 19. 3 —
TES
20214E11H 8 H 9, 366 2.8 18, 523 2.6 95.9 25.6 —
)
20214511 H 8 H 9, 348 — 18, 523 — 95.9 25.6 —
F187H] 11AR 9, 260 AN0.9 18, 434 AN0.5 95.4 26.7 —
e
20214512H 7 H 9, 286 N0. 7 18, 460 NO0.3 96.0 26. 2 —
)
20214E12H 7 H 9, 268 — 18, 460 — 96. 0 26. 2 —
51881 128K 9, 343 0.8 18, 584 0.7 97.0 19.1 —
TRES
202241 H 7 H 9,318 0.5 18, 546 0.5 97.3 18.9 —
T
2022421 H 7 H 9, 300 — 18, 546 — 97.3 18.9 —
#5189 1AK 9, 143 YAN Y 18, 294 Al. 4 98.0 15.4 —
GTES)
2022422 H 7 H 9, 039 AN2.8 18, 134 N2.2 98.4 15. 4 —
)
202242 H 7 H 9,021 — 18, 134 — 98. 4 15.4 —
#5190 2 AR 8, 885 A1.5 18, 006 ANO0. 7 97.8 16.1 —
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[EfE7E% | ABU DHABI GOVT 2.5 200 200 24,844 | 2022/10/11
CASH MGMT BILL — 290 289 35,856 | 2022/4 /26
FED REPUBLIC OF BRAZIL 5.0 250 216 26,812 | 2045/1 /27
KUWAIT INTL BOND 3.5 200 205 25,435 | 2027/3/20
REPUBLIC OF INDONESIA 5.25 430 479 59,241 | 2047/1/8
REPUBLIC OF PANAMA 4.5 270 261 32,293 | 2056/4 /1
REPUBLIC OF PERU 6. 55 90 111 13,773 | 2037/3/14
RUSSIA GOVT 4.875 200 50 6,249 | 2023/9/16
RUSSTA GOVT 7.5 13 3 423 | 2030/ 3/31
STATE OF ISRAEL 3.375 210 195 24,118 | 2050/1 /15
UNITED MEXICAN STATES 3.5 260 236 29,260 | 2034/ 2/12
US TREASURY BILL — 60 59 7,417 | 2022/8/11
US TREASURY NOTE 0.75 3, 000 2,773 342,982 | 2026/ 3 /31
US TREASURY NOTE 0.75 3, 000 2, 769 342,460 | 2026/ 4 /30
US TREASURY NOTE 0.75 1,500 1,382 170,940 | 2026/ 5 /31
US TREASURY NOTE 0.875 2,320 2,146 265,441 | 2026/ 6 /30
US TREASURY NOTE 1.125 1,520 1,414 174,923 | 2026/10/31
US TREASURY NOTE 1.25 170 159 19,668 | 2026/11/30
US TREASURY NOTE 1.25 900 840 103,972 | 2026/12/31
US TREASURY NOTE 1.25 2,000 1,835 226,916 | 2028/4 /30
US TREASURY NOTE 1.25 790 724 89,547 | 2028/ 5 /31
US TREASURY NOTE 1.0 470 423 52,312 | 2028/ 7 /31
US TREASURY NOTE 1.125 490 444 54,917 | 2028/8/31
US TREASURY NOTE 1.25 1,330 1,214 150,128 | 2028/ 9 /30
US TREASURY NOTE 1.875 690 654 80,925 | 2029/ 2 /28
US TREASURY NOTE 1. 625 340 312 38,667 | 2031/5/15
US TREASURY NOTE 1.25 210 186 23,043 | 2031/8/15
US TREASURY NOTE 1.875 300 281 34,750 | 2032/2/15
US TREASURY NOTE 2.25 30 27 3,395 | 2041/5/15
US TREASURY NOTE 1.75 30 25 3,113 | 2041/8/15
US TREASURY NOTE 2.0 720 631 78,031 | 2041/11/15
US TREASURY NOTE 1.875 1, 800 1,513 187,182 | 2051/2/15
US TREASURY NOTE 2.375 70 66 8,171 | 2051/5/15
US TREASURY NOTE 2.0 420 364 45,055 | 2051/8/15
US TREASURY NOTE 1.875 840 707 87,546 | 2051/11/15
US TREASURY NOTE 2.25 894 823 101,880 | 2052/2/15
H5{ 7% | PROVINCIA DE BUENOS AIRE 3.9 249 107 13,261 | 2037/9/1
HERRE% | ACE 2006-ASL1 A 0. 73657 51 8 1,019 | 2036/ 2 /25
(K< &%) | AMST 2005-R3 M4 1. 38657 164 163 20,271 | 2035/5/25
APID 2021-35A A 1. 304 310 305 37,835 | 2034/4 /20
ARES 2017-44A AIR 1. 32129 520 517 64,003 | 2034/4 /15
BRAVO 2021-NQM2 Al 0.97 114 111 13,734 | 2060/ 3/25
BSARM 2004-8 12A1 3. 621849 2 2 280 | 2034/11/25
BX 2020-VIVA D 3. 54875 300 264 32,732 | 2044/3 /11
COMM 2013-CR12 AM 4.3 10 10 1,240 | 2046/10/ 1
COMM 2013-CR12 B 4.762 10 9 1,231 | 2046/10/ 1
CSMC 2021-NQM3 A3 1. 632 144 137 17,003 | 2066/ 4 /25
CWHEL 2005-D 2A 0. 58657 197 188 23,308 | 2035/11/15
CWHEL 2006-T 1A 0. 53657 416 393 48,692 | 2037/1/15
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HppkfES: | WL 2007-13 2A1 1. 35657 490 481 59,522 | 2047/10/25
(B < &RT) | CWL 2007-13 2A2 1. 25657 127 124 15,358 | 2047/10/25
CYGPK 2020-1A AR 1. 36129 110 109 13,537 | 2034/7/17
DIV 2018-1 A 2.61 53 53 6,622 | 2038/7/20
DRSLF 2019-75A AR2 1. 28129 280 276 34,153 | 2034/4/15
ECMC 2016-1A A 1. 80657 213 216 26,789 | 2066/ 7 /26
EFMT 2021-2 Al 0.931 139 129 15,982 | 2066/ 6 /25
FCBSL 2019-1A A2 2. 25886 500 497 61,504 | 2032/7/23
FHLMC #841076 3. 009 160 159 19,783 | 2048/11/ 1
FHLMC #841081 3.088 87 87 10,831 | 2050/2/1
FHLMC #G04715 6.0 3 4 497 | 2038/6/1
FHLMC #G06172 5.5 16 18 2,268 | 2038/12/ 1
FHLMC #G06409 6.0 47 52 6,481 | 2039/11/1
FHLMC #G06669 6.5 5 5 669 | 2039/9/1
FHLMC #G07335 7.0 6 7 952 | 2039/3/1
FHLMC #G07697 4.5 61 65 8,052 | 2038/6/1
FHLMC #Q52046 3.5 108 108 13,450 | 2047/11/1
FHLMC #Q55484 3.5 35 35 4,432 | 2048/4/1
FHLMC #ZN0480 3.5 27 27 3,458 | 2042/10/ 1
FHMR 2019-RRO1 X 10 1.53 2, 500 198 24,549 | 2048/ 6 /25
FHMS K058 X1 10 0. 920016 8, 922 304 37,610 | 2026/8 /25
FHMS K094 X1 10 0. 879641 996 53 6,592 | 2029/6 /25
FHMS K095 XAM I0 1. 239408 6, 200 486 60,142 | 2029/6 /25
FHMS K101 X1 IO 0. 835233 1,194 62 7,786 | 2029/10/25
FHR 3621 SB 10 5. 83343 23 3 406 | 2040/1/15
FHR 4239 10 3.5 58 2 286 | 2027/6/15
FHR 4298 PI 10 4.0 55 2 335 | 2043/4/15
FHR 4310 SA 10 5. 55343 47 6 798 | 2044/2/15
FHR 4415 10 1. 458903 668 28 3,575 | 2041/4/15
FHR 5140 NI 10 2.5 96 13 1,727 | 2049/5 /25
FHRR ROO7 ZA 6.0 15 16 2,071 | 2036/5/15
FHS 328 S4 10 1. 55943 176 7 968 | 2038/2/15
FNA 2015-M8 X2 10 0. 07084 22, 407 50 6,243 | 2048/5/5
FNMA #725162 6.0 1 1 140 | 2034/2/1
FNMA #843997 2. 008 4 4 580 | 2035/11/ 1
FNMA #888560 6.0 6 6 819 | 2035/11/1
FNMA #889117 5.0 4 5 648 | 2035/10/ 1
FNMA #890248 6.0 11 12 1,515 | 2037/8/1
FNMA #934648 7.0 1 1 182 | 2038/11/1
FNMA #985626 6.0 3 4 502 | 2033/4/1
FNMA #995072 5.5 3 4 536 | 2038/8/1
FNMA #AE0758 7.0 17 19 2,400 | 2039/2/1
FNMA #AL3572 5.0 11 11 1,477 2041/7/1
FNMA #AM8674 10 2.81 40 39 4,913 | 2025/4/1
FNMA #AS6328 3.5 181 182 22,531 | 2045/12/ 1
FNMA #AS8623 3.0 305 298 36,965 | 2047/1/1
FNMA #AS8951 3.5 57 57 7,154 | 2047/3/1
FNMA #AY6181 3.5 53 54 6,689 | 2045/4/1
FNMA #BC9096 3.5 26 26 3,307 | 2046/12/1
FNMA #BD2455 3.0 877 859 106,336 | 2047/1/1
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KekfE % | FNMA #BD8104 3.0 90 89 11,018 | 2046/10/ 1
(< &%) | FNMA #BFO133 4.0 42 43 5,379 | 2056/8/ 1
FNMA #BH4095 4.0 41 42 5,239 | 2047/10/ 1
FNMA #BM2005 4.0 17 18 2,260 | 2047/12/ 1
FNMA #BR1823 2.0 90 82 10,172 | 2051/1/1
FNMA #BR5577 2.0 89 81 10,110 | 2051/3/1
FNMA #BR7745 2.0 86 79 9,794 | 2051/4/1
FNMA #BU0051 2.5 96 91 11,267 | 2051/9/1
FNMA #CA9121 2.5 170 160 19,851 | 2051/2/1
FNMA #CA9390 2.5 94 89 11,019 | 2051/3/1
FNMA #CB0100 2.5 90 87 10,815 | 2041/4/1
FNMA #CBO101 2.5 92 88 10,966 | 2041/4/1
FNMA #CB0114 2.5 91 87 10,800 | 2041/4/1
FNMA #CB0470 2.5 91 86 10,750 | 2041/5/1
FNMA #CB2869 2.5 98 92 11,431 | 2052/2/1
FNMA #FM2201 4.0 78 80 9,955 | 2048/1/1
FNMA #FM3083 4.5 61 63 7,791 | 2049/10/ 1
FNMA #FM3158 4.0 89 91 11,315 | 2048/11/1
FNMA #FM3542 4.0 44 45 5,641 | 2049/5/1
FNMA #FM5054 4.0 83 84 10,467 | 2048/11/1
FNMA #FM5660 4.5 302 313 38,728 | 2049/8/1
FNMA #FM6134 3.0 119 117 14,552 | 2040/3/1
FNMA #FM6448 2.0 274 250 31,014 | 2051/3/1
FNMA #FM7518 2.5 184 173 21,439 | 2051/6/1
FNMA #FM7786 4.0 129 132 16,323 | 2049/1/1
FNMA #FM7900 2.5 92 87 10,830 | 2051/7/1
FNMA #FM7960 4.0 67 69 8,611 | 2048/10/1
FNMA #FM7987 2.0 94 86 10,637 | 2051/7/1
FNMA #FM8864 2.5 95 90 11,175 | 2051/10/ 1
FNMA #FS0392 2.5 98 92 11,457 | 2052/1/1
FNMA #FS0605 2.5 99 93 11,509 | 2052/2/1
FNMA #MA2523 3.0 172 169 21,003 | 2036/2/1
FNMA #MA2579 3.0 120 119 14,718 | 2036/4 /1
FNMA #MA2773 3.0 134 132 16,441 | 2036/10/ 1
FNMA #MA3149 4.0 93 95 11,811 | 2047/10/ 1
FNMA #MA3211 4.0 19 20 2,473 | 2047/12/ 1
FNMA #MA3239 4.0 20 20 2,532 | 2048/1/1
FNR 2011-87 SG 10 6. 09343 16 0. 85209 105 | 2040/4 /25
FNR 2012-101 AT 10 3.0 78 2 324 | 2027/ 6 /25
FNR 2012-28 B 6.5 2 2 295 | 2039/ 6 /25
FNR 2012-51 B 7.0 13 15 1,856 | 2042/ 5/25
FNR 2012-74 SA 10 6.19343 25 2 333 | 2042/ 3/25
FNR 2013-14 1G 10 4.0 48 7 872 | 2043/3/25
FNR 2013-9 BC 6.5 10 11 1,441 | 2042/ 7 /25
FNR 2013-9 CB 5.5 29 31 3,848 | 2042/4 /25
FNR 2014-47 AT 10 1.61071 119 5 690 | 2044/ 8 /25
FNS 409 C18 10 4.0 37 6 816 | 2042/4 /25
FNS 409 €2 10 3.0 42 2 267 | 2027/4/25
FR 7M2846 3.5 20 20 2,555 | 2047/3/1
FRESR 2017-SRO1 A3 3.089 270 260 32,234 | 2027/11/25
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ekt | FSMT 2018-2 A4 3.5 57 57 7,103 | 2048/4 /25
(Bx< &%) | GNMA #733600 5.0 16 18 2,287 | 2040/4 /15
GNMA #AB2892 3.0 96 95 11,779 | 2042/9/15
GNMA2 #4617 4.5 5 6 774 | 2040/ 1 /20
GNMA2 #4696 4.5 11 11 1,441 | 2040/5/1
GNMA2 #4772 5.0 29 31 3,949 | 2040/8/1
GNMA2 #4804 6.0 14 15 1,974 | 2040/ 9 /20
GNMAZ #4928 6.0 3 4 525 | 2041/1/20
GNMA2 #5016 4.0 2 2 328 | 2041/4 /20
GNMA2 #5054 4.0 2 2 319 | 2041/5/20
GNMA2 #5240 6.0 9 10 1,342 | 2041/11/20
GNMA2 #783368 4.5 13 14 1,774 | 2041/ 7 /20
GNMA2 #MA2678 3.5 49 50 6,212 | 2045/3/20
GNMA2 #MA3375 3.0 38 38 4,704 | 2046/ 1 /20
GNMA2 #MA3521 3.5 66 66 8,262 | 2046/3/20
GNMA2 #MA3597 3.5 17 17 2,195 | 2046/ 4 /20
GNMA2 #MA3736 3.5 18 18 2,277 | 2046/ 6 /20
GNMA2 #MA3873 3.0 145 143 17,774 | 2046/ 8 /20
GNMA2 #MA3937 3.5 60 61 7,557 | 2046/9/20
GNMA2 #MA4261 3.0 25 25 3,129 | 2047/2/20
GNMA2 #MA4838 4.0 317 327 40,446 | 2047/11/20
GNMA2 #MA4899 3.0 178 175 21,748 | 2047/12/20
GNMA2 #MA4901 4.0 145 149 18,522 | 2047/12/20
GNMA2 #MA5138 4.5 40 42 5,202 | 2048/4 /20
GNMA2 #MA5877 4.5 78 81 10,049 | 2049/4 /20
GNR 2011-H03 FA 0. 60629 113 112 13,965 | 2061/ 1 /20
GNR 2011-H05 FB 0. 60629 193 192 23,817 | 2060/12/20
GNR 2011-H06 FA 0. 55629 111 111 13,751 | 2061/2/20
GNR 2011-H08 FD 0. 60629 94 94 11,634 | 2061/2/20
GNR 2011-H09 AF 0. 60629 25 25 3,181 | 2061/3/20
GNR 2013-107 AD 2. 76409 140 136 16,844 | 2047/11/16
GNR 2013-69 AI 10 3.5 65 10 1,241 | 2043/5/20
GNR 2014-135 10 0. 42429 970 20 2,582 | 2056/1/17
GNR 2014-176 10 4.0 233 41 5,083 | 2044/11/20
GNR 2016-135 SB 10 5. 66943 273 53 6,661 | 2046/10/16
GNR 2020-160 YI 10 2.5 453 67 8,383 | 2050/10/20
GSMS 2013-GC16 B 5.161 30 30 3,719 | 2046/11/10
GSMS 2018-SRP5 A 1.947 1,624 1,462 180,910 | 2031/9/15
GWOLF 2015-1A AIR 1. 41771 250 248 30,762 | 2031/1 /27
HERTZ 2021-2A A 1.68 270 244 30,209 | 2027/12/27
IMSC 2007-HOA1 A23 1.01657 209 197 24,436 | 2047/7 /25
JPMBB 2013-C17 B 4. 886322 10 10 1,247 | 2047/1/15
JPMBB 2014-C21 AS 3.9965 312 311 38,580 | 2047/8/15
JPMBB 2015-C31 B 4.622135 130 130 16,117 | 2048/8/15
JPMCC 2015-FL7 D 4. 14657 298 274 33,992 | 2028/5/15
JPMMT 2018-5 Al 3.5 17 17 2,167 | 2048/10/25
MILEAGE PLUS HLDINGS LLC 6.5 110 114 14,098 | 2027/6 /20
MORGAN STANLEY REREMIC T 4.25 3 3 484 | 2036/2/1
MSC 2007-1Q16 AJ 5. 673901 28 10 1,338 | 2049/12/12
MSM 2006-8AR 1A2 0. 59657 65 16 2,048 | 2036/6 /25
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HppkfES: | MSRR 2015-R3 7A2 0. 873996 126 125 15,580 | 2036/ 9 /26
(Br< 4:fhf%) | NAVSL 2021-A B 2.24 460 419 51,852 | 2069/5/15
NRZT 2014-2A A3 3.75 171 168 20,838 | 2054/ 5 /25
OBX 2021-NQV2 Al 1.101 162 152 18,840 | 2061/5/25
OBX 2021-NQM3 Al 1. 054 178 166 20,649 | 2061/ 7 /25
0CT21 2014-1A AAR3 1. 39486 300 298 36,891 | 2031/2/14
OR 2020-3A AlL 2. 054 510 507 62,721 | 2032/4 /20
PARPK 2021-1A A 1. 334 170 169 20,920 | 2034/ 7 /20
PRIME 2005-5 1A3 8.0 10 9 1,143 | 2034/ 7 /25
QB8934 2.5 85 80 9,989 | 2051/2/1
QB8975 2.0 95 87 10,826 | 2051/3/1
QB9087 2.0 86 79 9,840 | 2051/2/1
QC0160 2.0 81 75 9,285 | 2051/3/1
QC0161 2.0 87 79 9,888 | 2051/3/1
QC0165 2.5 88 83 10,333 | 2051/3/1
QC0883 2.0 266 243 30,132 | 2051/4/1
QC5830 2.5 95 89 11,119 | 2051/8/1
RA4175 2.5 253 238 29,552 | 2050/12/ 1
RA4414 2.5 83 79 9,777 2051/1/1
RAMC 2004-2 AV3 1. 4165 96 91 11,307 | 2034/7/25
RB5125 2.0 190 175 21,710 | 2041/8/1
REPUBLIC OF ARGENTINA 0.5 127 42 5,244 | 2030/7/9
REPUBLIC OF ARGENTINA 2.5 830 290 35,951 | 2041/7/9
SAIL 2004-7 A8 1. 65657 180 177 21,914 | 2034/8/25
SASC 2006-ARS1 Al 0. 67657 1,143 34 4,229 | 2036/2/25
SBAP 2019-20D 1 2.98 135 134 16,577 | 2039/4/1
SBAP 2019-25G 1 2.69 217 214 26,487 | 2044/7/1
SD7548 2.5 196 185 22,901 | 2051/11/1
SMB 2015-C R — 1 881 108,963 | 2046/9 /18
STACR 2020-DNA6 M1 0. 999 44 44 5,531 | 2050/12/25
VOYA 2017-3A AIR 1. 294 270 267 33,017 | 2034/4 /20
WCMT 2015-SBC5 A 4.1037 171 168 20,857 | 2022/9/19
WRCM 2013-LC12 B 4.305363 40 38 4,751 | 2046/ 7 /15
WECM 2014-LC18 AS 3.808 190 188 23,330 | 2047/12/15
WECM 2017-RB1 XA 10 1. 178554 8,335 392 48,489 | 2050/3/15
WFRBS 2014-C24 C 4.29 230 201 24,964 | 2047/11/15
7A2489 3. 136 136 16,926 | 2038/1/1
784747 3.5 581 582 72,052 | 2047/12/ 1
HERR(E% | PNMA 30YR APR FWD 2.5 400 375 46,436 | 2052/4/1
(B ATBA) | FNMA 30YR APR FWD 3.0 100 96 11,944 | 2052/4/1
FNMA 30YR JUN FWD 3.5 300 295 36,492 | 2052/6/1
FNMA 30YR MAY FWD 2.5 100 93 11,584 | 2052/5/1
FNMA 30YR MAY FWD 3.0 400 385 47,655 | 2052/5/1
GNMA ITI 30YR JUN FWD 3.0 200 194 24,096 | 2052/6/1
GNMA II 30YR JUN FWD 3.5 100 98 12,241 | 2052/6/1
GNMA II 30YR MAY FWD 3.5 200 198 24,559 | 2052/5/1
W@ AR | 3M COMPANY 3.7 20 19 2,427 | 2050/4/15
(BDREENER) | ABBOTT LABORATORIES 4.75 70 79 9,788 | 2036/11/30
ABBOTT LABORATORIES 4.9 50 59 7,346 | 2046/11/30
ABBVIE INC 3.6 50 50 6,253 | 2025/5/14
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W@ AL fE % | ABBVIE INC 3.2 10 9 1,199 | 2029/11/21
(BDREENER) | ABBVIE INC 4.875 10 11 1,375 | 2048/11/14
ABBVIE INC 4.25 190 194 24,034 | 2049/11/21
AERCAP TRELAND CAP/GLOBA 3.15 280 274 33,976 | 2024/ 2 /15
AERCAP TRELAND CAP/GLOBA 2.45 210 192 23,806 | 2026/10/29
ALPHABET INC 2.05 50 38 4,753 | 2050/ 8/15
ALTRIA GROUP INC 4.4 66 67 8,380 | 2026/2/14
ALTRIA GROUP INC 2.45 70 59 7,355 | 2032/2/4
ALTRIA GROUP INC 5.8 80 84 10,503 | 2039/2/14
ALTRIA GROUP INC 3.875 30 24 3,061 | 2046/9/16
ALTRIA GROUP INC 5.95 10 10 1,318 | 2049/2/14
ALTRIA GROUP INC 6.2 16 17 2,141 | 2059/2/14
AMAZON. COM INC 3.875 160 165 20,429 | 2037/8/22
AMAZON. COM INC 4.95 40 47 5,856 | 2044/12/5
AMAZON. COM INC 4.05 40 42 5,241 | 2047/8 /22
AMAZON. COM INC 2.5 40 32 4,024 | 2050/6/3
AMAZON. COM INC 3.1 50 45 5,638 | 2051/5/12
AMAZON. COM INC 4.25 20 22 2,721 | 2057/8/22
ANGLO AMERICAN CAPITAL 4.75 270 277 34,315 | 2027/4/10
ANHEUSER-BUSCH 4.0 30 30 3,808 | 2028/4/13
ANHEUSER-BUSCH 4.75 10 10 1,318 | 2029/1 /23
ANHEUSER-BUSCH 3.5 20 19 2,455 | 2030/6/1
ANHEUSER-BUSCH 4.35 80 81 10,053 | 2040/6/1
ANHEUSER-BUSCH 4.9 50 53 6,625 | 2046/2/1
ANHEUSER-BUSCH 4.6 10 10 1,280 | 2048/4 /15
ANHEUSER-BUSCH 5.55 10 11 1,452 | 2049/1 /23
ANHEUSER-BUSCH 4.5 90 93 11,500 | 2050/6/1
AT&T INC 1.65 130 116 14,461 | 2028/2/1
AT&T INC 2.55 20 17 2,145 | 2033/12/ 1
AT&T INC 5.35 10 11 1,388 | 2040/9/1
AT&T INC 3.1 120 100 12,486 | 2043/2/1
AT&T INC 3.3 10 8 1,025 | 2052/2/1
AT&T INC 3.55 89 75 9,343 | 2055/9/15
AT&T INC 3.65 20 17 2,104 | 2059/9/15
BANK OF AMERICA CORP 4.0 230 233 28,862 | 2025/1 /22
BANK OF AMERICA CORP 4.45 40 41 5,070 | 2026/3/3
BANK OF AMERICA CORP 4.25 880 900 111,381 | 2026/10/22
BANK OF AMERICA CORP FRN 2.572 90 79 9,815 | 2032/10/20
BANK OF AMERICA CORP FRN 2.972 40 36 4,518 | 2033/2/4
BANK OF AMERICA CORP FRN 4.083 110 110 13,631 | 2051/3/20
BANK OF AMERICA FRN 3.593 40 39 4,886 | 2028/7/21
BANK OF MONTREAL FRN 3.803 30 29 3,629 | 2032/12/15
BARCLAYS BANK PLC FRN 5. 088 200 204 25,309 | 2030/ 6 /20
BARRICK NA FINANCE LLC 5.7 50 59 7,355 | 2041/5/30
BAT CAPITAL CORP 3.557 50 48 5,952 | 2027/8/15
BAT CAPITAL CORP 4.54 20 17 2,148 | 2047/8/15
BECTON DICKINSON AND CO 4.685 55 58 7,177 | 2044/12/15
BERKSHIRE HATHAWAY ENERG 3.7 80 80 9,993 | 2030/7/15
BERKSHIRE HATHAWAY FIN 4.25 50 52 6,513 | 2049/1/15
BHP BILLITON FIN USA LTD 5.0 20 23 2,859 | 2043/9/30
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BNP PARIBAS 4.625 200 202 25,077 2027/ 3 /13
BNP PARIBAS 4.4 200 201 24,917 2028/ 8 /14
BOEING CO 1.433 130 125 15, 504 2024/ 2/ 4
BOEING CO 2. 196 100 93 11,577 2026/ 2/ 4
BOEING CO 5.15 70 73 9, 058 2030/5/1
BOEING CO 3.25 210 183 22,739 2035/2/1
BOEING CO 3.55 70 60 7,511 2038/3/1
BOEING CO 5. 705 10 11 1, 363 2040/ 5/ 1
BOEING CO 3.75 50 43 5,397 2050/ 2/ 1
BOEING CO 5. 805 50 56 6, 963 2050/ 5/ 1
BOEING CO 5.93 10 11 1, 390 2060/ 5/ 1
BP CAPITAL MARKETS AMERI 3.633 40 40 4, 950 2030/4/6
BP CAPITAL MARKETS AMERI 3.0 70 58 7,220 2050/ 2 /24
BROADCOM INC-144A 351115 3.137 140 120 14, 875 2035/11/15
BURLINGTN NORTH SANTA FE 4.55 10 10 1, 341 2044/9/ 1
BURLINGTN NORTH SANTA FE 2. 875 10 8 1, 063 2052/ 6 /15
CAMERON LNG LLC 3.302 60 55 6, 896 2035/1/15
CANADIAN PACIFIC RAILWAY 3.1 50 42 5,310 2051/12/ 2
CARRIER GLOBAL CORP 3.577 10 8 1,101 2050/4/5
CCO HLDGS LLC/CAP CORP 4.5 810 724 89, 557 2032/5/ 1
CHARTER COMM OPT LLC/CAP 4.908 40 41 5,109 2025/ 7 /23
CHARTER COMM OPT LLC/CAP 3.75 60 58 7,274 2028/ 2 /15
CHARTER COMM OPT LLC/CAP 4.4 40 39 4, 826 2033/4/1
CHARTER COMM OPT LLC/CAP 5.375 10 10 1, 247 2038/4/1
CHARTER COMM OPT LLC/CAP 3.5 20 16 2,002 2042/ 3/ 1
CHARTER COMM OPT LLC/CAP 5.75 10 10 1, 286 2048/ 4/ 1
CHARTER COMM OPT LLC/CAP 4.8 40 37 4,617 2050/ 3/1
CHARTER COMM OPT LLC/CAP 5.5 30 29 3,661 2063/ 4/1
CHEVRON CORP 3.078 30 27 3, 390 2050/ 5 /11
CHEVRON USA INC 3.85 130 133 16, 532 2028/ 1 /15
CIGNA CORP 4.375 190 197 24, 448 2028/10/15
CIGNA CORP 4.8 30 32 3, 996 2038/ 8 /15
CIGNA CORP 4.9 10 10 1, 357 2048/12/15
CINTAS CORPORATION NO. 2 3.7 30 30 3, 766 2027/4/ 1
CITIGROUP INC 4.4 60 61 7,597 2025/ 6 /10
CITIGROUP INC 5.5 140 148 18, 375 2025/9/13
CITIGROUP INC 4. 45 440 447 55, 394 2027/ 9 /29
CITIGROUP INC 8.125 36 53 6, 560 2039/ 7 /15
CITIGROUP INC 5.3 18 19 2,447 2044/ 5/ 6
CITIGROUP INC 4.75 30 31 3, 846 2046/ 5 /18
CITIGROUP INC 4. 65 40 43 5,413 2048/ 7 /23
CITIGROUP INC FRN 4. 412 70 71 8, 821 2031/ 3 /31
CITIGROUP INC FRN 2.52 160 139 17, 289 2032/11/ 3
CITIGROUP INC FRN 3.785 60 58 7, 204 2033/ 3 /17
COCA-COLA CO 2.6 50 41 5,128 2050/6/ 1
COMCAST CORP 4.15 170 176 21, 866 2028/10/15
COMCAST CORP 3.4 30 29 3, 685 2030/4/1
COMCAST CORP 4.2 70 73 9, 042 2034/ 8 /15
COMCAST CORP 3.25 30 27 3,422 2039/11/ 1
COMCAST CORP 3.75 30 29 3,623 2040/ 4/ 1
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W@ AL g% | COMCAST CORP 3.4 50 45 5,596 | 2046/ 7 /15
(4BEEENES) | COMCAST CORP 4.0 10 10 1,237 | 2047/8/15
COMCAST CORP 4.0 40 39 4,905 | 2048/3/1
COMCAST CORP 3.45 40 36 4,520 | 2050/2/1
COMCAST CORP 2.8 20 16 2,009 | 2051/1/15
CON EDISON CO OF NY INC 3.35 30 29 3,646 | 2030/4/1
CON EDISON CO OF NY INC 3.95 30 30 3,739 | 2050/4/1
CONTL AIRLINES 5.983 55 55 6,824 | 2022/4/19
COTERRA ENERGY INC-144A 3.9 200 199 24,726 | 2027/5/15
COTERRA ENERGY INC-144A 4.375 70 72 8,919 | 2029/3/15
CREDIT SUISSE GROUP FRN 4.194 360 350 43,319 | 2031/4/1
CVS CORP 5. 298 2 2 329 | 2027/1/11
CVS HEALTH CORP 3.625 40 40 4,978 | 2027/4/1
CVS HEALTH CORP 4.3 40 41 5,118 | 2028/3/25
CVS HEALTH CORP 3.75 70 70 8,661 | 2030/4/1
CVS HEALTH CORP 1.875 10 8 1,063 | 2031/2/28
CVS HEALTH CORP 2.125 30 26 3,236 | 2031/9/15
CVS HEALTH CORP 4.125 70 69 8,568 | 2040/4/1
CVS HEALTH CORP 5.125 110 121 15,079 | 2045/ 7 /20
CVS HEALTH CORP 5.05 90 100 12,369 | 2048/ 3/25
DANAHER CORP 2.8 40 32 4,074 | 2051/12/10
DANSKE BANK A/S 5.375 390 401 49,601 | 2024/1/12
DEERE & COMPANY 3.75 50 51 6,386 | 2050/4/15
DELTA AIR LINES 7.0 1,100 1,174 145,190 | 2025/5/ 1
DEVON ENERGY CORPORATION 8.25 60 63 7,874 | 2023/8/1
DEVON ENERGY CORPORATION 5.85 50 53 6,664 | 2025/12/15
DEVON ENERGY CORPORATION 5.6 30 33 4,188 | 2041/ 7/15
DEVON ENERGY CORPORATION 4.75 20 20 2,543 | 2042/5/15
DEVON ENERGY CORPORATION 5.0 100 106 13,143 | 2045/6/15
DIAMONDBACK ENERGY INC 3.25 10 9 1,223 | 2026/12/ 1
DIAMONDBACK ENERGY INC 3.5 30 29 3,601 | 2029/12/1
DP WORLD LTD 5. 625 200 217 26,852 | 2048/ 9 /25
EATON CORP 4.15 20 20 2,506 | 2042/11/2
ECOPETROL SA 5. 875 190 164 20,328 | 2045/5 /28
EL PASO CORPORATION 7.75 20 25 3,133 | 2032/1/15
EL PASO NATURAL GAS 8.375 30 38 4,754 | 2032/6/15
ENERGY TRANSFER LP 6.75 130 126 15, 700 — (%)
ENERGY TRANSFER LP FRN 7.125 10 9 1,211 — (%)
ENERGY TRANSFER OPERATNG 2.9 50 48 6,048 | 2025/5/15
ENERGY TRANSFER OPERATNG 4.95 30 31 3,854 | 2028/6/15
ENERGY TRANSFER OPERATNG 3.75 120 116 14,379 | 2030/5/15
ENERGY TRANSFER OPERATNG 6.25 40 44 5,523 | 2049/4/15
ENTERPRISE PRODUCTS FRN 5.375 10 9 1,146 | 2078/2/15
ENTERPRISE PRODUCTS OPER 4.15 160 164 20,330 | 2028/10/16
ENTERPRISE PRODUCTS OPER 2.8 70 66 8,163 | 2030/1/31
ENTERPRISE PRODUCTS OPER 3.7 30 26 3,317 | 2051/1/31
ENTERPRISE PRODUCTS OPER 3.95 30 27 3,378 | 2060/1 /31
EOG RESOURCES INC 3.9 30 30 3,723 | 2035/4/1
EOG RESOURCES INC 4.95 10 11 1,467 | 2050/4 /15
EQT CORP 6.625 10 10 1,303 | 2025/2/1
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W@ S | EQT CORP 3.9 30 29 3,675 | 2027/10/ 1
(4BEEENES) | EQT CORP 5.0 30 30 3,787 | 2029/1/15
EQUATE PETROCHEMICAL BV 4.25 200 202 25,090 | 2026/11/ 3
EXXON MOBIL CORPORATION 3.482 50 50 6,241 | 2030/3/19
EXXON MOBIL CORPORATION 4,327 50 53 6,647 | 2050/3/19
FORD MOTOR CREDIT CO 5.125 200 201 24,873 | 2025/6/16
FORD MOTOR CREDIT CO 3.375 250 239 29,668 | 2025/11/13
FORD MOTOR CREDIT CO 4.0 200 183 22,698 | 2030/11/13
FOX CORP 4.709 20 20 2,595 | 2029/1 /25
FOX CORP 5.476 10 11 1,381 | 2039/1/25
FREEPORT-MCMORAN INC 5.45 10 10 1,347 | 2043/3/15
GENERAL DYNAMICS CORP 4.25 50 52 6,546 | 2040/4 /1
GENERAL DYNAMICS CORP 4.25 20 21 2,697 | 2050/4/1
GENERAL MOTORS 6. 25 90 100 12,425 | 2043/10/ 2
GENERAL MOTORS FINL CO 3.1 10 8 1,090 | 2032/1/12
GILEAD SCIENCES INC 4.8 20 21 2,656 | 2044/4/1
GILEAD SCIENCES INC 4.75 20 21 2,671 | 2046/3/1
GLENCORE FUNDING LLC 4.125 160 161 20,024 | 2024/3/12
GLENCORE FUNDING LLC 4.0 40 39 4,925 | 2027/3/27
GOLDMAN SACHS GROUP 6.75 110 135 16,738 | 2037/10/ 1
GOLDMAN SACHS GROUP  FRN 3.615 10 9 1,220 | 2028/3/15
GOLDMAN SACHS GROUP  FRN 4,223 90 90 11,243 | 2029/5/1
GOLDMAN SACHS GROUP  FRN 2.65 260 229 28,432 | 2032/10/21
GOLDMAN SACHS GROUP  FRN 3.21 20 17 2,155 | 2042/4 /22
GOLDMAN SACHS GROUP  FRN 2.908 30 24 3,085 | 2042/7/21
GOLDMAN SACHS GROUP INC 4.25 270 275 34,106 | 2025/10/21
GOLDMAN SACHS GROUP INC 5.15 60 65 8,064 | 2045/5 /22
GOLDMAN SACHS GROUP INC 4.75 20 21 2,645 | 2045/10/21
HALLIBURTON CO 5.0 50 52 6,503 | 2045/11/15
HARRIS CORPORATION 5. 054 20 21 2,718 | 2045/4 /27
HCA INC 4.5 60 61 7,594 | 2027/2/15
HOME DEPOT INC 3.25 90 87 10,877 | 2032/4/15
HOME DEPOT INC 3.3 40 37 4,637 | 2040/4 /15
HOME DEPOT INC 3.9 50 50 6,225 | 2047/6/15
HOME DEPOT INC 3.35 20 18 2,281 | 2050/4 /15
HSBC HOLDINGS PLC 4.95 200 211 26,127 | 2030/ 3/31
HUMANA INC 2.15 10 8 1,062 | 2032/2/3
HUMANA INC 4.625 20 20 2,594 | 2042/12/ 1
HUMANA INC 4.8 30 32 4,033 | 2047/3/15
ILFC E-CAP TRUST 11 FRN 4.3 200 162 20,101 | 2065/12/21
INTEL CORP 1.6 40 36 4,485 | 2028/8/12
INTEL CORP 4.75 20 22 2,804 | 2050/3/25
INTEL CORP 3.05 20 17 2,132| 2051/8/12
INTESA SANPAOLO SPA 3.375 270 270 33,450 | 2023/1/12
INTESA SANPAOLO SPA 5.71 200 203 25,122 | 2026/1/15
JOHNSON & JOHNSON 3.625 130 131 16,260 | 2037/3/3
JP MORGAN CHASE & CO 3.875 170 172 21,385 | 2024/9/10
JPMORGAN CHASE & CO 4.95 190 208 25,826 | 2045/6/ 1
JPMORGAN CHASE & CO FRN 4.203 100 101 12,572 | 2029/ 7/23
JPMORGAN CHASE & CO FRN 4. 452 50 51 6,367 | 2029/12/5
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W@ AL g% | JPMORGAN CHASE & CO FRN 2.58 30 26 3,320 | 2032/4/22
(43BEEMES) | KINDER MORGAN INC 4.3 90 92 11,381 | 2025/6/1
KINDER MORGAN INC 5.2 10 10 1,312 | 2048/3/1
KKR GROUP FIN €O IT 5.5 10 11 1,384 | 2043/2/1
LAS VEGAS SANDS CORP 3.2 10 9 1,184 | 2024/8/8
LAS VEGAS SANDS CORP 2.9 90 84 10,440 | 2025/6 /25
LLOYDS BANKING GROUP PLC 4.375 200 202 25,058 | 2028/ 3 /22
LOCKHEED MARTIN CORP 2.8 40 34 4,234 | 2050/ 6/15
LOWES €OS INC 4.5 20 21 2,602 | 2030/4/15
MARS INC 3.2 30 29 3,616 | 2030/4/1
MASTERCARD INC 3.85 20 20 2,552 | 2050/ 3 /26
MCDONALD’ S CORP 4.2 90 91 11,317 | 2050/4/1
MERCK & CO INC 2.75 50 42 5,243 | 2051/12/10
METLIFE INC 6.4 70 75 9,318 | 2066/12/15
MICROSOFT CORP 2.525 60 50 6,241 | 2050/6/1
MICROSOFT CORP 2.921 15 13 1,680 | 2052/3/17
MLPX LP-REGS 4.875 20 20 2,555 | 2025/6/1
MORGAN STANLEY FRN 2.188 20 19 2,378 | 2026/4 /28
MORGAN STANLEY FRN 2. 699 150 137 17,006 | 2031/1/22
MORGAN STANLEY FRN 3.622 200 195 24,135 | 2031/4/1
MORGAN STANLEY FRN 2.511 30 26 3,269 | 2032/10/20
MORGAN STANLEY FRN 2.484 20 16 2,073 | 2036/9/16
MPLX LP 4.8 30 31 3,902 | 2029/2/15
MPLX LP 2.65 50 45 5,574 | 2030/8/15
MPLX LP 4.5 40 39 4,922 | 2038/4/15
MPLX LP 5.5 60 65 8,044 | 2049/2/15
NIKE INC 3.375 120 116 14,420 | 2050/ 3 /27
NISSAN MOTOR CO 4.345 200 196 24,239 | 2027/9/17
NORTHROP GRUMMAN CORP 3.25 130 129 15,961 | 2028/1/15
NORTHROP GRUMMAN CORP 5.25 60 73 9,061 | 2050/5/1
NVIDIA CORP 2.85 30 29 3,591 | 2030/4/1
NVIDIA CORP 3.5 70 68 8,510 | 2040/4/1
NVIDIA CORP 3.7 40 39 4,877 | 2060/4/1
NVR INC 3.95 10 10 1,241 | 2022/9/15
OCCIDENTAL PETROLEUM 5.55 530 557 68,915 | 2026/3/15
ORBIA ADVANCE CORP SAB 2.875 300 265 32,802 | 2031/5/11
PARK AEROSPACE HOLDINGS 5.25 12 12 1,494 | 2022/8/15
PEPSICO INC 2.875 20 17 2,215 | 2049/10/15
PETROBRAS GLOBAL FINANCE 6.25 212 223 27,597 | 2024/ 3 /17
PETROBRAS GLOBAL FINANCE 5.5 210 180 22,339 | 2051/6/10
PFIZER INC 4.4 10 11 1,362 | 2044/5/15
PHILIP MORRIS 4.5 10 9 1,214 | 2042/3 /20
PHILIP MORRIS INTL INC 2.1 30 26 3,287 | 2030/5/1
PIONEER NATURAL RESOURCE 1.125 10 9 1,139 | 2026/1/15
PIONEER NATURAL RESOURCE 2.15 40 35 4,356 | 2031/1/15
QATAR PETROLEUM 3.125 200 181 22,477 | 2041/ 7/12
REYNOLDS AMERICAN INC 5.85 70 70 8,660 | 2045/8/15
ROYAL BK SCOTLND FRN 4.269 230 231 28,664 | 2025/3 /22
SANTANDER HOLDINGS USA 4.5 80 81 10,065 | 2025/7 /17
SHELL INTL FIN 2.75 20 19 2,354 | 2030/4/6
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W@t g% | SHELL INTL FIN 4.55 50 54 6,679 | 2043/8/12
(4BBEENES) | SHELL INTL FIN 4.375 60 63 7,834 | 2045/5/11
SHELL INTL FIN 3.25 30 27 3,393 | 2050/4/6
SOUTHERN COPPER CORP 5.25 110 124 15,355 | 2042/11/8
SOUTHWESTERN ENERGY CO 4.75 10 9 1,227 | 2032/2/1
SPIRIT LOYALTY KY LTD/IP 8.0 197 211 26,117 | 2025/ 9 /20
SUNOCO LOGISTICS PARTNER 5.3 20 20 2,484 | 2044/4/1
SUZANO AUSTRIA GMBH 3.75 70 64 8,026 | 2031/1/15
SUZANO AUSTRIA GMBH 3.125 70 61 7,624 | 2032/1/15
T-MOBILE USA INC 3.5 50 50 6,207 | 2025/4/15
T-MOBILE USA INC 2.25 40 37 4,614 | 2026/2/15
T-MOBILE USA INC 2.625 130 116 14,352 | 2029/2/15
T-MOBILE USA INC 3.875 180 178 22,021 | 2030/4 /15
T-MOBILE USA INC 2.55 30 26 3,304 | 2031/2/15
T-MOBILE USA INC 2.875 100 88 10,918 | 2031/2/15
T-MOBILE USA INC 3.5 150 138 17,091 | 2031/4/15
TEACHERS INSUR & ANNUITY 4.9 30 32 3,998 | 2044/9/15
TECK RESOURCES LIMITED 3.9 30 29 3,648 | 2030/ 7/15
TECK RESOURCES LIMITED 6.0 20 22 2,787 | 2040/8/15
TELEFONTCA EMISTONES SAU 5.213 150 157 19,466 | 2047/3/8
TENNESSEE GAS PIPELINE 2.9 130 119 14,833 | 2030/3/1
TEVA PHARMACEUTICALS NE 2.8 660 648 80,230 | 2023/7 /21
TEVA PHARMACEUTICALS NE 3.15 30 26 3,335 | 2026/10/ 1
TIME WARNER CABLE INC 6.55 40 44 5,563 | 2037/5/1
TIME WARNER CABLE INC 7.3 90 108 13,402 | 2038/7/1
TIME WARNER CABLE INC 5. 875 50 52 6,553 | 2040/11/15
TRANSCONT GAS PIPE LINE 7.85 220 250 30,944 | 2026/2/1
UBS GROUP FUNDING SW FRN 7.0 260 270 33, 462 — (%)
UNION PACIFIC CORP-144A 3.839 130 127 15,727 | 2060/ 3 /20
UNITED AIRLINES INC 4.625 40 37 4,625 | 2029/4 /15
UNITED TECHNOLOGIES CORP 4.125 30 31 3,833 | 2028/11/16
UNITED TECHNOLOGIES CORP 4.5 30 32 3,973 | 2042/6/1
UNITEDHEALTH GROUP INC 3.875 30 31 3,843 | 2028/12/15
UNITEDHEALTH GROUP INC 2.3 10 9 1,136 | 2031/5/15
UNITEDHEALTH GROUP INC 3.7 50 49 6,107 | 2049/8/15
UNITEDHEALTH GROUP INC 2.9 10 8 1,069 | 2050/5/15
UNITEDHEALTH GROUP INC 3.25 50 45 5,646 | 2051/5/15
UNITEDHEALTH GROUP INC 3.875 50 50 6,218 | 2059/8/15
VALE OVERSEAS LIMITED 6. 875 126 150 18,670 | 2036/11/21
VERIZON COMMUNICATIONS 2.625 100 96 11,984 | 2026/8/15
VERIZON COMMUNICATIONS 4.125 20 20 2,547 | 2027/3/16
VERIZON COMMUNICATIONS 3.0 70 68 8,478 | 2027/3 /22
VERIZON COMMUNICATIONS 2.1 160 147 18,277 | 2028/3/22
VERIZON COMMUNICATIONS 2.55 50 45 5,639 | 2031/3/21
VERIZON COMMUNICATIONS 4.5 140 146 18,157 | 2033/8/10
VERIZON COMMUNICATIONS 4.4 90 93 11,534 | 2034/11/1
VERIZON COMMUNICATIONS 5.25 70 79 9,800 | 2037/3/16
VERIZON COMMUNICATIONS 3.4 10 9 1,133 | 2041/3/22
VERIZON COMMUNICATIONS 4.125 50 50 6,268 | 2046/8/15
VERIZON COMMUNICATIONS 4.862 30 33 4,133 | 2046/8 /21




LM - KXEfFE%27 - T5XFD

k74 Lid] . AE A %A -
F R i A NERAE | RERL AR fEEFEA A
TAYA % Tk kv T2k kv T
W@ AT £ | VERIZON COMMUNICATIONS 4.0 50 48 6,048 | 2050/ 3/22
(BBREENER) | VISA INC 2.7 50 44 5,463 | 2040/4/15
VISA INC 4.3 60 65 8,071 | 2045/12/14
VODAFONE GROUP PLC 4.375 70 72 9,001 | 2028/5/30
WALMART INC 1.5 20 18 2,246 | 2028/ 9 /22
WALMART INC 1.8 10 8 1,101 | 2031/9/22
WALT DISNEY COMPANY 6.65 50 65 8,051 | 2037/11/15
WEA FINANCE LLC/WESTFIEL 3.75 200 199 24,619 | 2024/ 9 /17
WELLS FARGO & COMPAN FRN 2.188 20 19 2,375 | 2026/4 /30
WELLS FARGO & COMPAN FRN 4. 478 40 41 5,129 | 2031/4/4
WELLS FARGO & COMPAN FRN 3.35 20 19 2,352 | 2033/3/2
WELLS FARGO & COMPAN FRN 5.013 390 454 56,174 | 2051/4/4
WELLS FARGO & COMPANY 4.3 50 51 6,339 | 2027/7/22
WELLS FARGO & COMPANY 4.65 160 165 20,515 | 2044/11/ 4
WELLS FARGO & COMPANY 4.9 40 42 5,269 | 2045/11/17
WELLS FARGO & COMPANY 4.4 40 40 5,050 | 2046/ 6 /14
WELLS FARGO & COMPANY 4.75 30 31 3,941 | 2046/12/7
WESTERN MIDSTREAM OP FRN 1. 84443 70 69 8,636 | 2023/1/13
WESTERN MIDSTREAM OPERAT 3.6 190 186 23,071 | 2025/2/1
WESTERN MIDSTREAM OPERAT 4.55 640 631 78,067 | 2030/2/1
WILLIAMS COS INC 7.5 59 72 8,946 | 2031/1/15
WILLIAMS COS INC 5.75 20 22 2,787 | 2044/ 6 /24
WORKDAY INC 3.5 20 19 2,459 | 2027/4/1
WORKDAY INC 3.7 20 19 2,452 | 2029/4/1
WORKDAY INC 3.8 30 29 3,648 | 2032/4/1
WYETH 5.95 10 12 1,535 | 2037/4/1
YAMANA GOLD INC 4. 625 80 80 9,972 | 2027/12/15
7N it 9,727,928
Axv= TAF aY [TAxvaY
[Eff7E%5 | MEXICAN BONOS DESARR FIX 8.5 3, 470 3, 457 21,212 | 2029/5/31
MEXICAN BONOS DESARR FIX 8.5 8, 330 8, 285 50,841 | 2038/11/18
MEXICAN BONOS DESARR FIX 8.0 18, 750 17, 493 107,342 | 2047/11/7
/N i 179, 396
=V Fuay7r=7N | FuyTr—7
EfEFE% | RUSSIA GOVT BOND 8.15 69, 500 3,475 5,247 | 2027/2/3
RUSSTA GOVT BOND 7.05 11, 842 592 894 | 2028/1/19
/I i 6, 141
E = e TFAVRRYTIVET | FAVRRVTVET
[ EffE% | INDONESTA GOVERNMENT 8. 375 4, 850, 000 5, 366, 072 46,684 | 2026/9 /15
/I i 46, 684
& it 9,960, 151
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MR BEEE e em | REmnem | e
(7 AV H) % Tk R Tk KL T
| SERETBA FNMA 30YR APR FWD 3.0 100 96 11,944 2052/4/1
& B 11, 944
() FRSHAST AT, R OB % 40 75 [E 0 % & AR 72 BRSSO M I & 0 ISHBE L= b o T,
(FE) %1 + SR D ALK T T,
. SMIE| DEARR RS
¥ s o T % & &
EplE [Eple
&5 eI | US 5YR 2206 5, 944 —
3M SOFR 2206 487 —
US 2YR 2206 — 1,253
% US 10YR 2206 — 5,044
US 20YR 2206 647 —
US UL 2206 486 —
H SFISEELS | 90 EUR$ 2503 - 780
90 EUR$ 2306 656 —
90 EUR$ 2212 3,663 —
90 EUR$ 2312 1, 644 —
FED30DAY2204 — 1,335
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s+ EDZ2 P 1219 7> b — 12
FVK2 C 0422 o—)b 0. 297567 0. 060866
FVK2 P 0422 7 b 3 —
FVM2 C 0520 o—)b — 0.301451
TYK2 C 0422 o—)b 0. 871423 0. 276335
TYM2 C 0520 a—)b — 0.407697
LRA T 9 VEE| OEM2 C 0610 a—)b 0. 163849 0.030914
OEM2 P 0610 VAR 0. 833932 0. 9545
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H A ERIES H A ElE.
M M
W HE 10,753, 698, 655 O EEE: 491, 955, 504
a— e m— 219,612, 418 i ‘
A5 GRATAD 13,431, 374 SR, 487, 234, 963
INHEAE AT 9,960, 151, 834 T DA & 4,944, 682
a— - ATy ar(B) 3, 275, 078 HALFILE A 224, 141
7y b AT av(7) 4,131,328 ®) HHES=EEL 222,371, 626
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RN PEE B
20214E5 A 31 H BIfE
(BRI /L)
B g i feAEd IAFRFAIG PG4 4E I PE LR (%)
F—RrFVT
EHSFIE
UsD 153,000  WESTPAC BANKING FRN 15/11/35 154,220 148,474 0.11
154,220 148,474 0.11
B E(E )
Usb 68,000  SCENTRE GROUP 3.6250% 28/01/26 144A 68,464 74,358 0.05
68,464 74,358 0.05
Gt A—ANTYT 222,684 222,832 0.16
NIa—F e
Tt (E )
Usb 87,000  ATHENE HOLDING 4.1250% 12/01/28 96,305 96,148 0.08
UsDb 32,000  ATHENE HOLDING 3.5000% 15/01/31 31,598 33,715 0.02
UsD 17,000  ATHENE HOLDING 3.9500% 25/05/51 16,891 17,116 0.01
144,794 146,979 0.11
At Ra—4 144,794 146,979 0.11
b g
B E(E )
UsD 48,000  TECH RESOURCES LTD 6.25% 15/07/41 60,713 62,234 0.04
UsD 51,000 TECK RESOURCES 5.2000% 01/03/42 57,708 58,664 0.04
Usb 38,000  TECK RESOURC 3.9000% 15/07/30 40,182 40,633 0.03
UsD 20,000  TECK RESOURCES LTD 6.125% 01/10/35 25,310 25,069 0.02
183,913 186,600 0.13
EitTs 183,913 186,600 0.13
Si=Vgd
EE
Usb 200,000  COLOMBIA REP OF 3.8750% 15/02/61 195,414 174,135 0.13
195,414 174,135 0.13
e R=1=N 195,414 174,135 0.13
TIVA
EH&FIE
Usb 221,000  SOCIETE GENERALE FRN 08/07/35 144A 221,000 226,984 0.16
UsDb 200,000  BNP PARIBAS FRN 13/01/27 144A 200,000 197,598 0.14
421,000 424,582 0.30
T (E A
Usb 207,000  SOCIETE GENER 3.6250% 01/03/41 144A 206,882 201,811 0.15
206,882 201,811 0.15
Bt 7T 627,882 626,393 0.45
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BEES FEH MRS fZAE AR FEAM 448 I EE LE R (%)
KAy
EH&FIE
UsD 220,000  DEUTSCHE BANK NY FRN 24/11/26 220,000 223,725 0.16
220,000 223,725 0.16
B E(E )
UsD 150,000  DEUTSCHE BANK NY 0.8980% 28/05/24 150,000 150,117 0.11
150,000 150,117 0.11
Atk 370,000 373,842 0.27
TANVFUR
B E(E )
UsD 362,000 GE CAPITAL INTL 4.418% 15/11/35 385,602 420,436 0.30
UsD 126,000  STERIS PLC 3.7500% 15/03/51 125,542 128,641 0.09
Usb 89,000  SHIRE ACQ INV IE 2.8750% 23/09/23 91,438 93,438 0.07
602,582 642,515 0.46
GBEHTANVTUR 602,582 642,515 0.46
HA
EE
UsD 200,000  JAPAN BANK COO 1.7500% 17/10/24 DTC 198,926 207,598 0.15
198,926 207,598 0.15
T (E A
UsD 209,000  NTT FINANCE 1.1620% 03/04/26 144A 208,999 208,537 0.15
Usb 211,000  TAKEDA PHARM 3.1750% 09/07/50 211,000 202,451 0.15
UsD 200,000  TAKEDA PHARM 2.0500% 31/03/30 201,680 194,920 0.14
621,679 605,908 0.44
At AR 820,605 813,506 0.59
o TNT
B (E A
Usb 118,000  DH EUROPE 2.2000% 15/11/24 5YR 118,888 123,848 0.09
UsD 87,000 DH EUROPE 2.6000% 15/11/29 89,324 90,063 0.06
UsD 67,000 DH EUROPE 2.0500% 15/11/22 67,257 68,595 0.05
275,469 282,506 0.20
AEtvrkL IS 275,469 282,506 0.20
Axa
Exfi-g
UsD 200,000  UNITED MEXICAN 4.5000% 22/04/29 218,980 225,752 0.17
Usb 203,000  UNITED MEXICAN 4.2800% 14/08/41 210,207 209,827 0.15
Usb 44,000  UTD MEXICAN STATE 4.75% 8/3/44 MTN 46,491 47,767 0.03
475,678 483,346 0.35
T (E A
Ush 201,000  UNITED MEXICA 3.7500% 19/04/71 EMTN 175,875 180,275 0.13
175,875 180,275 0.13
GEti AT 2 651,553 663,621 0.48
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BEES FEH MRS fZAE AR FEAM 448 I EE LE R (%)
Az
Tt (E )
UsD 89,000  NXP BV/NXP FD 3.8750% 18/06/26 144A 96,083 98,944 0.08
Ush 46,000  NXP BV/NXP FD 3.2500% 11/05/41 144A 45,647 46,137 0.03
UsD 42,000  NXP BV/NXP FD 3.1500% 01/05/27 144A 42,700 45,199 0.03
184,430 190,280 0.14
HitATH 184,430 190,280 0.14
Vg z—
B (E A
Ush 32,000  EQUINOR ASA 3.2500% 18/11/49 31,928 32,444 0.02
31,928 32,444 0.02
Gt vy e— 31,928 32,444 0.02
RITTA
EE
Ush 203,000  PARAGUAY 5.4000% 30/03/50 144A 233,263 230,405 0.17
233,263 230,405 0.17
GatigrTA 233,263 230,405 0.17
~—
Exfi-g
UsD 374,000  REPUBLIC OF PERU 2.7830% 23/01/31 374,081 373,366 0.27
Ush 120,000  REPUBLIC OF PERU 3.3000% 11/03/41 116,335 116,008 0.08
Ush 90,000  REPUBLIC OF PERU 2.3920% 23/01/26 93,067 92,540 0.07
583,483 581,914 0.42
GatioUL— 583,483 581,914 0.42
VUHR—
B (E A
UsD 51,000  FLEX LTD 4.8750% 12/05/30 58,558 58,633 0.04
58,558 58,633 0.04
BEf U HR—L 58,558 58,633 0.04
A =—F
Tt (E )
UsD 200,000  SWEDISH EXP C 0.7500% 06/04/23 GMTN 199,386 201,778 0.15
199,386 201,778 0.15
Fit ATz —F 199,386 201,778 0.15
RAAR
EHSFIE
UsD 200,000  UBS GROUP FRN 11/02/32 144A 200,000 191,877 0.14
200,000 191,877 0.14
Bt AL A 200,000 191,877 0.14
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BEES FEH MRS iz AR FEAM 448 S 7 LR (%)
777t REE
EE
UsD 200,000  ABU DHABI GOV 2.5000% 16/04/25 144A 203,845 212,103 0.15
203,845 212,103 0.15
Gt 777 R EE 203,845 212,103 0.15
AFYR
EHSFIE
UsD 233,000  BARCLAYS PLC FRN 23/09/35 247,693 238,165 0.17
UsD 200,000  BARCLAYS PLC FRN 10/12/24 200,000 200,974 0.14
447,693 439,139 0.31
T (E A
UsD 101,000  ROYALTY PHARM 3.5500% 02/09/50 144A 102,348 97,492 0.07
usD 70,000  ASTRAZENECA PLC 1.3750% 06/08/30 64,577 65,649 0.05
UsD 44,000  ASTRAZENECA PLC 3.0000% 28/05/51 43,399 43,075 0.03
210,324 206,216 0.15
ARt AXYR 658,017 645,355 0.46
TAVH
B ERRIER
UsD 1,879,000  NSLT 2005-1 A5 FRN 25/10/33 924,132 927,966 0.66
UsD 664,000  SMB 2020-PTA A2A 1.6000% 15/09/54 653,122 672,122 0.48
UsD 1,183,000  NSLT 2005-3 A5 FRN 24/12/35 575,840 580,728 0.42
usD 572,000  SMB 2021-A APT1 1.0700% 15/01/53 536,642 535,205 0.39
UsD 610,000  NAVSL 2019-FA A2 2.6000% 15/08/68 487,282 497,126 0.36
UsD 1,128,000  SMB 2016-B A2A 2.4300% 17/02/32 483,510 495,288 0.36
usD 473,000  NAVSL 2020-A A2A 2.4600% 15/11/68 476,842 490,788 0.35
UsD 452,000  NAVSL 2021-CA A 1.0600% 15/10/69 451,896 452,256 0.33
UsD 531,000  SOFI 2018-A A2B 2.9500% 25/02/42 350,892 351,764 0.25
usD 617,000  SLMA 2012-6 A3 FRN 26/05/26 334,250 342,428 0.25
UsD 375,000  NAVSL 2018-DA A2A 4.0000% 15/12/59 322,283 324,343 0.23
UsD 281,000  NAVSL 2020-BA A2 2.1200% 15/01/69 280,883 285,981 0.21
usD 296,000  SMB 2019-A A2A 3.4400% 15/07/36 258,761 266,279 0.19
UsD 334,000  NAVSL 2020-HA A 1.3100% 15/01/69 258,931 260,724 0.19
UsD 530,000  NAVSL 2019-GA A 2.4000% 15/10/68 245,148 249,328 0.18
usD 407,000  SLMA 2012-1 A3 FRN 25/09/28 240,432 249,215 0.18
UsD 460,000  NAVSL 2017-A A2A 2.8800% 16/12/58 246,021 246,038 0.18
UsD 210,000  SMB 2021-B A 1.3100% 17/07/51 209,997 210,165 0.15
usD 209,000  VZMT 2021-1 A 0.5000% 20/05/27 208,985 208,675 0.15
UsD 199,000  SLMA 2003-10A A4 FRN 17/12/68 199,249 199,000 0.14
UsD 318,000  NAVSL 2020-DA A 1.6900% 15/05/69 195,756 198,077 0.14
usD 218,000  NAVSL 2020-IA AlA 1.3300% 15/04/69 192,364 193,002 0.14
UsD 170,000  SMB 2021-C A2 FRN 15/01/53 170,000 170,000 0.12
UsD 173,000  NAVSL 2019-D A2A 3.0100% 15/12/59 162,181 165,867 0.12
usD 163,000  TCF 2020-1A A 2.1100% 20/09/45 153,734 154,896 0.11
UsD 1,000,000  SMB 2015-C A2A 2.7500% 15/07/27 151,270 151,969 0.11
UsD 149,000  SDART 2020-1 A3 2.0300% 15/02/24 148,988 149,926 0.11
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s iR S B A 4 G ELLAR(%)
USD 141,000 TESLA 2021-A A3 0.5600% 20/03/25 140,995 141,518 0.10
uSDh 202,000 SLMA 2007-2 A4 FRN 25/07/22 137,188 138,003 0.10
uUSDh 130,000 BACCT 2021-A1 Al 0.4400% 15/09/26 129,998 130,210 0.09
Ushb 347,000 NSLT 2004-3 A5 FRN 27/10/36 123,825 124,312 0.09
uUSDh 111,000 SMB 2021-C Al FRN 15/01/53 111,000 111,000 0.08
uUSDh 264,000 SMB 2016-A A2A 2.7000% 15/05/31 107,602 110,211 0.08
uUSDh 110,000 CASL 2021-A A2 1.6000% 25/07/51 103,929 103,564 0.07
uUSDh 600,000 SLCLT 2010-1 A FRN 25/11/42 97,058 96,398 0.07
uSDh 144,000 NSLT 2005-4 A4 FRN 22/03/32 92,597 95,645 0.07
USb 171,000 NAVSL 2018-CA A2 3.5200% 16/06/42 93,729 92,493 0.07
uUsSD 680,000 SOFI 2016-A A2 2.7600% 26/12/36 90,545 91,227 0.07
uUsD 277,000 SLMA 2003-1 A5C FRN 15/12/32 86,497 86,959 0.06
usb 122,000 SLMA 2007-3 A4 FRN 25/01/22 85,517 86,025 0.06
usDh 100,000 SMB 2018-C A2A 3.6300% 15/11/35 79,632 81,325 0.06
usDh 124,000 SMB 2016-B A2B FRN 17/02/32 53,627 53,810 0.04
uSsb 111,000 CASL 2017-A Al FRN 26/11/46 51,528 52,560 0.04
usDh 114,000 NAVSL 2016-AA A2B FRN 15/12/45 52,074 51,899 0.04
uUsD 45,000 CARMX 2017-4 A4 2.3300% 15/05/23 44,997 45,346 0.03
usb 90,000 NAROT 2017-B A4 1.9500% 16/10/23 35,222 35,336 0.03
usDh 30,000 OSCAR 2017-2A A4 2.7600% 10/12/24 17,901 18,098 0.01
usD 126,000 SOFI 2017-A Al FRN 26/03/40 12,232 12,286 0.01
usb 101,000 SOFI 2017-E Al FRN 26/11/40 5,499 5,638 0.00
uUsSD 35,000 NALT 2019-A A3 2.7600% 15/03/22 4,779 4,787 0.00
10,677,262 10,797,706 7.77
TP VRIS
USD 2,500,000 GNR 2019-132 NA 3.5000% 20/09/49 943,312 953,006 0.68
uUSDh 845,000 GNR 2021-23 MG 1.5000% 20/02/51 768,306 764,118 0.55
USDh 622,000 FNR 2019-25 PA 3.0000% 25/05/48 523,837 534,989 0.38
USDh 416,000 FNR 2021-27 EC 1.5000% 25/05/51 399,451 401,412 0.29
uUSDh 1,022,000 GNR 2018-11 PC 2.7500% 20/12/47 390,155 388,715 0.28
uUSDh 370,000 MWST 2020-2 A FRN 25/11/53 370,000 370,166 0.27
uUSb 420,000 VERUS 2021-R1 Al FRN 25/10/63 348,121 345,788 0.25
uUSDh 579,000 STAR 2020-1 Al FRN 25/02/50 314,151 320,630 0.23
USb 416,000 STAR 2020-3 Al FRN 25/04/65 290,205 292,818 0.21
USb 519,000 FNR 2020-48 DA 2.0000% 25/07/50 258,156 258,693 0.19
uUsSDh 442,000 BHLD 2019-3 Al 2.7240% 25/11/59 245,439 249,940 0.18
uUSb 692,000 FHR 4742 PA 3.0000% 15/10/47 240,709 246,498 0.18
USb 1,517,000 FNR 2013-43 BP 1.7500% 25/05/43 235,304 243,554 0.18
uUsSD 243,000 NEWZ 2021-1 A FRN 25/05/55 243,000 243,000 0.17
usb 291,000 VISIO 2020-1R Al 1.3120% 25/11/55 240,943 242,942 0.17
uUsb 272,000 STAR 2020-INV1 Al FRN 25/11/55 219,662 220,138 0.16
uUsDh 882,000 FHS 264 30 3.0000% 15/07/42 205,413 212,796 0.15
uUSsb 917,000 FHR 4205 PA 1.7500% 15/05/43 178,424 184,856 0.13
USsb 325,000 COLT 2020-2 Al FRN 25/03/65 171,189 172,633 0.12
uUsSD 166,000 FHR 5119 AB 1.5000% 25/08/49 166,623 166,623 0.12
uUsb 309,000 GNR 2017-167 BQ 2.5000% 20/08/44 117,419 121,963 0.09
usb 116,000 VERUS 2021-R3 Al FRN 25/04/64 116,000 116,000 0.08
usD 157,000 AOMT 2020-5 Al FRN 25/05/65 105,063 105,802 0.08
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Bk anatlie fZ2iEd] B BRIE L EELL =R (%)
usb 94,000  MWST 2021-2 A FRN 25/04/55 94,000 94,027 0.07
Usb 156,000  FNR 2018-8 KL 2.5000% 25/03/47 89,682 93,179 0.07
uUsb 117,000  VERUS 2020-5 Al 1.2180% 25/05/65 90,525 90,671 0.07
usb 100,000  STAR 2021-1 Al FRN 25/05/65 86,700 87,169 0.06
Usb 80,000  SCRT 2019-1 M55D 4.0000% 25/07/58 57,865 61,125 0.04
Usbh 109,000  FNR 2018-15 AB 3.0000% 25/03/48 56,336 58,390 0.04
usDh 1,490,000  FNR 1998-61 PL 6.0000% 25/11/28 44,465 44,857 0.03
Usb 36,000  MWST 2021-1 A FRN 25/02/55 36,000 36,085 0.03
uUsb 25,000  SLST 2019-1 A2 3.5000% 25/05/29 25,611 27,320 0.02
usb 153,000  FNR 2013-30 CA 1.5000% 25/04/43 23,584 24,885 0.02
uUsb 35,000  SCRT 2019-1 MA 3.5000% 25/07/58 23,082 24,467 0.02
Usb 30,000  SCRT 2019-3 M55D 4.0000% 25/10/58 21,790 22,586 0.02
usb 220,000  GNR 2014-H12 GA 2.5000% 20/06/64 11,518 11,650 0.01
7,752,040 7,833,491 5.64
PASE T BIEEIRAER
usb 819,000  IFUND 2010-1 Al 5.3140% 25/01/51 424,918 411,655 0.29
usb 369,000  GSMS 2014-GC18 A4 4.0740% 10/01/47 399,832 396,577 0.29
uUsb 311,000  GSMS 2020-GSA2 A4 1.7210% 12/12/53 314,100 301,984 0.22
usb 229,000  CSAIL 2019-C16 A3 3.3290% 15/06/52 255,093 248,540 0.18
usb 220,000  COMM 2013-CR11 A4 4.2580% 10/08/50 237,370 235,738 0.17
Usb 129,000  BMARK 2021-B26 A5 2.6130% 15/06/54 132,866 133,976 0.10
usb 121,000  CSAIL 2021-C20 A3 2.8048% 15/03/54 124,629 126,789 0.09
usb 102,000  COMM 2014-UBS4 A4 3.4200% 10/08/47 107,881 108,087 0.08
usb 82,000  MSBAM 2012-C5 A4 3.1760% 15/08/45 84,204 83,592 0.06
usb 79,000  MSC 2021-L5 A4 2.7280% 15/05/54 81,365 82,700 0.06
usb 85,000  MSC 2020-HR8 A3 1.7900% 15/07/53 81,969 82,600 0.06
Usb 60,000  CSAIL 2019-C17 A4 2.7628% 15/09/52 64,526 62,784 0.05
usb 60,000  BMARK 2021-B25 A5 2.5770% 15/04/54 61,800 62,190 0.04
usb 48,000  COMM 2015-LC23 A3 3.5210% 10/10/48 52,200 51,453 0.04
Usb 44,000  MSBAM 2017-C34 ASB 3.3540% 15/11/52 46,148 47,397 0.03
usb 100,000  MSBAM 2013-C13 ASB 3.5570% 15/11/46 45,240 45,992 0.03
usb 42,000  MSC 2016-UB12 ASB 3.4360% 15/12/49 43,952 45,312 0.03
Usb 10,000  CFCRE 2017-C8 ASB 3.3674% 15/06/50 10,713 10,670 0.01
2,568,806 2,538,036 1.83
EBSFIRE
uUsb 440,000  MORGAN STANLEY FRN 30/05/25 440,000 440,310 0.31
usb 434,000 BANK OF AMER CRP FRN 11/03/27 N 436,086 440,110 0.31
usb 424,000 BANK OF AMER CRP FRN 22/04/32 425,977 429,959 0.30
Usb 431,000  JPMORGAN CHASE FRN 04/02/27 430,854 425,606 0.31
usb 328,000  BANK OF AMER CRP FRN 24/10/26 MTN 329,981 327,016 0.24
usb 229,000  BANK OF AMER CRP FRN 20/12/23 235,719 238,282 0.17
Usb 240,000  JPMORGAN CHASE FRN 19/11/26 239,948 237,654 0.17
usb 234,000  BANK OF AMER CRP FRN 22/07/27 234,239 236,956 0.17
usb 233,000  BANK OF AMER CRP FRN 22/04/25 233,120 234,481 0.17
Usb 219,000 MORGAN STANLEY FRN 10/12/26 218,951 216,596 0.16
usb 215,000  JPMORGAN CHASE FRN 01/06/29 215,256 215,702 0.16
usb 197,000  JPMORGAN CHASE FRN 01/06/25 197,000 197,352 0.14
Usb 194,000  BANK OF AMER CRP FRN 19/06/26 MTN 196,566 195,413 0.14
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USD 188,000 JPMORGAN CHASE FRN 22/04/26 193,730 195,208 0.14
uSDh 155,000 MORGAN STANLEY FRN 21/10/25 1 155,070 155,481 0.11
uUSDh 139,000 BANK OF AMER CRP FRN 29/04/31 145,539 141,369 0.10
USDh 132,000 JPMORGAN CHASE FRN 01/06/28 132,778 135,355 0.10
uUSDh 130,000 JPMORGAN CHASE FRN 22/04/27 130,069 131,056 0.09
uSDh 132,000 BANK OF AMER CRP FRN 23/07/31 MTN 130,142 126,190 0.09
USDh 119,000 BANK OF AMER CRP FRN 22/10/25 MTN 120,738 125,396 0.09
uUSDh 121,000 BANK OF AMER CRP FRN 13/02/31 MTN 127,692 121,803 0.09
USD 106,000 BANK OF AMER CRP FRN 23/04/27 MTN 116,121 116,547 0.08
usb 92,000 BANK OF AMER CRP FRN 22/04/42 92,093 94,298 0.07
UsDh 72,000 BANK OF AMER CRP FRN 24/10/31 MTN 71,883 68,815 0.05
USD 64,000 JPMORGAN CHASE FRN 22/04/52 63,928 65,103 0.05
USb 48,000 JPMORGAN CHASE FRN 24/07/38 53,355 54,025 0.04
Ush 22,000 MORGAN STANLEY FRN 28/04/26 23,099 22,978 0.02
USsh 21,000 BANK OF AMER CRP FRN 13/02/26 MTN 21,904 21,776 0.02
5,411,838 5,410,837 3.89

ZOMOES
uSDh 253,000 DELTA/SKYMILE 4.7500% 20/10/28 144A 267,714 276,289 0.19
USDh 175,000 DELTA/SKYMILE 4.5000% 20/10/25 144A 180,238 188,904 0.14
447,952 465,193 0.33
7T

USDh 2,997,000 FN CA7236 2.5000% 01/09/50 2,985,001 2,923,865 2.09
USDh 2,380,000 FN MA4329 2.0000% 01/05/36 2,436,995 2,446,634 1.75
uSDh 1,039,000 FN CA8373 2.5000% 01/12/35 1,065,050 1,049,378 0.76
USDh 883,000 FN BF0337 4.5000% 01/01/59 776,199 793,294 0.57
uUSh 766,000 FN CA9148 2.5000% 01/02/36 803,341 790,066 0.57
uSDh 1,112,000 FN FM1386 5.0000% 01/08/49 703,258 715,659 0.51
uUSDh 1,228,000 FR ZT1526 4.0000% 01/11/48 658,600 662,844 0.48
USb 940,000 FN FM1385 5.0000% 01/08/49 652,123 660,664 0.48
uSDh 604,000 FN BF0500 3.0000% 01/12/54 614,872 611,826 0.44
USb 1,730,000 FG C92010 4.0000% 01/08/38 594,215 608,184 0.44
USb 2,344,000 G2 MA5194 5.0000% 20/05/48 607,909 606,857 0.44
uSDh 882,000 FN CA2479 4.5000% 01/10/48 520,068 519,584 0.37
USb 919,000 FN AL8076 4.0000% 01/01/46 470,022 484,693 0.35
USb 1,755,000 G2 MA5265 4.5000% 20/06/48 432,946 438,237 0.32
usSDh 757,000 FN CA3075 4.0000% 01/02/49 426,718 433,272 0.31
USb 675,000 FN FM1387 5.0000% 01/06/49 413,588 423,239 0.30
USb 656,000 FN CA4585 5.0000% 01/11/49 400,295 410,343 0.30
uUSDh 460,000 FN BF0328 4.5000% 01/07/48 380,059 390,267 0.28
uUSb 366,000 FN BF0496 3.0000% 01/07/60 383,879 382,644 0.28
uUSsb 1,621,469 G2 MA5712 5.0000% 20/01/49 372,575 376,257 0.27
uUsD 514,000 FN BJ9264 4.5000% 01/06/48 367,213 362,032 0.26
uUSb 597,000 FG Q59729 4.5000% 01/11/48 334,647 344,680 0.25
uUsb 600,000 FN CA2328 4.0000% 01/09/48 303,619 312,385 0.22
uUsSD 283,000 FN CB0643 2.5000% 01/05/36 300,356 300,219 0.22
uUsb 587,000 FN CA2812 5.0000% 01/12/48 291,633 298,346 0.21
uUSsb 292,000 FN CA5583 4.5000% 01/04/50 283,895 282,298 0.20
usD 501,000 FN BN1637 4.0000% 01/11/48 269,949 277,779 0.20
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usb 352,000  FN FM2618 4.0000% 01/12/49 265,193 266,913 0.19
USD 262,000  FN BR3771 2.0000% 01/04/51 264,123 264,269 0.19
USD 515,000  FN CA2456 4.0000% 01,/10/48 253,525 260,879 0.19
usb 258,000  FN BF0400 4.0000% 01/08/59 260,012 258,416 0.19
USD 333,000 FN BM5175 4.0000% 01/12/48 248,543 256,512 0.18
USD 960,000 G2 MA5080 5.0000% 20/03/48 237,887 246,182 0.18
usb 354,000  FR SD7500 4.0000% 01/07/49 229,847 237,065 0.17
USD 334,000  FN FM1056 5.5000% 01/06/49 226,341 231,864 0.17
USD 911,000 G2 MA5332 5.0000% 20/07/48 227,292 227,083 0.16
usb 319,000  FN CA3485 4.0000% 01/05/49 218,669 222,986 0.16
USD 420,000  FN AS8816 4.0000% 01/02/47 198,895 205,006 0.15
USD 244,000  FN BM5178 4.5000% 01/11/48 187,998 185,338 0.13
usb 182,000  FN CAb578 4.5000% 01/04/50 169,981 170,139 0.12
USD 602,000 G2 MA5266 5.0000% 20/06/48 162,545 161,804 0.12
USD 184,000  FN CA3838 4.5000% 01/07/49 126,257 129,371 0.09
Usb 223,000 FN AL7667 4.5000% 01/10/45 119,210 124,076 0.09
USD 212,000  FN CA3089 4.5000% 01/02/49 119,544 122,598 0.09
USD 200,000 G2 784667 4.5000% 20/02/49 107,105 111,292 0.08
Usb 109,000 FR QB6979 2.0000% 01/12/50 107,264 108,032 0.08
USD 276,000  FN AL5396 4.5000% 01/05/34 103,175 106,185 0.08
USD 163,000  FN CA3679 4.5000% 01/06/49 103,696 105,985 0.08
Usb 117,000 FN CA3978 4.5000% 01/08/49 84,070 86,239 0.06
USD 151,000  FN CA2822 5.5000% 01/12/48 81,420 83,871 0.06
USD 167,000  FN AL5890 4.5000% 01/03/43 75,832 78,148 0.06
Usb 74,000 FN FM7234 2.5000% 01/04/36 77,034 77,119 0.06
USD 70,000  FN CB0593 2.0000% 01/05/31 72,745 72,911 0.05
USD 125,000  FR ZT2046 3.5000% 01/04/49 66,331 68,942 0.05
USb 226,000 G2 MA5400 5.0000% 20/08/48 56,895 57,394 0.04
USD 117,000  FN AL7500 4.0000% 01/09/45 51,858 53,679 0.04
USD 29,000  FN CB0665 2.0000% 01/05/31 30,110 30,206 0.02
Usb 41,000 G2 BL7728 4.5000% 20/05/49 21,533 22,484 0.02
USD 33,000 G2 BL7745 4.5000% 20/05/49 18,153 18,954 0.01
USD 42,000 G2 BK2509 4.5000% 20/04/49 12,831 13,397 0.01
22,434,939 22,570,885 16.24
HiEHEEEEAIR)
USD 500,000  T-MOBILE USA 2.2500% 15/02/26 144A 501,320 503,244 0.37
usb 418,000  GA GLOBAL FND 1.0000% 08/04/24 144A 417,531 419,776 0.31
usb 358,000  AMAZON.COM INC 1.0000% 12/05/26 356,519 358,011 0.27
USD 333,000  AMAZON.COM INC 2.1000% 12/05/31 332,845 333,361 0.25
usb 293,000  BROADCOM INC 3.4190% 15/04/33 144A 295,897 298,584 0.22
usb 287,000  T-MOBILE USA 3.3750% 15/04/29 144A 289,908 292,295 0.22
USD 255,000  WPX ENERGY INC 5.25% 15/09/24 283,561 282,861 0.21
usb 260,000  FS KKR CAPITAL 3.4000% 15/01/26 259,137 268,081 0.20
usb 271,000  NEWMONT CORP 2.2500% 01,/10/30 278,998 267,922 0.19
Usb 267,000 BUNGE LTD FIN CP 2.7500% 14/05/31 266,096 266,712 0.19
usb 257,000  ANTARES HOLDINGS 3.9500% 15/07/26 253,906 266,686 0.19
usb 250,000  UNI OF PENNSYLVA 3.6100% 15/02/2119 265,555 264,598 0.19
USD 251,000 OWL ROCK CAPITAL 3.4000% 15/07/26 256,346 262,073 0.19
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usb 218,000  BUNGE LTD FIN CP 3.7500% 25/09/27 239,892 240,499 0.17
USD 197,000 DEVON ENERGY CORP 5.85% 15/12/25 231,545 232,071 0.17
USD 238,000 CROWN CASTLE INT 2.1000% 01/04/31 233,112 227,342 0.16
usb 207,000  ENERGY TRANSFER PART 4.05% 15/03/25 220,183 224,794 0.16
usb 201,000  SODEXO INC 1.6340% 16/04/26 144A 201,000 202,017 0.15
USD 191,000  GOLUB CAPITAL 3.3750% 15/04/24 191,394 199,102 0.14
usb 190,000  T-MOBILE USA 3.5000% 15/04/31 144A 191,923 193,209 0.14
USD 193,000  MARRIOTT INTL 2.8500% 15/04/31 HH 192,166 192,302 0.14
USD 162,000  STORE CAPITAL 4.5000% 15/03/28 176,985 180,918 0.13
usb 173,000  ATHENE GLOBAL 2.5000% 24/03/28 144A 172,677 176,065 0.13
USD 147,000  THERMO FISHER 4.4970% 25/03/30 160,009 172,771 0.12
USD 166,000  PAYPAL HOLDING 1.6500% 01/06/25 166,826 171,500 0.12
usb 167,000  HOME DEPOT INC 3.1250% 15/12/49 170,493 168,513 0.12
USD 180,000  VERIZON COMM INC 2.6500% 20/11/40 179,399 166,108 0.12
USD 163,000  BOEING CO 2.1960% 04/02/26 163,136 163,690 0.12
usb 144,000  ENABLE MIDSTRM 4.9500% 15/05/28 161,446 163,043 0.12
USD 138,000  SOUTHWEST AIR 5.1250% 15/06/27 140,323 161,155 0.12
USD 149,000  SBL HOLDINGS 5.0000% 18/02/31 144A 149,094 160,747 0.12
usb 164,000  CHARTER COMM OPT 3.9000% 01/06/52 159,853 158,286 0.11
USD 166,000  AT&T INC 3.5000% 15/09/53 144A 157,016 158,219 0.11
USD 162,000 REGENERON PHARM 1.7500% 15/09/30 160,552 151,819 0.11
usb 131,000  ABBVIE INC 4.2500% 21/11/49 WI 152,115 150,859 0.11
USD 129,000  CVS HEALTH CORP 4.3000% 25/03/28 146,981 147,708 0.11
USD 128,000  ANHEUSER-BUSCH 4.3750% 15/04/38 153,223 146,509 0.11
usb 150,000  PFIZER INC 2.5500% 28/05/40 145,489 145,568 0.10
USD 122,000  ANHEUSER-BUSCH 4.7000% 01/02/36 145,741 144,911 0.10
USD 138,000  HP INC 2.2000% 17/06/25 138,668 144,295 0.10
usb 140,000 ORACLE CORP 2.8750% 25/03/31 141,110 143,330 0.10
USD 133,000  DIAMONDBACK ENER 3.2500% 01/12/26 134,859 143,092 0.10
USD 154,000  COMCAST CORP 1.5000% 15/02/31 151,198 143,087 0.10
usb 147,000  PACIFIC GAS&ELEC 2.1000% 01/08/27 146,506 141,757 0.10
USD 131,000 ORACLE CORP 2.8000% 01/04/27 132,235 139,052 0.10
USD 134,000  ABBVIE INC 2.3000% 21/11/22 134,609 137,898 0.10
usb 135,000  UNITEDHEALTH GRP 2.3000% 15/05/31 135,007 136,096 0.10
USD 141,000  BAT CAPITAL CORP 2.7260% 25/03/31 139,576 135,908 0.10
USD 135,000  DOMINION ENERGY 1.4500% 15/04/26 A 134,955 135,822 0.10
usb 136,000  HYUNDAI CAP A 0.8000% 08/01/24 144A 135,827 135,718 0.10
USD 126,000  NORTHROP GRUMMAN 3.2500% 01/08/23 131,913 133,732 0.10
usb 132,000  ORACLE CORP 1.6500% 25/03/26 132,110 133,719 0.10
usb 132,000  AMAZON.COM INC 1.6500% 12/05/28 131,927 132,703 0.10
usb 132,000  JOHN DEERE CAP 0.5500% 05/07/22 MTN 132,055 132,535 0.10
usb 134,000  HYUNDAI CAP A 1.3000% 08/01/26 144A 133,783 132,469 0.10
usb 132,000  ASTRAZENECA FIN 1.2000% 28/05/26 131,834 131,981 0.09
usb 132,000  T-MOBILE USA INC 2.0500% 15/02/28 133,737 131,398 0.09
USD 109,000  ANHEUSER-BUSCH 4.9000% 01/02/46 136,437 131,104 0.09
usb 121,000  PPL CAPITAL FGD INC 3.1% 15/05/26 125,442 130,348 0.09
USD 129,000  LYB INT FIN I 3.3750% 01,/10/40 133,839 129,635 0.09
USD 139,000  ALTRIA GROUP INC 3.4000% 04/02/41 137,956 127,679 0.09
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USsD 120,000  MOLSON COORS 4.2000% 15/07/46 127,665 127,333 0.09
USD 129,000  ESTEE LAUDER CO 1.9500% 15/03/31 127,538 126,701 0.09
USD 112,000  PPL CAPITAL FDG 4.1250% 15/04/30 114,441 126,534 0.09
usb 129,000  CROWN CASTLE INT 1.0500% 15/07/26 128,543 126,306 0.09
USD 116,000  BUNGE LTD FIN CP 3.2500% 15/08/26 126,346 125,441 0.09
USD 122,000  VERIZON COMM INC 3.5500% 22/03/51 122,542 123,733 0.09
usb 133,000  BRISTOL-MYERS 2.5500% 13/11/50 131,466 120,419 0.09
USD 106,000  MISS POWER CO 3.9500% 30/03/28 116,196 118,126 0.08
USD 100,000  MARATHON OIL COR 5.2000% 01/06/45 111,983 115,218 0.08
usb 112,000  HYUNDAI CAP A 1.8000% 15/10/25 144A 112,733 113,378 0.08
usb 111,000  BROADCOM INC 3.4690% 15/04/34 144A 113,601 112,664 0.08
usb 119,000  PACIFIC GAS&ELEC 2.5000% 01/02/31 117,968 109,904 0.08
usb 113,000  ESSEX PORTFOLIO 1.7000% 01/03/28 111,716 109,810 0.08
usb 108,000 LOWE’S COS INC 2.6250% 01/04/31 108,038 109,720 0.08
USD 101,000  MID-AMER APT LP 3.7500% 15/06/24 106,936 109,301 0.08
usb 109,000  WEC ENERGY GROUP 0.8000% 15/03/24 109,005 109,205 0.08
usb 94,000  ANHEUSER-BUSCH 4.6000% 15/04/48 111,679 108,710 0.08
USD 115,000  PIONEER NATURAL 1.9000% 15/08/30 113,471 108,428 0.08
usb 108,000  NEWMARKET CORP 2.7000% 18/03/31 106,472 107,599 0.08
USD 96,000  METROPLTN EDI 4.3000% 15/01/29 144A 108,767 106,206 0.08
USD 97,000  AMER INTL GROUP 3.4000% 30/06/30 98,578 104,797 0.08
usb 104,000  LYB INT FIN III 3.6250% 01/04/51 108,288 104,158 0.07
USD 102,000  SPIRIT REALTY LP 3.2000% 15/02/31 101,269 103,861 0.07
USD 101,000  JOHN DEERE CAP 1.2000% 06/04/23 MTN 101,254 102,835 0.07
usb 110,000  UNIV OF TEXAS SYS- 2.4390% 15/08/49 110,000 102,777 0.07
USD 94,000  DIAMONDBACK ENER 4.4000% 24/03/51 94,272 101,963 0.07
USD 108,000  APPLE INC 2.6500% 08/02/51 107,103 100,629 0.07
usb 92,000  SOUTHWEST AIR 4.7500% 04/05/23 95,050 99,169 0.07
USD 85,000 VMWARE INC 4.7000% 15/05/30 98,854 98,743 0.07
USD 98,000  T-MOBILE USA INC 2.2500% 15/02/26 98,779 98,636 0.07
usb 93,000  BOEING CO 3.6250% 01/02/31 97,791 98,623 0.07
USD 81,000  NETFLIX INC 5.8750% 15/11/28 98,860 98,010 0.07
USD 106,000  APPLE INC 2.6500% 11/05/50 107,117 97,923 0.07
usb 94,000 REGENCY CENTERS 2.9500% 15/09/29 94,688 97,113 0.07
USD 87,000 DTE ENERGY CO 3.8% 15/03/27 94,644 96,877 0.07
USD 92,000  BOEING CO 3.2500% 01/02/28 95,146 96,846 0.07
usb 95,000  STARBUCKS CORP 3.5000% 15/11/50 101,646 96,698 0.07
USD 99,000  PUBLIC SERV COLO 1.8750% 15/06/31 98,289 96,482 0.07
USD 100,000  AT&T INC 2.2500% 01/02/32 98,440 96,177 0.07
usb 87,000 COMCAST CORP 3.7500% 01/04/40 97,580 95,475 0.07
USD 85,000  ENABLE MIDSTRM 4.4000% 15/03/27 93,482 93,875 0.07
USD 85,000 GEN ELECTRIC CO 3.4500% 01/05/27 88,604 93,576 0.07
Usb 84,000 CHARTER COMM OPT 4.8000% 01/03/50 95,724 92,353 0.07
USD 93,000  AES CORP/THE 1.3750% 15/01/26 144A 92,932 91,948 0.07
USD 95,000 DTE ELECTRIC CO 2.9500% 01/03/50 96,197 91,767 0.07
Usb 86,000 BAT CAPITAL CORP 3.5570% 15/08/27 89,233 91,358 0.07
UsD 91,000  DUKE ENERGY COR 1.8000% 01/09/21 91,046 91,214 0.07
USD 78,000  MARRIOTT INTL 5.7500% 01/05/25 EE 87,029 90,505 0.07
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usb 87,000  ITC HOLDINGS COR 2.7000% 15/11/22 88,556 89,611 0.06
USD 89,000  OAKTREE SPECIAL 2.7000% 15/01/27 88,766 89,455 0.06
USD 95,000  PUBLIC SERVICE 2.7000% 01/05/50 MTN 94,862 89,447 0.06
usb 88,000  ORACLE CORP 3.6500% 25/03/41 87,726 89,406 0.06
USD 100,000  PACIFIC GAS&ELEC 3.9500% 01/12/47 103,144 89,365 0.06
USD 87,000  VERIZON COMM INC 3.4000% 22/03/41 87,822 88,599 0.06
usb 101,000  APPLE INC 2.5500% 20/08/60 99,591 88,507 0.06
USD 88,000  VERISIGN INC 2.7000% 15/06/31 87,747 87,916 0.06
USD 88,000 DTE ENERGY CO 1.0500% 01/06/25 F 87,939 87,872 0.06
usb 87,000  AMERICAN TOWER 1.6000% 15/04/26 86,958 87,753 0.06
USD 96,000  GILEAD SCIENCES 2.8000% 01/10/50 93,041 87,140 0.06
USD 80,000  ABBVIE INC 3.2000% 21/11/29 85,549 85,817 0.06
usb 84,000  UNION PAC CORP 2.4000% 05/02/30 84,364 85,636 0.06
USD 79,000  BRIGHTHOUSE FIN 4.7000% 22/06/47 WI 80,571 85,347 0.06
USD 86,000  ENTERGY CORP 1.9000% 15/06/28 85,364 85,071 0.06
usb 86,000  SPIRIT REALTY LP 2.1000% 15/03/28 85,531 84,943 0.06
USD 89,000  ALTRIA GROUP INC 3.8750% 16/09/46 93,095 84,865 0.06
USD 88,000 CHARTER COMM OPT 3.5000% 01/06/41 87,599 84,552 0.06
usb 81,000  BURLINGTON NORTH 3.3000% 15/09/51 81,109 84,197 0.06
USD 80,000  EVERGY INC 2.4500% 15/09/24 82,234 83,838 0.06
USD 79,000  DIAMONDBACK ENER 3.5000% 01/12/29 81,124 83,678 0.06
usb 67,000  CVS HEALTH CORP 5.0500% 25/03/48 83,268 83,042 0.06
USD 77,000  NETFLIX INC 3.6250% 15/06/25 144A 83,052 82,486 0.06
USD 76,000  NORTHROP GRUMMAN 3.2500% 15/01/28 80,104 82,292 0.06
usb 75,000  BROADCOM INC 4.1500% 15/11/30 75,643 82,073 0.06
USD 82,000  AT&T INC 3.8000% 01/12/57 144A 79,258 81,115 0.06
USD 68,000 CVS HEALTH CORP 4.7800% 25/03/38 78,990 81,071 0.06
usb 77,000  UNITEDHEALTH GRP 3.2500% 15/05/51 76,569 78,855 0.06
USD 77,000  YALE UNIVERSI 0.8730% 15/04/25 2020 77,120 77,682 0.06
USD 76,000  UNION PAC CORP 2.9500% 01/03/22 77,845 77,627 0.06
usb 72,000 ONEOK INC 4.4500% 01/09/49 73,940 76,301 0.05
USD 72,000  EVERGY KANSAS 3.4500% 15/04/50 74,891 76,005 0.05
USD 75,000  BUNGE LTD FIN CP 1.6300% 17/08/25 75,306 75,894 0.05
usb 76,000  STORE CAPITAL 2.7500% 18/11/30 75,695 75,331 0.05
USD 69,000  NATIONWIDE MU 4.3500% 30/04/50 144A 72,937 74,409 0.05
USD 72,000 ONEOK INC 3.1000% 15/03/30 75,071 74,054 0.05
usb 76,000  T-MOBILE USA INC 2.8750% 15/02/31 74,767 73,290 0.05
USD 64,000  MISS POWER CO 4.2500% 15/03/42 12-A 70,884 72,945 0.05
USD 65,000  WESTLAKE CHEM 4.3750% 15/11/47 72,350 72,866 0.05
USDh 75,000 BROADCOM INC 2.4500% 15/02/31 144A 74,775 71,955 0.05
USD 68,000  UNION PAC CORP 2.1500% 05/02/27 68,489 70,344 0.05
USD 45,000  DIAMOND 1 FIN 8.3500% 15/07/46 144A 67,729 70,298 0.05
USb 53,000 GENENTECH INC 5.2500% 15/07/35 74,334 69,073 0.05
USD 69,000  NEXTERA ENERGY 2.2500% 01/06/30 69,332 68,751 0.05
USD 76,000  VERIZON COMM INC 2.8750% 20/11/50 75,081 68,633 0.05
Usb 67,000  ASSURED GUARANTY 3.1500% 15/06/31 66,848 68,026 0.05
USD 73,000 GILEAD SCIENCES 2.6000% 01/10/40 72,681 67,920 0.05
USsD 67,000  HYUNDAI CAP A 1.2500% 18/09/23 144A 66,983 67,659 0.05
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usb 67,000  AT&T INC 3.8500% 01/06/60 66,316 67,255 0.05
USD 66,000  NISSAN MOTOR 2.7500% 09/03/28 144A 65,950 66,256 0.05
USD 66,000 HORMEL FOODS CRP 1.7000% 03/06/28 65,840 65,946 0.05
usb 65,000  EVERSOURCE ENERG 2.5500% 15/03/31 65,097 65,870 0.05
USD 66,000  ASTRAZENECA FIN 1.7500% 28/05/28 65,888 65,742 0.05
USD 65,000 TAMPA ELECTRIC 2.4000% 15/03/31 64,974 65,694 0.05
usb 66,000  STARBUCKS CORP 3.3500% 12/03/50 68,301 65,228 0.05
USD 65,000  PIEDMONT NAT GAS 2.5000% 15/03/31 64,747 65,147 0.05
USD 64,000  AMERICAN TOWER 2.7000% 15/04/31 63,876 64,795 0.05
usb 56,000  AMER INTL GROUP 4.3750% 30/06/50 73,125 64,677 0.05
USD 62,000 ORACLE CORP 3.9500% 25/03/51 62,274 64,491 0.05
USD 66,000  YALE UNIVERSI 1.4820% 15/04/30 2020 66,060 63,947 0.05
usb 59,000  FED RLTY INVS TR 3.9500% 15/01/24 61,184 63,574 0.05
USD 68,000  CVS HEALTH CORP 2.7000% 21/08/40 68,030 63,536 0.05
USD 55,000  GEN ELECTRIC CO 4.3500% 01/05/50 55,515 62,846 0.05
usb 62,000  VERIZON COMM INC 3.7000% 22/03/61 61,160 62,833 0.05
USD 62,000 CHARTER COMM OPT 4.4000% 01/12/61 61,942 62,714 0.05
USD 63,000  AGREE LP 2.0000% 15/06/28 62,512 62,311 0.04
usb 61,000  VEREIT OPERATING 2.8500% 15/12/32 60,441 62,150 0.04
USD 63,000 SOUTHERN CO 1.7500% 15/03/28 21-B 62,850 61,974 0.04
USD 61,000 DOMINION RES 2.0000% 15/08/21 C 61,058 61,125 0.04
usb 54,000 STORE CAPITAL 4.6250% 15/03/29 56,218 60,951 0.04
USD 62,000 WEC ENERGY GROUP 1.3750% 15/10/27 61,753 60,484 0.04
USD 58,000 DTE ENERGY CO 2.9500% 01/03/30 58,499 60,252 0.04
Usb 57,000 ORACLE CORP 2.6250% 15/02/23 58,420 59,163 0.04
USD 55,000 BROADCOM INC 3.1500% 15/11/25 55,394 59,102 0.04
USD 53,000  MID-AMER APT LP 4.0000% 15/11/25 57,654 58,888 0.04
USbh 51,000 COMCAST CORP 4.1500% 15/10/28 58,801 58,777 0.04
USD 56,000 EVERGY INC 2.9000% 15/09/29 57,783 57,856 0.04
USsD 45,000  NORTHROP GRUMMAN 5.1500% 01/05/40 47,119 57,686 0.04
USbh 65,000 DUKE ENERGY PROG 2.5000% 15/08/50 64,240 57,099 0.04
USD 62,000 DANAHER CORP 2.6000% 01/10/50 58,807 56,664 0.04
USD 57,000 KLA CORP 3.3000% 01/03/50 57,556 56,506 0.04
USDh 53,000 BLACK HILLS CORP 3.0500% 15/10/29 54,119 55,610 0.04
UsD 55,000 STARBUCKS CORP 1.3000% 07/05/22 55,061 55,545 0.04
UsD 63,000  VIRGINIA EL&PWR 2.4500% 15/12/50 61,704 55,528 0.04
USDh 49,000  ABBVIE INC 4.0500% 21/11/39 51,833 55,001 0.04
UsD 52,000 HOME DEPOT INC 2.7000% 15/04/30 54,768 54,790 0.04
uUsD 59,000 CROWN CASTLE INT 2.9000% 01/04/41 58,739 54,784 0.04
USDh 51,000 SPIRIT REALTY LP 3.4000% 15/01/30 51,200 53,587 0.04
USD 51,000 TAMPA ELECTRIC 3.4500% 15/03/51 51,669 53,512 0.04
UsD 53,000  VERIZON COMM INC 2.5500% 21/03/31 52,977 53,273 0.04
USDh 49,000 ENABLE MIDSTRM 4.1500% 15/09/29 52,459 52,791 0.04
USD 43,000 DELL INT / EM 6.1000% 15/07/27 144A 50,470 52,766 0.04
UsDh 58,000 ENTERGY ARKANSAS 2.6500% 15/06/51 57,618 52,563 0.04
usD 52,000  VORNADO RLTY LP 2.1500% 01/06/26 51,929 52,481 0.04
usDh 56,000  ALTRIA GROUP INC 4.0000% 04/02/61 55,546 52,314 0.04
usD 52,000 DISCOVERY COM 4.0000% 15/09/55 144A 50,941 51,557 0.04
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USsD 52,000  BOEING CO 3.2500% 01/02/35 50,913 51,437 0.04
USD 45,000  NORTHROP GRUMMAN 4.0300% 15/10/47 51,002 51,147 0.04
USD 52,000  MELLON FOUNDA 0.9470% 01/08/27 2020 51,978 50,837 0.04
usb 46,000  WESTLAKE CHEM 3.6000% 15/08/26 50,067 50,560 0.04
USD 48,000  SOUTHERN CAL ED 4.1250% 01/03/48 C 51,997 49,680 0.04
USD 53,000  SOUTHERN GAS 1.7500% 15/01/31 20-A 52,687 49,502 0.04
usb 45,000  DEVON ENERGY 4.7500% 15/05/42 49,817 49,480 0.04
USD 45,000  CVS HEALTH CORP 3.0000% 15/08/26 46,009 48,818 0.04
USD 45,000  VEREIT OPERATING 3.4000% 15/01/28 44,947 48,550 0.03
usb 42,000  GLP CAP/FIN II 5.3000% 15/01/29 46,669 48,405 0.03
USD 51,000  ALTRIA GROUP INC 2.4500% 04/02/32 50,845 48,185 0.03
USD 54,000 HOME DEPOT INC 2.3750% 15/03/51 53,274 47,616 0.03
usb 46,000 ORACLE CORP 2.3000% 25/03/28 45,966 47,074 0.03
USD 42,000  MID-AMER APT LP 3.9500% 15/03/29 46,340 47,013 0.03
USD 43,000  MID-AMER APT LP 4.3000% 15/10/23 46,112 46,331 0.03
USb 42,000 DANAHER CORP 3.3500% 15/09/25 44,620 46,193 0.03
USD 38,000 COMCAST CORP 4.6000% 15/10/38 45,823 45,920 0.03
USD 38,000 ENERGY TRANSFER 6.1250% 15/12/45 45,103 45,771 0.03
USb 47,000 SPIRIT REALTY LP 2.7000% 15/02/32 46,455 45,660 0.03
USD 52,000 REGENERON PHARM 2.8000% 15/09/50 51,555 45,466 0.03
USD 45,000  AT&T INC 3.5000% 01/06/41 44,975 45,458 0.03
USbh 45,000  VEREIT OPERATING 2.2000% 15/06/28 44,538 45,221 0.03
UsD 44,000 HYUNDAI CAP A 2.3750% 15/10/27 144A 44,118 44,799 0.03
UsD 42,000 HOME DEPOT INC 3.3500% 15/04/50 47,212 44,220 0.03
USDh 44,000  AMAZON.COM INC 3.2500% 12/05/61 43,616 44,205 0.03
uUsD 43,000 DUKE ENERGY CAR 2.5500% 15/04/31 43,620 44,200 0.03
uUsD 43,000  NORTHERN ST PR-M 3.2000% 01/04/52 42,906 44,151 0.03
USDh 36,000 GENERAL MOTORS C 5.4000% 01/04/48 37,910 44,048 0.03
USD 44,000  AMAZON.COM INC 3.1000% 12/05/51 43,653 43,981 0.03
USD 44,000 ESSEX PORTFOLIO 2.5500% 15/06/31 43,721 43,959 0.03
usDh 43,000  PACIFIC GAS&ELEC 4.9500% 01/07/50 49,534 43,614 0.03
usbh 43,000  BURLINGTON NORTH 3.0500% 15/02/51 41,628 42,969 0.03
usbh 39,000  WALMART INC 3.0500% 08/07/26 42,876 42,818 0.03
usb 45,000  AT&T INC 3.5500% 15/09/55 144A 42,523 42,758 0.03
usb 42,000  NORTHERN ST PR-M 2.2500% 01/04/31 41,898 42,605 0.03
usb 34,000  PPL CAPITAL FDG 5.0000% 15/03/44 39,906 42,170 0.03
uUSD 42,000  GOLUB CAPITAL 2.5000% 24/08/26 41,876 42,087 0.03
usb 42,000  MICROSOFT CORP 2.9210% 17/03/52 50,333 41,912 0.03
usb 37,000  GILEAD SCIENCES 4.0000% 01/09/36 44,478 41,646 0.03
usD 40,000  CHARTER COMM 4.464% 23/07/22 42,147 41,542 0.03
usb 42,000  AMEREN CORP 1.7500% 15/03/28 41,961 41,486 0.03
usb 34,000 DEVON ENERGY CORP 5.6% 15/07/41 39,985 41,041 0.03
usD 39,000  ANHEUSER-BUSCH 3.7500% 15/07/42 43,209 40,964 0.03
usb 40,000  PFIZER INC 2.8000% 11/03/22 40,941 40,826 0.03
usb 38,000  BLACK HILLS CORP 3.8750% 15/10/49 38,924 39,285 0.03
usb 42,000  APPLE INC 2.3750% 08/02/41 41,934 39,163 0.03
usb 39,000  NSTAR ELECTRIC 3.1000% 01/06/51 38,716 38,919 0.03
usb 36,000  UNION PAC CORP 3.1500% 01/03/24 37,712 38,610 0.03
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UsD 42,000  APPLE INC 2.8000% 08/02/61 41,879 38,572 0.03
USD 36,000  PENN ELEC CO 3.2500% 15/03/28 144A 37,365 37,389 0.03
USD 35,000  GLP CAP/FIN II 4.0000% 15/01/30 35,512 37,084 0.03
usb 33,000  ENERGY TRANSFER 5.3500% 15/05/45 36,807 36,777 0.03
USD 31,000  ABBVIE INC 4.4500% 14/05/46 36,026 36,349 0.03
USD 33,000  AETNA INC 3.8750% 15/08/47 32,847 35,260 0.03
usb 32,000 BRDCOM CRP / FIN 3.8750% 15/01/27 32,495 35,163 0.03
USD 36,000 BP CAP MKTS AMER 3.3790% 08/02/61 36,000 34,874 0.03
USD 30,000  ABBVIE INC 4.3000% 14/05/36 36,289 34,728 0.02
usb 36,000  PACIFIC GAS&ELEC 4.2000% 01/06/41 36,041 34,671 0.02
USD 35,000  ENTERGY CORP 2.4000% 15/06/31 34,715 34,438 0.02
USD 34,000  DOMINION ENERGY 3.3000% 15/04/41 B 33,970 34,240 0.02
usb 30,000 COMCAST CORP 3.9500% 15/10/25 32,921 33,724 0.02
USD 30,000 ONEOK INC 4.3500% 15/03/29 33,823 33,482 0.02
USD 29,000  VERIZON COMM INC 4.3290% 21/09/28 33,333 33,394 0.02
Usb 32,000  INTERSTATE P&L 3.5000% 30/09/49 32,526 33,254 0.02
USD 31,000  PACIFIC GAS&ELEC 4.5500% 01/07/30 34,937 32,613 0.02
USD 30,000  TRANS ALLEGHENY 3.85% 01/06/25 144A 32,542 32,442 0.02
Usb 26,000 BOEING CO 5.7050% 01/05/40 32,292 32,393 0.02
USD 30,000 ORACLE CORP 2.9500% 15/11/24 31,366 32,076 0.02
USD 31,000  AGREE LP 2.9000% 01/10/30 31,102 31,958 0.02
USb 32,000 UNITEDHEALTH GRP 2.7500% 15/05/40 31,429 31,260 0.02
USD 32,000  UNITEDHEALTH GRP 2.9000% 15/05/50 33,183 30,931 0.02
USD 36,000 CONSUMERS ENERGY 2.5000% 01/05/60 35,533 30,912 0.02
USDh 30,000 BRIXMOR OPERATIN 2.2500% 01/04/28 29,903 29,798 0.02
USD 28,000 ONEOK INC 3.4000% 01/09/29 29,498 29,457 0.02
USD 30,000  PFIZER INC 2.7000% 28/05/50 28,266 28,310 0.02
USDh 28,000 BOEING CO 3.7500% 01/02/50 26,749 27,468 0.02
USD 24,000 SPIRIT REALTY LP 4.0000% 15/07/29 21,696 26,284 0.02
USD 26,000  VORNADO RLTY LP 3.4000% 01/06/31 25,893 26,213 0.02
USDh 22,000 SUNOCO LOGISTICS 6.1000% 15/02/42 26,294 26,189 0.02
UsD 23,000  UNITEDHEALTH GRP 3.8750% 15/08/59 25,576 26,144 0.02
UsD 23,000 BAT CAPITAL CORP 4.9060% 02/04/30 27,710 26,054 0.02
USDh 25,000 DOW CHEMICAL CO 3.6000% 15/11/50 26,232 25,454 0.02
UsD 22,000 DOW CHEMICAL CO 4.375% 15/11/42 25,267 25,415 0.02
USD 22,000 DEVON ENERGY CORP 5% 15/06/45 17,713 24,971 0.02
USDh 24,000 FORD MOTOR CO 4.7500% 15/01/43 24,300 24,211 0.02
USD 22,000  ENERGY TRANS PARTNER 5.15% 15/03/45 23,923 24,170 0.02
USD 21,000 DELL INT / EM 4.9000% 01/10/26 144A 23,336 24,138 0.02
usDh 23,000 LOWE’S COS INC 3.5000% 01/04/51 23,456 23,626 0.02
USD 21,000 CROWN CASTLE INT 4.0000% 01/03/27 22,949 23,465 0.02
USD 21,000 BANK OF AMER 3.5000% 19/04/26 GMTN 23,733 23,291 0.02
ush 19,000  ENERGY TRANSF PARTN 6.05% 01/06/41 21,721 22,959 0.02
usD 21,000 BURLINGTON NORTH 3.5500% 15/02/50 22,271 22,699 0.02
usDh 23,000  BAT CAPITAL CORP 2.2590% 25/03/28 23,370 22,637 0.02
usb 22,000 UNITEDHEALTH GRP 3.0500% 15/05/41 21,905 22,317 0.02
usbh 22,000  PACIFIC GAS&ELEC 4.7500% 15/02/44 22,891 21,733 0.02
usb 22,000  PACIFIC GAS&ELEC 4.5000% 01/07/40 24,410 21,609 0.02
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UsD 21,000  LYB INT FIN III 3.8000% 01/10/60 20,732 20,920 0.02
USD 17,000  ENERGY TRANSFE 6.0000% 15/06/48 30Y 19,646 20,597 0.01
USD 21,000  GILEAD SCIENCES 1.2000% 01/10/27 20,877 20,583 0.01
usb 18,000 ONEOK INC 4.0000% 13/07/27 19,860 19,863 0.01
USD 21,000  AT&T INC 3.1000% 01/02/43 21,291 19,846 0.01
USD 19,000  ENTERPRISE PRODU 3.9500% 31/01/60 19,825 19,637 0.01
usb 17,000  VMWARE INC 3.9000% 21/08/27 18,794 18,909 0.01
USD 18,000  ALTRIA GROUP INC 2.3500% 06/05/25 18,069 18,860 0.01
USD 21,000  AMAZON.COM INC 2.7000% 03/06/60 20,668 18,737 0.01
usb 18,000  PLAINS ALL AMER 4.9000% 15/02/45 17,434 18,584 0.01
USD 19,000  INTEL CORP 3.1000% 15/02/60 19,474 18,149 0.01
USD 16,000  MARRIOTT INTL 4.6250% 15/06/30 FF 16,503 18,032 0.01
usb 17,000  HOME DEPOT INC 3.3000% 15/04/40 19,477 17,912 0.01
USD 17,000 ORACLE CORP 4.1000% 25/03/61 17,053 17,804 0.01
USD 16,000  UNITEDHEALTH GRP 3.7500% 15/10/47 17,825 17,777 0.01
usb 15,000  CVS HEALTH CORP 3.7000% 09/03/23 15,590 15,856 0.01
USD 14,000  UNION PAC CORP 3.7500% 05/02/70 14,130 14,552 0.01
USD 13,000  ENERGY TRANSFER PART 5.3% 15/04/47 14,432 14,490 0.01
usb 13,000 DISCOVERY COMMUN 4.6500% 15/05/50 14,244 14,407 0.01
USD 17,000  PUBLIC SERVICE 2.0500% 01/08/50 MTN 16,864 13,964 0.01
USD 10,000  ENERGY TRANSFER 7.5000% 01/07/38 13,522 13,633 0.01
Usb 12,000  MID-ATLANTIC 4.1000% 15/05/28 144A 13,147 13,326 0.01
USD 12,000  T-MOBILE USA INC 3.7500% 15/04/27 12,617 13,192 0.01
USD 11,000 ONEOK INC 5.8500% 15/01/26 13,190 13,042 0.01
USbh 15,000 PACIFIC GAS&ELEC 3.5000% 01,/08/50 12,830 12,969 0.01
UsD 12,000  ABBVIE INC 3.7500% 14/11/23 11,360 12,928 0.01
USD 12,000 ENABLE MIDSTREAM 3.9% 15/05/24 12,818 12,841 0.01
USDh 12,000 PPL CAPITAL FDG 3.4000% 01/06/23 12,378 12,586 0.01
UsD 10,000  ABBVIE INC 4.4% 06/11/42 12,224 11,650 0.01
UsD 9,000  WALGREENS BOOTS 4.1000% 15/04/50 9,382 9,446 0.01
USDh 10,000 MICROSOFT CORP 2.6750% 01/06/60 11,787 9,311 0.01
UsD 7,000 GECC 5.875% 14/01/38 MTN 8,496 9,277 0.01
USD 8,000 ONEOK INC 4.9500% 13/07/47 9,101 8,972 0.01
USDh 8,000 CBS CORP 4.6000% 15/01/45 8,985 8,970 0.01
USD 7,000 GEN ELECTRIC CO 4.2500% 01/05/40 7,644 7,923 0.01
USD 6,000 BOEING CO 5.8050% 01/05/50 7,231 7,739 0.01
usDh 6,000  MID-AMER APT LP 3.6000% 01/06/27 6,388 6,646 0.00
usDh 6,000 NORTHROP GRUMMAN 2.9300% 15/01/25 6,223 6,420 0.00
usD 5,000  SPIRIT REALTY LP 4.4500% 15/09/26 4,771 5,582 0.00
usDh 2,000  PACIFIC GAS&ELEC 3.3000% 01/08/40 1,978 1,756 0.00
usDh 1,000  WESTLAKE CHEM 5.0000% 15/08/46 1,199 1,211 0.00
usD 1,000  WALMART INC 4.0500% 29/06/48 1,194 1,202 0.00
27,526,104 27,536,063 19.81
TBAERE|
USD 3,500,000  FNCI MBS 15YR TBA 2.0000% 17/06/21 3,603,309 3,616,484 2.61
usb 3,400,000  FNCL MBS 30YR TBA 2.5000% 12/08/21 3,502,477 3,504,176 2.52
usb 2,100,000  FNCL MBS 30YR TBA 2.5000% 14/06/21 2,178,534 2,175,141 1.57
USD 1,900,000  FNCL MBS 30YR TBA 2.5000% 14/07/21 1,961,585 1,963,234 1.41
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UsD 1,400,000  FNCL MBS 30YR TBA 2.0000% 12/08/21 1,402,844 1,407,067 1.01
USD 700,000  G2SF MBS 30YR TBA 2.0000% 21/06/21 711,238 711,194 0.51
USD 400,000  FNCL MBS 30YR TBA 2.0000% 14/06/21 404,625 403,800 0.29
UsD 200,000  G2SF MBS 30YR TBA 2.5000% 21/06/21 207,430 207,094 0.15
13,972,042 13,988,190 10.07

EE

UsD 11,543,000  US TREASURY N/B 0.1250% 31/05/23 11,537,693 11,539,394 8.30
UsD 5,942,000  US TREASURY N/B 0.7500% 31/05/26 5,919,929 5,925,288 4.26
USD 4,794,000  US TREASURY N/B 1.1250% 15/05/40 4,724,311 4,004,488 2.88
UsD 3,223,000  US TREASURY N/B 0.5000% 31/08/27 3,138,327 3,103,648 2.23
UsD 2,530,000  US TREASURY N/B 1.8750% 15/02/41 2,406,679 2,400,338 1.73
USD 1,894,000  US TREAS NOTE 2.5% 15/02/45 2,214,582 1,976,863 1.42
UsD 1,615,000  US TREASURY N/B 0.5000% 28/02/26 1,592,028 1,595,822 1.15
UsD 1,882,000  US TREASURY N/B 1.3750% 15/08/50 1,706,605 1,510,305 1.09
USD 1,377,000  US TREASURY N/B 0.2500% 15/05/24 1,374,155 1,374,848 0.99
UsD 1,360,000  US TREASURY N/B 0.3750% 30/11/25 1,336,142 1,340,662 0.96
UsD 1,259,000  US TREASURY N/B 0.7500% 30/04/26 1,254,715 1,256,443 0.90
USD 1,101,000  US TREASURY N/B 1.6250% 15/05/31 1,100,507 1,103,753 0.79
UsD 978,000  US TREASURY N/B 0.3750% 15/04/24 979,247 980,598 0.71
UsD 860,000  US TREASURY N/B 0.1250% 28/02/23 859,983 860,000 0.62
USD 814,000  US TREASURY N/B 0.1250% 15/09/23 813,245 812,855 0.58
UsD 776,000  US TREASURY N/B 1.8750% 28/02/22 787,670 786,549 0.57
UsD 683,000  US TREASURY N/B 1.7500% 28/02/22 693,512 691,644 0.50
USD 353,000  US TREASURY N/B 0.7500% 31/01/28 343,458 342,741 0.25
UsD 312,000  US TREASURY N/B 0.1250% 30/04/23 311,813 311,951 0.22
UsD 364,000  US TREASURY N/B 1.1250% 15/08/40 298,683 302,859 0.22
USD 271,000  US TREASURY N/B 2.2500% 15/05/41 273,321 273,625 0.20
UsD 295,000  US TREASURY N/B 1.8750% 15/02/51 266,165 268,773 0.19
UsD 250,000  US TREASURY N/B 1.3750% 15/11/40 218,496 217,344 0.16
USD 215,000  US TREASURY N/B 0.1250% 31/03/23 214,859 214,966 0.15
UsD 172,000 US TREASURY N/B 1.6250% 15/11/50 145,080 147,329 0.11
UsD 50,000  US TREASURY N/B 0.1250% 31/01/23 49,977 50,000 0.04
USD 3,000 US TREASURY N/B 2.3750% 15/05/51 3,003 3,064 0.00
44,564,185 43,396,150 31.22
BEt T AU 135,355,168 134,536,551 96.80
MABESR 141,802,974 141,014,269 101.47
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20214E5 J1 31 HBUE, 77 PIE LA T ORPGFME 28 Je e LB A L T SME 2 S I L B35S B I EFCO T AD ~
YHITHWLN,

NN PN seHEE SEHIBHH i 51 H ARFEBUHRIECKE L)
JPY 8,504,915,066 UsD 78,080,998 202146 H28 H (667,470)
UsD 7,722 JPY 840,000  20214E6 H 28 H 77
USD 77 JPY 8,470  20214E6H28H 1
USD 77 JPY 8,500  20214E6 H28H 1
UsD 26 JPY 2,892  20214E6J128H 0
UsD 22 JPY 2,486 202146 28H 0
UsD 21 JPY 2,336 202146 H28H 0
UsD 25 JPY 2,768  20214E6J128H 0
UsD 1 JPY 190  20214E6 H28H 0
UsD 75 JPY 8,302  20214F6 H28H 0
UsD 9 JPY 1,013 20214E6 H28H 0
JPY 1,210,000 UsD 11,123 202146 H28H (110)
JPY 1,310,000 UsD 12,043 202146 H28H 119)
JPY 2,200,000 UsD 20,262 202146 A28H (237)
JPY 2,230,000 UsD 20,538 202146 H28 H (241)
JPY 2,960,000 UsD 27,213 202146 H28 H 271)
JPY 10,160,000 UsD 93,090 202146 A28 H (612)
JPY 19,060,000 UsD 174,635 202146 H 28 H (1,147)
JPY 22,760,000 UsDh 208,933  20214F6 H28H (1,767)

(671,895)

SETTHETASIL TV D, TR OMAIT T rEL THRRS TV,
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Nomura Multi Managers Fund Il — European Bond
BT NF e =V — X 7 7RI —BRNUEZFC/FD

20214F5 H 31 AL
(GGHE IR : 20204E6 H 1 H ~20214E5 H31H)
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M R R
202145 A 31 H BIfE
(EHHId =2 —rZor)

B A R R Al 142,697,410
(RAZSET - 143,039,488=—12)

Bl FE A% 3,883,336
Se AN AR D F N L 59,823
T U NT 4 TR DE AL A 566,278
ENIIES 462,625
HHEATE 147,669,472
At

SIME 28R eI L SN AR D RTA 25 1E 23,599
RELEH 171,434
HRALFE 49
AfaE 195,082
W PERR AR 147,474,390
SRALS— 1N IO

LOSDMEEME  RATHEZISTRE MR ERE

FCZZA(H) 11,629 60,053 698,354,745
FDZ77A(1) 15,485 1,230,423 19,053,490,834

LG TNTF IR —Tr—X- TR T —BRINEZRFC/FD

R
20214E5 H 31 HITHE TSR HI A
(BRRIE2 — )

&3

TEE 2L (RS OB PR %) 1,580,620
Iz & 1,580,620
#H

T s 532,376
R BT 76,400
RAE 46,115
4 R 36,503
5 |84 T i 12,974
ST FECR 7,520
ZREH 30,574
TS 1,676
SRR 15,278
LAGPS 1 13,702
He# A 70
ERAET 773,188
LR En 807,432
BEE A MRS 78 B IR DS 6,166,083
S AN ARDHEE (1,285,790)
SMEE G I L OVE 2 R e LRI R DR (428,556)
A SR H AR A 4,451,737
PG A MRE S AR AR D1 I (3,898,686)
e AN AR D IR 2 0D HE IR (146,224)
HIME 2 RS0 LS AR 2 REAMHE 25 0D HE s 89,466
IR A AR (3,955,444)
T 08 FAT LM PE O HERAE 1,303,725
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U PEZS TR

20214E5 7 31 HIZHE 1921

(BRRIE2 — )

o Wl PERR AR 152,945,193
FuEdaadlrEn 807,432
E R e TS Ea 4,451,737
AR =R A (3,955,444)
T Dk TN LD IO PE DR TAE 1,303,725
ZISRESDFRAIT R4 3,098,164
SRS O B R S (8,923,909)

(5,825,745)
ZF DI (948,783)
A PE AR 147,474,390

LG TNTF IR —Tr—X- TR T —BRINEZRFC/FD

FATIE S AR DEENF
202145 H 31 HITHE T4 DR HI ]

CRER)
FCZFA
WIE A8 AEREL 56,446
FATZ AL AR 5,004
B RS AR GRS (1,397)
WIRFEAT AR AESRE 60,053
FDZ A
WIE A8 AEREL 1,282,847
FATZ AL AR 22,575
B RS AR AESR A (74,999)
WIRFAT AR AESREL 1,230,423
HEtiE
202145 H 31 HIRTE
CREZZ)
2021 2020 2019
WA PR (2 — 1) 147,474,390 152,945,193 170,375,035
FCZ7A(M)
IR E A 698,354,745 660,490,131 652,072,085
HART 4 720 S PEA 1 11,629 11,701 11,335
FDZZ A (M)
IR E A 19,053,490,834 17,543,716,804 20,000,648,965
WK1 A S0 RUE TEA RS 15,485 13,676 13,487
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LT INTFIHR—Tv—RX - T7UR I —BNESFC/FD

FELE PE A A
202145 A 31 H BIfE
(EARIL 2 —aZFoT)

pEES e A EZA S Hufs Al AT 424 M PELE R (%)
A —RNFVT
i@t E(EE S
EUR 1,260,000 COM BK AUSTRA 0.3750% 11/04/24 EMTN 1,252,465 1,287,007 0.87
1,252,465 1,287,007 0.87
Bt A=A T 1,252,465 1,287,007 0.87
ZF—2ZANT
]
EUR 1,250,000  REP OF AUSTRIA 0.0000% 20/10/40 1,273,724 1,132,550 0.77
EUR 295,000  REP OF AUSTRIA 0.5000% 20/02/29 315,636 309,880 0.21
1,589,360 1,442,430 0.98
EEtE(E ELFE)
EUR 790,000  REP OF AUSTRI 0.7500% 20/02/28 EMTN 802,060 843,981 0.57
802,060 843,981 0.57
Bt A —ANT 2,391,420 2,286,411 1.55
ARYLH—
3]s
EUR 1,700,000  BELGIAN 0341 0.8000% 22/06/27 81 1,847,900 1,816,973 1.24
EUR 1,130,000  BELGIAN 0352 0.0000% 22/10/31 92 1,156,589 1,112,937 0.75
EUR 380,000  BELGIUM KINGDOM 1.6% 22/06/47 78 481,232 443,236 0.30
EUR 150,000  BELGIAN 0348 1.7000% 22/06/50 88 191,351 179,104 0.12
3,677,072 3,552,250 2.41
i@t E(EE S
EUR 300,000  ELIA TRANS BE 0.8750% 28/04/30 EMTN 296,193 307,673 0.21
EUR 192,000  AB INBEV SA/N 3.7000% 02/04/40 EMTN 191,011 254,698 0.17
487,204 562,371 0.38
Bt L — 4,164,276 4,114,621 2.79
b4
EEtE(E ELFE)
EUR 920,000  QUEBEC PROVIN 0.0000% 29/10/30 EMTN 921,932 900,157 0.61
921,932 900,157 0.61
EitTs 921,932 900,157 0.61
TA
EH&FIE
EUR 253,000  XLIT LTD FRN 29/06/47 287,897 283,462 0.19
287,897 283,462 0.19
Gt oA~ 287,897 283,462 0.19
HE
E %
EUR 580,000  CHINA (PEOPLE’S) 0.6250% 25/11/35 576,781 565,222 0.38
576,781 565,222 0.38
Gt pE 576,781 565,222 0.38
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LT INTFIHR—Tv—RX - T7UR I —BNESFC/FD

piESy it EA S BRIl AL 4E M PELE (%)
rayFr
]
EUR 300,000  CROATIA 1.1250% 04/03/33 295,614 295,500 0.20
EUR 250,000  CROATIA 2.7500% 27/01/30 244,858 288,056 0.20
540,472 583,556 0.40
HitoaTFT 540,472 583,556 0.40
E74=%3
EEtE(E ELFE)
EUR 210,000  REP OF CYPRUS 1.5000% 16/04/27 EMTN 209,116 227,023 0.15
209,116 227,023 0.15
Bt xTmR 209,116 227,023 0.15
Fra
]
CZK 11,000,000  CZECH REPUBLIC 0.9500% 15/05/30 94 425,880 403,514 0.27
425,880 403,514 0.27
Gat: Tz 425,880 403,514 0.27
Froe—
i@t E(EE S
EUR 581,000  NYKREDIT 0.1250% 10/07/24 EMTN 578,873 582,445 0.40
EUR 294,000  NYKREDIT 0.6250% 17/01/25 EMTN 292,486 299,461 0.20
871,359 881,906 0.60
Bt TFr~—s 871,359 881,906 0.60
eV
P ufsogillisy
EUR 200,000  SAMPO OYJ FRN 03/09/52 EMTN 210,476 210,040 0.14
210,476 210,040 0.14
Ef
EUR 10,000  FINNISH GOV'T 0.7500% 15/04/31 10,831 10,726 0.01
10,831 10,726 0.01
i@t E(EE S
EUR 298,000  SBB TREASURY 0.7500% 14/12/28 EMTN 294,996 290,368 0.20
294,996 290,368 0.20
Gt 74 TR 516,303 511,134 0.35
TR
EH&FIE
EUR 600,000 BPCE FRN 15/09/27 DMTN 595,284 600,152 0.41
EUR 500,000  BNP PARIBAS FRN 19/02/28 EMTN 498,425 498,525 0.34
GBP 200,000  ELEC DE FRANCE FRN 29/07/69 EMTN 263,679 257,549 0.17
1,357,388 1,356,226 0.92
Ef
EUR 930,000  FRANCE OAT 1.5% 25/05/31 1,094,516 1,058,295 0.72
EUR 1,010,000  FRANCE O.A.T. 0.7500% 25/05/52 1,071,486 949,400 0.64
EUR 770,000  FRANCE O.A.T. 0.5000% 25/05/72 731,014 581,947 0.39
EUR 300,000  FRANCE O.A.T. 0.5000% 25/06/44 298,296 283,621 0.19
EUR 170,000  FRANCE OAT 3.25% 25/05/45 277,143 262,512 0.18
EUR 140,000  FRANCE GVT 1.75% 25/05/66 207,897 173,375 0.12
EUR 80,000  FRANCE OAT 4% 25/04/60 132,392 156,177 0.11
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LT INTFIHR—Tv—RX - T7UR I —BNESFC/FD

piESy it EA S BRIl Rl M PELE (%)
EUR 106,693  FRANCE GVT 1.75% 25/06/39 111,786 128,468 0.09
3,924,530 3,593,795 2.44
EEtE(E ELFE)
EUR 1,000,000  CREDIT AGRICO 0.5000% 24/06/24 EMTN 998,179 1,014,994 0.70
EUR 900,000  BPCE 0.6250% 28/04/25 895,680 921,388 0.62
EUR 700,000  CSSE REFIN L’HAB 0.0100% 08/10/29 704,424 699,090 0.47
EUR 500,000  ELEC DE FRANC 2.0000% 09/12/49 EMTN 480,120 525,120 0.36
GBP 439,000  BNP PARIBAS 1.125% 16/08/22  EMTN 516,483 515,800 0.35
EUR 500,000  ARKEA HL 0.1250% 12/07/29 497,720 505,210 0.34
EUR 400,000  AXA BANK EURO 0.0100% 22/01/27 EMTN 398,520 404,096 0.27
EUR 300,000  ORANGE 1.2000% 11/07/34 EMTB 302,760 308,874 0.21
EUR 300,000  ALD SA 0.0000% 23/02/24 EMTN 299,586 299,839 0.20
EUR 200,000  ORANO SA 2.7500% 08/03/28 EMTN 209,250 208,125 0.14
5,302,722 5,402,536 3.66
Bt 7T 10,584,640 10,352,557 7.02
Ry
Pl ufsogillisy
EUR 300,000  DEUTSCHE BANK AG FRN 19/11/25 EMTN 298,611 305,019 0.20
EUR 200,000  VOLKSWAGEN BANK FRN 15/06/21 EMTN 200,000 200,030 0.14
EUR 100,000  COMMERZBANK AG FRN 24/03/26 EMTN 99,513 101,464 0.07
598,124 606,513 0.41
E %
EUR 3,420,000  DEUTSCHLAND REP 0.0000% 15/08/30 G 3,502,295 3,509,543 2.38
EUR 1,930,000  DEUTSCHLAND REP 0.5000% 15/08/27 2,088,673 2,049,832 1.39
EUR 470,000  DEUTSCHLAND REP 4.7500% 04/07/34 03 796,777 768,952 0.52
EUR 252,524  DEUTSCHLAND REP 5.5000% 04/01/31 00 408,162 394,801 0.27
EUR 350,000  DEUTSCHLAND REP 0.0000% 15/08/50 352,856 312,850 0.21
7,148,763 7,035,978 4.77
i@t E(EE S
EUR 857,000  UNICREDIT 0.0100% 19/11/27 EMTN 853,170 865,595 0.60
EUR 730,000  NORDRHEIN-WES 0.5000% 25/11/39 EMTN 722,831 725,464 0.49
EUR 500,000  BAYER AG 0.3750% 06/07/24 497,750 504,937 0.34
EUR 491,000  VOLKSWAGEN LE 0.6250% 19/07/29 EMTN 487,313 486,601 0.33
EUR 200,000  ZF FINANCE GM 2.7500% 25/05/27 EMTN 198,778 206,498 0.14
EUR 206,000  DEUTSCH BAHN  0.6250% 08/12/50 EMTN 205,046 178,182 0.12
EUR 140,000  VOLKSWAGEN FI 3.3750% 06/04/28 EMTN 139,248 166,260 0.11
EUR 134,000  DEUTSCH BAHN 1.3750% 16/04/40 EMTN 133,118 142,500 0.10
EUR 100,000  INFINEON TECH 2.0000% 24/06/32 EMTN 98,387 109,133 0.07
3,335,641 3,385,170 2.30
Gati Ry 11,082,528 11,027,661 7.48
NI —
E %
EUR 130,000  HUNGARY 1.5000% 17/11/50 125,265 119,113 0.08
125,265 119,113 0.08
Bt — 125,265 119,113 0.08
AVRRYT
E %
EUR 380,000  INDONESIA (REP) 1.4000% 30/10/31 379,498 385,806 0.26
379,498 385,806 0.26
Bt AR FRTT 379,498 385,806 0.26
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piESy it EA S BRIl AL 4E M PELE (%)
TANVFUR
]
EUR 2,474,250 IRISH GOVT 0.0000% 18/10/31 2,524,357 2,419,955 1.65
EUR 500,000  IRISH GOVT 0.2000% 15/05/27 508,549 513,760 0.35
3,032,906 2,933,715 2.00
ZDMhES
EUR 660,000  SILVERBANK FIN 3.1261% 25/02/37 458,728 460,659 0.31
458,728 460,659 0.31
EEtE(E ELFE)
GBP 1,270,000  FCA CAP IRELAND 1.625% 29/9/21 EMTN 1,469,120 1,483,020 1.00
EUR 545,000  ABBOTT IL FIN 0.8750% 27/09/23 544,520 558,810 0.38
EUR 485,000  CCEP FINANCE IRE 0.8750% 06/05/33 482,095 476,072 0.32
EUR 379,000  CCEP FINANCE IRE 0.0000% 06/09/25 378,985 378,498 0.26
2,874,720 2,896,400 1.96
Gt TANTUR 6,366,354 6,290,774 4.27
AZVT
EH&FIE
EUR 1,108,000 FCA BANK IE FRN 17/06/21 EMTN 1,108,000 1,108,115 0.75
EUR 596,000  ENEL SPA FRN 08/09/69 6.5Y 591,429 581,119 0.39
EUR 442,000  ENI SPA FRN 11/05/70 NC6 442,000 438,415 0.30
EUR 352,000  UNICREDIT SPA FRN 23/09/29 EMTN 351,236 352,052 0.24
EUR 200,000  UNICREDIT SPA FRN 20/02/29 EMTN 219,684 217,466 0.15
2,712,349 2,697,167 1.83
Ef
EUR 9,070,000  BTPS 0.0000% 01/04/26 8,983,834 8,996,795 6.10
EUR 5,800,000  BTPS 1.8500% 01/07/25 6,078,491 6,229,734 4.22
EUR 5,900,000  BTPS 1.4500% 15/11/24 6,243,675 6,213,526 4.21
EUR 4,850,000  BTPS 0.8500% 15/01/27 5,008,548 4,999,458 3.39
EUR 3,500,000  BTPS 1.8500% 15/05/24 3,715,796 3,709,006 2.52
EUR 1,900,000  BTPS 0.2500% 15/03/28 1,892,780 1,869,410 1.27
EUR 1,370,000  REP OF ITALY 2% 01/12/25 1,485,003 1,487,923 1.01
EUR 980,000  BTPS 1.6000% 01/06/26 1,051,417 1,049,121 0.71
EUR 1,010,000  BTPS 0.65% 15/10/23 1,037,523 1,032,119 0.70
EUR 1,060,000  BTPS 1.5000% 30/04/45 1,051,181 1,015,635 0.69
EUR 965,000  BTPS 1.8000% 01/03/41 963,729 995,473 0.68
EUR 720,000  BTPS 0.9500% 01/03/37 715,745 677,052 0.46
EUR 620,000  BTPS 1.2500% 01/12/26 650,888 653,568 0.44
EUR 590,000  BTPS 1.5000% 01/06/25 620,908 625,359 0.42
EUR 560,000  BTPS 0.6000% 15/06/23 570,186 570,483 0.39
EUR 80,000  BTPS 2.4500% 01/09/50 CAC 88,433 90,309 0.06
40,158,137 40,214,971 27.27
i@t E(EE S
EUR 575,000  INTESA SANPAO 0.7500% 16/03/28 EMTN 574,724 574,086 0.39
574,724 574,086 0.39
Gt A2U7 43,445,210 43,486,224 29.49
[ZF:N
E %
EUR 401,000  DEV BANK JAPA 0.0100% 15/10/24 GMTN 404,012 404,546 0.27
404,012 404,546 0.27
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LT INTFIHR—Tv—RX - T7UR I —BNESFC/FD

piESy it EA S BRIl AL 4E M PELE (%)
i@t E(EE S
EUR 208,000  TAKEDA PHARM 2.0000% 09/07/40 206,544 217,380 0.15
206,544 217,380 0.15
At AR 610,556 621,926 0.42
Ty—P—
EEtE(E ELFE)
EUR 271,000  HEATHROW FNDG 1.5000% 12/10/25 269,463 282,172 0.19
269,463 282,172 0.19
Fit Uy —v— 269,463 282,172 0.19
FheT
]
EUR 290,000  REP OF LATVIA 1.1250% 30/05/28 289,374 314,740 0.21
289,374 314,740 0.21
Gt 7T 289,374 314,740 0.21
o TNT
RFOTT T | F AR
GBP 320,000  GLENCORE FIN EUR 6% 03/04/22 502,702 389,013 0.26
502,702 389,013 0.26
EEtE(E ELFE)
EUR 2,100,000  EUROPEAN INVT BK 0.0100% 15/11/35 2,121,021 2,001,355 1.36
EUR 519,000  BLACKSTONE PR 1.0000% 04/05/28 EMTN 518,652 514,966 0.35
2,639,673 2,516,321 1.71
Bitvrwr TN 3,142,375 2,905,334 1.97
AxLa
3]s
EUR 200,000  UNITED MEXICAN 3.3750% 23/02/31 227,000 229,960 0.16
227,000 229,960 0.16
At A2 227,000 229,960 0.16
FovE
P ufsogillisy
EUR 300,000  IBERDROLA INTL FRN 28/04/70 NC5 300,000 306,583 0.21
300,000 306,583 0.21
E %
EUR 1,070,000  NETHERLANDS GOVT 0.0000% 15/07/30 1,098,202 1,082,241 0.74
EUR 1,000,000  NETHERLANDS GOVT 0.5000% 15/07/26 1,053,560 1,051,838 0.71
EUR 480,000  NETHERLANDS GOVT 0.0000% 15/01/52 427,157 415,732 0.28
EUR 80,000  NETHERLANDS GOVT 0.5000% 15/01/40 82,000 83,075 0.06
2,660,919 2,632,886 1.79
i@t E(EE S
EUR 606,000  BAT NETHERLAN 3.1250% 07/04/28 EMTN 601,661 685,079 0.45
EUR 666,000  IMPERIAL BRAN 1.7500% 18/03/33 EMTN 660,166 658,508 0.45
EUR 400,000  WINTERSHALL FIN 1.3320% 25/09/28 400,000 406,620 0.28
EUR 371,000  LEASEPLAN COR 0.2500% 23/02/26 EMTN 369,568 369,708 0.25
EUR 300,000  ZF EUROPE 1.2500% 23/10/23 297,351 303,300 0.21
EUR 272,000  STELLANTIS NV 0.6250% 30/03/27 EMTN 270,662 271,899 0.18
EUR 200,000  VOLKSWAGEN IN 1.2500% 23/09/32 EMTN 197,448 207,031 0.14
EUR 200,000  VOLKSWAGEN IN 0.8750% 22/09/28 EMTN 198,942 205,900 0.14
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piESy it EA S BRIl AL 4E M PELE (%)
EUR 200,000  ING GROEP NV 1.0000% 20/09/23 EMTN 198,792 205,606 0.14
EUR 173,000  ENEXIS HOLDIN 0.7500% 02/07/31 EMTN 172,251 178,202 0.12
EUR 161,000  LSEG NTHRLND BV 0.7500% 06/04/33 159,316 158,162 0.11
EUR 123,000  UPJOHN FINANCE 1.9080% 23/06/32 123,000 128,989 0.09
EUR 102,000  UPJOHN FINANCE 1.3620% 23/06/27 102,000 106,004 0.07
3,751,157 3,885,008 2.63
GEt ATy 6,712,076 6,824,477 4.63
Vg z—
TiEtEEESFE)
EUR 675,000  DNB BOLIGKRED 0.6250% 19/06/25 EMTN 671,004 701,136 0.48
671,004 701,136 0.48
Gt vy e— 671,004 701,136 0.48
P2 V14
E %
EUR 300,000  PHILIPPINES(REP) 1.7500% 28/04/41 297,150 293,964 0.20
297,150 293,964 0.20
i@t E(EE S
EUR 960,000  ASIAN DEV BANK 1.4% 06/02/37 GMTN 952,541 1,098,883 0.74
952,541 1,098,883 0.74
Bt 740w 1,249,691 1,392,847 0.94
BNV
E %
EUR 730,000  PORTUGUESE OT’S 0.7000% 15/10/27 728,620 765,025 0.52
EUR 530,000  PORTUGUESE OT’S 0.3000% 17/10/31 527,599 520,463 0.35
EUR 350,000  PORTUGUESE OT’S 1.0000% 12/04/52 347,949 312,760 0.21
EUR 30,000  PORTUGUESE OTS 0.9000% 12/10/35 29,881 30,418 0.02
1,634,049 1,628,666 1.10
i@t E(EE S
EUR 300,000  CAIXA GERAL D 1.2500% 25/11/24 EMTN 299,640 308,770 0.21
299,640 308,770 0.21
AiF RNV 1,933,689 1,937,436 1.31
wE
]
EUR 201,000  REP OF KOREA 0.0000% 16/09/25 201,595 201,921 0.14
201,595 201,921 0.14
At 201,595 201,921 0.14
N—=7
]
RON 4,500,000  ROMANIA GOVT 4.1500% 26/01/28 8Y 991,404 974,491 0.66
RON 1,400,000  ROMANIA GOVT 4.8500% 22/04/26 7Y 314,493 312,151 0.21
1,305,897 1,286,642 0.87
EEtE(E ELFE)
EUR 420,000  ROMANIA 2.0000% 14/04/33 REGS 415,409 414,725 0.28
415,409 414,725 0.28
Gt —~v=7 1,721,306 1,701,367 1.15
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piESy it EA S BRIl AL 4E M PELE (%)
=0
E %
RUB 64,000,000  RUSSIA-OFZ 7.1500% 12/11/25 6229 935,499 732,559 0.50
935,499 732,559 0.50
Aty T 935,499 732,559 0.50
VUHR—
EEtE(E E L)
EUR 328,000  TEMASEK FINL 0.5000% 20/11/31 GMTN 323,874 326,806 0.22
323,874 326,806 0.22
BEf U HR—L 323,874 326,806 0.22
Z2aREFT
3]s
EUR 200,000  SLOVAKIA GOVT 1.0000% 14/05/32 239 198,744 216,940 0.15
198,744 216,940 0.15
Gt AR AR T 198,744 216,940 0.15
2=y
E %
EUR 245,000  REP OF SLOVEN 0.2750% 14/01/30 RS82 244,493 248,675 0.16
EUR 160,000  REP OF SLOVENIA 0.0000% 12/02/31 161,557 156,723 0.11
406,050 405,398 0.27
HEfiAnR=T 406,050 405,398 0.27
ARAY
P ufsogillisy
EUR 300,000  BANCO SABADELL FRN 11/03/27 300,219 308,720 0.21
300,219 308,720 0.21
E %
EUR 1,440,000  SPANISH GOV’T 1.0000% 31/10/50 1,415,751 1,281,737 0.88
EUR 1,185,000  SPANISH GOV'T 0.2500% 30/07/24 5YR 1,215,787 1,209,717 0.82
EUR 1,210,000  SPANISH GOV'T 0.1000% 30/04/31 1,185,979 1,165,666 0.79
EUR 520,000  SPANISH GOV'T 0.8500% 30/07/37 517,098 506,976 0.34
EUR 330,000  SPANISH GOV'T 2.7000% 31/10/48 30Y 402,692 427,802 0.29
EUR 320,000  SPANISH GOV’T 0.5000% 30/04/30 325,738 324,384 0.22
EUR 170,000  BONOS Y OBLIG DEL ES 2.35% 30/07/33 210,997 203,184 0.14
EUR 31,000  SPANISH GOV’T 4.9000% 30/07/40 54,159 51,512 0.03
EUR 20,000  SPANISH GOV’T 1.2500% 31/10/30 20,593 21,553 0.01
5,348,794 5,192,531 3.52
EEtE(E ELFE)
EUR 300,000  CELLNEX TELEC 1.7500% 23/10/30 EMTN 297,825 293,166 0.20
EUR 200,000  RED ELECTRICA 0.3750% 24/07/28 EMTN 197,926 202,511 0.14
EUR 200,000  CELLNEX FINAN 0.7500% 15/11/26 EMTN 198,472 197,620 0.13
694,223 693,297 0.47
Bt A 6,343,236 6,194,548 4.20
[ B RS
EEtE(E ELF )
EUR 1,323,000  EUROPEAN UNIO 0.0000% 04/07/29 EMTN 1,320,963 1,333,923 0.91
EUR 807,000  EUROPEAN UNIO 0.1000% 04/10/40 EMTN 802,077 742,351 0.50
2,123,040 2,076,274 1.41
Aat: EEEE 2,123,040 2,076,274 1.41
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A =—F
]
SEK 42,400,000  SWEDISH GOVRN 0.1250% 12/05/31 1062 4,116,635 4,064,791 2.75
4,116,635 4,064,791 2.75
EEtE(E ELFE)
EUR 1,296,000  SWEDBANK HYPO 0.0500% 28/05/25 EMTN 1,293,680 1,314,935 0.89
EUR 997,000  SWEDBANK AB 0.7500% 05/05/25 EMTN 996,661 1,027,777 0.70
2,290,341 2,342,712 1.59
Gt AV z—F 6,406,976 6,407,503 4.34
AR
EH&FIE
EUR 800,000  CREDIT SUISSE FRN 14/01/28 EMTN 797,928 795,366 0.54
EUR 326,000  CREDIT SUISSE FRN 02/04/26 EMTN 324,905 359,601 0.24
1,122,833 1,154,967 0.78
E %
CHF 2,560,000  SWISS (GOVT) 0.0000% 22/06/29 2,443,828 2,392,354 1.63
2,443,828 2,392,354 1.63
EEtE(E ELFE)
EUR 741,000  UBS AG LONDON 0.0100% 31/03/26 EMTN 740,296 738,718 0.50
740,296 738,718 0.50
GEti AR 4,306,957 4,286,039 2.91
AXYR
EH&FIE
EUR 726,000  NATWEST MARKETS FRN 18/06/21 EMTN 726,000 726,224 0.49
EUR 580,000  BARCLAYS PLC FRN 09/06/25 EMTN 577,732 589,107 0.40
EUR 443,000  BARCLAYS PLC FRN 07/02/28 EMTN 440,140 454,637 0.31
EUR 241,000  VIRGIN MONEY FRN 27/05/24 GMTN 240,928 242,142 0.16
EUR 189,000  BP CAPITAL PLC FRN 22/06/70 189,000 202,323 0.14
GBP 100,000  M&G PLC FRN 19/12/63 EMTN 130,543 148,603 0.10
2,304,343 2,363,036 1.60
E %
GBP 6,950,000 UK TREAS GILT 1.75% 07/09/37 8,787,215 8,754,965 5.94
GBP 1,850,000 UK TSY GILT 0.6250% 31/07/35 2,008,943 2,006,505 1.36
10,796,158 10,761,470 7.30
ZDMhES
GBP 100,000  TELEREAL SECUR 1.3657% 10/12/31 A6 116,289 116,991 0.08
116,289 116,991 0.08
EEtE(E ELFE)
GBP 470,000  ROTHESAY LIFE 3.3750% 12/07/26 571,978 583,750 0.40
GBP 461,000  NIE FINANCE 2.5000% 27/10/25 518,344 568,821 0.39
GBP 435,000  CADENT FINANC 2.7500% 22/09/46 EMTN 509,134 518,268 0.35
EUR 305,000  DIAGEO FIN PL 2.5000% 27/03/32 EMTN 303,783 362,032 0.25
EUR 300,000  LLOYDS BANK P 0.1250% 23/09/29 EMTN 296,448 300,817 0.20
GBP 203,000  TESCO CORP TR 2.7500% 27/04/30 EMTN 232,135 250,498 0.17
EUR 126,000  CADENT FIN PL 0.7500% 11/03/32 EMTN 124,284 124,153 0.08
2,556,106 2,708,339 1.84
Gt AFVR 15,772,896 15,949,836 10.82
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Bk ATl f74iEd T A At PRl Il P LR (%)
TAYA
Azl
EUR 986,000 GOLDMAN SACHS GP FRN 30/04/24 EMTN 985,901 986,592 0.67
985,901 986,592 0.67
EEtE(E ELFE)
EUR 843,000  GOLDMAN SACHS GP 3.3750% 27/03/25 841,399 945,297 0.63
EUR 845,000 EXXON MOBIL CORP 0.1420% 26/06/24 845,000 851,312 0.58
EUR 730,000  AT&T INC 0.2500% 04/03/26 727,708 732,787 0.50
EUR 396,000 BALL CORP 1.5000% 15/03/27 396,000 401,709 0.27
EUR 279,000  AT&T INC 3.1500% 04/09/36 278,269 332,420 0.23
EUR 231,000 DANAHER CORP 2.5000% 30/03/30 230,173 267,071 0.18
EUR 254,000  FIDELITY NATL IN 0.6250% 03/12/25 253,761 259,162 0.18
EUR 252,000  FIDELITY NATL IN 0.7500% 21/05/23 252,000 255,977 0.17
EUR 244,000  FIDELITY NATL IN 1.0000% 03/12/28 242,480 249,716 0.17
4,066,790 4,295,451 2.91
ARt T AU 5,052,691 5,282,043 3.58
MMARESF 143,039,488 142,697,410 96.76

VR (2T T T,
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LT INTFIHR—Tv—RX - T7UR I —BNESFC/FD

P EFICRET o1
202145 A 31 H BIfE
VBN EHE, T8 B, 2951335 B 5 R I 2 r)

~yYHMTHWSNE,
9NNy YN ] SeHIEE SEHIBER Y 1 H REBHIK(2—n)
EUR 88,564 CHF 97,300  20214F6 H28H (315)
EUR 76,037 SEK 772,900  20214F6 A28 H (451)
EUR 867,818 GBP 749,400 202146 A28 H (4,162)
JPY 726,589,610 EUR 5,463,873  20214FE6 H28H (40,798)
PLN 4,444,000 EUR 968,745  20214E7H13H 20,124
GBP 5,311,000 EUR 6,168,027  20214F6H4H 14,365
HUF 147,095,000 EUR 409,495  20214E7H13H 11,932
SEK 7,425,123 NOK 7,400,000  20214E7H13H 8,576
GBP 382,000 EUR 439,882  20214E7H 131 4,473
EUR 739,287 GBP 632,300  20214F6 H4H 3,244
CZK 3,346,000 EUR 129,297  20214E7H 131 1,946
GBP 110,000 EUR 127,560  20214E6 H4H 487
EUR 44,136 GBP 37,700  20214F6H4H 251
DKK 7,440,000 EUR 1,000,333 20214E7H13H 47
EUR 1,012,212 RON 5,000,000 202147 H13H (1,687)
EUR 300,662 GBP 260,000  20214E6 A4 H (1,996)
NOK 4,875,000 EUR 483,832  20214E7H13H (5,488)
NOK 7,400,000 SEK 7,491,996  20214E7H13H (15,193)
EUR 1,988,733 SEK 20,290,000  20214E7 H13H (18,860)
(23,599)
ERL2- SR
20215 A31 HETE, 77 RIFLL FORRIF MK EH L T,
0 2% i 1 i AL
BV g
GBP 79 FUT LONG GILT 20214E9 A 11,698,074 30,351
EUR 25 FUT EURO-OAT 20214£6 A 4,010,500 (1,181)
EUR 264 FUT EURO-SCHATZ 20214E6 A 29,581,200 (10,185)
45,289,774 18,985
FTOFLR g
EUR (21) FUT EURO-BOBL 202146 H (2,829,330) 8,055
EUR (43) FUT EURO-BTP 20214£6 A (6,332,610) 35,760
EUR (2) FUT EURO-BUXL 30Y BND 20214E6 A (402,000) 5,759
EUR (88) FUT EURO-BUND 20214£6 A (14,956,480) (4,386)
EUR (70) FUT SHORT EURO-BTP 202146 A (7,917,700) (4,350)
(32,438,120) 40,838
59,823
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MEEHESE
2022F1BA31HRE
GBEAIZ KR LZET)

BRE

BB M AE SR R 500,086,056

(AT 514,516,147 K 71)

RETESSE 26,508,136
TUNRT 4TV ARD AL AL 397,400
Ta—H—NHDORIE: 3,567,378
ENIEE 7,818,615
BrEAE 538,377,585
=t

4 i 1
Se RN AR DR 2R 192,425
PSP =S e E SN E ST eS| 911,901
B RICIR DA 7,191
Ta—h— ORI 4,190,506
ARALTH 784,392
AfEAF 6,086,416
T PERRRE 532,291,169
Ea o S VUL 8

17 Y70 A FEATIH AR T PERAEE

FC/Z (M) 9,539 1,515,078 14,451,927.,431
FDZ7Z A () 12,620 3,724,834 47,009,089,922
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BRHES
202241 A31BIZR T3 5 H:8IHARS
GBEAIZ KR LZET)

[l

SRAT D RIS 280

RS (PR BB %) 26,302,738

2 B 24 45 (IRURTBUUR PEBR %) 42,817

e i 26,345,835

A

5 A 2,361,345

T PR T RN 230,473

PRE T A 199,259

SRAT D EESCHLFILE 244

BS | SR Tt 34,200

SRAT FHCE 15,660

ZREH 111,735

TS i 12,476

HEs B Fe T4kt 549

SLREE 50,833

EaiE sl 28,084

Met A 15,525

EHAR 3,060,383

SR i=Ea 23,285,452

i i1 ot = NN VoY = B 7,595,626

S KNSR DL (172,908)
SMEB 3 LUV E A R SE I LRI AR DR (7,182,300)
S EsscThuIEiSEaS 240,418

Pl A MRES AL R 2 oD 4 I (22,954,592)
Se KN ARDFAMN 240 4% (192,425)
FEL 2 R S LSRN AR DA HE A D AR (859,452)
EL iR E (24,006,469)
T FH OfE AT I DM PO HE BAE (480,599)
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242,518,522

23,285,452
240,418
(24,006,469)

(480,599)

408,491,609
(94,450,899)

314,040,710

(23,787,464)

532,291,169
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2022

532,291,169

14,451,927,431
9,539

47,009,089,922
12,620

92,664

1,709,765
(287,351)

1,515,078

2,081,599

2,254,780
(611,545)

3,724,834

2021

242,518,522

908,081,154
9,800

24,467,845,131
11,754

2020

244,704,117

908,355,767
9,779

25,770,533,376
12,276
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A E M
20224F1 A31 BB
(BRLHK S HET)
— .
L e Lz B pmem e
F—RSUT
BB (ER L)
UsD 1,405,000 MINERAL RESOU 8.1250% 01/05/27 144A 1,555,544 1,503,455 0.29
USD 358,000 CORONADO FIN 10.7500% 15/05/26 144A 351,277 383,060 0.07
USD 175,000 FMG RES AUG 2 4.3750% 01/04/31 144A 175,000 175,140 0.03
USD 50,000 NUFARM AU LTD 5.0000% 27/01/30 144A 50,000 49,917 0.01
USD 50,000  VIRGIN AU HLD 0.0000% 15/11/24 144A 50,000 1,875 0.00
2,181,821 2,113,447 0.40
Gt A —ANUT 2,181,821 2,113,447 0.40
F—RMJT
BB (ER L)
UsSD 200,000  AMS AG 7.0000% 31/07/25 144A 198,000 209,000 0.04
198,000 209,000 0.04
Gt A—ANT 198,000 209,000 0.04
NZa—H5EE
Z0 i
UsD 303,000 DIGICEL GROUP PIK 01/04/24 294,750 303,758 0.06
UsD 22,097  DIGICEL 0.5 PIK 01/04/25 144A 178,783 20,550 0.00
473,533 324,308 0.06
KA A2 DR PIO R
UsD 33,437  DIGICEL GROUP CV PIK 01/10/69 144A 21,384 28,923 0.01
21,384 28,923 0.01
BB (ER L)
UsD 1,150,000 NABORS INDS L 7.5000% 15/01/28 144A 1,086,157 1,083,874 0.19
USD 795,000  DIGICEL LTD 6.75% 01/03/23 144A 742,557 772,151 0.14
USD 595,000 NCL CORP 5.8750% 15/03/26 144A 597,569 565,250 0.11
USD 375,000 WEATHERFORD I 8.6250% 30/04/30 144A 375,000 378,484 0.07
USD 325,000 NABORS INDS L 7.2500% 15/01/26 144A 305,716 311,188 0.06
USD 290,000  VIKING OCEAN 5.6250% 15/02/29 144A 290,169 283,475 0.05
USD 200,000  DIG INTL FIN 8.7500% 25/05/24 144A 209,000 205,000 0.04
USD 175,000 WEATHERFORD I 6.5000% 15/09/28 144A 175,000 180,905 0.03
USD 150,000  VIK CRUISES 13.0000% 15/05/25 144A 145,500 167,625 0.03
USD 145,000  NCLFIN LTD 6.1250% 15/03/28 144A 145,000 136,844 0.03
USD 150,000  VIK CRUISES L 5.8750% 15/09/27 144A 134,446 136,500 0.03
USD 100,000  VIK CRUISES L 7.0000% 15/02/29 144A 99,875 96,250 0.02
USD 64,000 NCL CORP 10.2500% 01/02/26 144A 64,000 72,480 0.01
USD 32,000 NCL CORP 12.2500% 15/05/24 144A 31,680 37,080 0.01
4,401,669 4,427,106 0.82
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e — - R ER

it . gt WA ARE T
S

-- 3,100 BUNGE LTD CV PFD 4.875% 31/12/49 278,315 400,644 0.08

278,315 400,644 0.08

BEb R 5,174,901 5,180,981 0.97

TEAEEEEME

USD 605,000 EVERARC ESCRO 5.0000% 30/10/29 144A 604,131 578,313 0.11
USD 200,000  STUDIO CITY F 5.0000% 15/01/29 144A 200,000 174,500 0.03
804,131 752,813 0.14
AR ANV 804,131 752,813 0.14
h+5
a—J)L-ISvk
- 650 ATHABA OIL -CW26 0 57,245 0.01
0 57,245 0.01
RA A2 B4R PIK)E
USD 75,000 HUSKY III HLDING PIK 15/02/25 144A 73,500 78,375 0.02
USD 75,000 INTEL PKG HOLDCO PIK 15/01/26 144A 75,813 78,000 0.01
149,313 156,375 0.03
LEE (EESFR)
USD 2,570,000  FIRST QUANTUM MIN 7.5% 01/04/25 144 2,549,831 2,624,612 0.49
USD 2,705,000 BAUSCH HEALTH 5.2500% 30/01/30 144A 2,679,749 2,170,762 0.41
USD 1,945,000 OPEN TEXT HLD 4.1250% 15/02/30 144A 1,967,436 1,886,649 0.35
USD 2,000,000 1011778 BC UL 4.0000% 15/10/30 144A 1,954,914 1,856,093 0.35
USD 1,610,000 BOMBARDIER INC 7.5% 15/03/25 144A 1,594,772 1,626,099 0.31
USD 1,600,000 BAUSCH HEALTH 5.0000% 15/02/29 144A 1,595,168 1,295,519 0.24
USD 1,118,000 BOMBARDIER IN 7.8750% 15/04/27 144A 1,123,546 1,126,384 0.21
USD 950,000 MEG ENERGY CO 7.1250% 01/02/27 144A 961,075 985,625 0.19
USD 925,000 IAMGOLD CORP 5.7500% 15/10/28 144A 963,800 869,500 0.16
USD 765,000 BROOKFIELD RE 6.2500% 15/09/27 144A 804,373 788,000 0.15
USD 770,000  VIDEOTRON LTD 5.1250% 15/04/27 144A 811,275 785,400 0.15
USD 800,000 PARKLAND CORP 4.6250% 01/05/30 144A 790,000 769,000 0.14
UsD 725,000 ATHABASCA OIL 9.7500% 01/11/26 144A 704,563 725,000 0.14
USD 700,000 BOMBARDIER IN 7.5000% 01/12/24 144A 728,813 724,500 0.14
USD 650,000 CASCADES INC/ 5.3750% 15/01/28 144A 676,000 659,750 0.12
UsD 815,000 BAUSCH HEALTH 5.2500% 15/02/31 144A 794,042 649,963 0.12
USD 575,000 NEW GOLD INC 7.5000% 15/07/27 144A 622,438 603,750 0.11
USD 550,000 MATTAMY GROUP 4.6250% 01/03/30 144A 549,693 540,375 0.10
USD 525,000 BOMBARDIER IN 7.1250% 15/06/26 144A 532,969 530,250 0.10
USD 500,000 ELDORADO CORP 6.2500% 01/09/29 144A 500,000 498,537 0.09
USD 475,000 TEINE ENERGY 6.8750% 15/04/29 144A 481,125 484,500 0.09
UsD 455,000 HUDBAY MINERA 6.1250% 01/04/29 144A 486,663 472,631 0.09
USD 480,000 HUDBAY MINERA 4.5000% 01/04/26 144A 482,625 470,232 0.09
USD 425,000 BOMBARDIER IN 6.0000% 15/02/28 144A 425,000 409,857 0.08
UsSD 480,000 BAUSCH HEALTH 5.0000% 30/01/28 144A 477,250 405,600 0.08
USD 400,000  AIR CANADA 3.8750% 15/08/26 144A 397,750 390,000 0.07
USD 360,000 MATTAMY GROUP 5.2500% 15/12/27 144A 360,000 366,300 0.07
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USD 350,000 VALEANT PHARM 9.0000% 15/12/25 144A 357,165 362,250 0.07
USD 350,000 PARKLAND CORP 5.8750% 15/07/27 144A 366,855 360,941 0.07
USD 345,000 INTELLIGENT P 6.0000% 15/09/28 144A 353,781 344,003 0.06
USD 395,000 BAUSCH HEALTH 6.2500% 15/02/29 144A 381,500 335,501 0.06
USD 340,000 BCULC 3.8750% 15/01/28 144A 341,631 330,650 0.06
USD 300,000 PRECISION DRI 6.8750% 15/01/29 144A 296,605 300,510 0.06
USD 300,000  SUPERIOR PLUS 4.5000% 15/03/29 144A 307,095 298,500 0.06
USD 475,000 TELESAT CANAD 6.5000% 15/10/27 144A 467,063 285,000 0.05
USD 275,000 GARDA SECURIT 6.0000% 01/06/29 144A 275,000 257,125 0.05
USD 250,000 MASONITE INTL 5.3750% 01/02/28 144A 265,625 256,406 0.05
USD 250,000  RITCHIE BROS 5.3750% 15/01/25 144A 257,400 252,188 0.05
USD 250,000 ROCKPOINT GAS 7.0000% 31/03/23 144A 252,875 250,000 0.05
USD 250,000 1011778 BC UL 3.5000% 15/02/29 144A 245,625 235,735 0.04
USD 225,000 BAUSCH HEALTH 6.1250% 01/02/27 144A 225,000 224,719 0.04
USD 225,000 PARKLAND CORP 4.5000% 01/10/29 144A 225,000 215,438 0.04
USD 200,000 BAFFINLAND IR 8.7500% 15/07/26 144A 206,000 209,000 0.04
USD 200,000  FIRST QUANTUM 6.5000% 01/03/24 144A 203,250 202,798 0.04
USD 200,000 GFL ENVIRON14.3750% 15/08/29 144A 200,000 190,500 0.04
USD 183,000 BAUSCH HEALTH 6.1250% 15/04/25 144A 173,946 185,974 0.03
USD 180,000 NOVA CHEMICALS CORP 5.25% 01/06/27 189,450 182,250 0.03
USD 175,000 BROOKFIELD RE 4.8750% 15/02/30 144A 175,000 169,808 0.03
USD 155,000 MEG ENERGY CO 5.8750% 01/02/29 144A 156,839 156,938 0.03
USD 150,000 NEW GOLD INC 6.375% 15/05/25 144A 154,875 153,000 0.03
USD 150,000  TITAN ACQ/CO- 7.7500% 15/04/26 144A 155,063 152,625 0.03
USD 150,000 GOEASY LTD 4.3750% 01/05/26 144A 150,000 149,250 0.03
USD 150,000  OPEN TEXT HLD 4.1250% 01/12/31 144A 150,000 145,182 0.03
USD 150,000 OPEN TEXT COR 3.8750% 01/12/29 144A 150,000 143,580 0.03
USD 125,000 BAUSCH HLTH A 8.5000% 31/01/27 144A 129,219 126,563 0.02
USD 125,000 BROOKFIELD RE 5.0000% 15/06/29 144A 125,000 125,313 0.02
USD 125,000 MASONITE INTL 3.5000% 15/02/30 144A 125,000 118,003 0.02
USD 100,000 CLARIOS GLOBA 8.5000% 15/05/27 144A 100,000 104,250 0.02
USD 100,000 GOEASY LTD 5.3750% 01/12/24 144A 103,330 102,250 0.02
USD 100,000 EMPIRE COMMUN 7.0000% 15/12/25 144A 101,313 101,250 0.02
USD 100,000 1011778 BC UL 4.3750% 15/01/28 144A 100,000 98,120 0.02
USD 100,000  GFL ENVIRON I4.0000% 01/08/28 144A 100,000 93,875 0.02
USD 75,000 BAUSCH HEALTH 7.2500% 30/05/29 144A 75,000 67,688 0.01
USD 75,000 TELESAT CANAD 5.6250% 06/12/26 144A 75,000 63,375 0.01
USD 75,000 TELESAT CANAD 4.8750% 01/06/27 144A 75,000 60,000 0.01
USD 50,000 PRECISION DRI 7.1250% 15/01/26 144A 50,000 50,238 0.01
USD 46,000 CLARIOS GLOBA 6.7500% 15/05/25 144A 46,288 47,725 0.01
USD 100,000 NORTHWEST/DOM 7.1250% 01/11/22 144A 99,722 1 0.00
USD 275,000 LIGHTSTREAM 8.6250% 01/02/20 144A® 273,625 0 0.00
USD 15,000 SANJEL CORP 0% 29/12/69 INTR® 0 0 0.00
USD 15,000  SANJEL CORP 0.0000% 29/12/69 INTR® 0 0 0.00
USD 400,000 SANJEL CORP 0% 31/12/49®? 353,500 0 0.00
USD 15,000 SANJEL CORP 0% 31/12/49® 0 0 0.00
USD 15,000  SANJEL CORP 0% 29/12/69 0 0 0.00
USD 15,000 SANJEL CORP 0.0000% 29/12/69 INTR® 0 0 0.00
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USD 15,000 SANJEL CORP 0.0000% 29/12/69 INTR® 0 0 0.00
USD 15,000  SANJEL CORP 0.0000% 29/12/69 INTR® 0 0 0.00
USD 15,000 SANJEL CORP 0.0000% 29/12/69 INTR® 0 0 0.00

34,629,510 32,223,410 6.05
Gt Ty 34,778,823 32,437,030 6.09
TARVEE

it

- 3,711 NOBLE - REGISTERED SHS 70,418 90,920 0.02
70,418 90,920 0.02

ZOfiE%

USD 908,985  GLB AIR LEASE CO PIK 15/09/24 144A 813,656 856,536 0.15
USD 455,000 TRANSOCEAN 6.1250% 01/08/25 144A 297,195 297,229 0.06
USD 170,000 TRANSOCEAN PO 6.8750% 01/02/27 144A 164,575 164,900 0.03
USD 100,000 TRANSOCEAN SE 5.3750% 15/05/23 144A 82,951 80,400 0.02

1,358,377 1,399,065 0.26

RTYITTITIE I AE
USD 38,000 TRANSOCEAN INC 9.3500% 15/12/41 36,385 22,990 0.00

36,385 22,990 0.00

BEHE (ARSI
USD 500,000 WYNN MACAU LT 5.6250% 26/08/28 144A 521,249 452,499 0.10
USD 400,000 CARLYLE AVIAT 7.0000% 15/10/24 144A 317,333 384,687 0.07
USD 410,000 WYNN MACAU LT 5.1250% 15/12/29 144A 404,000 362,850 0.07
USD 225,000 TRANSOCEAN IN 7.2500% 01/11/25 144A 186,188 176,063 0.03
USD 150,000  SPIRIT LOYALT 8.0000% 20/09/25 144A 152,536 162,375 0.03
USD 175,000 SHELF DRL HOL 8.2500% 15/02/25 144A 174,500 133,000 0.02
USD 125,000 TRANSOCEAN IN 8.0000% 01/02/27 144A 105,313 92,813 0.02
USD 75,000 SHELF DRL HOL 8.8750% 15/11/24 144A 73,562 76,688 0.01
USD 70,000 TRANSOCEANT 11.5000% 30/01/27 144A 153,917 69,125 0.01
USD 7,467 NOBLE FINANCE CO 11.0000% 15/02/28 9,541 8,139 0.00
USD 1,034  NOBLE FINANC 11.0000% 15/02/28 144A 1,321 1,127 0.00

2,099,460 1,919,366 0.36
GEb A~ 3,564,640 3,432,341 0.64
IR

BB (ARSI
USD 750,000 CONSTELLIUM S 3.7500% 15/04/29 144A 739,225 708,751 0.13
USD 600,000  ALTICE FRANCE 5.1250% 15/01/29 144A 597,500 561,012 0.11
USD 575,000  ALTICE FRANCE 5.1250% 15/07/29 144A 575,000 530,811 0.10
USD 500,000  ALTICE FRANCE 8.1250% 01/02/27 144A 531,400 529,375 0.10
USD 475,000 ILIAD HOLDING 7.0000% 15/10/28 144A 482,500 479,156 0.09
USD 400,000 SPCM SA 3.3750% 15/03/30 144A 400,000 375,460 0.07
USD 275,000  ILIAD HOLDING 6.5000% 15/10/26 144A 275,000 277,442 0.05
USD 200,000  ALTICE FRANCE 5.5000% 15/10/29 144A 200,000 189,500 0.04

3,800,625 3,651,507 0.69
ARt 7IR 3,800,625 3,651,507 0.69
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RA A2 AR (PIK) 1&
USD 2,135,000 IHO VERWALTUNGS PIK 15/09/26 144A 2,198,256 2,161,688 0.41
USsD 1,095,000 THO VERWALTUNGS PIK 15/05/27 144A 1,152,488 1,127,850 0.21
3,350,744 3,289,538 0.62
TEE (EEEME)
USsD 200,000 TK ELEV HOLDC 7.6250% 15/07/28 144A 216,000 210,000 0.04
216,000 210,000 0.04
Btk 3,566,744 3,499,538 0.66
TAIWTUR
TEHE (EEEFE)
USD 1,600,000 MOTION BONDCO 6.6250% 15/11/27 144A 1,632,999 1,595,999 0.30
USsD 1,200,000 JAZZ SECURITI 4.3750% 15/01/29 144A 1,209,250 1,185,000 0.22
USD 975,000 ARDAGH PKG FI 5.2500% 15/08/27 144A 954,250 954,038 0.18
USD 613,000 JAMES HARDIE 5.0000% 15/01/28 144A 648,657 628,325 0.12
USD 584,000 LCPR SR SECUR 6.7500% 15/10/27 144A 624,375 602,980 0.11
USD 325,000 CASTLELAKE AV 5.0000% 15/04/27 144A 325,688 318,500 0.06
USD 300,000 LCPR SR SECUR 5.1250% 15/07/29 144A 308,000 293,874 0.06
USD 300,000  VIRGIN MEDIA 5.0000% 15/07/28 144A 294,375 282,750 0.05
USsD 397,000 ENDO DAC/ENDO 6.0000% 30/06/28 144A 268,997 266,983 0.05
USD 103,000 ENDO DAC/ENDO 9.5000% 31/07/27 144A 107,070 101,455 0.02
6,373,661 6,229,904 1.17
BEFTANTUR 6,373,661 6,229,904 1.17
ARSI
TEE (EEEME)
USD 50,000 ENERGEAN ISRAEL 5.3750% 30/03/28 50,000 48,688 0.01
USsD 50,000 ENERGEAN ISRAEL 5.8750% 30/03/31 50,000 48,464 0.01
100,000 97,152 0.02
BitARTTL 100,000 97,152 0.02
AR2IT7
TEE (EEEFE)
USD 500,000 F-BRASILE SPA/F 7.3750% 15/08/26 XR 509,265 500,000 0.09
509,265 500,000 0.09
Bt 2T 509,265 500,000 0.09
Tr—U—
TEE (EEEME)
USD 950,000 ADIENT GLOBAL 4.8750% 15/08/26 144A 975,200 956,413 0.18
975,200 956,413 0.18
By —U— 975,200 956,413 0.18
yRyy

LEttR (EE SR
UsD 1,075,000 ROYAL CARIBBEAN 3.7000% 15/03/28 1,000,625 963,469 0.19
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USD 325,000 ROYAL CARIBBE 5.5000% 01/04/28 144A 326,250 313,797 0.06
USD 175,000 ROYAL CARIBBE 9.1250% 15/06/23 144A 178,000 183,313 0.03
USD 150,000 ROYAL CARIBBEAN 5.2500% 15/11/22 135,000 150,582 0.03
USD 125,000 ROYAL CARIBBE 5.3750% 15/07/27 144A 125,000 120,625 0.02
USD 75,000 ROYAL CARIBBE 5.5000% 31/08/26 144A 75,000 73,125 0.01

1,839,875 1,804,911 0.34
ARt UYT 1,839,875 1,804,911 0.34
oI NG

RA A2 HAUR PIK)E

USsD 643,437  ARD FINANCE SA PIK 30/06/27 144A 642,726 653,089 0.12
642,726 653,089 0.12

LEHE (EESFR)

USD 850,000 CONNECT FINCO 6.7500% 01/10/26 144A 883,629 879,749 0.18
USD 845,000 VENATOR FIN S 5.7500% 15/07/25 144A 836,788 794,299 0.15
USD 500,000  ALTICE FRANC 10.5000% 15/05/27 144A 551,875 528,644 0.10
USD 400,000 ENDO LUX FIN 6.1250% 01/04/29 144A 393,220 379,774 0.07
USD 255,000 JBS USA/FOOD/ 5.5000% 15/01/30 144A 260,625 272,213 0.05
USD 200,000  ALTICE FINANC 5.0000% 15/01/28 144A 200,000 185,500 0.03
USD 200,000  ALTICE FRANCE 6.0000% 15/02/28 144A 200,000 180,650 0.03
USD 150,000 CONS ENERGY F 6.5000% 15/05/26 144A 150,000 152,594 0.03
USD 150,000 CAMELOT FINAN 4.5000% 01/11/26 144A 150,000 152,250 0.03
USD 225,000 INTELSAT JACK 9.7500% 15/07/25 144A 226,772 99,338 0.02
USD 75,000 TELECOM ITALIA CAP 6% 30/09/34 77,480 73,612 0.01
USD 125,000 MALLINCKRODT FIN 5.625% 15/10/23 14 125,000 66,875 0.01
USD 50,000 INTELSAT JACK 8% 15/02/24 144A 51,144 50,688 0.01
USD 125,000 INTELSAT LUX 8.125% 01/06/23 75,625 625 0.00
4,182,158 3,816,811 0.72
Gt oL TS 4,824,884 4,469,900 0.84

Ee%

LEHE (EESFR)

USsD 275,000  VISTAJET MALT 6.3750% 01/02/30 144A 275,000 272,080 0.05
275,000 272,080 0.05
At 275,000 272,080 0.05

I—IvILHEE

TEMLE(EEEFUR)

USD 400,000 SEASPAN CORP 5.5000% 01/08/29 144A 400,000 396,000 0.07
400,000 396,000 0.07
AtV 400,000 396,000 0.07

E—UrR

TEAE(EEEFUR)

USD 200,000 CA MAGNUM HLD 5.3750% 31/10/26 144A 200,000 203,690 0.04
200,000 203,690 0.04
B E—U v 200,000 203,690 0.04
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LEHE(EEEFE)
USD 200,000 CEMEX SAB 5.4500% 19/11/29 144A 200,000 207,336 0.04
USD 200,000 CEMEX SAB 3.8750% 11/07/31 144A 200,000 190,218 0.03
400,000 397,554 0.07
BEF AR YT 400,000 397,554 0.07
P
LEE(EEEFE)
USD 1,255,000 VZ SECURED FI 5.0000% 15/01/32 144A 1,234,896 1,210,072 0.23
USD 550,000 SENSATA TECH 4.0000% 15/04/29 144A 548,688 540,375 0.10
USD 300,000 ZIGGO BV 4.8750% 15/01/30 144A 309,609 290,250 0.05
USD 200,000 UPC HOLDING B 5.5000% 15/01/28 144A 208,250 202,750 0.04
USD 200,000 UPC BROAD FIN 4.8750% 15/07/31 144A 200,000 198,250 0.04
USD 170,000 DIAMOND BC BV 4.6250% 01/10/29 144A 166,381 160,398 0.03
USD 150,000 EAGLE INT/RUY 7.5000% 01/05/25 144A 150,000 135,750 0.03
USD 125,000 O EUROPEAN G 4.7500% 15/02/30 144A 125,000 121,413 0.02
2,942,824 2,859,258 0.54
HEFATE 2,942,824 2,859,258 0.54
INFY
LEE(EEEFE)
USD 2,375,000 CARNIVAL CORP 5.7500% 01/03/27 144A 2,431,107 2,279,999 0.44
USD 1,150,000 CARNIVAL COR 10.5000% 01/02/26 144A 1,327,500 1,293,750 0.24
USD 625,000 CARNIVAL CORP 6.0000% 01/05/29 144A 625,000 598,813 0.1
USD 150,000 CARNIVAL CORP 9.8750% 01/08/27 144A 150,000 168,656 0.03
USD 175,000 CARNIVAL CORP 4.0000% 01/08/28 144A 175,000 166,688 0.03
USD 100,000 CARNIVAL CORP 7.6250% 01/03/26 144A 100,000 101,687 0.02
4,808,607 4,609,593 0.87
HEFF = 4,808,607 4,609,593 0.87
ARAY
LEE(EEEFE)
USD 275,000 GRIFOLS ESCRO 4.7500% 15/10/28 144A 276,108 274313 0.05
276,108 274313 0.05
BEf Ay 276,108 274313 0.05
A)T—T
LEE(EEEFE)
USD 250,000 STENA AB 7.0000% 01/02/24 144A 256,320 256,250 0.05
256,320 256,250 0.05
At AV —F 256,320 256,250 0.05
AF)R
EEEFIE
USD 300,000 VODAFONE GROUP FRN 04/04/79 329,933 344,708 0.06
USD 300,000 BARCLAYS PLC FRN 15/12/69 332,625 318,264 0.06
662,558 662,972 0.12
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USD 1,365,000 INTL GAME TEC 6.2500% 15/01/27 144A 1,533,637 1,487,849 0.28
USD 800,000  VIRGIN MEDIA 5.0000% 15/07/30 144A 800,694 752,999 0.14
USD 450,000 ATLANTIC SUST 4.1250% 15/06/28 144A 452,250 433,656 0.08
USD 400,000 ROLLS-ROYCE P 5.7500% 15/10/27 144A 419,500 421,000 0.08
USD 400,000 TRANSDIGM UK HLD 6.8750% 15/05/26 423,000 414,000 0.08
USD 400,000 ITHACA ENERGY 9.0000% 15/07/26 144A 405,000 411,000 0.08
USD 383,000 TECHNIPFMC 6.5000% 01/02/26 144A 409,810 400,479 0.08
USD 400,000 EG GLOBAL 6.7500% 07/02/25 144A 407,000 398,000 0.07
USD 225,000 INTL GAME TEC 5.2500% 15/01/29 144A 232,031 229,775 0.04
USD 200,000 INTL GAME 6.5% 15/02/25 144A 221,500 213,500 0.04
USD 200,000 JAGUAR LAND R 7.7500% 15/10/25 144A 200,000 209,907 0.04
USD 200,000 JAGUAR LAND R 5.5000% 15/07/29 144A 200,000 194,440 0.04
USD 200,000 VMED 02 UK FI4.7500% 15/07/31 144A 201,500 189,500 0.04
USD 200,000 VMED O2 UK FI 4.2500% 31/01/31 144A 200,000 183,500 0.03
EUR 100,000 EG GLOBAL 6.2500% 30/10/25 REGS 115,287 112,091 0.02
EUR 100,000 EG GLOBAL 4.3750% 07/02/25 REGS 114,471 109,704 0.02
6,335,680 6,161,400 1.16
BEFAFIR 6,998,238 6,824,372 1.28

FA)AH
nryo—r

USD 995,000 JAZZ PHARM INIT § FRN 05/05/28 TL 990,024 994,844 0.19
USD 992,500 GREAT OUTDOORS G FRN 08/03/28 TB102 999,944 993,327 0.19
USD 855,590  MCAFEE LLC FRN 30/09/24 1ST LIEN TB 855,163 854,063 0.16
USD 784,398  PERATON CO FRN 01/02/28 1ST LIEN TB 784,398 784,031 0.15
USD 769,811  CIMPRESS PLC FRN 17/05/28 TB101 762,113 768,208 0.14
USD 717,000 AMERICAN AIRLINES I FRN 10/03/28 TL 740,451 744,186 0.14
USD 693,958 PG&E CORPORATION FRN 23/06/25 TL 693,091 686,802 0.13
USD 660,000 ASURION N FRN 14/01/29 2ND LIEN TB4 653,400 660,000 0.12
USD 650,000 LIFEPOINT FRN 16/11/25 1ST LIEN TB 648,375 648,071 0.12
USD 595,273  COGECO COMM FRN 31/12/49 TB 588,576 591,627 0.11
USD 496,173  VIZIENT FRN 06/05/26 TB6 493,693 494,106 0.09
USD 448,750 DT MIDSTREAM INIT FRN 26/06/28 TLO1 446,506 450,121 0.08
USD 429,053  FINASTRA FRN 13/06/24 1ST LIEN TLO1 422,617 427,712 0.08
USD 424,189  CIMPRESS PLC FRN 17/05/28 TB102 419,947 423,305 0.08
USD 350,000 SKILLSOFT FIN II IN FRN 31/07/28 TL 344,750 351,750 0.07
USD 342,125  DIRECTTV FINANCING FRN 22/07/27 TL 340,170 342,684 0.06
USD 340,000 SWF HD INI FRN 31/12/49 1ST LIEN TL 336,900 337,981 0.06
USD 275,000 PRESTIGE BRANDS IN FRN 31/12/49 TBS 273,625 274,607 0.05
USD 250,000 CARNIVAL INCR ADV FRN 08/10/28 TB 248,750 246,875 0.05
USD 248,750  SCHWEITZER MAUDUIT FRN 09/02/28 TB 247,506 246,263 0.05
USD 223,857 CHANGE HEALTH CLO FRN 01/03/24 TLO1 223,857 223,829 0.04
USD 220,493 CHANGE HEALTH CLO FRN 01/03/24 TL02 220,493 220,465 0.04
USD 220,692  INTRADO FRN 10/10/24 1ST LIEN TB14 215,174 207,002 0.04
USD 166,685 CROWN SUBSEA INIT FRN 31/12/49 TL 165,018 167,206 0.03
USD 145,193  ICON LUX FRN 03/07/28 TB 144,467 144,709 0.03
USD 125,000 BMC SOFTWA FRN 27/02/26 2ND LIEN TL 124,375 125,737 0.02
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USD 128,123  INTRADO FRN 10/10/24 1ST LIEN TB06 124,920 120,175 0.02
USD 101,425  INTRADO FRN 10/10/24 1ST LIEN TB13 98,889 95,134 0.02
USD 87,782  FINASTRA FRN 13/06/24 1ST LIEN TLO03 86,465 87,507 0.02
USD 87,015 CHANGE HEALTH CLO FRN 01/03/24 TL03 87,015 87,004 0.02
USD 85,142 CHANGE HEALTH CLO FRN 01/03/24 TLOS 85,142 85,132 0.02
USD 79,881  FINASTRA FRN 13/06/24 1ST LIEN TL02 78,683 79,632 0.01
USD 74,784  BOXER PARENT REP DO FRN 02/10/25 TL 74,223 74,356 0.01
USD 60,932  INTRADO FRN 10/10/24 1ST LIEN TB04 59,408 57,152 0.01
USD 60,103  INTRADO FRN 10/10/24 1ST LIEN TB12 58,601 56,375 0.01
USD 48,750 DT MIDSTREAM INIT FRN 26/06/28 TL02 48,506 48,899 0.01
USD 51,074  INTRADO FRN 10/10/24 1ST LIEN TB11 49,797 47,905 0.01
USD 39,737  PARKER DRILLING FRN 26/03/24 TL 0 38,346 0.01
USD 36,175 ICON US FRN 03/07/28 TL 35,994 36,054 0.01
USD 18,225  GLOBAL AVIATION FRN 13/01/18 2ND TL® 98,083 0 0.00

13,369,109 13,323,182 2.50

a—J)L-ISUk
-- 431 DENBURY-CW25 1,566 19,039 0.00
1,566 19,039 0.00

B
USD 550,000 DISH NETWO CV 2.3750% 15/03/24 144A 530,325 527,415 0.10
USD 140,000 MARRIOTT VACATIO CV 0% 15/01/26 141,135 151,446 0.03
USD 90,000 GUARDANT HEALTH CV 0% 15/11/27 90,000 75,042 0.01
USD 5 GULFPORT ENERGY - P CV PIK 29/12/49 15,893 28,500 0.01

777,353 782,403 0.15

EHRFIE
USD 475,000 VISTRA CORP FRN 31/12/70 144A 478,062 473,812 0.09
USD 450,000  VISTRA CORP FRN 15/04/70 144A 450,000 465,749 0.09
USD 175,000  CITIGROUP INC FRN 30/07/69 V 162,000 174,720 0.03
USD 150,000 JP MORGAN CHASE & CO FRN 29/12/49 Q 148,338 153,062 0.03
USD 125,000  CITIGROUP INC FRN 29/12/49 T 125,000 138,125 0.03
USD 75,000  JP MORGAN CHASE & CO FRN 29/01/49 79,594 80,381 0.02
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 74,063 0.01

1,592,994 1,634,912 0.31

HiEs
-- 13,005 RANGER OIL CORP 0 385,727 0.08
- 12,760  HEXION HOLDINGS 634,207 365,573 0.08
-- 5,723 FTS INTERNAT-A 184,974 150,687 0.03
-- 2,014 GULFPORT ENERGY 107,425 130,306 0.02
-- 8,775  UCI HOLDINGS INC COMMON STOCK 139,813 71,297 0.01
- 273  FERRELLGAS PAR-B 72,000 65,520 0.01
-- 1,636  VISTRA CORP 83,621 35,493 0.01
- 30 HOLDCO MEMBERSHIP INTERESTS 0 22,194 0.00
- 926 IHEARTMEDIA-CL A 35,800 18,585 0.00
- 280 NEW HARDWOOD HOLDINGS BANKRUPTCY 19,087 17,080 0.00
- 2,557 PARKER DRILLING 119,770 11,507 0.00
- 78  NOBLE - REGISTERED SHS - 144A 1,480 1,911 0.00
-- 16,378  BRUIN BLOCKER LLC COM (REC BLOCK) 0 819 0.00
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- 1,844  BLUESTEM GROUP INC® 37,360 369 0.00
- 38  SUNGUARD MEMBERSHIP INTEREST® 0 38 0.00
-- 3,265 WARREN RESOURCES INC® 0 33 0.00
- 2 PHYSIOTHERAPY PAH TR DUMMY® 0 0 0.00
-- 4,873  NINE POINT ENERGY HDG DUMMY® 227,217 0 0.00
- 10,714  MOOD MEDIA CORPORATION R/B/R DUMMY® 8,571 0 0.00
- 150 CLOUD PEAK ENERG® 0 0 0.00

1,671,325 1,277,139 0.24

ZOffE%

USD 897,000 AMERICAN AIRL 5.7500% 20/04/29 144A 931,413 916,062 0.17
USD 1,695,000 RUBY PIPELINE 8.0000% 01/04/22 144A 850,344 874,216 0.16
USD 450,000 FORUM ENERGY TEC CV PIK 04/08/25 449,425 416,250 0.08
USD 350,000 DELTA/SKYMILE 4.5000% 20/10/25 144A 367,500 362,964 0.07
USD 330,000 AMERICAN AIRL 5.5000% 20/04/26 144A 330,000 335,346 0.06
USD 264,740  AMC ENTMNT H 10.0000% 15/06/26 144A 318,344 246,870 0.05
USD 100,000 DELTA/SKYMILE 4.7500% 20/10/28 144A 100,000 106,640 0.02
USD 65,000 UNTD AIR 20-1 B 4.8750% 15/01/26 56,160 57,775 0.01
USD 25,000 JCPENNEY COR 8.6250% 15/03/25 144A 25,015 5 0.00

3,428,201 3,316,128 0.62

RA-A2-HAUR (PIK) &

USD 575,000  IRIS HLDING INC PIK 15/02/26 144A 590,625 580,752 0.11
USD 450,000 WHITE CAP PAR PIK 15/03/26 144A 463,631 454,500 0.09
USD 75,000 BCPE ULYSSES PIK 01/04/27 144A 74,523 72,750 0.01
USD 63,000 TOPS HLDNG II ESC PIK 15/06/18® 62,370 0 0.00

1,191,149 1,108,002 021

FiHk T 101
-- 2,141  VISTRA ENERGY CORP RIGHT RTS 0 2,890 0.00

0 2,890 0.00

BEHE (ARSI
USD 2,700,000 FORD MOTOR CO 4.7500% 15/01/43 2,772,019 2,760,749 0.53
USD 2,500,000  SPRINT CORP 7.875% 15/09/23 2,856,579 2,696,449 0.52
USD 2,695,000 CCO HOLDINGS 4.7500% 01/03/30 144A 2,758,398 2,668,049 0.51
USD 2,650,000 DIG INTL FIN 8.0000% 31/12/26 144A 2,577,937 2,596,999 0.50
USD 2,450,000 FS ENERGY & P 7.5000% 15/08/23 144A 2,498,124 2,544,937 0.49
USD 2,519,000 CALPINE CORP 5.1250% 15/03/28 144A 2,555,641 2,444,311 0.47
USD 2,415,000 TENET HEALTHC 6.1250% 01/10/28 144A 2,485,681 2,415,748 0.46
USD 1,740,000 KRAFT HEINZ FOOD 6.5000% 09/02/40 2,310,034 2,323,071 0.45
USD 1,985,000 PG&E CORP 5.0000% 01/07/28 2,026,242 1,994,924 0.38
USD 1,945,000 CCO HOLDINGS 4.5000% 15/08/30 144A 1,965,034 1,898,047 0.37
USD 1,800,000  VERTICAL US N 5.2500% 15/07/27 144A 1,878,832 1,817,999 0.35
USD 1,775,000 CHURCHILL DOW 5.5000% 01/04/27 144A 1,852,573 1,814,937 0.35
USD 1,750,000  T-MOBILE USA INC 4.7500% 01/02/28 1,873,437 1,798,124 0.35
USD 1,905,000 CSC HOLDINGS 5.7500% 15/01/30 144A 1,959,703 1,790,699 0.35
USD 1,600,000  VISTRA OPERAT 5.6250% 15/02/27 144A 1,667,164 1,633,599 0.31
USD 1,555,000  DISH DBS CORP 7.75% 01/07/26 1,618,268 1,597,762 0.30
USD 1,525,000 TENET HEALTHC 7.5000% 01/04/25 144A 1,635,999 1,580,280 0.30
USD 1,470,000  VAIL RESORTS 6.2500% 15/05/25 144A 1,566,174 1,521,449 0.29
USD 1,525,000 SHEA HOMES 4.7500% 15/02/28 144A 1,550,812 1,494,499 0.28
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USD 1,400,000 BEAZER HOMES USA 7.2500% 15/10/29 1,549,459 1,494,499 0.28
USD 1,391,392 GULFPORT ENER 8.0000% 17/05/26 144A 1,494,432 1,488,788 0.28
USD 1,500,000 MSCIINC 3.8750% 15/02/31 144A 1,543,499 1,488,749 0.28
USD 1,050,000  SPRINT CAP CORP 8.7500% 15/03/32 1,493,807 1,467,374 0.28
USD 1,426,000 MGM RESORTS 5.5000% 15/04/27 1,497,681 1,466,939 0.28
USD 1,525,000 NEWS CORP 3.8750% 15/05/29 144A 1,545,429 1,460,187 0.27
USD 1,365,000 TALOS PRODUCTI 12.0000% 15/01/26 WI 1,370,394 1,450,312 0.27
USD 1,525,000 CCO HOLDINGS 4.2500% 01/02/31 144A 1,529,787 1,448,749 0.27
USD 1,500,000 CALPINE CORP 5.0000% 01/02/31 144A 1,484,999 1,413,509 0.27
USD 1,395,000 TRANSDIGM INC 5.5000% 15/11/27 1,411,634 1,401,974 0.26
USD 1,350,000  HILTON DOMESTIC 4.8750% 15/01/30 W1 1,434,249 1,389,770 0.26
USD 1,370,000 TALLGRASS NRG 6.0000% 01/03/27 144A 1,388,195 1,385,412 0.26
USD 1,000,000 HCAINC 7.5000% 06/11/33 1,337,675 1,384,999 0.26
USD 1,350,000 NEXTERA ENERG 3.8750% 15/10/26 144A 1,410,249 1,381,873 0.26
USD 1,400,000 ORGANON & CO/ 4.1250% 30/04/28 144A 1,419,499 1,375,219 0.26
USD 1,470,000 CATALENT PHAR 3.1250% 15/02/29 144A 1,425,498 1,374,449 0.26
USD 1,400,000  MSCIINC 3.6250% 01/11/31 144A 1,399,999 1,373,749 0.26
USD 1,315,000  UNITI/UNITI/C 7.8750% 15/02/25 144A 1,395,918 1,367,599 0.26
USD 1,280,000 VERSCEND ESCR 9.7500% 15/08/26 144A 1,359,089 1,348,799 0.25
USD 1,325,000 CHENIERE ENERGY 4.6250% 15/10/28 W1 1,383,874 1,346,530 0.25
USD 1,375,000  SERVICE CORP 4.0000% 15/05/31 1,378,968 1,335,289 0.25
USD 1,300,000 NMG HLD/NEIMA 7.1250% 01/04/26 144A 1,334,618 1,334,462 0.25
USD 1,250,000  JB POINDEXTER 7.1250% 15/04/26 144A 1,323,124 1,300,249 0.24
USD 1,325,000 LPL HOLDINGS 4.0000% 15/03/29 144A 1,330,090 1,288,336 0.24
USD 1,250,000 KFC HLD/PIZZA 4.7500% 01/06/27 144A 1,315,624 1,272,837 0.24
USD 1,300,000  DAVITA INC 4.6250% 01/06/30 144A 1,321,064 1,266,693 0.24
USD 1,270,000 NOVELIS CORP 4.7500% 30/01/30 144A 1,304,179 1,266,303 0.24
USD 1,325,000 SCOTTS MIRACL 4.0000% 01/04/31 144A 1,315,262 1,265,374 0.24
USD 1,235,000 CCO HOLDINGS 5.0000% 01/02/28 144A 1,292,717 1,245,805 0.23
USD 1,225,000 HESS MIDSTREA 5.6250% 15/02/26 144A 1,264,343 1,243,809 0.23
USD 1,300,000 CCO HOLDINGS 4.5000% 01/06/33 144A 1,300,776 1,238,249 0.23
USD 1,000,000 KRAFT HEINZ FOOD 5.5000% 01/06/50 1,243,749 1,232,638 0.23
USD 1,150,000 MGM GROWTH/MGM F 4.5000% 15/01/28 1,204,062 1,213,249 0.23
USD 1,290,000 LAMAR MEDIA CORP 3.6250% 15/01/31 1,260,529 1,199,699 0.23
USD 1,150,000  AMERIGAS PART/FIN 5.5% 20/05/25 1,272,784 1,187,374 0.22
USD 1,160,000 SOUTHWESTERN ENE 5.3750% 15/03/30 1,160,420 1,186,099 0.22
USD 1,100,000 TAYLOR MORRIS 5.8750% 15/06/27 144A 1,222,374 1,182,499 0.22
USD 1,150,000  MPT OP PTNR/FINL 5.2500% 01/08/26 1,191,124 1,175,874 0.22
USD 1,225,000 TRANSDIGM INC 4.8750% 01/05/29 W1 1,208,313 1,174,909 0.22
USD 1,225,000 MOZART DEBT M 3.8750% 01/04/29 144A 1,217,874 1,171,405 0.22
USD 1,275,000 DAVITA INC 3.7500% 15/02/31 144A 1,234,637 1,165,030 0.22
USD 1,150,000  VISTRA OPERAT 5.0000% 31/07/27 144A 1,171,142 1,157,417 0.22
USD 1,210,000  LIFEPOINT HEA 5.3750% 15/01/29 144A 1,195,737 1,149,499 0.22
USD 1,080,000  DIVERSIFIED HLTH 9.7500% 15/06/25 1,217,007 1,143,449 0.21
USD 1,250,000 PRESTIGE BRAN 3.7500% 01/04/31 144A 1,202,494 1,135,655 0.21
USD 1,089,000 PILGRIM'S PRI 5.8750% 30/09/27 144A 1,167,344 1,135,282 0.21
USD 1,100,000  MGIC INVT CORP 5.2500% 15/08/28 1,161,718 1,132,999 0.21
USD 950,000  SPRINT CAP CORP 6.875% 15/11/28 1,208,487 1,131,687 0.21
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USD 1,070,000 TERRIER MEDIA 8.8750% 15/12/27 144A 1,147,237 1,128,849 0.21
USD 1,100,000 CCO HLDGS LLC/CAP 5.5% 01/05/26 144 1,135,479 1,127,499 0.21
USD 1,175,000  STANDARD INDS 4.3750% 15/07/30 144A 1,192,989 1,125,085 0.21
USD 1,145,000 BOYD GAMING C 4.7500% 15/06/31 144A 1,150,200 1,122,099 0.21
USD 1,125,000  PTC INC 4.0000% 15/02/28 144A 1,154,313 1,116,562 0.21
USD 900,000 OCCIDENTAL PETE 7.5000% 01/05/31 1,019,698 1,109,249 0.21
USD 1,050,000 ALLIED UNIVER 9.7500% 15/07/27 144A 1,124,673 1,107,749 0.21
USD 1,100,000  PTC INC 3.6250% 15/02/25 144A 1,130,250 1,099,185 0.21
USD 1,150,000 SWITCH LTD 3.7500% 15/09/28 144A 1,143,335 1,098,249 0.21
USD 1,050,000 DANA INC 5.6250% 15/06/28 1,134,380 1,088,062 0.20
USD 1,125,000 TENET HEALTHC 4.2500% 01/06/29 144A 1,122,518 1,085,174 0.20
USD 1,125,000  PATRICK INDS 4.7500% 01/05/29 144A 1,125,415 1,074,374 0.20
USD 775,000  FORD HOLDINGS 9.3000% 01/03/30 1,042,551 1,039,468 0.20
USD 1,075,000 LCM INVESTMEN 4.8750% 01/05/29 144A 1,089,563 1,039,126 0.20
USD 1,115,000 ONEMAIN FINANCE 4.0000% 15/09/30 1,094,930 1,036,949 0.19
USD 1,000,000 SS&C TECH INC 5.5000% 30/09/27 144A 1,050,000 1,032,679 0.19
USD 1,000,000 TRANSDIGM INC 6.2500% 15/03/26 144A 1,057,500 1,031,299 0.19
USD 1,000,000 WATCO COS LLC 6.5000% 15/06/27 144A 1,068,750 1,030,069 0.19
USD 1,000,000 FORD MOTOR CR 4.3890% 08/01/26 GMTN 1,060,436 1,029,999 0.19
USD 1,060,000 CCO HOLDINGS LL 4.5000% 01/05/32 WI 1,055,093 1,020,292 0.19
USD 1,000,000 AMER AXLE & MFG 6.2500% 15/03/26 1,028,500 1,019,150 0.19
USD 1,000,000 HILTON WORLDWIDE 4.8750% 01/04/27 1,041,250 1,015,000 0.19
USD 1,000,000  ENCINO ACQUIS 8.5000% 01/05/28 144A 991,425 1,010,000 0.19
USD 950,000 SALLY HLD/SAL 8.7500% 30/04/25 144A 1,049,931 999,875 0.19
USD 1,015,000 JEFFERIES FIN LL 5.0000% 15/08/28 1,018,000 997,238 0.19
USD 995,000 BOYD GAMING CORP 4.7500% 01/12/27 1,010,481 991,418 0.19
USD 941,000  BIG RVR STL/F 6.6250% 31/01/29 144A 1,011,018 988,050 0.19
USD 1,000,000 EQT MIDSTREAM PT 4.1250% 01/12/26 1,004,000 985,700 0.19
USD 944,000 CNX RESOURCES 7.2500% 14/03/27 144A 1,009,527 984,120 0.18
USD 950,000 CCO HDG LLC/CAP 5.125% 01/05/27 144 996,313 970,188 0.18
USD 950,000  UNIVISION COMM 5.125% 15/02/25 144A 959,938 958,645 0.18
USD 950,000  CITGO PETROLE 7.0000% 15/06/25 144A 977,268 955,938 0.18
USD 935,000 PARK INTERMED 5.8750% 01/10/28 144A 992,269 951,363 0.18
USD 925,000 CLEARWAY ENER 4.7500% 15/03/28 144A 957,375 950,438 0.18
USD 950,000  GRIFFON CORP 5.7500% 01/03/28 WI 1,015,000 948,202 0.18
USD 1,000,000 CABLE ONE INC 4.0000% 15/11/30 144A 993,625 942,500 0.18
USD 880,000 HEXION INC 7.8750% 15/07/27 144A 943,331 931,700 0.18
USD 900,000 CREDIT ACCEPT 5.1250% 31/12/24 144A 927,000 911,250 0.17
USD 900,000  GENESIS ENERGY 8.0000% 15/01/27 933,250 903,492 0.17
USD 980,000 PARK RIVER HO 5.6250% 01/02/29 144A 960,525 901,600 0.17
USD 800,000 HCA INC 5.8750% 01/02/29 935,663 901,000 0.17
USD 961,000 NATIONSTAR MT 5.1250% 15/12/30 144A 955,358 900,938 0.17
USD 875,000 SRM ESCROW IS 6.0000% 01/11/28 144A 910,125 900,883 0.17
USD 925,000 MOZART DEBT M 5.2500% 01/10/29 144A 924,034 900,858 0.17
USD 950,000 POST HOLDINGS 4.5000% 15/09/31 144A 944,459 897,750 0.17
USD 880,000 HILCORP ENERG 5.7500% 01/02/29 144A 900,760 897,600 0.17
USD 875,000 ICAHN ENTER/FIN 6.2500% 15/05/26 WI 890,426 897,313 0.17
USD 840,000 GOLDEN ENTERT 7.6250% 15/04/26 144A 885,120 869,400 0.16
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USD 980,000  DISH DBS CORP 5.1250% 01/06/29 946,167 857,500 0.16
USD 850,000 KOPPERS INC 6.0000% 15/02/25 144A 875,500 856,375 0.16
USD 850,000 DIRECTYV FIN/D 5.8750% 15/08/27 144A 859,450 847,875 0.16
USD 800,000 UNITED RENTAL NA 5.2500% 15/01/30 871,120 842,800 0.16
USD 850,000 REAL HERO MER 6.2500% 01/02/29 144A 885,180 832,388 0.16
USD 825,000 BRISTOW GROUP 6.8750% 01/03/28 144A 835,563 832,178 0.16
USD 875,000 TRANSDIGM INC 4.6250% 15/01/29 WI 865,375 829,063 0.16
USD 750,000 NMI HOLDINGS 7.3750% 01/06/25 144A 833,063 828,750 0.16
USD 800,000  VIPER ENERGY 5.3750% 01/11/27 144A 835,353 826,000 0.16
USD 808,000 CLOUD CRANE LLC 10.125% 01/08/24 14 842,162 824,160 0.15
USD 805,000 T-MOBILE USA INC 5.3750% 15/04/27 854,306 823,113 0.15
USD 800,000 SOUTHWESTERN EN 5.3750% 01/02/29 WI 799,363 812,000 0.15
USD 800,000 ADVANCED DRAI 5.0000% 30/09/27 144A 840,750 803,760 0.15
USD 800,000 HCA INC 3.5000% 01/09/30 834,800 797,256 0.15
USD 825,000 TRONOX INC 4.6250% 15/03/29 144A 837,675 796,125 0.15
USD 800,000 ASCENT RESOUR 7.0000% 01/11/26 144A 775,411 795,000 0.15
USD 720,000  SPRINGLEAF FIN 7.1250% 15/03/26 785,859 793,440 0.15
USD 775,000  SCIENTIFIC GA 5.0000% 15/10/25 144A 800,515 791,779 0.15
USD 750,000 NEWMARK GROUP 6.1250% 15/11/23 W1 818,250 787,500 0.15
USD 800,000  LITHIA MOTORS 3.8750% 01/06/29 144A 815,373 782,424 0.15
USD 765,000 ANTERO MIDSTR 5.7500% 15/01/28 144A 768,900 776,475 0.15
USD 650,000 EQT CORP 7.5000% 01/02/30 713,572 771,875 0.15
USD 750,000 CHENIERE ENERGYP 4.5000% 01/10/29 797,031 765,938 0.14
USD 770,000 NCR CORP 5.2500% 01/10/30 144A 795,625 762,300 0.14
USD 795,000 OUTFRONT MEDI 4.6250% 15/03/30 144A 787,800 759,225 0.14
USD 750,000  M/IT HOMES INC 4.9500% 01/02/28 787,450 757,500 0.14
USD 725,000 PRIME HEALTHC 7.2500% 01/11/25 144A 782,313 754,000 0.14
USD 710,000 TARGA RES PRTNRS 5.5000% 01/03/30 732,500 750,825 0.14
USD 725,000 ENDEAVOR ENER 5.7500% 30/01/28 144A 773,938 749,469 0.14
USD 690,000 INNOPHOS HOLD 9.3750% 15/02/28 144A 739,030 741,157 0.14
USD 723,000  FIVE PT OP CO 7.8750% 15/11/25 144A 764,075 741,075 0.14
USD 700,000 DCP MIDSTREAM OP 5.1250% 15/05/29 747,455 740,250 0.14
USD 750,000 MERCER INTL INC 5.1250% 01/02/29 W1 778,125 738,750 0.14
USD 675,000 OCCIDENTAL PETE 6.9500% 01/07/24 743,313 735,750 0.14
USD 725,000  ALTA EQUIPMEN 5.6250% 15/04/26 144A 744,594 732,250 0.14
USD 700,000 GRAHAM HOLDIN 5.7500% 01/06/26 144A 726,250 724,500 0.14
USD 675,000 GRANITE US H 11.0000% 01/10/27 144A 687,685 723,938 0.14
USD 745,000 KEN GARFF AUT 4.8750% 15/09/28 144A 750,967 719,856 0.14
USD 775,000  VECTOR GROUP 5.7500% 01/02/29 144A 800,788 717,945 0.13
USD 750,000 HOWARD HUGHES 4.1250% 01/02/29 144A 745,455 717,750 0.13
USD 700,000 PENN NATL GAM 5.6250% 15/01/27 144A 729,050 714,000 0.13
USD 675,000  UNIVISION COM 9.5000% 01/05/25 144A 741,395 712,125 0.13
USD 750,000 CHEMOURS CO 4.6250% 15/11/29 144A 736,191 711,420 0.13
USD 625,000 KB HOME 6.8750% 15/06/27 727,938 707,813 0.13
USD 750,000  YUM! BRANDS INC 3.6250% 15/03/31 741,750 706,875 0.13
USD 700,000  WILLIAMS SCOT 4.6250% 15/08/28 144A 713,956 706,125 0.13
USD 600,000 YUM! BRANDS INC 6.8750% 15/11/37 735,000 705,000 0.13
USD 650,000 MERITAGE HOMES CORP 6% 01/06/25 719,438 702,000 0.13
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USD 720,000  SUNOCO LP/FIN 4.5000% 15/05/29 719,588 700,909 0.13
USD 725,000 METIS MERGER 6.5000% 15/05/29 144A 721,582 693,368 0.13
USD 650,000 ROCKIES EXPRE 6.8750% 15/04/40 144A 691,903 689,000 0.13
USD 600,000 LAND O LAKES CAP 7.4500% 15/03/28 697,700 688,500 0.13
USD 675,000  AFFINITY GAMI 6.8750% 15/12/27 144A 710,750 688,500 0.13
USD 2,720,000 DIAMOND SPORT 6.6250% 15/08/27 144A 1,444,569 686,800 0.13
USD 675,000 B&G FOODS INC 5.2500% 15/09/27 704,438 682,175 0.13
USD 725,000 H&E EQUIPMENT 3.8750% 15/12/28 144A 712,219 681,500 0.13
USD 663,000 AMSTED INDS 5.6250% 01/07/27 144A 692,988 680,205 0.13
USD 635,000 CALLON PETROL 9.0000% 01/04/25 144A 689,175 679,450 0.13
USD 650,000 UNITED RENTAL NA 4.8750% 15/01/28 685,875 666,250 0.13
USD 700,000 HOLOGIC INC 3.2500% 15/02/29 144A 692,000 663,642 0.12
USD 660,000 PM GENERAL PU 9.5000% 01/10/28 144A 697,188 654,416 0.12
USD 650,000 MERITAGE HOME 3.8750% 15/04/29 144A 657,188 651,625 0.12
USD 700,000 SWF ESCROW IS 6.5000% 01/10/29 144A 695,656 651,000 0.12
USD 600,000 REALOGY GRP/9.3750% 01/04/27 144A 670,250 649,800 0.12
USD 630,000 NRG ENERGY INC 5.7500% 15/01/28 W1 669,781 648,900 0.12
USD 700,000 TENNECO INC 5.1250% 15/04/29 144A 697,375 648,312 0.12
USD 655,000 LEEWARD RENEW 4.2500% 01/07/29 144A 662,063 646,230 0.12
USD 655,000 ADTALEM GLOBA 5.5000% 01/03/28 144A 658,225 645,175 0.12
USD 675,000 CENTRAL GARDE 4.1250% 30/04/31 144A 674,500 644,625 0.12
USD 675,000 HUNT COS INC 5.2500% 15/04/29 144A 650,750 642,938 0.12
USD 605,000 AMERIGAS PART/FIN 5.75% 20/05/27 654,250 639,285 0.12
USD 600,000 UBER TECHNOLO 7.5000% 15/09/27 144A 655,574 638,250 0.12
USD 600,000 FORD MOTOR CRED 5.1130% 03/05/29 507,000 637,992 0.12
USD 700,000  PARK-OHIO INDUST 6.6250% 15/04/27 674,785 632,100 0.12
USD 590,000 OCCIDENTAL PETE 5.5500% 15/03/26 520,281 630,563 0.12
USD 635,000  VIASAT INC 6.5000% 15/07/28 144A 655,000 628,650 0.12
USD 579,000 ANTERO RESOUR 7.6250% 01/02/29 144A 613,839 626,768 0.12
USD 605,000 PROVIDENCE SE 5.8750% 15/11/25 144A 639,465 626,332 0.12
USD 585,000 TAYLOR MORRIS 5.7500% 15/01/28 144A 641,738 625,113 0.12
USD 600,000 MEDNAX INC 6.2500% 15/01/27 144A 638,750 624,000 0.12
USD 595,000 COMPASS MIN 16.7500% 01/12/27 144A 633,349 623,376 0.12
USD 642,000 COMMSCOPE TECH FIN 6% 15/06/25 144A 629,585 622,740 0.12
USD 600,000 ARAMARK SERV 6.3750% 01/05/25 144A 637,500 620,250 0.12
USD 600,000 TRIDENT TPI H 9.2500% 01/08/24 144A 605,020 619,500 0.12
USD 650,000 SINCLAIR TELE 5.125% 15/02/27 144A 643,000 619,125 0.12
USD 625,000 WEEKLEY HM LL 4.8750% 15/09/28 144A 642,750 618,750 0.12
USD 625,000 COMPASS GRP L 5.2500% 15/04/29 144A 644,083 618,750 0.12
USD 595,000  SPIRIT AEROSY 7.5000% 15/04/25 144A 596,226 617,199 0.12
USD 525,000 OCCIDENTAL PETE 6.6250% 01/09/30 570,094 616,875 0.12
USD 600,000 MPT OP PTNR/FINL 5.0000% 15/10/27 632,400 615,000 0.12
USD 490,000 BOEING CO 5.8050% 01/05/50 531,911 614,205 0.12
USD 620,000 TELEFLEX INC 4.2500% 01/06/28 144A 642,888 613,800 0.12
USD 615,000 MINERVA MERGE 6.5000% 15/02/30 144A 615,000 611,925 0.11
USD 600,000 GREAT LAKES D 5.2500% 01/06/29 144A 607,531 611,250 0.11
USD 470,000 OCCIDENTAL PETE 8.8750% 15/07/30 519,925 611,000 0.11
UsD 600,000 FORD MOTOR CRED 4.0630% 01/11/24 598,000 610,500 0.11
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USD 558,000 HCAINC 5.875% 15/02/26 630,455 607,185 0.11
USD 600,000 MGM RESORTS INTL 4.625% 01/09/26 633,750 603,000 0.11
USD 625,000 WR GRACE HOLD 5.6250% 15/08/29 144A 629,544 600,894 0.11
USD 570,000 WESTERN MIDSTRM 4.5500% 01/02/30 497,898 597,132 0.11
USD 600,000 WR GRACE HOLD 4.8750% 15/06/27 144A 624,750 595,500 0.11
USD 625,000 ATLAS LUXCO 4 4.6250% 01/06/28 144A 625,000 595,313 0.11
USD 600,000 ORGANON & CO/ 5.1250% 30/04/31 144A 605,250 594,750 0.11
USD 500,000 FORD MOTOR CO 9.0000% 22/04/25 556,250 592,765 0.11
USD 560,000 NEON HLDGS 110.1250% 01/04/26 144A 612,900 591,500 0.11
USD 575,000 SUMMIT MATERI 6.5000% 15/03/27 144A 610,438 589,375 0.11
USD 450,000 FORD MOTOR CO 7.4000% 01/11/46 622,125 588,645 0.11
USD 580,000 COMMSCORPE FIN 6.0000% 01/03/26 144A 589,344 587,250 0.11
USD 625,000 PREMIER ENTER 5.8750% 01/09/31 144A 616,293 585,938 0.11
USD 575,000  RAIN CII CARB 7.2500% 01/04/25 144A 595,344 583,625 0.11
USD 610,000 CENTURY COMMU 3.8750% 15/08/29 144A 605,973 581,788 0.11
USD 433,000 ASCENT RESOUR 9.0000% 01/11/27 144A 508,378 575,890 0.11
USD 630,000 CSC HOLDINGS 4.1250% 01/12/30 144A 630,788 575,190 0.11
USD 650,000 CSC HOLDINGS 4.6250% 01/12/30 144A 654,063 573,398 0.11
USD 560,000 WILLIAM CARTE 5.6250% 15/03/27 144A 580,500 573,300 0.11
USD 600,000 BLACK KNIGHT 3.6250% 01/09/28 144A 594,390 571,500 0.11
USD 600,000 LEVEL 3 FIN14.2500% 01/07/28 144A 604,843 570,858 0.11
USD 600,000 ALLIED UNIVER 6.0000% 01/06/29 144A 604,750 570,000 0.11
USD 565,000  AMN HEALTHCAR 4.6250% 01/10/27 144A 583,200 569,238 0.11
USD 525,000 PENINSULA PAC 8.5000% 15/11/27 144A 555,490 560,438 0.11
USD 580,000 CLAR SCIHLD 4.8750% 01/07/29 144A 585,993 552,450 0.10
USD 550,000 PATTERN ENERG 4.5000% 15/08/28 144A 568,750 551,568 0.10
USD 525,000 STL HOLDING C 7.5000% 15/02/26 144A 541,800 549,281 0.10
USD 518,000 OWENS-BROCKWAY 6.375% 15/08/25 144A 576,275 547,785 0.10
USD 528,598 IHEARTCOMMUNICAT 6.3750% 01/05/26 564,716 547,363 0.10
USD 575,000  FORD MOTOR CO 3.2500% 12/02/32 578,521 546,969 0.10
USD 525,000 ADAMS HOMES I7.5000% 15/02/25 144A 550,313 543,375 0.10
USD 575,000  HILTON DOMEST 3.6250% 15/02/32 144A 564,219 542,777 0.10
USD 575,000  NOVELIS CORP 3.8750% 15/08/31 144A 573,890 540,500 0.10
USD 500,000 LIVE NATION E 6.5000% 15/05/27 144A 555,000 538,700 0.10
USD 550,000 T-MOBILE USA 3.3750% 15/04/29 144A 555,500 538,142 0.10
USD 525,000 INSTALLED BUI 5.7500% 01/02/28 144A 552,630 538,125 0.10
USD 550,000  FERTITTA ENT 6.7500% 15/01/30 144A 550,000 534,875 0.10
USD 525,000 RANGE RESOURCES 4.8750% 15/05/25 520,091 533,610 0.10
USD 600,000 WW INTERNATIO 4.5000% 15/04/29 144A 595,278 532,500 0.10
USD 551,000 RHP HOTEL PPT 4.5000% 15/02/29 144A 549,926 530,338 0.10
USD 500,000 ADIENT US LLC 9.0000% 15/04/25 144A 553,750 529,850 0.10
USD 550,000 BLACKSTONE MT 3.7500% 15/01/27 144A 546,500 528,000 0.10
USD 435,000 AMERICAN AIR 11.7500% 15/07/25 144A 430,650 525,806 0.10
USD 550,000 NFP CORP 6.8750% 15/08/28 144A 550,541 524,464 0.10
USD 550,000 CHS/COMMUNITY 6.1250% 01/04/30 144A 541,500 522,665 0.10
USD 550,000 REALOGY GRP/5.2500% 15/04/30 144A 536,313 522,500 0.10
USD 500,000 MGM GROWTH/FIN 4.5% 01/09/26 528,750 522,500 0.10
USD 500,000 BOXER PARENT 7.1250% 02/10/25 144A 538,750 520,350 0.10
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USD 500,000 CALIFORNIA RE 7.1250% 01/02/26 144A 511,500 519,253 0.10
USD 510,000 EQT MIDSTREAM PT 5.5000% 15/07/28 496,854 517,650 0.10
USD 500,000 GLOB PART/GLP F 7.0000% 01/08/27 WI 531,250 515,000 0.10
USD 525,000 FORESTAR GROU 3.8500% 15/05/26 144A 528,063 514,500 0.10
USD 550,000 AT HOME GROUP 7.1250% 15/07/29 144A 534,813 512,875 0.10
USD 444,000 OCCIDENTAL PETE 6.1250% 01/01/31 473,694 512,820 0.10
USD 500,000 VALEANT PHARM 9.2500% 01/04/26 144A 553,125 512,500 0.10
USD 500,000 SUMMIT MID HL 8.5000% 15/10/26 144A 497,056 511,250 0.10
USD 485,000 GRAY TELE INC 7.0000% 15/05/27 144A 522,600 510,916 0.10
USD 500,000 IQVIAINC 5.0000% 15/10/26 144A 518,000 510,565 0.10
USD 500,000  LIFE TIME INC 8.0000% 15/04/26 144A 502,000 510,000 0.10
USD 500,000 DEALER TIRE L 8.0000% 01/02/28 144A 530,140 509,375 0.10
USD 525,000 MOLINA HEALTH 3.8750% 15/05/32 144A 520,500 508,783 0.10
USD 495,000 NEXSTAR ESCRO 5.6250% 15/07/27 144A 510,000 507,375 0.10
USD 500,000 MATADOR RESOURC 5.8750% 15/09/26 W1 512,081 506,285 0.10
USD 475,000 UNISYS CORP 6.8750% 01/11/27 144A 522,500 505,875 0.10
USD 495,000 AUSTIN BIDCO 7.1250% 15/12/28 144A 510,536 503,663 0.09
USD 485,000 FREEPORT-MCMORAN 5.0000% 01/09/27 506,114 503,396 0.09
USD 500,000 CENTURYLINK I5.1250% 15/12/26 144A 516,119 503,315 0.09
USD 550,000 C&S GROUP 5.0000% 15/12/28 144A 542,625 503,250 0.09
USD 500,000 BOYNE USA 4.7500% 15/05/29 144A 512,868 502,350 0.09
USD 525,000 ADAPTHEALTH L 4.6250% 01/08/29 144A 526,911 501,375 0.09
USD 520,000 RADIATE HOLDC 6.5000% 15/09/28 144A 515,625 499,200 0.09
USD 500,000 CQP HOLDCO LP/BI 5.5000% 15/06/31 500,000 498,750 0.09
USD 475,000 WESTERN GAS PART 4.5000% 01/03/28 501,125 497,563 0.09
USD 500,000 COMSTOCK RE15.8750% 15/01/30 144A 506,938 497,500 0.09
USD 475,000 HARVEST MIDST 7.5000% 01/09/28 144A 491,993 494,000 0.09
USD 520,000 ZAYO GROUP HO 6.1250% 01/03/28 144A 534,480 493,350 0.09
USD 500,000 AMN HEALTHCAR 4.0000% 15/04/29 144A 503,438 492,500 0.09
USD 460,000 WESCO DISTRIB 7.2500% 15/06/28 144A 489,287 491,625 0.09
USD 500,000 BLOCK COMMUNI 4.8750% 01/03/28 144A 510,060 490,000 0.09
USD 495,000 UNITED AIRLIN 4.6250% 15/04/29 144A 502,590 489,416 0.09
USD 500,000 LPL HOLDINGS 4.3750% 15/05/31 144A 500,000 488,125 0.09
USD 500,000 TRANSMONTAIGE 6.1250% 15/02/26 510,180 486,250 0.09
USD 475,000 FREEPORT-MCMORAN 4.2500% 01/03/30 469,967 484,348 0.09
USD 500,000 MPH ACQUISITI 5.5000% 01/09/28 144A 493,263 479,375 0.09
USD 475,000 NGL EN OP/FIN 7.5000% 01/02/26 144A 483,125 478,563 0.09
USD 450,000 CENTURY ALUMI 7.5000% 01/04/28 144A 472,111 477,000 0.09
USD 450,000 AET UNI/AET F 8.2500% 15/02/26 144A 470,313 475,178 0.09
USD 475,000 GOODYEAR TIRE 5.0000% 15/07/29 144A 493,844 474,406 0.09
USD 435,000 OCCIDENTAL PETE 5.8750% 01/09/25 435,000 467,081 0.09
USD 490,000 CLAR SCIHLD 3.8750% 01/07/28 144A 490,775 466,725 0.09
USD 1,030,000 DIAMOND SPORT 5.3750% 15/08/26 144A 626,760 466,075 0.09
USD 500,000 WHEEL PROS IN 6.5000% 15/05/29 144A 504,000 465,000 0.09
USD 450,000 TRIPOINTE GROUP 5.2500% 01/06/27 475,900 464,625 0.09
USD 475,000 LOGAN MERGER 5.5000% 01/09/27 144A 478,750 464,018 0.09
USD 450,000 GO DADDY OP/F 5.2500% 01/12/27 144A 463,094 461,250 0.09
USD 450,000 MACY'S RETAIL 5.8750% 01/04/29 144A 457,343 458,618 0.09

— 162 —



I LT YNF I —T%—X - T7UR T —KE/NAA—)LE-7RURFC/FD

— S
it R st WS FEEAE T
USD 451,000 ANTERO MIDSTR 5.7500% 01/03/27 144A 457,010 458,049 0.09
USD 425,000  VINE ENERGY H 6.7500% 15/04/29 144A 448,666 455,005 0.09
USD 450,000 SBA COMMUNICATIO 3.8750% 15/02/27 456,618 454,500 0.09
USD 450,000 ANTERO RESOURCES 5.0000% 01/03/25 450,965 454,500 0.09
USD 470,000 SIMMONS FOODS 4.6250% 01/03/29 144A 475,696 450,613 0.08
USD 474,000 ACRISURE LLC 4.2500% 15/02/29 144A 468,765 449,399 0.08
USD 475,000 BRAND ENERGY 8.5000% 15/07/25 144A 483,696 448,875 0.08
USD 440,000 HAWAIIAN BRAN 5.7500% 20/01/26 144A 442,252 447,700 0.08
USD 425,000 NAVIENT CORP 6.7500% 15/06/26 451,125 447,313 0.08
USD 450,000 MOLINA HEALTH 3.8750% 15/11/30 144A 463,500 443,813 0.08
USD 425,000 TENET HEALTHCARE 6.75% 15/06/23 454,044 443,594 0.08
USD 450,000 ENCOMPASS HLTH 4.7500% 01/02/30 477,313 442,125 0.08
USD 350,000 OCCIDENTAL PETE 7.8750% 15/09/31 424,375 441,875 0.08
USD 460,000 GROUP 1 AUTO 4.0000% 15/08/28 144A 462,713 441,600 0.08
USD 465,000 SYNEOS HEALTH 3.6250% 15/01/29 144A 459,403 440,588 0.08
USD 450,000 IMOLA MERGER 4.7500% 15/05/29 144A 450,000 440,339 0.08
USD 450,000 T-MOBILE USA 3.5000% 15/04/31 144A 454,500 439,596 0.08
USD 460,000 FREEDOM MORTG 7.6250% 01/05/26 144A 465,688 439,300 0.08
USD 400,000 TARGA RES PRTNRS 6.8750% 15/01/29 447,000 437,438 0.08
USD 435,000 CENTENNIAL RE 6.8750% 01/04/27 144A 417,600 437,414 0.08
USD 405,000 DCP MIDSTREAM OP 5.6250% 15/07/27 420,094 437,400 0.08
USD 425,000 NEXTERA ENERG 4.2500% 15/07/24 144A 441,500 436,902 0.08
USD 450,000 CLEVELAND-CLI 4.6250% 01/03/29 144A 455,700 436,829 0.08
USD 400,000  SPRINT CORP 7.125% 15/06/24 W1 463,520 436,700 0.08
USD 425,000  VIZIENT INC 6.2500% 15/05/27 144A 450,500 435,625 0.08
USD 425,000 LAREDO PETROLEUM 9.5000% 15/01/25 321,750 432,348 0.08
USD 445,000 CENTENNIAL RE 5.3750% 15/01/26 144A 423,863 431,650 0.08
USD 430,000 NORTONLIFELOC 5.0000% 15/04/25 144A 435,762 430,538 0.08
USD 400,000 COLGATE ENERG 7.7500% 15/02/26 144A 408,840 429,000 0.08
USD 425,000 JACOBS ENTERT 6.7500% 15/02/29 144A 426,125 428,987 0.08
USD 430,000 PG&E CORP 5.2500% 01/07/30 450,373 427,850 0.08
USD 450,000 CINEMARK USA 5.2500% 15/07/28 144A 444,773 427,545 0.08
USD 400,000 BRIGHTSTAR ES 9.7500% 15/10/25 144A 437,000 426,000 0.08
USD 425,000 LIFE TIME INC 5.7500% 15/01/26 144A 436,458 425,506 0.08
USD 400,000 UNITED NATURA 6.7500% 15/10/28 144A 430,500 423,000 0.08
USD 475,000 ENDURANCE ACQ 6.0000% 15/02/29 144A 461,525 422,888 0.08
USD 415,000 WHITE CAP BUY 6.8750% 15/10/28 144A 422,125 422,263 0.08
USD 406,000 NRG ENERGY 6.625% 15/01/27 W1 421,285 418,148 0.08
USD 400,000 APACHE CORP 4.6250% 15/11/25 418,000 417,000 0.08
USD 450,000 STAPLES INC 10.7500% 15/04/27 144A 444,569 416,250 0.08
USD 400,000 CENTURY COMMUNIT 6.7500% 01/06/27 430,355 416,000 0.08
USD 400,000 BRINKER INTL 5.0000% 01/10/24 144A 419,645 415,500 0.08
USD 400,000 RADIAN GROUP INC 4.8750% 15/03/27 424,125 413,000 0.08
USD 425,000 P&LDEV/PLD F 7.7500% 15/11/25 144A 454,325 412,250 0.08
USD 400,000 CAESARS RESOR 5.7500% 01/07/25 144A 417,082 411,880 0.08
USD 425,000 UNITI/ CSL 4.7500% 15/04/28 144A 423,619 411,188 0.08
USD 400,000 INTERFACE INC 5.5000% 01/12/28 144A 418,000 411,000 0.08
USD 400,000 CENTENE CORP 4.2500% 15/12/27 WI 412,500 411,000 0.08
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USD 425,000 NAVIENT CORP 5.5000% 15/03/29 425,000 410,125 0.08
USD 425,000  VISTRA OPERAT 4.3750% 01/05/29 144A 424,438 410,125 0.08
USD 400,000 SM ENERGY CO 6.6250% 15/01/27 328,375 410,000 0.08
USD 400,000 RADIAN GROUP INC 4.5000% 01/10/24 414,185 408,500 0.08
USD 425,000 ATLAS LUXCO 4 4.6250% 01/06/28 144A 423,750 408,000 0.08
USD 375,000 CAESARS ENT 8.1250% 01/07/27 144A 376,000 402,994 0.08
USD 390,000 CHESAPEAKE EN 5.5000% 01/02/26 144A 407,750 402,024 0.08
USD 400,000 GOLDEN NUGGET 6.7500% 15/10/24 144A 378,236 400,040 0.08
USD 425,000 SCIH SALT HOL 4.8750% 01/05/28 144A 425,000 399,500 0.08
USD 394,000 RANGE RESOURCES 5.0000% 15/03/23 * 392,055 399,398 0.08
USD 350,000 OCCIDENTAL PETE 6.3750% 01/09/28 333,688 398,125 0.07
USD 600,000 TPC GROUP IN 10.5000% 01/08/24 144A 562,442 396,000 0.07
USD 400,000 PARK INTERMED 4.8750% 15/05/29 144A 400,000 395,000 0.07
USD 425,000 AMER AXLE & MFG 5.0000% 01/10/29 425,000 392,063 0.07
USD 425,000  SIRIUS XM RAD 3.8750% 01/09/31 144A 422,773 391,270 0.07
USD 410,000 BROADSTREET P 5.8750% 15/04/29 144A 404,138 390,525 0.07
USD 400,000 MIDWEST GMNG 4.8750% 01/05/29 144A 399,500 390,000 0.07
USD 425,000 UNITED WHOLES 5.5000% 15/04/29 144A 424,219 389,938 0.07
USD 400,000  VERTIV GROUP 4.1250% 15/11/28 144A 400,000 389,000 0.07
USD 425,000 STANDARD INDS 3.3750% 15/01/31 144A 406,438 388,034 0.07
USD 395,000 HOLLY PAR/FIN 5.0000% 01/02/28 144A 407,481 385,398 0.07
USD 389,000 MIDAS INT HOLD 7.875% 01/10/22 144A 358,241 382,648 0.07
USD 400,000 LABLINC 8.2500% 01/11/29 144A 393,625 382,000 0.07
USD 360,000 MATTEL INC 5.8750% 15/12/27 144A 383,496 381,600 0.07
USD 370,000 CAESARS ENT 6.2500% 01/07/25 144A 370,000 381,100 0.07
USD 375,000 KORN/FERRY IN 4.6250% 15/12/27 144A 388,594 381,094 0.07
USD 400,000 LBM ACQUISITI 6.2500% 15/01/29 144A 399,125 380,180 0.07
USD 400,000 OLYMPUS WTR H 6.2500% 01/10/29 144A 400,000 380,000 0.07
USD 400,000 OUTFRONT MEDI 4.2500% 15/01/29 144A 396,092 378,964 0.07
USD 395,000 LAREDO PETROL 7.7500% 31/07/29 144A 388,270 378,213 0.07
USD 400,000 OLYMPUS WTR H 4.2500% 01/10/28 144A 400,000 378,000 0.07
USD 400,000 CABLEVISION L 3.8750% 15/09/27 144A 397,500 377,000 0.07
USD 375,000 SCILIV LLC/5.3750% 01/11/26 144A 379,688 375,938 0.07
USD 375,000 RENEWABLE NRG 5.8750% 01/06/28 144A 384,975 373,125 0.07
USD 295,000  BOEING CO 5.9300% 01/05/60 383,067 372,758 0.07
USD 375,000 ASBURY AUTO GRP 4.5000% 01/03/28 WI 385,313 372,188 0.07
USD 400,000  SCIH SALT HOL 6.6250% 01/05/29 144A 399,813 371,848 0.07
USD 325,000 L BRANDS 6.75% 01/07/36 347,343 371,313 0.07
USD 375,000 CHS/COMMUNITY 5.2500% 15/05/30 144A 375,000 371,250 0.07
USD 350,000 NAVIENT CORP 6.75% 25/06/25 343,000 368,375 0.07
USD 375,000 SUNOCO LP/FIN 4.5000% 30/04/30 144A 375,000 367,804 0.07
USD 350,000 ALLISON TRANS 5.8750% 01/06/29 144A 379,155 366,625 0.07
USD 375,000 CENTENE CORP 3.3750% 15/02/30 WI 379,500 366,563 0.07
USD 378,000 GRAFTECH FINA 4.6250% 15/12/28 144A 387,327 365,084 0.07
USD 425,000 CARROLS RESTA 5.8750% 01/07/29 144A 409,181 364,438 0.07
USD 375,000 FORTRESS TRAN 5.5000% 01/05/28 144A 376,375 363,548 0.07
USD 375,000 CENTENE CORP 3.0000% 15/10/30 373,750 362,344 0.07
USD 375,000 POST HOLDINGS 4.6250% 15/04/30 144A 379,188 362,108 0.07
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USD 375,000 FOUNDATION BL 6.0000% 01/03/29 144A 378,369 361,946 0.07
USD 350,000 HOLOGIC INC 4.6250% 01/02/28 144A 371,000 361,813 0.07
USD 376,000 CPATLAS BUYE 7.0000% 01/12/28 144A 388,789 361,148 0.07
USD 375,000 PGT INNOVATIO 4.3750% 01/10/29 144A 377,655 360,938 0.07
USD 350,000 COMSTOCK RE16.7500% 01/03/29 144A 370,563 360,721 0.07
USD 350,000  SPIRIT AEROSY 5.5000% 15/01/25 144A 365,717 359,555 0.07
USD 370,000 OWENS & MINOR 4.5000% 31/03/29 144A 371,266 358,900 0.07
USD 345,000 TAYLOR MORRIS 5.1250% 01/08/30 144A 350,719 358,800 0.07
USD 350,000 POLYONE CORP 5.7500% 15/05/25 144A 371,000 358,750 0.07
USD 350,000  VICI PROPERTI 4.6250% 01/12/29 144A 362,750 357,000 0.07
USD 340,000  SCIENTIFIC GA 7.0000% 15/05/28 144A 347,531 356,578 0.07
USD 350,000 GREYSTAR REAL 5.7500% 01/12/25 144A 360,938 355,642 0.07
USD 325,000 JBS USA/FOOD/ 6.5000% 15/04/29 144A 349,244 352,222 0.07
USD 350,000 TERRAFORM POW 4.2500% 31/01/23 144A 360,938 351,750 0.07
USD 323,000 FXIHOLDINGS 12.2500% 15/11/26 144A 339,821 351,263 0.07
USD 345,000 EQT MIDSTREAM P 4.7500% 15/07/23 5Y 361,388 349,313 0.07
USD 350,000 MATTEL INC 3.7500% 01/04/29 144A 357,875 349,125 0.07
USD 350,000 ASSUREDPARTNE 7.0000% 15/08/25 144A 352,406 347,813 0.07
USD 350,000  SCRIPPS ESCRO 5.3750% 15/01/31 144A 350,438 346,715 0.07
USD 350,000 STANDARD INDS 4.7500% 15/01/28 144A 358,724 345,188 0.06
USD 375,000 VALVOLINE INC 3.6250% 15/06/31 144A 369,031 344,106 0.06
USD 350,000 REALOGY GRP/5.7500% 15/01/29 144A 354,125 343,875 0.06
USD 350,000  AVIS BUDGET C 4.7500% 01/04/28 144A 356,334 343,438 0.06
USD 350,000 HILTON DOMEST 4.0000% 01/05/31 144A 354,875 343,420 0.06
USD 325,000 ASHTON WOODS 6.6250% 15/01/28 144A 343,518 341,250 0.06
USD 370,000 CCO HOLDINGS 4.2500% 15/01/34 144A 370,000 341,221 0.06
USD 335,000 LEVEL 3 FIN INC 5.3750% 01/05/25 342,538 339,606 0.06
USD 355,000 UNITED RENTAL NA 3.7500% 15/01/32 355,394 339,025 0.06
USD 300,000 HCA INC 5.6250% 01/09/28 346,890 333,375 0.06
USD 350,000 LSF9 ATL/VIC 7.7500% 15/02/26 144A 356,313 332,395 0.06
USD 350,000 HOSPITALITY PROP 4.5000% 15/03/25 346,061 332,150 0.06
USD 325,000 USA PART/USA FI 6.8750% 01/04/26 W1 332,156 330,493 0.06
USD 325,000 ROCKCLIFF ENE 5.5000% 15/10/29 144A 328,777 329,248 0.06
USD 350,000 PREMIER ENTER 5.6250% 01/09/29 144A 347,207 328,125 0.06
USD 350,000 NRG ENERGY IN 3.8750% 15/02/32 144A 343,925 327,040 0.06
USD 350,000 MSCIINC 3.2500% 15/08/33 144A 350,000 326,813 0.06
USD 320,000 BRINK'S CO/TH 4.6250% 15/10/27 144A 332,480 326,282 0.06
USD 325,000 SOUTHWESTERN ENE 4.7500% 01/02/32 325,000 324,838 0.06
USD 325,000 VENTURE GLOBA 3.8750% 15/08/29 144A 327,344 324,805 0.06
USD 375,000 HOME POINT CA 5.0000% 01/02/26 144A 372,656 324,469 0.06
USD 300,000 ALLEGHENY LUDLUM 6.9500% 15/12/25 325,125 324,285 0.06
USD 325,000 TEREX CORP 5.0000% 15/05/29 144A 330,500 323,278 0.06
USD 300,000 SPRINGLEAF FIN 6.6250% 15/01/28 325,520 323,250 0.06
USD 320,000 US STEEL CORP 6.8750% 01/03/29 329,021 323,053 0.06
USD 300,000 SSL ROBOTICS 9.7500% 31/12/23 144A 335,445 322,455 0.06
USD 325,000  UNIVISION COM 4.5000% 01/05/29 144A 326,990 320,840 0.06
USD 325,000 LIVE NATION E 4.7500% 15/10/27 144A 328,250 319,478 0.06
USD 340,000 CATALENT PHAR 3.5000% 01/04/30 144A 340,063 317,900 0.06
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USD 300,000 CHS/COMMUNITY 8.0000% 15/12/27 144A 312,000 317,250 0.06
USD 350,000 KRONOS ACQ/7.0000% 31/12/27 144A 339,031 316,750 0.06
USD 300,000 NEW ENTERPRIS 9.7500% 15/07/28 144A 320,750 315,375 0.06
USD 325,000 ARCHES BUYER 6.1250% 01/12/28 144A 334,000 314,844 0.06
USD 325,000 TENET HEALTHC 4.3750% 15/01/30 144A 325,000 314,067 0.06
USD 300,000 EQM MIDSTREAM 6.5000% 01/07/27 144A 300,000 313,500 0.06
USD 325,000 RADIATE HOLDC 4.5000% 15/09/26 144A 328,835 312,166 0.06
USD 347,000 TALEN ENERGY 7.2500% 15/05/27 144A 331,749 311,020 0.06
USD 300,000 CCM MERGER IN 6.3750% 01/05/26 144A 313,170 310,500 0.06
USD 275,000 OCCIDENTAL PETE 7.1500% 15/05/28 315,219 309,375 0.06
USD 325,000  ACRISURE LLC 6.0000% 01/08/29 144A 325,000 308,750 0.06
USD 300,000 FIRSTENERGY CORP 4.4000% 15/07/27 B 332,250 305,978 0.06
USD 300,000 GRAHAM PKG CO 7.1250% 15/08/28 144A 307,938 304,500 0.06
USD 325,000 GO DADDY OP/F 3.5000% 01/03/29 144A 320,630 301,438 0.06
USD 300,000 NEW ENTERPRIS 5.2500% 15/07/28 144A 300,125 300,750 0.06
USD 300,000  VICI PROPERTI 4.1250% 15/08/30 144A 301,500 300,000 0.06
USD 300,000 IRON MOUNTAIN 5.0000% 15/07/28 144A 308,940 298,500 0.06
USD 310,000 CEC ENTERTAIN 6.7500% 01/05/26 144A 308,788 297,600 0.06
USD 300,000 NESCO HOLDING 5.5000% 15/04/29 144A 312,050 297,420 0.06
USD 300,000 CDW LLC/CDW FIN 4.2500% 01/04/28 301,074 297,000 0.06
USD 300,000 CTR PARTNERSH 3.8750% 30/06/28 144A 302,225 296,853 0.06
USD 327,000 PENNYMAC FIN 4.2500% 15/02/29 144A 325,365 296,344 0.06
USD 300,000 CCO HOLDINGS 4.7500% 01/02/32 144A 300,000 293,700 0.06
USD 300,000 UNITED RENTAL NA 4.0000% 15/07/30 300,000 293,250 0.06
USD 260,000 DELTA AIR LIN 7.0000% 01/05/25 144A 301,275 291,525 0.05
USD 325,000 LD HOLDINGS G 6.1250% 01/04/28 144A 320,986 290,875 0.05
USD 300,000 SUNNOVA ENERG 5.8750% 01/09/26 144A 301,816 289,125 0.05
USD 270,000 WINNEBAGO IND 6.2500% 15/07/28 144A 293,288 287,210 0.05
USD 275,000  PACIFIC GAS&ELEC 4.5500% 01/07/30 255,341 285,808 0.05
USD 250,000 HCAINC 7.69% 15/06/25 281,875 284,375 0.05
USD 300,000 ACCO BRANDS C 4.2500% 15/03/29 144A 292,125 284,250 0.05
USD 275,000 WERNER LP/INC 8.7500% 15/07/25 144A 275,000 283,250 0.05
USD 275,000  ALLIED UNIVER 6.6250% 15/07/26 144A 280,750 282,554 0.05
USD 300,000 T-MOBILE USA INC 2.8750% 15/02/31 289,500 282,384 0.05
USD 261,000 HECLA MINING CO 7.2500% 15/02/28 286,774 279,909 0.05
USD 275,000 MOHEGAN GAMIN 8.0000% 01/02/26 144A 275,000 278,438 0.05
USD 275,000  WASH MULT ACQ 5.7500% 15/04/26 144A 280,344 278,251 0.05
USD 300,000 OCCIDENTAL PETE 4.2000% 15/03/48 274,313 278,250 0.05
USD 275,000  UNITED CONT HLDG 4.8750% 15/01/25 246,188 275,688 0.05
USD 275,000 EXTERRAN SOL/FI 8.1250% 01/05/25 W1 250,021 275,000 0.05
USD 275,000 HILTON GRAND 5.0000% 01/06/29 144A 275,000 273,625 0.05
USD 275,000 DT MIDSTREAM 4.3750% 15/06/31 144A 275,000 271,563 0.05
USD 260,000 TRONOX INC 6.5000% 01/05/25 144A 277,875 269,828 0.05
USD 300,000 DIVERSIFIED HLTH 4.3750% 01/03/31 287,875 269,250 0.05
USD 275,000  LIFEPOINT HEA 4.3750% 15/02/27 144A 275,688 268,125 0.05
USD 275,000  FERTITTA ENT 4.6250% 15/01/29 144A 275,000 267,781 0.05
USD 275,000 UNIFRAX ESC15.2500% 30/09/28 144A 276,656 267,438 0.05
USD 275,000 DORNOCH DEBT 6.6250% 15/10/29 144A 275,000 265,375 0.05
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USD 250,000  OASIS MIDSTRE 8.0000% 01/04/29 144A 256,805 265,313 0.05
USD 275,000 HERTZ CORP/TH 5.0000% 01/12/29 144A 275,000 265,265 0.05
USD 275,000 WOLVERINE WOR 4.0000% 15/08/29 144A 267,125 261,938 0.05
USD 270,000 TOPBUILD CORP 3.6250% 15/03/29 144A 268,575 260,847 0.05
USD 250,000 CARS.COM INC 6.3750% 01/11/28 144A 261,855 260,625 0.05
USD 300,000 COINBASE GLOB 3.6250% 01/10/31 144A 292,813 260,250 0.05
USD 250,000 KB HOME 4.8000% 15/11/29 268,095 258,750 0.05
USD 250,000 LEGACY LIFEPO 6.7500% 15/04/25 144A 266,563 258,438 0.05
USD 260,000 EMBECTA CORP 5.0000% 15/02/30 144A 260,000 258,375 0.05
USD 250,000 CSC HOLDINGS 7.5000% 01/04/28 144A 270,625 258,125 0.05
USD 250,000 ANTERO RESOUR 5.3750% 01/03/30 144A 250,000 256,875 0.05
USD 250,000 ENLINK MIDSTREAM PRT 4.85% 15/07/26 224,375 256,250 0.05
USD 250,000 JACOBS ENTERT 7.8750% 01/02/24 144A 254,625 255,725 0.05
USD 225,000 HCAINC 7.58% 15/09/25 MTN 249,188 255,375 0.05
USD 250,000 NCR CORP 5.7500% 01/09/27 144A 259,470 253,935 0.05
USD 250,000 ICAHN ENTER/FIN 4.7500% 15/09/24 W1 250,714 253,125 0.05
USD 250,000 NATRL RESRCE 9.1250% 30/06/25 144A 253,125 252,143 0.05
USD 250,000 WYNN LAS VEGAS 5.5% 01/03/25 144A 234,375 251,383 0.05
USD 250,000 CROWNROCK LP/5.6250% 15/10/25 144A 242,651 250,625 0.05
USD 250,000 CHURCHILL DOW 4.7500% 15/01/28 144A 257,188 250,625 0.05
USD 250,000 TENET HEALTHC 5.1250% 01/11/27 144A 261,200 250,313 0.05
USD 250,000 ROCKIES EXPRE 4.8000% 15/05/30 144A 251,200 249,375 0.05
USD 249,000 CENTURYLINK INC 7.6500% 15/03/42 U 283,907 249,000 0.05
USD 250,000 CHENIERE ENERGYP 4.0000% 01/03/31 250,000 248,888 0.05
USD 250,000 DIEBOLD INC 8.5% 15/04/24 W1 242,807 248,125 0.05
USD 250,000 CHOBANI LLC/F 4.6250% 15/11/28 144A 258,998 247,500 0.05
USD 250,000 KB HOME 4.0000% 15/06/31 250,000 246,250 0.05
USD 250,000  ASHTON WOODS 4.6250% 01/04/30 144A 246,875 246,113 0.05
USD 250,000 LSF11 A5 HOLD 6.6250% 15/10/29 144A 247,750 245,000 0.05
USD 250,000 TEGNA INC 4.6250% 15/03/28 250,000 243,125 0.05
USD 250,000  VISTA OUTDOOR 4.5000% 15/03/29 144A 248,663 242,640 0.05
USD 250,000  WYNN RESORTS 5.1250% 01/10/29 144A 257,038 242,500 0.05
USD 250,000 UNIFRAX ESC17.5000% 30/09/29 144A 251,206 241,820 0.05
USD 250,000 CARRIAGE SERV 4.2500% 15/05/29 144A 249,781 241,250 0.05
USD 230,000  UNIVISION COM 6.6250% 01/06/27 144A 238,100 241,213 0.05
USD 225,000 WYNDHAM INC 6.6250% 31/07/26 144A 235,033 240,188 0.05
USD 250,000 CAESARS ENT 4.6250% 15/10/29 144A 248,500 239,750 0.05
USD 250,000 COEUR MINING 5.1250% 15/02/29 144A 242,563 238,438 0.04
USD 230,000 CORNERSTONE 6.1250% 15/01/29 144A 230,000 238,050 0.04
USD 225,000 PRA GROUP INC 7.3750% 01/09/25 144A 243,630 237,938 0.04
USD 235,000 LSB INDUSTRIE 6.2500% 15/10/28 144A 236,244 237,883 0.04
USD 250,000 SPECTRUM BRAN 3.8750% 15/03/31 144A 247,813 236,875 0.04
USD 250,000  STATION CAS 4.6250% 01/12/31 144A 250,000 235,625 0.04
USD 250,000 AHERN RENTALS 7.375% 15/5/23 144A 203,444 235,000 0.04
USD 250,000 HAT HOLDINGS 3.7500% 15/09/30 144A 253,906 235,000 0.04
USD 240,000 ASBURY AUTO G 4.6250% 15/11/29 144A 240,000 234,792 0.04
USD 225,000 CHS/COMMUNITY 8.0000% 15/03/26 144A 225,591 234,563 0.04
USD 225,000 NORTHERN OIL 8.1250% 01/03/28 144A 230,063 234,000 0.04
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USD 250,000 CHENIERE ENER 3.2500% 31/01/32 144A 250,000 233,518 0.04
USD 250,000  SENIOR HOUSING 4.7500% 15/02/28 249,084 233,125 0.04
USD 225,000 POWDR CORP 6.0000% 01/08/25 144A 236,779 232,875 0.04
USD 225,000 CASTLE US HOL 9.5000% 15/02/28 144A 225,000 232,313 0.04
USD 240,000  DISH DBS CORP 7.3750% 01/07/28 239,513 232,200 0.04
USD 210,000 MGM GROWTH/MGM 5.7500% 01/02/27 WI 213,812 232,050 0.04
USD 250,000 NABORS INDS INC 5.7500% 01/02/25 W1 210,938 231,250 0.04
USD 225,000 FORTRESS TRAN 6.5000% 01/10/25 144A 211,000 230,625 0.04
USD 250,000 GAPINC/THE 3.8750% 01/10/31 144A 247,313 230,625 0.04
USD 225,000 HUB INTL LTD 7.0000% 01/05/26 144A 226,790 230,619 0.04
USD 225,000 MOHEGAN TRIBAL 7.875% 15/10/24 144A 228,906 230,063 0.04
USD 230,000 NCR CORP 5.0000% 01/10/28 144A 231,813 230,048 0.04
USD 225,000 PDC ENERGY INC 5.7500% 15/05/26 232,031 228,375 0.04
USD 225,000 LAMAR MEDIA CORP 4.8750% 15/01/29 232,656 228,094 0.04
USD 225,000 VENTURE GLOBA 4.1250% 15/08/31 144A 225,000 226,766 0.04
USD 237,000 CHS/COMMUNITY 4.7500% 15/02/31 144A 234,246 226,266 0.04
USD 225,000  EQT CORP 3.9000% 01/10/27 241,719 226,040 0.04
USD 250,000 MPH ACQUISITI 5.7500% 01/11/28 144A 246,118 225,000 0.04
USD 220,000 BUILDERS FIRS 5.0000% 01/03/30 144A 226,584 224,950 0.04
USD 225,000 NCR CORP 5.1250% 15/04/29 144A 225,063 224,442 0.04
USD 225,000 MGM RESORTS 4.7500% 15/10/28 234,281 222,750 0.04
USD 225,000 ACRISURE LLC 7.0000% 15/11/25 144A 225,000 222,469 0.04
USD 225,000  ASBURY AUTO GRP 4.7500% 01/03/30 WI 234,375 222,300 0.04
USD 225,000 LAMB WESTON H 4.1250% 31/01/30 144A 225,000 222,254 0.04
USD 225,000  STAPLES INC 7.5000% 15/04/26 144A 188,250 222,188 0.04
USD 225,000 LAMB WESTON H 4.3750% 31/01/32 144A 225,000 220,968 0.04
USD 220,000 NIELSEN FINAN 5.6250% 01/10/28 144A 220,000 220,000 0.04
USD 225,000 DISH DBS CORP 5.2500% 01/12/26 144A 225,000 218,513 0.04
USD 218,000 MOLINA HEALTH 4.3750% 15/06/28 144A 219,417 218,273 0.04
USD 225,000 AVANTOR FUNDI 3.8750% 01/11/29 144A 225,000 216,000 0.04
USD 200,000 HOWMET AEROSPACE 5.9000% 01/02/27 231,859 215,500 0.04
USD 210,000  GRAY TELE INC 5.875% 15/07/26 144A 215,655 214,725 0.04
USD 208,000 TEMPO ACQ LLC 5.7500% 01/06/25 144A 220,480 214,240 0.04
USD 200,000  TITAN INTL INC 7.0000% 30/04/28 WI 205,575 210,440 0.04
USD 205,000 SUBURBAN PROPANE 5.8750% 01/03/27 214,039 210,125 0.04
USD 200,000 FORD MOTOR CRED 5.1250% 16/06/25 200,000 210,046 0.04
USD 200,000  SCIENTIFIC GA 8.2500% 15/03/26 144A 214,680 208,750 0.04
USD 214,000 OLYMPUS MERGE 8.5000% 15/10/25 144A 216,587 208,650 0.04
USD 200,000 MGIC INVESTMENT CORP 5.75% 15/08/23 200,000 208,000 0.04
USD 200,000 CHESAPEAKE EN 5.8750% 01/02/29 144A 211,700 207,750 0.04
USD 200,000 CSC HOLDINGS 6.5000% 01/02/29 144A 211,750 207,500 0.04
USD 200,000 ENPRO INDUSTRIES 5.7500% 15/10/26 210,600 207,500 0.04
USD 210,000 ASBURY AUTO G 5.0000% 15/02/32 144A 210,000 207,375 0.04
USD 200,000 CENTRAL GARDEN 5.1250% 01/02/28 211,500 206,750 0.04
USD 250,000 ASP AMC MERGER SUB 8% 15/05/25 144A 249,688 203,750 0.04
USD 200,000  VERITAS US/BM 7.5000% 01/09/25 144A 207,485 203,500 0.04
USD 200,000 APACHE CORP 4.7500% 15/04/43 200,000 203,500 0.04
USD 200,000 CALLON PETROL 8.0000% 01/08/28 144A 200,000 202,420 0.04
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USD 200,000  RITCHIE BROS 4.7500% 15/12/31 144A 200,000 201,320 0.04
USD 200,000 AMERICAN AIR 5.0000% 01/06/22 144A 153,988 200,500 0.04
USD 200,000 CALLON PETROLEUM 6.1250% 01/10/24 193,500 200,308 0.04
USD 200,000 FORD MOTOR CRED 3.8150% 02/11/27 168,500 200,000 0.04
USD 200,000 CITGO HOLDING 9.2500% 01/08/24 144A 200,000 199,000 0.04
USD 200,000 FORD MOTOR CRED 3.3750% 13/11/25 200,000 198,750 0.04
USD 200,000 OCCIDENTAL PETE 3.4000% 15/04/26 179,500 197,750 0.04
USD 200,000 BWAY HDGS CO 7.25% 15/04/25 144a 187,183 197,500 0.04
USD 200,000 SHEA HOMES 4.7500% 01/04/29 144A 202,188 197,250 0.04
USD 200,000 CHS/COMMUNITY 6.8750% 15/04/29 144A 203,750 196,250 0.04
USD 205,000 CABLEVISION L 5.6250% 15/09/28 144A 205,000 196,210 0.04
USD 200,000 FORD MOTOR CRED 3.6250% 17/06/31 200,000 196,186 0.04
USD 200,000 BUILDERS FIRS 4.2500% 01/02/32 144A 200,000 196,000 0.04
USD 200,000  PBF LOGIST LP/FIN 6.875% 15/5/23 W1 193,919 195,700 0.04
USD 200,000 SWITCH LTD 4.1250% 15/06/29 144A 200,000 194,796 0.04
USD 200,000 SRS DISTRIBUT 6.0000% 01/12/29 144A 200,000 194,750 0.04
USD 200,000 180 MEDICAL I 3.8750% 15/10/29 144A 200,750 194,500 0.04
USD 200,000 HILTON GRAND 4.8750% 01/07/31 144A 200,000 193,635 0.04
USD 200,000 GARTNER GROUP 3.7500% 01/10/30 144A 206,000 193,500 0.04
USD 200,000 MPT OP PTNR/FINL 3.5000% 15/03/31 201,875 192,000 0.04
USD 200,000  SIRIUS XM RAD 3.1250% 01/09/26 144A 200,000 191,750 0.04
USD 200,000 PACTIV EVERGR 4.3750% 15/10/28 144A 199,844 191,000 0.04
USD 200,000 HOSPITALITY PROP 5.2500% 15/02/26 191,500 190,500 0.04
USD 185,000  AVIS BUDGET C 5.7500% 15/07/27 144A 170,200 190,319 0.04
USD 175,000  SPRINGLEAF FINANCE 6.8750% 15/03/25 187,734 190,050 0.04
USD 175,000  JBS USA LUX/F 6.7500% 15/02/28 144A 189,963 186,596 0.04
USD 200,000 CSC HOLDINGS 4.5000% 15/11/31 144A 200,000 185,750 0.03
USD 200,000 ALLISON TRANS 3.7500% 30/01/31 144A 195,250 185,000 0.03
USD 175,000 NEWELL RUBBERMAID INC 4.2% 01/04/26 181,697 182,627 0.03
USD 175,000 HILCORP ENERG 6.2500% 01/11/28 144A 171,375 182,000 0.03
USD 175,000 NATIONSTAR MT 6.0000% 15/01/27 144A 159,138 181,542 0.03
USD 175,000  TRANSDIGM INC 7.5000% 15/03/27 W1 175,000 181,125 0.03
USD 175,000  XPO LOGISTICS 6.2500% 01/05/25 144A 176,313 180,906 0.03
USD 175,000  SIRIUS XM RAD 5.5000% 01/07/29 144A 175,766 180,906 0.03
USD 185,000  US FOODS INC 4.7500% 15/02/29 144A 185,000 180,606 0.03
USD 175,000  SUNOCO LP/FIN 6.0000% 15/04/27 WI 175,000 180,469 0.03
USD 175,000  CCO HOLDINGS 5.3750% 01/06/29 144A 173,675 180,031 0.03
USD 200,000 CSC HOLDINGS 5.0000% 15/11/31 144A 200,000 179,500 0.03
USD 175,000 TARGA RES PRTNRS 5.0000% 15/01/28 178,875 179,156 0.03
USD 175,000  VISTRA OPERAT 5.5000% 01/09/26 144A 180,775 178,500 0.03
USD 175,000  OXFORD FIN/COS 6.3750% 01/02/27 175,000 178,500 0.03
USD 175,000  ARCHROCK LP/F 6.2500% 01/04/28 144A 178,656 176,258 0.03
USD 170,000 EQM MIDSTREAM 6.0000% 01/07/25 144A 174,550 175,525 0.03
USD 170,000 CHEMOURS CO 5.3750% 15/05/27 132,081 175,525 0.03
USD 175,000 RANGE RESOURC 4.7500% 15/02/30 144A 175,000 174,748 0.03
USD 175,000 BCPE EMPIRE 7.6250% 01/05/27 144A 173,962 174,071 0.03
USD 200,000 ENLINK MIDSTREAM 5.05% 01/04/45 132,500 174,000 0.03
USD 175,000  GENESIS ENERGY 7.7500% 01/02/28 176,313 172,999 0.03
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USD 175,000 COMPASS GRP L 5.0000% 15/01/32 144A 175,000 172,594 0.03
USD 175,000  ASHTON WOODS 4.6250% 01/08/29 144A 175,000 172,375 0.03
USD 170,000 MIDCONTINENT 5.3750% 15/08/27 144A 170,000 171,700 0.03
USD 175,000 ROLLER BEARIN 4.3750% 15/10/29 144A 176,750 171,063 0.03
USD 175,000  TMS INTERNATI 6.2500% 15/04/29 144A 177,250 169,859 0.03
USD 175,000 DISH DBS CORP 5.7500% 01/12/28 144A 175,000 168,775 0.03
USD 160,000 WARRIOR MET C 7.8750% 01/12/28 144A 158,949 168,400 0.03
USD 175,000 DANA INC 4.5000% 15/02/32 175,000 168,000 0.03
USD 160,000 REGIONALCARE/9.7500% 01/12/26 144A 173,760 167,600 0.03
USD 185,000 BOEING CO 3.3750% 15/06/46 158,576 167,335 0.03
USD 175,000 CANO HEALTH L 6.2500% 01/10/28 144A 177,813 167,060 0.03
USD 150,000 WESTERN GAS PARTNERS 5.45% 1/04/44 113,400 165,375 0.03
USD 150,000 WESTERN GAS PART 5.3000% 01/03/48 118,625 165,000 0.03
USD 150,000 WESTERN MIDSTRM 5.7500% 01/02/50 116,700 164,625 0.03
USD 150,000 FORD MOTOR CO 5.2910% 08/12/46 159,750 164,625 0.03
USD 175,000 MCGRAW-HILL E 8.0000% 01/08/29 144A 175,000 162,750 0.03
USD 155,000  WESCO DISTRIB 7.1250% 15/06/25 144A 155,000 162,556 0.03
USD 175,000 GAP INC/THE 3.6250% 01/10/29 144A 170,781 162,313 0.03
USD 175,000 FREEDOM MORTG 6.6250% 15/01/27 144A 175,000 161,875 0.03
USD 185,000 CORNERSTONE C 6.7500% 15/08/24 144A 169,738 161,528 0.03
USD 150,000 KRAFT HEINZ FOOD 4.2500% 01/03/31 150,000 158,455 0.03
USD 150,000 NCR CORP 6.1250% 01/09/29 144A 150,000 157,658 0.03
USD 150,000  PATRICK INDS 7.5000% 15/10/27 144A 150,000 157,500 0.03
USD 150,000 EDGEWELL PERS 5.5000% 01/06/28 144A 150,000 155,250 0.03
USD 150,000  AVIS BUDGET C 5.7500% 15/07/27 144A 157,875 153,938 0.03
USD 150,000  SELECT MEDICA 6.2500% 15/08/26 144A 156,000 153,846 0.03
USD 150,000 TAP ROCK RESO 7.0000% 01/10/26 144A 150,000 153,750 0.03
USD 150,000 HESS MIDSTREA 5.1250% 15/06/28 144A 150,000 153,188 0.03
USD 150,000 MURPHY OIL CORP 5.7500% 15/08/25 152,813 152,250 0.03
USD 150,000 COMPASS MINERALS 4.875% 15/7/24 144 150,000 152,185 0.03
USD 175,000  GPS HOSPITALI 7.0000% 15/08/28 144A 175,000 151,375 0.03
USD 150,000 GOODYEAR TIRE 5.2500% 15/07/31 144A 153,855 150,798 0.03
USD 150,000 WESTERN MIDSTRM 3.6000% 01/02/25 131,625 150,750 0.03
USD 150,000 GLATFELTER CO 4.7500% 15/11/29 144A 150,000 150,653 0.03
USD 150,000 CLEAR CHANNEL 5.1250% 15/08/27 144A 150,000 150,416 0.03
USD 150,000 CRESTWOOD MID 6.0000% 01/02/29 144A 150,000 150,188 0.03
USD 200,000 COOPER STANDARD 5.625% 15/11/26 200,000 150,000 0.03
USD 150,000 ALLEN MEDIA 10.5000% 15/02/28 144A 150,000 149,813 0.03
USD 150,000 CRESTWOOD MID 5.6250% 01/05/27 144A 150,938 149,625 0.03
USD 150,000 EQT MIDSTREAM PARTNERS 4% 01/08/24 149,250 149,615 0.03
USD 150,000 TARGA RES PRT 4.0000% 15/01/32 144A 150,000 149,250 0.03
USD 153,000  ZIFF DAVIS IN 4.6250% 15/10/30 144A 153,000 149,175 0.03
USD 150,000 IRON MOUNTAIN 5.2500% 15/07/30 144A 150,000 148,507 0.03
USD 150,000  CITGO PETROLE 6.3750% 15/06/26 144A 150,000 148,401 0.03
USD 150,000 IRON MOUNTAIN 4.8750% 15/09/29 144A 150,000 148,070 0.03
USD 145,000 BEAZER HOMES USA 5.8750% 15/10/27 152,344 147,900 0.03
USD 150,000 COMMERCIAL METAL 4.3750% 15/03/32 150,000 147,750 0.03
USD 150,000 COMMERCIAL METAL 4.1250% 15/01/30 150,000 147,750 0.03
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USD 150,000 LABLINC 5.8750% 01/11/28 144A 148,940 147,000 0.03
USD 150,000 PBF HOLDING C 9.2500% 15/05/25 144A 153,536 145,898 0.03
USD 150,000 HERTZ CORP/TH 4.6250% 01/12/26 144A 150,000 145,875 0.03
USD 146,000 AMSTED INDS 4.6250% 15/05/30 144A 149,212 145,270 0.03
USD 150,000 UBER TECHNOLO 4.5000% 15/08/29 144A 150,000 144,563 0.03
USD 150,000 KAISER ALUMIN 4.6250% 01/03/28 144A 138,375 144,375 0.03
USD 150,000 FRONTIER COMM 6.0000% 15/01/30 144A 150,000 144,000 0.03
USD 175,000  GEO GROUP INC 6% 15/04/26 175,000 143,938 0.03
USD 140,000 NRG ENERGY IN 5.2500% 15/06/29 144A 148,444 143,850 0.03
USD 150,000 HOSPITALITY PROP 4.3500% 01/10/24 139,656 143,250 0.03
USD 150,000  PRIMO WATER H 4.3750% 30/04/29 144A 149,963 142,500 0.03
USD 135,000 TRIPOINTE GROUP 5.7000% 15/06/28 135,000 142,425 0.03
USD 150,000 FERRELLGAS LP 5.3750% 01/04/26 144A 150,000 141,623 0.03
USD 140,000  PRESTIGE BRAN 5.1250% 15/01/28 144A 140,000 141,260 0.03
USD 150,000 ONEMAIN FINANCE 3.8750% 15/09/28 150,000 140,625 0.03
USD 150,000 PRIME SEC/FIN 3.3750% 31/08/27 144A 150,000 139,125 0.03
USD 125,000 RANGE RESOURCES 8.2500% 15/01/29 W1 126,125 138,110 0.03
USD 130,000  SPRINGLEAF FIN 8.8750% 01/06/25 130,000 137,963 0.03
USD 150,000 FERRELLGAS LP 5.8750% 01/04/29 144A 150,000 137,528 0.03
USD 150,000 MICHAELS COS 7.8750% 01/05/29 144A 150,000 137,063 0.03
USD 130,000 YUM! BRANDS 14.7500% 15/01/30 144A 143,488 133,575 0.03
USD 125,000 TENNECO INC 7.8750% 15/01/29 144A 125,000 133,203 0.03
USD 125,000 GENWORTH MTGE 6.5000% 15/08/25 144A 132,617 132,388 0.02
USD 135,000 MODIVCARE ESC 5.0000% 01/10/29 144A 135,000 131,056 0.02
USD 125,000 TARGA RES PRTNRS 4.8750% 01/02/31 125,000 130,625 0.02
USD 125,000  USA PART/USA FIN 6.8750% 01/09/27 125,500 129,263 0.02
USD 125,000  SPECIALTY BUI 6.3750% 30/09/26 144A 125,000 129,025 0.02
USD 150,000 HOSPITALITY PROP 4.3750% 15/02/30 140,250 129,000 0.02
USD 125,000  FLEX ACQUIS 7.8750% 15/07/26 144A 125,000 128,750 0.02
USD 125,000 HILLENBRAND INC 5.7500% 15/06/25 127,906 128,750 0.02
USD 125,000 EMBARQ CORP 7.9950% 01/06/36 126,185 128,750 0.02
USD 125,000 PENN VIRGINIA 9.2500% 15/08/26 144A 123,773 128,188 0.02
USD 125,000 CLEVELAND-CLIFF 5.8750% 01/06/27 WI 120,156 128,125 0.02
USD 125,000 MATTHEWS INTE 5.2500% 01/12/25 144A 125,000 127,656 0.02
USD 125,000 TRANSDIGM INC 6.3750% 15/06/26 107,188 127,188 0.02
USD 125,000 COLGATE ENERG 5.8750% 01/07/29 144A 125,875 126,875 0.02
USD 125,000 ECO MATERIAL 7.8750% 31/01/27 144A 125,000 126,423 0.02
USD 125,000 APACHE CORP 4.2500% 15/01/30 132,813 126,190 0.02
USD 130,000 BOEING CO 3.7500% 01/02/50 114,256 126,055 0.02
USD 125,000 CROWNROCK LP/ 5.0000% 01/05/29 144A 125,000 125,550 0.02
USD 125,000 DELEK LOG PT/FI 6.7500% 15/05/25 W1 124,056 125,391 0.02
USD 125,000 NEXSTAR BROAD 4.7500% 01/11/28 144A 125,000 123,975 0.02
USD 125,000 MIWD HLD/MIWD 5.5000% 01/02/30 144A 125,000 123,750 0.02
USD 125,000 THEARTCOMMUNI 4.7500% 15/01/28 144A 125,000 123,438 0.02
USD 125,000 VENTURE GLOBA 3.8750% 01/11/33 144A 125,000 123,304 0.02
USD 125,000 TRIMAS CORP 4.1250% 15/04/29 144A 127,031 122,500 0.02
USD 125,000 T-MOBILE USA INC 3.5000% 15/04/31 125,000 122,110 0.02
USD 125,000  AMWINS GROUP 4.8750% 30/06/29 144A 125,000 122,031 0.02
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USD 125,000 EDGEWELL PERS 4.1250% 01/04/29 144A 125,000 121,875 0.02
USD 125,000 SCOTTS MIRACLE 4.3750% 01/02/32 125,000 121,563 0.02
USD 125,000 TOPBUILD CORP 4.1250% 15/02/32 144A 125,000 121,250 0.02
USD 125,000 CLEVELAND-CLI 4.8750% 01/03/31 144A 125,000 121,250 0.02
USD 125,000 LAMAR MEDIA CORP 3.7500% 15/02/28 125,000 120,938 0.02
USD 125,000 GARTNER GROUP 3.6250% 15/06/29 144A 125,000 120,781 0.02
USD 125,000  ASCENT RESOUR 5.8750% 30/06/29 144A 125,000 120,625 0.02
USD 125,000  PILGRIM'S PRI 3.5000% 01/03/32 144A 125,000 118,438 0.02
USD 125,000 ADT SEC CORP 4.1250% 01/08/29 144A 125,000 117,563 0.02
USD 125,000 T-MOBILE USA INC 2.6250% 15/02/29 120,000 117,188 0.02
USD 125,000  SINCLAIR TELE 4.1250% 01/12/30 144A 125,000 115,000 0.02
USD 120,000  UNITI/ CSL 6.5000% 15/02/29 144A 120,000 113,476 0.02
USD 100,000 KRAFT HEINZ FOOD 4.8750% 01/10/49 101,954 113,180 0.02
USD 125,000  ENLINK MIDSTREAM 5.6000% 01/04/44 104,438 113,125 0.02
USD 125,000 HOSPITALITY PROP 4.9500% 01/10/29 112,438 112,500 0.02
USD 115,000 BOEING CO 3.9000% 01/05/49 107,228 111,598 0.02
USD 100,000 WESTERN GLBL 10.3750% 15/08/25 144A 98,625 110,625 0.02
USD 100,000 L BRANDS INC 6.6250% 01/10/30 144A 100,000 107,780 0.02
USD 105,000 CATALENT PHAR 5.0000% 15/07/27 144A 105,000 106,575 0.02
USD 100,000  FREEPORT-MCMORAN 5.2500% 01/09/29 110,750 105,750 0.02
USD 75,000 FORD MOTOR CO 9.6250% 22/04/30 75,000 105,608 0.02
USD 100,000  SERVICE PROP 7.5000% 15/09/25 100,000 104,728 0.02
USD 100,000 TKC HOLDINGS 10.5000% 15/05/29 144A 100,000 104,500 0.02
USD 100,000  AG ISSUER LLC 6.2500% 01/03/28 144A 100,000 103,512 0.02
USD 100,000 APACHE CORP 4.8750% 15/11/27 100,000 103,500 0.02
USD 100,000  APACHE CORP 4.3750% 15/10/28 91,000 103,159 0.02
USD 100,000 CNX RESOURCES 6.0000% 15/01/29 144A 100,000 103,000 0.02
USD 100,000 CONSENSUS CLO 6.5000% 15/10/28 144A 100,000 102,250 0.02
USD 100,000 ALBERTSONS CO 4.6250% 15/01/27 144A 101,000 102,250 0.02
USD 100,000 ARCHROCK LP/F 6.8750% 01/04/27 144A 100,000 102,000 0.02
USD 100,000  OLIN CORP 5.0000% 01/02/30 87,000 102,000 0.02
USD 100,000 ALBERTSONS CO 4.8750% 15/02/30 144A 100,000 101,965 0.02
USD 110,000 BOEING CO 3.6250% 01/03/48 96,724 101,803 0.02
USD 100,000 LFS TOPCO LLC 5.8750% 15/10/26 144A 100,000 101,750 0.02
USD 100,000 IRB HOLDING C 6.7500% 15/02/26 144A 100,000 101,500 0.02
USD 100,000 CONSENSUS CLO 6.0000% 15/10/26 144A 100,000 101,500 0.02
USD 100,000 DELEK LOG PT/ 7.1250% 01/06/28 144A 100,000 101,450 0.02
USD 100,000 TERRAFORM POW 4.7500% 15/01/30 144A 100,000 101,000 0.02
USD 100,000 TRON MOUNTAIN 5.2500% 15/03/28 144A 92,500 101,000 0.02
USD 100,000 MURPHY OIL CORP 5.8750% 01/12/27 96,708 100,962 0.02
USD 95,000 BOYD GAMING C 8.6250% 01/06/25 144A 101,650 100,463 0.02
USD 100,000 CHS/COMMUNITY 5.6250% 15/03/27 144A 100,000 100,375 0.02
USD 100,000 FRONTIER COMM 6.7500% 01/05/29 144A 100,000 100,250 0.02
USD 100,000  AVIS BUDGET C 5.3750% 01/03/29 144A 100,000 100,250 0.02
USD 100,000 FLEX ACQUISITION 6.875% 15/01/25 14 100,000 100,000 0.02
USD 100,000  TI-VIINC 5.0000% 15/12/29 144A 100,000 99,750 0.02
USD 100,000  UNITED AIRLIN 4.3750% 15/04/26 144A 100,000 98,875 0.02
USD 100,000 CINEMARK USA 5.8750% 15/03/26 144A 100,000 98,250 0.02
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USD 100,000  API ESCROW CO 4.7500% 15/10/29 144A 100,000 98,250 0.02
USD 100,000 NATIONSTAR MT 5.5000% 15/08/28 144A 100,000 98,000 0.02
USD 100,000 BUILDERS FIRST 4.2500% 01/02/32 JAN 100,500 98,000 0.02
USD 100,000 HUB INTL LTD 5.6250% 01/12/29 144A 100,000 98,000 0.02
USD 100,000  T-MOBILE USA INC 2.6250% 15/04/26 100,000 97,933 0.02
USD 100,000 ENERGIZER HLD 4.7500% 15/06/28 144A 102,287 97,500 0.02
USD 100,000 IRON MTN INFO 5.0000% 15/07/32 144A 100,000 97,450 0.02
USD 100,000 ADAPTHEALTH L 5.1250% 01/03/30 144A 100,000 97,125 0.02
USD 100,000 TRAVEL + LEIS 4.5000% 01/12/29 144A 100,000 96,750 0.02
USD 100,000 HAT HOLDINGS 3.3750% 15/06/26 144A 100,000 96,375 0.02
USD 100,000  T-MOBILE USA INC 2.2500% 15/02/26 100,000 96,125 0.02
USD 100,000 KONTOOR BRAND 4.1250% 15/11/29 144A 99,250 95,750 0.02
USD 100,000 LUMEN TECH IN 5.3750% 15/06/29 144A 100,000 94,924 0.02
USD 100,000 BROOKFIELD PP 4.5000% 01/04/27 144A 100,000 94,259 0.02
USD 100,000 ARCHES BUYER 4.2500% 01/06/28 144A 99,255 94,000 0.02
USD 100,000 PENN NATL GAM 4.1250% 01/07/29 144A 100,000 94,000 0.02
USD 90,000 RAILWORKS HLD 8.2500% 15/11/28 144A 88,248 93,330 0.02
USD 100,000 SBA COMMUNICATI 3.1250% 01/02/29 WI 96,750 93,250 0.02
USD 100,000  VICTORS MERGE 6.3750% 15/05/29 144A 100,000 91,750 0.02
USD 75,000 OCCIDENTAL PETE 6.4500% 15/09/36 52,438 90,563 0.02
USD 125,000 PBF HOLDING CO 6.0000% 15/02/28 92,344 87,500 0.02
USD 85,000 POST HOLDINGS 5.5000% 15/12/29 144A 87,906 87,253 0.02
USD 75,000 KRAFT HEINZ FOOD 5.2000% 15/07/45 87,750 86,740 0.02
USD 70,000 NEWELL RUBBERMAI 6.0000% 01/04/46 73,053 82,600 0.02
USD 85,000 MADISON IAQ L 4.1250% 30/06/28 144A 85,000 81,484 0.02
USD 75,000  SPRINGLEAF FIN 8.2500% 01/10/23 75,000 81,375 0.02
USD 79,000 K HOVNANIAN 13.5000% 01/02/26 144A 97,761 80,383 0.02
USD 75,000  APACHE CORP 5.1000% 01/09/40 78,424 79,313 0.01
USD 75,000  OLIN CORP 5.6250% 01/08/29 75,000 78,731 0.01
USD 75,000 IRB HOLDING C 7.0000% 15/06/25 144A 75,000 78,375 0.01
USD 75,000  HILTON DOMEST 5.7500% 01/05/28 144A 75,000 78,188 0.01
USD 75,000 UBER TECHNOLO 6.2500% 15/01/28 144A 75,000 77,813 0.01
USD 75,000  ASCENT RESOUR 8.2500% 31/12/28 144A 75,000 77,578 0.01
USD 75,000  PRIME SEC/FIN 5.2500% 15/04/24 144A 75,000 77,438 0.01
USD 75,000  NAVIENT CORP 5.875% 25/10/24 75,281 77,438 0.01
USD 75,000 HOWARD MIDSTR 6.7500% 15/01/27 144A 75,000 77,145 0.01
USD 75,000 LABLINC 10.5000% 15/07/27 144A 78,188 77,063 0.01
USD 75,000 NABORS INDS I 7.3750% 15/05/27 144A 75,000 76,679 0.01
USD 75,000 GOLDEN NUGGET 8.7500% 01/10/25 144A 77,234 76,664 0.01
USD 75,000  MPT OP PTNR/FINL 4.6250% 01/08/29 71,571 76,500 0.01
USD 75,000 CHS/COMMUNITY 6.0000% 15/01/29 144A 75,000 76,313 0.01
USD 75,000  FXIHOLDINGS 7.8750% 01/11/24 144A 77,625 75,938 0.01
USD 75,000  VICI PROPERTI 4.2500% 01/12/26 144A 75,000 75,563 0.01
USD 75,000 ICAHN ENTER/FIN 5.2500% 15/05/27 W1 76,500 75,413 0.01
USD 75,000  OXFORD FIN/COS 6.3750% 15/12/22 75,000 74,976 0.01
USD 75,000 DUN & BRADSTR 5.0000% 15/12/29 144A 75,000 74,813 0.01
USD 75,000 TENET HEALTHC 4.6250% 15/06/28 144A 75,000 74,531 0.01
UsSD 75,000  TRIUMPH GROUP 7.7500% 15/08/25 75,000 74,445 0.01
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USD 75,000 FRONTIER COMM 5.0000% 01/05/28 144A 75,000 74,072 0.01
USD 75,000 OCCIDENTAL PETE 3.5000% 15/06/25 52,688 73,969 0.01
USD 75,000 AHP HEALTH 5.7500% 15/07/29 144A 75,000 73,596 0.01
USD 75,000  CNX MID PART 4.7500% 15/04/30 144A 75,000 73,500 0.01
USD 75,000  SONIC AUTOMOT 4.6250% 15/11/29 144A 75,000 73,313 0.01
USD 75,000 DANA INC 4.2500% 01/09/30 75,000 73,275 0.01
USD 75,000  VIAVI SOLUTIO 3.7500% 01/10/29 144A 75,000 73,144 0.01
USD 75,000 LADDER CAP F14.2500% 01/02/27 144A 75,000 72,750 0.01
USD 75,000  SONIC AUTOMOT 4.8750% 15/11/31 144A 75,000 72,615 0.01
USD 75,000 MICHAELS COS 5.2500% 01/05/28 144A 75,000 72,278 0.01
USD 75,000 CENTURYTEL IN 4.0000% 15/02/27 144A 75,000 72,227 0.01
USD 75,000 EQM MIDSTREAM 4.5000% 15/01/29 144A 75,000 71,813 0.01
USD 75,000 THOR INDUSTRI 4.0000% 15/10/29 144A 75,000 71,438 0.01
USD 70,000  HILCORP ENERG 6.0000% 01/02/31 144A 70,000 71,400 0.01
USD 75,000 ICAHN ENTER/FIN 4.3750% 01/02/29 75,000 71,167 0.01
USD 75,000 ENERGIZER HLD 4.3750% 31/03/29 144A 73,969 70,875 0.01
USD 75,000 CALPINE CORP 4.6250% 01/02/29 144A 75,000 70,502 0.01
USD 75,000 NRG ENERGY IN 3.3750% 15/02/29 144A 75,000 69,375 0.01
USD 75,000 LEVEL 3 FIN13.7500% 15/07/29 144A 75,000 68,063 0.01
USD 75,000  PAYSAFE FIN P 4.0000% 15/06/29 144A 75,000 67,125 0.01
USD 75,000 SUMMIT MID HDGS 5.75% 15/04/25 75,000 66,977 0.01
USD 75,000 ENLINK MIDSTREAM 5.4500% 01/06/47 65,813 66,750 0.01
USD 75,000 TALEN ENERGY 6.6250% 15/01/28 144A 75,000 65,625 0.01
USD 60,000 ORTHO-CLINICA 7.2500% 01/02/28 144A 60,000 63,450 0.01
USD 63,000 PAR PHARMA IN 7.5000% 01/04/27 144A 62,978 63,236 0.01
USD 60,000 ENDEAVOR ENER 6.6250% 15/07/25 144A 60,181 62,550 0.01
USD 50,000 OCCIDENTAL PETE 8.0000% 15/07/25 50,000 56,938 0.01
USD 50,000 DELTA AIR LINES 7.3750% 15/01/26 49,993 56,447 0.01
USD 91,000 EXELA INTER 11.5000% 15/07/26 144A 91,000 56,079 0.01
USD 79,000 K HOVNANIAN E 5.0000% 01/02/40 144A 52,239 55,300 0.01
USD 50,000 L BRANDS INC 7.5000% 15/06/29 50,688 54,250 0.01
USD 50,000  SCIENTIFIC GA 7.2500% 15/11/29 144A 50,000 54,000 0.01
USD 50,000 ACRISURE LLC 10.1250% 01/08/26 144A 50,000 53,938 0.01
USD 50,000 EQT CORP 6.6250% 01/02/25 39,600 53,794 0.01
USD 50,000  ANTERO MIDSTR 7.8750% 15/05/26 144A 54,875 53,500 0.01
USD 50,000 UBER TECHNOLO 8.0000% 01/11/26 144A 54,100 52,938 0.01
USD 50,000 TRIPOINTE GROUP 5.8750% 15/06/24 49,075 52,438 0.01
USD 50,000 CLEVELAND-CLI 6.7500% 15/03/26 144A 49,392 52,375 0.01
USD 50,000 TAYLOR MORRIS 6.6250% 15/07/27 144A 50,000 52,000 0.01
USD 50,000 ADAPTHEALTH L 6.1250% 01/08/28 144A 53,313 51,438 0.01
USD 50,000 HAT HOLDINGS 6.0000% 15/04/25 144A 50,000 51,375 0.01
USD 50,000 OCCIDENTAL PETE 3.4500% 15/07/24 44,375 50,750 0.01
USD 50,000 TERRAFORM POW 5.0000% 31/01/28 144A 50,000 50,557 0.01
USD 50,000 PECF USS INTE 8.0000% 15/11/29 144A 50,000 50,500 0.01
USD 100,000  ENVISION HEAL 8.7500% 15/10/26 144A 99,730 50,500 0.01
USD 50,000 FORESTAR GROU 5.0000% 01/03/28 144A 50,000 50,375 0.01
USD 50,000 STANDARD IND 5% 15/02/27 144A 49,750 50,369 0.01
USD 50,000 LINDBLAD EXPE 6.7500% 15/02/27 144A 50,000 50,313 0.01
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USD 50,000 PRIME SEC/FIN 6.2500% 15/01/28 144A 50,000 50,018 0.01
USD 50,000 MATTEL INC 3.3750% 01/04/26 144A 50,000 50,000 0.01
USD 50,000 EVERI HOLDING 5.0000% 15/07/29 144A 50,000 49,750 0.01
USD 50,000 RYAN SPECIALT 4.3750% 01/02/30 144A 50,000 49,688 0.01
USD 50,000  SERVICE PROP 5.5000% 15/12/27 50,000 49,507 0.01
USD 50,000 CIENA CORP 4.0000% 31/01/30 144A 50,000 49,480 0.01
USD 50,000 NFP CORP 4.8750% 15/08/28 144A 50,375 48,813 0.01
USD 50,000 OT MERGER COR 7.8750% 15/10/29 144A 50,000 48,759 0.01
USD 50,000 LADDER CAP FI14.7500% 15/06/29 144A 50,000 48,688 0.01
USD 50,000 NATIONSTAR MT 5.7500% 15/11/31 144A 50,000 48,375 0.01
USD 50,000  SPIRIT AEROSYSTE 4.6000% 15/06/28 48,250 48,214 0.01
USD 50,000  HILTON DOMEST 3.7500% 01/05/29 144A 50,000 48,125 0.01
USD 50,000 AT HOME GROUP 4.8750% 15/07/28 144A 50,000 48,063 0.01
USD 50,000 PENNYMAC FIN 5.7500% 15/09/31 144A 50,000 48,002 0.01
USD 50,000 COMMSCOPE INC 4.7500% 01/09/29 144A 50,000 47,500 0.01
USD 50,000 CLEARWAY ENER 3.7500% 15/01/32 144A 50,000 47,438 0.01
USD 50,000 UNITED WHOLES 5.7500% 15/06/27 144A 50,000 47,250 0.01
USD 50,000 ARKO CORP 5.1250% 15/11/29 144A 50,000 47,250 0.01
USD 50,000 CLEARWAY ENER 3.7500% 15/02/31 144A 50,000 47,048 0.01
USD 45,000  ORTHO-CLINICA 7.3750% 01/06/25 144A 45,000 46,969 0.01
USD 50,000 SINCLAIR TELE 5.5000% 01/03/30 144A 50,000 46,500 0.01
USD 50,000 ASSUREDPARTNE 5.6250% 15/01/29 144A 50,000 46,188 0.01
USD 50,000 COINBASE GLOB 3.3750% 01/10/28 144A 50,000 44,500 0.01
USD 37,000 KRAFT HEINZ FOOD 5.0000% 15/07/35 40,541 42,728 0.01
USD 35,000 EQT CORP 5.0000% 15/01/29 37,906 36,838 0.01
USD 36,732  FRONTIER COMMUN 5.8750% 01/11/29 47,380 35,483 0.01
USD 75,000 TALEN ENERGY 10.5000% 15/01/26 144A 72,470 34,500 0.01
USD 28,000 AMC ENTMNT H 10.5000% 24/04/26 144A 26,590 29,680 0.01
USD 25,000 OCCIDENTAL PETE 6.2000% 15/03/40 15,813 28,938 0.01
USD 25,000 RADIAN GROUP INC 6.6250% 15/03/25 25,000 26,750 0.01
USD 25,000 DIEBOLD NIXDO 9.3750% 15/07/25 144A 24,758 26,375 0.00
USD 25,000 CLIFFS NATURAL R 6.2500% 01/10/40 19,625 26,000 0.00
USD 23,000 ANTERO RESOUR 8.3750% 15/07/26 144A 23,000 25,652 0.00
USD 25,000 NEXTERA ENERG 4.5000% 15/09/27 144A 24,500 25,528 0.00
USD 25,000 UNITED CONTINENTAL 5% 01/02/24 17,375 25,250 0.00
USD 25,000 CRESTWOOD MID PA 5.7500% 01/04/25 25,000 25,188 0.00
USD 25,000 CALLON PETROLEUM 8.2500% 15/07/25 25,331 24,500 0.00
USD 25,000 ALLEGHENY TECH 5.1250% 01/10/31 25,000 24,375 0.00
USD 25,000 CALLON PETROLEU 6.3750% 01/07/26 W1 25,000 23,750 0.00
USD 25,000 PACTIV EVERGR 4.0000% 15/10/27 144A 24,719 23,688 0.00
USD 20,000 FREEPORT-MCMORAN 5.4% 14/11/34 24,225 23,225 0.00
USD 25,000 TENNECO INC 5% 15/07/26 21,188 23,188 0.00
USD 25,000 TALEN ENERGY 7.6250% 01/06/28 144A 25,000 22,368 0.00
USD 25,000 PBF HOLDING CO 7.2500% 15/06/25 W1 21,500 19,563 0.00
USD 15,000 L BRANDS INC 9.3750% 01/07/25 144A 15,000 17,925 0.00
USD 12,500  PACIFIC GAS&ELEC 3.4500% 01/07/25 11,007 12,726 0.00
USD 12,500  PACIFIC GAS&ELEC 3.7500% 01/07/28 11,191 12,620 0.00
USD 10,000 BOEING CO 3.8500% 01/11/48 9,107 9,637 0.00
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USD 400,000 SANCHEZ ENERGY ESC 0.0000% 15/01/23 321,876 8,000 0.00
USD 5,000 WYNDHAM WORLDWID 3.9000% 01/03/23 4,450 5,025 0.00
USD 4,000 HOWMET AEROSPACE 6.8750% 01/05/25 4,000 4,415 0.00
USsD 200,000 SANCHEZ ENERGY ESC 7.7500% 15/06/21 165,944 4,000 0.00
USD 50,000 BASIC ENERGY 10.7500% 15/10/23 144A 49,521 3,500 0.00
UsD 100,000 GULFPORT NRG ESC 0.0000% 15/10/24 1,277 3,100 0.00
UsD 300,000 CLOUD PEAK NRJ ESC 0.0000% 15/03/24 172,125 3,000 0.00
USD 2,285 GULFPORT ENERGY 8.0000% 17/05/26 699 2,445 0.00
USsD 75,000 GULFPORT NRG ESC 0.0000% 31/12/71 952 2,325 0.00
USD 2,000 TRIUMPH GROUP 8.8750% 01/06/24 144A 2,000 2,135 0.00
USD 190,023 DENVER CORP ESCROW 0% 15/08/18® 145,956 0 0.00
USsD 250,000 GENON ENERGY INC E 0.0000% 15/10/182 0 0 0.00
USsD 400,000  APPVION INC ESC 0.0000% 01/06/20? 250,200 0 0.00

407,003,204 397,070,128 74.61

Bkl
- 1,075 BOSTON SCIE CV PFD 5.5000% 01/06/23 117,493 123,969 0.02
- 84  NINE POINT ENERGY HOLDINGS PFD DUMM® 84,000 0 0.00

201,493 123,969 0.02

J5vk
- 1,215 VISTRA COR-CW24 1 160 0.00
- 378  SANDRIDGE-B-CW22 8,913 43 0.00
- 898  SANDRIDGE-A-CW22 21,172 14 0.00

30,086 217 0.00
Bt T AU 429,266,480 418,658,009 78.66
HABESS 514,516,147 500,086,056 93.95

(1) FHEAF 3T S TR
Q) EBAEAT, /S AR AT I FE 2
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2022F1 3L ABIE, 77 RIZLL N ORRFINE B L RO EFL Q0

I LT YNF I —T%—X - T7UR T —KE/NAA—)LE-7RURFC/FD

BiSEEICET 5ER
202241 A31BIRE
(A BHE, F5HIRHE, TRIL B LG Y27

. s N ] REBHEL
B A £ WA SRR e 0 ( xﬁm
JPY 14,407,114,844 USD 125,709,284 202242 H24 H (913,144)
USD 230,911 EUR 204,631 20224E3H 2H 2,190
USD 436,928 JPY 50,098,510 202242 H24 H 2,969
USD 10,029 JPY 1,150,030 202242 H24 H 68
USD 9,347 JPY 1,071,770 20224E2 H24 H 64
USD 5,067 JPY 581,035 202242 H24 H 34
USD 78 JPY 8,948 202242 H24 H 1
USD 57 JPY 6,547 202242 H24 H 0
JPY 1,780,000 USD 15,556 202242 H24 H (138)
JPY 33,120,000 USD 290,834 202242 H24 H (3,945)
(911,901)
SEIIIEHASN TS, IRBOMAIT el L RS T,
ERR2-SEERH
20224F1 31 A BUE, 77 RIZLL T ORIF SR/ L T,
. N . AR 44 FEBHL
Wi 59% & T H N e .
i AP i it 1 CRR ) CRF L)
EVEBR g
USD (1) FUT US LONG BOND (CBT) 20224E3 A (155,281) 2,375
USD (5) FUT US ULTRA BOND CBT 20224E3 A (942,344) 27,750
(1,097,625) 30,125
BB g
USD 27 FUTUS 10YR NOTE (CBT) 202243 H 3,450,938 (74,922)
USD 20 FUT US 2YR NOTE (CBT) 20224E3 A 4,330,156 (37,980)
USD 64 FUT US 5YR NOTE (CBT) 20224E3 A 7,622,000 (109,647)
15,403,094 (222,549)
(192,424)
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Nomura Multi Managers Fund IV — European High Yield Bond
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DO NERE T HATROVET,

OFCOINEREEPEIZ SOV TIL, JFHIE L TICE BofA European Currency High Yield Constrained
Index (FJ#AFL~—2R) DB EELST & X —AIZKH T TEBA~Ny URITRIZEEERELET, FD
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I LT RIVF IR —Tv—RX - T7URN —BRIN /A - A — LR - RURFC/FD

WA PERE R E
202145 A 31 H BIfE
(EARIL 2 —aZoT)

HIE

A Al RE SR AT 42,965,883
(RFZSFT 42,694, 7692 —12)

Bl THA S 2,268,201
ERIENER 489,610
BHEATF 45,723,694
A

SRATAE B 371,568
S 2 R S I LS AR D R 25 4R 8,101
B RICIR DRI A 23,452
T a—J—~DOFAL A 716,817
RILE 91,396
FRALFI B 19
AfAH 1,211,353
HlIE PERRAE 44,512,341

FAES — 1 40

TRSTDRERERH AT S IR LS PEAR AR
FCZ7A(H) 10,409 19,468 202,640,770
FDZZ2(H) 13,510 426,282 5,759,078,351

R
20214E5 H 31 HIZHE T4 DR HIIH]
(BRRIE2 — )

I 2
AR (FUR BUIBLIERRTR)
Z DML

IRES=

#H

e T ) |
R E BTN
wEEHR
PR
T TR T
ST THCE
ZACHREN
TEES R
SR E

S S
M

B &G
HE LG

BEEATAER 72 BUTAR DR AR
SHE B 30 L O [E 2B S L ST AR D HH

L I

B AT M GEFR A TR 2% D 14 ek

SHE AR eI USRAR D AT AR 2 o0 8 sk
B R asie

18 O Rl 2 LD PE O 1A IR
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1,843,943
8

1,843,951

271,157
45,149
13,807

7,393
8,391
14,707
9,036
2,360
9,027
18,800
70

399,897

1,444,054

1,030,541
(163,677)

866,864

3,783,706

27,129

3,810,835

6,121,753



I LT RIVF IR —Tv—RX - T7URN —BRIN /A - A — LR - RURFC/FD

WA LB E FATHE L IR DL =
202145 A 31 HIZH& T 3 ARHAIIR 202145 A 31 HIZHE T 9 A5HAIIR
(EARIL 2 —aZoT) CRER)
S E R 43,437,189 FCIT A
fuEdadlrEn 1,444,054 W AR 18,933
B SR UE S Ea 866,864
LR AR A 3,810,835 1,211
(676)
18 O Rl 2 LD M PE D 1A IAR 6,121,753
WIRFAT IR AR AESREL 19,468
A DFAT FHA: 1,986,813
ISR OB R LA (4,652,810) FDZZ A
(2,665,997) WIE A8 AE AL 453,555
T RF DI A (2,380,604) 19,853
(47,126)
A PE AR 44,512,341 HWIRBAT I T AR LI 426,282
HatiE
202145 H 31 HIRTE
CREEE)
2021 2020 2019

R PEREE(—1) 44,512,341 43,437,189 48,881,961

FCZFA(M)
AL PERR AR 202,640,770 180,879,056 181,002,068
IR 1 70 S AR 10,409 9,554 10,252
FDZZA(H)
TR PERAE 5,759,078,351 4,989,205,501 5,744,428,857
IR 1 70 IS AR 13,510 11,000 12,076
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I LT IITFIR—Tv—RT7URN — B\ -4 — LR - /KU KFC/FD

FELE PE A A
202145 A 31 H BIfE
(EARIL 2 —aZFoT)

By Fi/fA R FAIES B RHAll A4 L PELE R (%)
Y%
EHESAE
EUR 100,000  SOLVAY SA FRN 02/03/70 99,376 102,528 0.23
99,376 102,528 0.23
TEtEEEERE
EUR 100,000  HOUSE OF FINA 4.3750% 15/07/26 REGS 101,750 101,046 0.23
101,750 101,046 0.23
Bt — 201,126 203,574 0.46
hr5
TEtEEEERE)
EUR 180,000  PRIMO WATER H 3.8750% 31/10/28 REGS 180,000 183,402 0.41
180,000 183,402 0.41
Gt s 180,000 183,402 0.41
TAIVEE
LB EEE S FE
EUR 150,000  UPCB FINANCE 3.6250% 15/06/29 REGS 156,345 153,194 0.34
156,345 153,194 0.34
Bt A~ i 156,345 153,194 0.34
F3a
LB EEESFE
EUR 100,000  SAZKA GROUP A 4.1250% 20/11/24 REGS 102,250 101,060 0.23
EUR 100,000  SAZKA GROUP A 3.8750% 15/02/27 REGS 98,750 98,125 0.22
201,000 199,185 0.45
Gt Fxa 201,000 199,185 0.45
Fov—9
LB EEESFE
EUR 100,000  NORICAN A/S 4.5000% 15/05/23 90,813 98,250 0.22
90,813 98,250 0.22
Bt Tr~e—s 90,813 98,250 0.22
P2
LB EEE S FE
EUR 100,000  NOKIA OYJ 2.0000% 11/03/26 EMTN 99,477 104,635 0.24
99,477 104,635 0.24
Hit T4 TUR 99,477 104,635 0.24
ISVR
EEEFIE
EUR 200,000  ELEC DE FRANCE FRN 15/03/70 198,566 204,500 0.45
GBP 100,000  ELEC DE FRANCE FRN 22/07/69 EMTN 115,037 129,956 0.29
EUR 100,000  SOLVAY FINANCE FRN 29/06/49 100,000 112,318 0.25
EUR 100,000  ELEC DE FRANCE FRN 29/12/49 109,500 111,683 0.25
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LS INTF R —Tr— R TPV RN =M\ A - A — LR RV KFC/FD

W Hik /R EAILES Hufr Al RalEX R PE R (%)
EUR 100,000  VEOLIA ENVRNMT FRN 20/04/70 100,000 101,200 0.23
EUR 100,000  CREDIT AGRICOLE FRN 23/12/49 100,000 100,512 0.23
EUR 100,000  ACCOR FRN 30/04/70 83,000 96,487 0.22
EUR 100,000  CASINO GUICHARD FRN 31/01/70 EMTN 69,375 74,500 0.17

875,478 931,156 2.09
LTEtEEEERE)
EUR 224,000  ALTICE FRANCE 8.0000% 15/05/27 REGS 228,104 243,152 0.55
EUR 225,000  FAURECIA 2.3750% 15/06/27 226,529 229,714 0.52
EUR 200,000  CMA CGM SA 7.5000% 15/01/26 REGS 204,147 221,310 0.50
EUR 200,000  FAURECIA 3.1250% 15/06/26 203,625 206,730 0.46
EUR 200,000  RENAULT 2.3750% 25/05/26 EMTN 203,900 199,496 0.45
EUR 165,000  CROWN EURO HDGS 2.625% 30/09/24 REG 165,000 173,045 0.39
EUR 150,000  TEREOS FIN GRO 7.5000% 30/10/25 APR 160,125 159,750 0.36
EUR 100,000  GROUPAMA SA 6% 23/01/27 227,000 125,591 0.28
EUR 116,000  LOXAM SAS 3.2500% 14/01/25 116,000 117,097 0.26
EUR 100,000  ALTICE FRANCE 5.8750% 01/02/27 REGS 107,750 106,272 0.24
EUR 100,000  CASINO GUICHARD 6.6250% 15/01/26 100,000 105,875 0.24
EUR 100,000  PARTS EUROPE 6.5000% 16/07/25 REGS 101,000 105,457 0.24
EUR 100,000  QUATRIM 5.8750% 15/01/24 REGS 99,813 104,000 0.23
EUR 100,000  GETLINK SE 3.5000% 30/10/25 100,000 103,750 0.23
EUR 100,000  IQERA GROUP 6.5000% 30/09/24 REGS 100,375 103,350 0.23
EUR 100,000  SPCM SA 2.0000% 01/02/26 REGS 100,000 101,861 0.23
EUR 100,000  CHROME HOLDCO 5.0000% 31/05/29 REGS 100,000 101,748 0.23
EUR 100,000  FAURECIA 2.3750% 15/06/29 100,000 101,642 0.23
EUR 100,000  REXEL SA 2.1250% 15/06/28 100,000 101,550 0.23
EUR 100,000  LABORATOIRE E 5.0000% 01/02/29 REGS 100,000 101,510 0.23
EUR 100,000  PAPREC HOLDIN 4.0000% 31/03/25 REGS 94,313 101,375 0.23
EUR 100,000  CASINO GUICHARD 5.2500% 15/04/27 100,000 101,000 0.23
EUR 100,000  BANIJAY ENTER 3.5000% 01/03/25 REGS 100,581 100,672 0.23
EUR 100,000  ALTICE FRANCE 4.0000% 15/07/29 REGS 100,000 100,500 0.23
EUR 100,000  IQERA GROUP 4.2500% 30/09/24 REGS 97,500 99,987 0.22
EUR 100,000 LA FIN ATALIA 5.1250% 15/05/25 REGS 76,875 99,975 0.22
EUR 100,000  CONSTELLIUM S 3.1250% 15/07/29 REGS 100,000 99,750 0.22
EUR 100,000  CAB 3.3750% 01/02/28 REGS 100,000 99,635 0.22
EUR 100,000  ELIS SA 1.6250% 03/04/28 EMTN 100,000 98,165 0.22
EUR 100,000 LA FINAC ATALIAN 4% 15/05/24 REGS 81,000 98,109 0.22
EUR 100,000  RENAULT 1.2500% 24/06/25 EMTN 98,000 97,736 0.22
EUR 100,000  AIR FRANCE-KLM 1.8750% 16/01/25 90,125 94,255 0.21
3,981,762 4,004,059 9.00
GEti 7T 4,857,240 4,935,215 11.09
Ray
T DfES
EUR 125,000  KIRK BEAUTY SUN PIK 01/10/26 REGS 125,000 124,835 0.28
125,000 124,835 0.28

RA A2 HAVRPIKE

EUR 100,000 IHO VERWALTUNGS PIK 15/05/27 REGS 99,625 103,188 0.23
EUR 100,000 IHO VERWALTUNGS PIK 15/05/25 REGS 101,000 101,799 0.23
200,625 204,987 0.46
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W Hik /R EAILES Hufr Al RalEX R PE R (%)
LB EEESFE
EUR 300,000  NIDDA HEALTHC 3.5000% 30/09/24 REGS 302,925 299,985 0.66
EUR 300,000  MAHLE GMBH 2.3750% 14/05/28 EMTN 300,000 298,680 0.67
EUR 300,000  WEPA HYGIENEP 2.8750% 15/12/27 REGS 299,800 296,823 0.67
EUR 225,000  NOVELIS SHEET 3.3750% 15/04/29 REGS 229,000 232,313 0.52
EUR 200,000  CHEPLAPHARM A 4.3750% 15/01/28 REGS 200,000 206,769 0.46
EUR 200,000  CT INVESTMENT 5.5000% 15/04/26 REGS 200,000 204,002 0.46
EUR 200,000  PCF GMBH 4.7500% 15/04/26 REGS 200,000 202,058 0.45
EUR 200,000  CHEPLAPHARM A 3.5000% 11/02/27 REGS 189,999 201,007 0.45
EUR 200,000  HP PELZER HLDG 4.125% 01/04/24 REGS 183,583 193,000 0.43
EUR 200,000  KME SE 6.7500% 01/02/23 REGS 140,000 145,623 0.33
EUR 130,000  PEACH PROPERT 4.3750% 15/11/25 REGS 130,000 135,851 0.31
EUR 124,000  TK ELEVATOR M 4.3750% 15/07/27 REGS 124,000 129,735 0.29
EUR 125,000  STANDARD PROF 6.2500% 30/04/26 REGS 125,000 121,250 0.27
EUR 100,000  HT TROPLAST A 9.2500% 15/07/25 REGS 100,000 109,935 0.25
EUR 100,000  SCHAEFFLER AG 2.7500% 12/10/25 EMTN 100,000 106,000 0.24
EUR 100,000  ZF FINANCE 3.0000% 21/09/25 EMTN 99,430 105,292 0.24
EUR 100,000  TUI CRUISES G 6.5000% 15/05/26 REGS 100,000 103,965 0.23
EUR 100,000  ZF FINANCE GM 2.7500% 25/05/27 EMTN 99,278 103,249 0.23
EUR 100,000  GRUENENTHAL G 4.1250% 15/05/28 REGS 101,250 102,250 0.23
EUR 100,000  GRUENENTHAL G 3.6250% 15/11/26 REGS 100,000 102,115 0.23
EUR 100,000 DT LUFTHANSA AG 2.8750% 11/02/25 99,535 101,226 0.23
EUR 100,000  ADLER REAL EST 1.8750% 27/04/23 98,896 101,006 0.23
EUR 100,000  PROGROUP 3.0000% 31/03/26 REGS 100,000 100,958 0.23
EUR 100,000  PLATIN 1426 G 5.3750% 15/06/23 REGS 101,343 100,580 0.23
EUR 100,000 DT LUFTHANSA 3.0000% 29/05/26 EMTN 99,390 100,250 0.23
EUR 100,000  RAFFINERIE HE 6.3750% 01/12/22 REGS 89,000 93,084 0.21
EUR 61,000  SCHAEFFLER AG 2.8750% 26/03/27 EMTN 65,516 64,813 0.15
EUR 57,000  THYSSENKRUPP 1.8750% 06/03/23 EMTN 55,424 57,022 0.13
EUR 52,000  THYSSENKRUPP 2.8750% 22/02/24 EMTN 50,765 52,978 0.12
EUR 125,000  SENVION HLDG 3.875% 25/10/22 REGS 101,048 1,275 0.00
4,185,182 4,173,094 9.38
GEti Ry 4,510,807 4,502,916 10.12
FAINSUE
LTEtEEEERE)
EUR 132,000  EIRCOM FINANCE 3.5000% 15/05/26 135,263 135,116 0.30
GBP 100,000  VIRGIN MEDIA 4.8750% 15/07/28 REGS 112,024 118,498 0.27
247,287 253,614 0.57
Bt TANTUR 247,287 253,614 0.57
Eo7-]
LB EEESFE
EUR 100,000  PLAYTECH PLC 4.2500% 07/03/26 103,500 102,964 0.23
EUR 100,000  PLAYTECH PLC 3.7500% 12/10/23 100,000 101,476 0.23
203,500 204,440 0.46
Gati~r 203,500 204,440 0.46
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BES Hik /R FIAES Hufr Al AT A48 W PE LR (%)
15)7F
EEEFIE
EUR 200,000  UNICREDIT SPA FRN 15/01/32 173,000 202,683 0.46
EUR 200,000  UNICREDIT SPA FRN 23/09/29 EMTN 178,000 200,030 0.45
EUR 125,000  MONTE DEI PASCHI FRN 18/01/28 EMTN 113,750 113,281 0.25
EUR 100,000  INTESA SANPAOLO FRN 12/07/29 EMTN 107,500 108,621 0.24
EUR 100,000  UNICREDIT SPA FRN 03/01/27 EMTN 101,093 102,372 0.23
EUR 100,000  CEDACRI MERGECO FRN 15/05/28 REGS 100,000 101,625 0.23
773,343 828,612 1.86
T DES
EUR 150,000  INTER MEDIA C 4.8750% 31/12/22 REGS 143,592 147,794 0.34
EUR 150,000  ASR MEDIA 5.1250% 01/08/24 REGS 150,835 143,865 0.32
294,427 291,659 0.66
TEtEEEERE)
EUR 506,000  NEXI 2.1250% 30/04/29 503,549 497,651 1.11
EUR 381,000  TELECOM ITALI 2.3750% 12/10/27 EMTN 387,207 394,335 0.88
EUR 350,000  INTESA SANPAO 2.8550% 23/04/25 EMTN 331,111 369,835 0.83
EUR 300,000  ATLANTIA SPA 1.8750% 12/02/28 298,266 305,654 0.69
EUR 300,000  MONTE DEI PASCHI 1.8750% 09/01/26 305,451 300,646 0.68
EUR 250,000  INTESA SANPAO 3.9280% 15/09/26 EMTN 278,850 279,455 0.63
EUR 175,000  DOBANK SPA 5.0000% 04/08/25 REGS 173,098 185,222 0.42
EUR 130,000  AUTOSTRADE PE 4.3750% 16/09/25 EMTN 139,395 148,162 0.33
EUR 134,000  AUTOSTRADE PE 1.8750% 04/11/25 EMTN 135,392 137,773 0.31
EUR 100,000  TELECOM ITALIA SPA 3.625% 25/5/26 E 100,000 110,500 0.25
EUR 104,000  INTL DESIGN G 6.5000% 15/11/25 REGS 104,000 108,826 0.24
EUR 100,000  MONTE DEI PAS 3.6250% 24/09/24 EMTN 102,375 105,815 0.24
EUR 100,000  TELECOM ITALI 2.7500% 15/04/25 EMTN 99,320 104,949 0.24
EUR 100,000  AUTOSTRADE PER L 2.0000% 04/12/28 98,814 102,917 0.23
EUR 100,000  MONTE DEI PAS 2.6250% 28/04/25 EMTN 97,250 102,875 0.23
EUR 100,000  GAMMA BIDCO §$ 5.1250% 15/07/25 REGS 100,000 102,244 0.23
EUR 100,000  INFRASTRUTTUR 1.6250% 21/10/28 GMTN 99,755 101,288 0.23
EUR 100,000  MARCOLIN 6.1250% 15/11/26 REGS 100,000 100,980 0.23
EUR 100,000  IMA INDUSTRIA 3.7500% 15/01/28 REGS 100,000 100,130 0.22
EUR 100,000  TELECOM ITALI 1.6250% 18/01/29 EMTN 99,074 97,635 0.22
EUR 400,000  WASTE ITALIA 10.5% 15/11/19 REGS 346,351 40 0.00
3,999,258 3,756,932 8.44
ARt AXUT 5,067,028 4,877,203 10.96
=EN
TEtE(EE £ )
EUR 200,000  SOFTBANK GRP COR 4.0000% 19/09/29 205,269 215,250 0.48
EUR 175,000  SOFTBANK GRP COR 3.1250% 19/09/25 178,153 182,501 0.41
383,422 397,751 0.89
ARt AR 383,422 397,751 0.89
Tr—U—
EEERE
GBP 100,000  TVL FINANCE FRN 15/07/25 REGS 109,643 109,436 0.25
109,643 109,436 0.25
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BES Hik /R FIAES Hufr Al AT A48 W PE LR (%)
L@k
- 29,264  WHEEL BIDCO PREFERENCE SHARE Al 0 0 0.00
- 1,707 WHEEL BIDCO Al ORDINARY SHARES 0 0 0.00
0 0 0.00
ZDhfES
GBP 86,000  WHEEL BIDCO PIK 05/11/25 215,001 171,460 0.39
215,001 171,460 0.39
LTEtEEEERE)
EUR 230,000  AVIS BUDGET F 4.7500% 30/01/26 REGS 228,999 234,192 0.52
GBP 100,000  BAA SH PLC 4.3750% 01/03/27 117,624 119,623 0.27
EUR 100,000  ADIENT GLB HDGS 3.5% 15/08/24 REGS 74,000 102,750 0.23
420,623 456,565 1.02
Bty —y— 745,267 737,461 1.66
o INYG
EEERE
EUR 100,000  HOLCIM FINANCE L FRN 05/07/69 99,412 104,452 0.23
99,412 104,452 0.23
TEH
- 846 RADAR TOPCO CLASS A SHARES 10,000 13,536 0.03
- 846  RADAR TOPCO CLASS B SHARES 10,000 13,536 0.03
- 846  RADAR TOPCO CLASS C SHARES 10,000 13,536 0.03
- 846  RADAR TOPCO CLASS D SHARES 10,000 13,536 0.03
- 846  RADAR TOPCO CLASS J SHARES 10,000 13,536 0.03
- 846  RADAR TOPCO CLASS F SHARES 10,000 13,536 0.03
- 846  RADAR TOPCO CLASS G SHARES 10,000 13,536 0.03
- 846  RADAR TOPCO CLASS H SHARES 10,000 13,536 0.03
- 846  RADAR TOPCO CLASS I SHARES 10,000 13,536 0.03
- 846  RADAR TOPCO CLASS E SHARES 10,000 13,536 0.03
100,000 135,360 0.30
T DfES
EUR 100,000  SUMMER BC HOL 9.2500% 31/10/27 REGS 91,344 95,962 0.21
EUR 45,000  HELIX HOLDCO SA PIK 19/04/26 40,092 2,250 0.01
EUR 100,000  GALAPAGOS SA 5.3750% 15/06/21 REGS 9,925 106 0.00
141,361 98,318 0.22

RA A2 - HAURPIKE

EUR 205,000 ARD FINANCE SA PIK 30/06/27 REGS 209,300 209,333 0.47
EUR 94,000 LSF9 BALTA ISSUE PIK 31/12/24 REGS 93,295 93,530 0.21
EUR 81,000 LSF9 BALTA ISSUE PIK 31/12/24 144A 77,558 80,595 0.18

380,153 383,458 0.86

EEtEEE £ FIR)

EUR 353,000 GARFUNKELUX H 6.7500% 01/11/25 REGS 355,999 367,568 0.83
EUR 221,000 OLIVETTI FINA 7.7500% 24/01/33 EMTN 312,508 323,420 0.73
EUR 225,000 KLEOPATRA HLD 6.5000% 01/09/26 REGS 220,625 216,256 0.49
EUR 200,000 ALTICE FINANC 2.2500% 15/01/25 REGS 198,375 195,500 0.44
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EUR 200,000  ARENA LUX FIN 1.8750% 01/02/28 REGS 193,500 186,726 0.42
EUR 200,000  CODERE FIN 2 PIK 01/11/23 REGS 157,975 128,000 0.29
GBP 100,000  B&M EUROPEAN 3.6250% 15/07/25 110,907 119,784 0.27
EUR 121,000  ALTICE FINANC 3.0000% 15/01/28 REGS 121,000 116,155 0.26
EUR 100,000  SUMMER BC HOL 5.7500% 31/10/26 REGS 105,780 104,250 0.23
EUR 100,000  ADO PROPERTIES 3.2500% 05/08/25 98,871 103,900 0.23
EUR 100,000  TELENET FIN L 3.5000% 01/03/28 REGS 101,238 103,699 0.23
EUR 100,000  CONTOURGLOB P 4.1250% 01/08/25 REGS 102,875 102,130 0.23
EUR 100,000  HSE FINANCE S 5.6250% 15/10/26 REGS 100,000 101,944 0.23
EUR 100,000  CRYSTAL ALMON 4.2500% 15/10/24 REGS 99,850 101,750 0.23
EUR 100,000  ADLER GROUP SA 2.7500% 13/11/26 98,646 101,484 0.23
EUR 100,000  CIRSA FINANCE 6.2500% 20/12/23 REGS 97,749 101,428 0.23
EUR 100,000  LINCOLN FIN 3.6250% 01/04/24 REGS 100,000 101,226 0.23
EUR 100,000  CIDRON AIDA F 5.0000% 01/04/28 REGS 100,000 101,202 0.23
EUR 100,000  MATTERHORN TE 3.1250% 15/09/26 REGS 100,000 100,494 0.23
EUR 100,000  KLEOPATRA FIN 4.2500% 01/03/26 REGS 100,000 100,097 0.22
EUR 100,000  FLAMINGO LUX 5.0000% 31/03/29 REGS 100,000 99,250 0.22
GBP 100,000  AMIGO LUXEMBO 7.6250% 15/01/24 REGS 119,940 98,062 0.22
EUR 100,000  TAKKO LUX 2 S 5.3750% 15/11/23 REGS 90,250 85,377 0.19
EUR 28,000  CODERE FIN 2 10.7500% 30/09/23 REGS 27,603 30,052 0.07

3,213,691 3,189,754 7.18
Hitrrwr Ty 3,934,617 3,911,342 8.79
P
TEtE(EE £ )
EUR 400,000  PETROLEOS MEX 4.7500% 26/02/29 10.7 317,175 396,872 0.89
EUR 300,000  PETROLEOS MEX 2.7500% 21/04/27 EMTN 231,825 276,795 0.62
EUR 150,000  PETROLEOS MEX 5.1250% 15/03/23 EMTN 156,750 157,320 0.35
EUR 100,000  CEMEX SAB 3.1250% 19/03/26 REGS 100,550 102,627 0.23
EUR 100,000  PETROLEOS MEX 3.75% 21/02/24 EMTN 101,000 102,238 0.23
EUR 100,000  PETROLEOS MEX 4.8750% 21/02/28 EMTN 77,863 101,307 0.23
EUR 100,000  CREDITO REAL 5.0000% 01/02/27 REGS 104,375 82,979 0.19
1,089,538 1,220,138 2.74
At AxT 2 1,089,538 1,220,138 2.74
T4
EEERE
EUR 300,000  TELEFONICA EUROP FRN 31/12/70. 307,736 320,626 0.73
EUR 200,000  TENNET HLD BV FRN 22/10/69 203,500 206,274 0.46
EUR 100,000  VOLKSWAGEN INTFN FRN 27/06/69 112,250 115,367 0.26
EUR 100,000  REPSOL INTL FIN FRN 11/12/69 105,625 109,000 0.24
EUR 100,000  REPSOL INTL FIN 4.5% 25/03/75 108,750 108,753 0.24
EUR 100,000  TELEFONICA EUROP FRN 14/03/2168 100,000 108,001 0.24
EUR 100,000  REPSOL INTL FIN FRN 22/03/70 100,000 99,375 0.22
1,037,861 1,067,396 2.39
TEH
- 21,851  SELECTA CLASS A2 (SELCAZDUM) 4,080 10,817 0.03
- 10,926  SELECTA CLASS Al (SELCAIDUM) 2,040 5,408 0.01
- 1,125  HOLDCO SHARES 0 0 0.00
6,120 16,225 0.04
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e Bk /A Al Al I AT A4 PR RE LR (%)
ZOMES
EUR 134,365 ~ SELECTA GROUP BV PIK 01/04/26 109,363 136,579 0.31
EUR 32,641  SELECTA GROUP BV PIK 01/07/26 19,042 30,356 0.07
128,405 166,935 0.38

RA A2 - HAVRPIKE

EUR 200,000  SUMMER BIDCO PIK 15/11/25 REGS 211,000 209,572 0.47
211,000 209,572 0.47
LTEtEEEERE)
EUR 370,000  TEVA PHARM FNC 1.8750% 31/03/27 302,563 342,960 0.78
EUR 300,000  DIEBOLD NIXDO 9.0000% 15/07/25 REGS 324,000 330,000 0.75
EUR 300,000  EAGLE INT/RUY 5.3750% 01/05/23 REGS 276,408 278,100 0.62
EUR 250,000  PROMONTORIA 6.7500% 15/08/23 REGS 245,802 246,229 0.55
EUR 247,000  VZ VENDOR 2.8750% 15/01/29 REGS 247,000 240,672 0.54
EUR 200,000  UPC HOLDING B 3.8750% 15/06/29 REGS 201,766 202,244 0.45
EUR 200,000  DUFRY ONE BV 3.3750% 15/04/28 200,000 197,000 0.44
EUR 207,000  Q-PARK HOLDIN 2.0000% 01/03/27 REGS 207,000 196,857 0.44
EUR 175,000  ENERGIZER G 4.6250% 15/07/26 REGS 172,455 179,191 0.40
EUR 200,000  TEVA PHARM FNC 1.6250% 15/10/28 182,875 178,640 0.40
GBP 100,000  PETROBRAS GLO 6.2500% 14/12/26 EMTN 130,751 132,430 0.30
EUR 100,000  PFF TELECOM G 3.2500% 29/09/27 EMTN 106,750 107,386 0.24
EUR 100,000  TEVA PHARM FNC 4.5000% 01/03/25 WI 106,875 104,512 0.23
EUR 100,000  PHOENIX PIB DUTC 2.3750% 05/08/25 99,419 103,496 0.23
EUR 100,000  PPF ARENA 1 B 2.1250% 31/01/25 EMTN 99,638 102,504 0.23
EUR 100,000  OCI NV 3.1250% 01/11/24 REGS 100,000 102,246 0.23
EUR 100,000  INTERTRUST G 3.3750% 15/11/25 REGS 100,000 102,100 0.23
EUR 100,000 Ol EUROPEAN G 2.8750% 15/02/25 REGS 100,000 101,538 0.23
EUR 100,000  UNITED GROUP 4.8750% 01/07/24 REGS 102,625 101,250 0.23
EUR 100,000  COMPACT BIDCO 5.7500% 01/05/26 REGS 100,000 99,760 0.22
EUR 100,000  ASHLAND SERVI 2.0000% 30/01/28 REGS 100,000 99,242 0.22
EUR 100,000  UNITED GROUP 3.6250% 15/02/28 REGS 100,000 97,794 0.22
EUR 100,000  DUFRY ONE BV 2.0000% 15/02/27 93,625 93,180 0.21
3,699,552 3,739,331 8.39
GitATH 5,082,938 5,199,459 11.67
INFT
LB EEEEFE
EUR 100,000  CARNIVAL CORP 7.6250% 01/03/26 REGS 100,000 110,650 0.25
100,000 110,650 0.25
At~ 100,000 110,650 0.25
A=K
LTatEEEERE)
EUR 200,000  CANPACK EASTE 2.3750% 01/11/27 REGS 203,600 204,198 0.46
203,600 204,198 0.46
GEtiR—IUk 203,600 204,198 0.46
RILEAIL
TEtEEEERE)
EUR 200,000  TAP SA 5.6250% 02/12/24 REGS 153,238 165,800 0.38
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EUR 200,000  BANCO ESPIRITO 4% 21/01/19 EMTN 202,125 28,000 0.06
EUR 200,000  BANCO ESPIRITO 2.625% 08/05/17 193,500 28,000 0.06
548,863 221,800 0.50
BEF RNV 548,863 221,800 0.50

L—==7

TEtEEEERE)

EUR 200,000  RCS & RDS SA 3.2500% 05/02/28 REGS 201,000 200,220 0.45
201,000 200,220 0.45
Hit—<=7 201,000 200,220 0.45

SUAR—IL
RA A2 - HAURPIKE

EUR 191,674 MULHACEN PTE LTD PIK 01/08/23 REGS 129,574 158,909 0.36
129,574 158,909 0.36
Bt R — 129,574 158,909 0.36
ARAY
EEEFIE
EUR 200,000 CAIXABANK FRN 13/09/67 210,400 224,750 0.50
EUR 200,000 CAIXABANK FRN 18/10/69 199,200 209,250 0.47
EUR 100,000 BANKIA SA FRN 15/03/27 99,454 102,427 0.23
EUR 100,000 TENDAM BRANDS FRN 15/09/24 REGS 87,500 96,516 0.22
596,554 632,943 1.42
T DES
EUR 100,000 NH HOTEL GROUP SA 3.75% 1/10/23 REG 79,894 89,547 0.20
79,894 89,547 0.20
TEtE(EE £ )
EUR 200,000 LORCA TELECOM 4.0000% 18/09/27 REGS 205,451 202,957 0.45
EUR 200,000 INTL CONSOLIDAT 3.7500% 25/03/29 198,550 198,656 0.45
EUR 125,000 GRIFOLS SA 3.2% 01/05/25 REGS 125,367 125,986 0.28
EUR 107,000 GRUPO-ANTOLIN 3.3750% 30/04/26 REGS 104,952 104,993 0.24
EUR 100,000 NEINOR HOMES 4.5000% 15/10/26 REGS 100,000 101,500 0.23
EUR 100,000 GRIFOLS SA 2.2500% 15/11/27 REGS 100,000 101,401 0.23
EUR 100,000 GESTAMP AUTOM 3.2500% 30/04/26 REGS 95,500 101,380 0.23
EUR 100,000 INTL CONSOLIDAT 2.7500% 25/03/25 99,800 99,616 0.22
EUR 100,000 CELLNEX FINAN 1.5000% 08/06/28 EMTN 99,585 99,454 0.22
EUR 100,000 CELLNEX FINAN 2.0000% 15/02/33 EMTN 98,086 97,131 0.22
EUR 100,000 FOODCO BONDCO 6.2500% 15/05/26 REGS 93,000 93,118 0.21
EUR 100,000 OBRASCON HUARTE 4.7500% 15/03/22 69,750 70,000 0.16
1,390,041 1,396,192 3.14
GEt AR 2,066,489 2,118,682 4.76
AYI—F2
EEEFIE
EUR 100,000 HEIMSTADEN BOSTA FRN 15/04/70 104,875 103,500 0.24
EUR 100,000 SAMHALLSBYGG FRN 14/03/70 99,404 99,750 0.22
EUR 100,000 HEIMSTADEN BOSTA FRN 01/05/70 99,298 99,000 0.22
303,577 302,250 0.68
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TEtE(EEERE)
EUR 100,000  INTRUM AB 4.8750% 15/08/25 REGS 100,000 105,253 0.24
EUR 100,000  VERISURE MIDH 5.2500% 15/02/29 REGS 100,000 102,947 0.23
EUR 101,000  VERISURE HOLD 3.2500% 15/02/27 REGS 101,000 101,637 0.23
301,000 309,837 0.70
ARt AT z—F 604,577 612,087 1.38
AFYR
EEERE
UsD 230,000  ROYAL BK SCOTLAND FRN 29/12/49 206,260 190,658 0.43
EUR 100,000  VODAFONE GROUP FRN 03/10/78 113,550 111,750 0.25
EUR 100,000  BP CAPITAL PLC FRN 22/06/70 100,000 106,327 0.24
EUR 100,000  VODAFONE GROUP FRN 03/01/79 104,225 103,505 0.23
EUR 100,000  VODAFONE GROUP FRN 27/08/80 NC6 103,450 102,500 0.23
UsD 100,000  VODAFONE GROUP FRN 04/04/79 98,560 98,790 0.22
726,045 713,530 1.60
ZDtfES
GBP 100,000  MATALAN FINANCE PIK 31/01/24 REGS 48,663 73,171 0.16
48,663 73,171 0.16

RA A2 DAV RPIKE

GBP 125,000 BRACKEN MIDCO PIK 15/10/23 REGS 150,156 150,476 0.34
USD 88,409 ENQUEST PLC PIK 7% 15/04/22 EMTN 54,974 63,652 0.14

205,130 214,128 0.48

RFYTTIT/FI AR

GBP 100,000 CO-OPERATIVE GP STUP 6.25% 08/07/26 140,981 139,687 0.31

140,981 139,687 0.31

L@t EEEEFIE)

EUR 370,000 JAGUAR LAND R 6.8750% 15/11/26 REGS 422,632 422,726 0.94
EUR 450,000 CARNIVAL PLC 1.0000% 28/10/29 350,030 369,000 0.82
EUR 300,000 ROLLS-ROYCE P 4.6250% 16/02/26 REGS 308,713 324,394 0.73
EUR 300,000 EC FINANCE 2.3750% 15/11/22 REGS 289,250 293,490 0.66
GBP 200,000 ICELAND BONDC 4.3750% 15/05/28 REGS 222,567 219,064 0.49
EUR 200,000 INEOS FINANCE 3.3750% 31/03/26 REGS 200,813 206,754 0.46
EUR 200,000 ALGECO GLOBAL 6.5000% 15/02/23 REGS 200,125 203,219 0.46
EUR 200,000 PINNACLE BIDC 5.5000% 15/02/25 REGS 195,870 202,569 0.46
GBP 150,000 IRON MOUNTAIN 3.8750% 15/11/25 REGS 169,984 176,756 0.40
GBP 125,000 VIRGIN MEDIA 4.1250% 15/08/30 REGS 139,327 144,740 0.33
EUR 143,000 VMED 02 UK FI 3.2500% 31/01/31 REGS 143,000 144,082 0.32
GBP 119,000 BELLIS ACQUIS 3.2500% 16/02/26 REGS 135,625 138,516 0.31
GBP 125,000 MATALAN FINAN 6.7500% 31/01/23 REGS 108,059 132,122 0.30
GBP 100,000 MARKS & SPENCER 4.5000% 10/07/27 123,450 124,115 0.28
GBP 100,000 STONEGATE PUB 8.2500% 31/07/25 REGS 121,932 122,364 0.27
GBP 100,000 VIRGIN MEDIA SEC 5% 15/04/27 REGS 120,446 121,336 0.27
GBP 100,000 JERROLD FINCO 5.2500% 15/01/27 REGS 112,229 120,357 0.27
GBP 100,000 MILLER HOMES 5.5000% 15/10/24 REGS 110,300 119,274 0.27
GBP 100,000 INSPIRED ENTE 7.8750% 01/06/26 REGS 116,443 118,750 0.27
GBP 100,000 PINEWOOD FINA 3.2500% 30/09/25 REGS 111,802 118,285 0.27
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GBP 100,000  NEMEAN BONDCO 7.375% 01/02/24 REGS 83,818 118,110 0.27
GBP 100,000  PINNACLE BIDC 6.3750% 15/02/25 REGS 112,516 117,755 0.26
GBP 100,000  SHOP DIRECT 7.7500% 15/11/22 REGS 117,938 117,423 0.26
GBP 100,000  PREMIER FOODS 3.5000% 15/10/26 115,919 116,422 0.26
GBP 100,000  ICELAND BONDC 4.6250% 15/03/25 REGS 97,418 114,368 0.26
GBP 100,000  TALKTALK TELECOM 3.8750% 20/02/25 119,091 114,035 0.26
GBP 100,000  BOPARAN FINAN 7.6250% 30/11/25 REGS 111,697 109,762 0.25
EUR 107,000  INEOS FINANCE 2.8750% 01/05/26 REGS 100,603 108,626 0.24
EUR 100,000  INTL PERSONAL FI 9.7500% 12/11/25 98,938 105,297 0.24
EUR 100,000  INTL GAME TEC 3.5000% 15/07/24 REGS 100,000 105,161 0.24
EUR 104,000  INEOS QUATTRO 2.5000% 15/01/26 REGS 105,196 104,300 0.23
EUR 100,000  INEOS QUATTRO 3.7500% 15/07/26 REGS 100,000 102,006 0.23
EUR 100,000  MODULAIRE GLO 6.5000% 15/02/23 REGS 97,921 101,610 0.23
EUR 100,000  VICTORIA PLC 3.7500% 15/03/28 100,000 101,145 0.23
EUR 100,000  VICTORIA PLC 3.6250% 26/08/26 100,000 100,810 0.23
EUR 100,000  VIRGIN MEDIA 3.7500% 15/07/30 REGS 99,100 99,819 0.22
EUR 100,000  EG GLOBAL 3.6250% 07/02/24 REGS 95,500 96,508 0.22

5,458,252 5,655,070 12.71

Gt AFYR 6,579,071 6,795,586 15.26

TA)H
TEtEEEERE)

EUR 320,000  NETFLIX INC 3.6250% 15/05/27 REGS 337,782 366,799 0.82
EUR 325,000  STANDARD INDS 2.2500% 21/11/26 REGS 323,625 320,360 0.72
EUR 320,000  CATALENT PHAR 2.3750% 01/03/28 REGS 320,400 319,520 0.72
EUR 236,000  NETFLIX INC 3.8750% 15/11/29 REGS 244,970 282,088 0.63
EUR 275,000  SCIENTIFIC GA 5.5000% 15/02/26 REGS 276,000 277,303 0.62
EUR 250,000  COGENT COMMUN 4.3750% 30,/06/24 REGS 250,125 254,965 0.57
EUR 225,000  BOXER PARENT 6.5000% 02/10/25 REGS 241,531 239,453 0.54
EUR 225,000  BELDEN INC 3.8750% 15/03/28 REGS 234,950 234,185 0.53
EUR 200,000  FORD MOTOR CRED 2.3300% 25/11/25 185,375 204,794 0.46
EUR 200,000  ORGANON FIN 1 2.8750% 30/04/28 REGS 200,000 202,954 0.46
EUR 200,000  ATLAS LUXCO 4 3.6250% 01/06/28 REGS 200,000 199,700 0.45
EUR 200,000  BWAY HOLDING 4.7500% 15/04/24 REGS 204,230 199,651 0.45
EUR 175,000  FORD MOTOR CR 1.7440% 19/07/24 EMTN 166,699 175,855 0.40
EUR 168,000  AVANTOR FUNDI 2.6250% 01/11/25 REGS 168,000 172,430 0.39
GBP 123,000  FORD MOTOR CR 4.5350% 06/03/25 EMTN 133,625 152,103 0.34
GBP 125,000  ATLAS LUXCO 4 4.8750% 01/06/28 REGS 144,614 145,527 0.33
EUR 135,000  IQVIA INC 2.2500% 15/01/28 REGS 135,000 135,667 0.30
GBP 100,000  HJ HEINZ 4.125% 01/07/27 130,010 129,662 0.29
EUR 125,000  CHEMOURS CO 4.0000% 15/05/26 126,760 127,813 0.29
EUR 125,000  SCIENTIFIC GA 3.3750% 15/02/26 REGS 125,686 125,000 0.28
GBP 100,000  MPT OP PTNR/FINL 3.3750% 24/04/30 116,038 118,359 0.27
GBP 100,000  MPT OP PTNR/FINL 2.5000% 24/03/26 116,609 118,013 0.27
GBP 100,000  FORD MOTOR CR 2.7480% 14/06/24 EMTN 110,619 117,048 0.26
EUR 113,000  IQVIA INC 2.2500% 15/03/29 REGS 113,000 112,700 0.25
EUR 100,000  KRAFT HEINZ 2.25% 25/05/28 100,000 108,265 0.24
EUR 100,000  FORD MOTOR CR 3.0210% 06/03/24 EMTN 89,000 104,000 0.23
EUR 100,000  SPECTRUM BRANDS INC 4% 01/10/26 REG 100,225 102,266 0.23
EUR 100,000 SILGAN HOLDINGS 2.2500% 01/06/28 100,000 100,375 0.23
EUR 100,000  ARDAGH METAL 2.0000% 01/09/28 REGS 100,000 99,861 0.22
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EUR 100,000  ARDAGH METAL 3.0000% 01/09/29 REGS 100,000 99,838 0.22
UsD 17,000  ADIENT US LLC 9.0000% 15/04/25 144A 16,317 15,418 0.03

5,211,190 5,361,972 12.04
ARt T AU 5,211,190 5,361,972 12.04
HAEESS 42,694,769 42,965,883 96.53

VRt 22 i Al A DL 7T, BT T AT,

P EFICRE T o1
202145 A 31 H BIfE
HEA 58, FE518 #1300 B A ZE)

TERL —HME 2 e LK

20214E5 131 HBUE, 7 7 FIZ LA T O RR B IME 2 B L 22 A L T2 A E R B LEAIIFCO FAD A~y BT

Aoz,
i A 15 PN | FeHAInE Fe b T A REBHR(2—n)
EUR 162,977 GBP 140,600 202146 H 28 H (621)
JPY 194,364,742 EUR 1,457,981 20214F6 H 28 H (7,294)
EUR 16,150 GBP 14,034 202146 H7H (186)
(8,101)
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1463 (202041 H 7 H) 12, 759 40 2.0 203. 53 1.7 95. 1 0.5 18,518
14731 (202042 H 7 H) 13, 100 42 3.0 209. 87 3.1 95.5 A 0.1 18, 808
148351 (202043 H 9 H) 12, 142 39 A 7.0 195. 75 A 6.7 95.5 0.3 17, 257
14931 (202044 H 7 A) 10, 950 37 A 9.5 178.97 A 8.6 92. 1 5.9 15, 080
1503 (202045 H 7 H) 11, 056 32 1.3 180. 76 1.0 90. 5 6.1 15,513
1513 (202046 H 8 H) 12,217 39 10.9 199. 79 10. 5 93. 0 1.2 17,201
1523 (202047 H 7 H) 12, 154 38 A 0.2 200. 06 0.1 92. 5 3.9 17, 106
15331 (20204 8 H 7 H) 12, 367 26 2.0 203. 87 1.9 94.9 4.6 17, 081
154351 (202049 H 7 H) 12, 449 33 0.9 205. 20 0.7 93.7 3.3 17, 148
1553 (20204£104 7 H) 12, 051 50 A 2.8 199. 74 A 2.7 92.4 5.4 16, 554
1563 (20204114 9 H) 11,993 32 A 0.2 198. 56 A 0.6 92. 4 3.9 16, 522
1578 (2020412H 7 H) 12, 380 26 3.4 204. 16 2.8 94. 3 0.7 17,027
1583 (202141 H 7 H) 12, 309 36 A 0.3 202.92 A 0.6 93. 0 2.6 16, 644
1593 (20214£ 2 H 8 H) 12, 546 31 2.2 208. 04 2.5 93.6 A 4.4 16, 963
16035 (20214£ 3 H 8 H) 12, 335 28 A 1.5 205. 31 A 1.3 93.7 3.8 16, 629
161351 (202144 H 7 H) 12,512 31 1.7 209. 12 1.9 90.5 5.9 16, 904
1623 (202145 H 7 H) 12, 599 44 1.0 211.23 1.0 92. 6 8.5 9, 320
1633 (202146 H 7 H) 12, 730 31 1.3 213.99 1.3 91.8 8.3 9, 375
1643 (202147 H 7 H) 12, 820 33 1.0 217.08 1.4 90. 3 11.4 9, 499
1653 (20214£ 8 H10H) 12, 834 34 0.4 217.94 0.4 90.9 10.8 9,415
166351 (202149 H 7 H) 12,891 31 0.7 219. 20 0.6 89.5 10.0 9, 394
16731 (20214£104 7 H) 12, 684 34 A 1.3 216. 50 A 1.2 88.8 12. 6 6, 370
1683 (2021411 H 8 H) 13, 008 34 2.8 223.61 3.3 91. 6 13.5 6,119
1693 (20214E12H 7 H) 12, 795 33 A 1.4 221.16 A 1.1 91.2 14. 1 5, 983
1700 (202241 H 7 H) 12, 877 35 0.9 223, 31 1.0 90. 3 A 4.5 5,921
17101 (202252 H 7 H) 12,514 32 A 2.6 217.97 A 2.4 90.3 A 3.1 5, 689
17201 (202243 H 7 [) 11, 427 28 A 8.5 203. 09 A 6.8 87.8 2.6 5, 197
1733] (202244 H 7 H) 12, 234 36 7.4 216.61 6.7 87.9 A 6.4 5, 566
1743 (2022465 H 9 H) 12, 163 37 A 0.3 216. 08 A 0.2 88. 7 A 3.7 5,533
17534 (2022466 H 7 H) 12, 378 29 2.0 220.53 2.1 88. 9 1.3 5, 762

* SEYEAAR OIS I L Bl 85 A P,

*MT 7 BRI Y —7 7 Pl ANETOT, MERAALE), TEIRemR) 3FEERRLTHML T £7,

KB LRITE R TR — 78 0 BT,

(kX Fv—0 (SJPEATY s =0 T e w—F o b RN ATy A Zu—rL (H#FER—2) ) X, JP Morgan Emerging Market Bond Index
(EMBI) Global (US$~—2) %% &Iz, MIHTHWTHIR Lz b 0TY, Ak, SEEEINICHT > TiE, REMFE~ORKBAZE LT, F¥ A/ A OHEHKiis
EHAYAOK FABFL— b CIRFEBEFTEFAGME CHRNLTBY ¥, @EMEZI0L LTHEEEL TVET, )

XJPENH Y 2w =V T =y b AR R e A F w7 A+ Za—s3L (JP Morgan Emerging Market Bond Index (EMBI) Global) %, J.P.Morgan Securities]
LLCBAAERLTND, ==V« v—Fy MEERMGR L LicA VT v 7 ATHY . ZOFE S L OMIMERITFREIRE L E T,

(H4FT) J.P.Morgan Securities LLC, Z/L—A/N—7
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BHIT— UL %77 > FD GEREEREREM)
O HERHirh OEAEMER & hRF DTS

- — : T ® WA T T - — & TE %

*® 5 W A H % % % Bl Ak |k oo b

W5 M % % % %

20214E12H 7 H 12, 795 — 221.16 — 91.2 14. 1

170 128K 12, 957 1.3 224. 53 1.5 90. 0 A 4.4
TRES)

202241 H 7 H 12,912 0.9 223. 31 1.0 90. 3 A 4.5
[€TED)

202241 H 7 H 12, 877 — 223.31 — 90. 3 A 4.5

%171%‘1 1 HE 12, 607 A2.1 219. 06 A1.9 90. 5 A 4.6
€S

202242 H 7 H 12, 546 N2.6 217.97 A2.4 90. 3 A 3.1
a0

202242 H 7 H 12,514 — 217.97 — 90. 3 A 3.1

#1724 2 HR 11,916 A4.8 210. 63 A3. 4 88.8 A 1.6
TRES)

20224E3 H 7 H 11, 455 A8.5 203. 09 /\6. 8 87.8 2.6
[€TED)

202243 H 7 H 11,427 — 203. 09 — 87.8 2.6

%173%‘1 3HER 12, 229 7.0 218.22 7.5 88. 2 A 4.9
[N

20224E4 H 7 H 12, 270 7.4 216.61 6.7 87.9 A 6.4
a5

202244 H 7 H 12, 234 — 216.61 — 87.9 A 6.4

174 4 K 12,277 0.4 218.13 0.7 87.6 A 5.9
GTRES)

202245 H 9 H 12, 200 N0. 3 216. 08 ANO0. 2 88.7 A 3.7
[€TED)

20224E5 H 9 H 12,163 — 216. 08 — 88.7 A 3.7

%175%‘1 5 HAR 12, 149 AO0. 1 216. 19 0.1 88.5 1.3
[N

202246 H 7 H 12, 407 2.0 220. 53 2.1 88.9 1.3

kWK IEEMARI T 0B A A 7+, ISV R kT,

*MT 7 2 RV =7 7 REMAANET O T, MEHFHALLE] MTRemies) IERELELZTRL TR 7,
REHRIM IR ITE O THER 720 BT,

OLEREIh DERFR L SERDERGH

[EAE D HERE]

HEMBEOETLEHERNL, OSTHRVI A FTABERKLI-C LEZERITHBFNI RINBE - &, FRB CREHERFH EES
R) AEBHICEMS| EHHELEDD &‘d)iﬁiﬂllb‘B*E%ﬁﬁﬂh‘tibfzi N Lzﬁl"ﬁf@%Bﬁiﬂfﬁ@ﬂﬂu‘bitﬁll‘ﬁﬂ)?ﬁﬁ?r DEFERE
EZHHHIOFT VA NADBRENEASHFETRIABRICERNTE D LAKICHABREDORTERBABRMNER SN LB LEITLY
FRERSFHISNTELI-CLTLE,

LERYPDOEEMBOEES—1.7% (HDEESEBRELTHEY) &4Y, RUFI—ID—0.3%%1. 4R, FFEYEL:, THE
E%Ed)%l;t (BHIT—CUTEHIT—T7 0 F] ITEVT. BRAERES CHEFERRATA FRIERLEIEBETLE,

FiEiA]

TERANRTHA [BHIT—ULIESIY—T 7 K] BRESEELICAAANE L, REMANRREEICONTR. A%
A SERBOEEATL . ~

[BHIT—SUIEEIY— 77> F] OBRAICOVNTHE, TERENRTHIHREORF. BFEE, CEORITT HESEHM
[CHHARE L, BRTRAFSI] DR, FIOTSET. A FRSTRECECREL, EHSRICRE L REETE 0 E

Zo

[HES]

IRFEAEELICOTEL T, EHFWRBEFEA—XI(Z, 1 0% YE170435M, 17181320, 1724028/, 5E1734436M . 174437
%’;g%mﬂ%gf—bibt HE. BREOERICOVTE, HITHIREEZTT. TAES ERA—DERZTLEVET,
I%Txfﬁ*]‘ié?é [(BRIT—PUJEHIT—T 70 F] 2EMFERMUICHAANET, TEHEANBREEICOVTIE, A8~
v DFITARLY

[(FHIT—DUJEHIT—T77 V0 F] OEBRIZOVNTIE, TERERRTHLIHEEOKRA, BUFHE. tXORTI IEHEEMN
ISHAANET . A VHLTAVDRENERICNAZ., FYERLTA VOER/EBEELET, BEITHI->TIE. F7UFAUEILIYH
iﬁ’@gg_’}'— ERADNY2T—23 00, TYZALSWIICEDE, ERIES. EAHREEEFEREL. R— I+ VA DEELT
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O10%=YNERBAM

BHIY—CUJ@% 772 FFD GERHBRERER)
(2021512R 8 H~20224. 6 A7 H)

H1T0H~ 51751
IH IH »
H e W | & % . % =
M %
(a) 18 G H il 51 0.411 | (a) 13 3EHMEN = fERRIN R 0> T8 JEYERMR (3 3N =R
( & & & ) (44) (0.357) | 77> NOEMEZhicE ) WA, ZHAE~OERR, HEEREOMER,
SEYEE D B %
( B 2 = ) (3) 0.027) | BERNTO7 7 ROEES L OEE T &%
( = § = f ) (3) 0.027) | 77 v FOMEORE « HH, FHtn b 0EROFETE
b) % ®H & 3t F B 0 0.002 | (b)72EZEETHE = (ERIR 072 B % 26 T 50RE + (R BIR 00 22 2 M 1
MIEEZETHRNE, AMREASEOTE OB, EE M AL 5 FHk
(%W - A7 a) (0) (0.002)
) £ o i H H 2 0.017 | (QZ 0B =1EEMH 0z Ofms -+ ERimo LR %8N &
C &’/ &% % H ) (1) (0.005) | RERMIT, WIMIB Y 2 RERTHIC T ) FEASORERVELOD
%l - BEOBESICET 2B
( B & & A ) (0 (0.001) |EEBMT, EAEABICKLD 77 FOBEITHLBA
( = o ) (1) (0.010) | FHEFHOMEICES 52 OMhOHER
= 7t 53 0. 430

VERCH ] O S5 B VEMMARI . 12, 3551 T,

FAPERRWIM OB (HBEBIEOH)ND b OXWEBELET) 1T,

HRTT,

* A EHITEHA Z L ICHARRIIIME AL THY £,

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

* BRAEBLFEBBLOZOMERIZ. 20772 FAEAAN TS =T 70 RRKI TG5O B, Y77 v RIS TH0%

HHET,

RELRIT L DN 0N ENOERCE (MARMOMREE &) ZERMIROFHEEMHE TR L TI0£F L2boT, HA Z LI
AN BALATHIZE AL THY 9,
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BRNIv—CUJ8%5 77 2 FFD (GEREERERER)

OB R UHEIDIKR

(2021412A 8 H~2022%6 A 7 A)

.%E?QEEE%%HEIE#ODEQE AR
F1T0H]~ 1758
% f# % E it m
ml Eig 4 KA m] % 4 H
TH TH TH TH
i o~— FEE~Y—T 7 R 57, 565 151, 900 109, 410 299, 600

* BRI IZE) 0 5 C,

OFEEMRAN EDEGHKRF

(202112A 8 A~20225%£6 A 7 A)

.*IJ%EEI%)\&O)HX%IWH

<HNIT—DU7EHT77 2 FFD GEREREIRERER) >
BEFHITEVFEEA,

<BHNIT—CUIBHIYF—T7UE>

F1708 ~ 551758
X AN AR A ,J_B s E:Nr _ —
* 7| BMER Soammea] B RS SomEmgs] D
L OEEIKIB A EDOEEIRIAD C
B "M % H7H HTH %
2R E I | 2,791 35 1.3 2,943 35 1.2

[CFoRasE 71 7% |

KOEBRAERIE L2, Y =T 7 v FOBREFENROGIHIHT 2 YU%T 7 7 FOX Y —7 7 > R NEOEIE,

IR £ (3. FRla ek OB E AT 5 R L2 1B BUE S B FIBRIRA T ) . %7 7 © FICH B AIBRIRA & 1%
BEREEHYT T,

185 —




BRNIv—CUJ8%5 77 2 FFD (GEREERERER)

O AEE DA (20224 6 B 7 HITE)
| BRAERES
CAGES 175K
# i 0K R 7 W B
Tn T0 THM
At ~v—V L T~ =T 7 R 2,135, 767 2,083, 922 5, 699, 319

* - FPAER O HAL AT 390 0 5T,

BREGRICETHIMABEOHMI DEE L TR . RRDBEREFADERBEEIZCSRIIZELN,

OREIEFEMHEDER (20224 6 B 7 BHE)

ESVENES
2 H ¥ W I F
TFH %
PR~V G~ =T 7 5,699, 319 98.6
a—)b - m— 5 2Ol 80, 711 1.4
PG FEM PERREA 5, 780, 030 100. 0

* BFAO ARG IZE) 0 #5C,

d Wt~ — DV SER Y — T 7 RIZBWT, BITHIRIC BT 2AMEEMEE (7,861, 408T 1) DOEZEIFFEMERE (8, 184, 7217 M)
\Z%F9 % HeR1396. 0% T,

kOMEEE PEIT, F1T5HIR ORI Z 3 E O B E BAS T H MG OMEIZ L0 FEHRE L7z b0 TY, 1Kk F=132.241, 1 kL2l
=7.9647H, 17— 12=141. 32, 17 AP L F 2 Y=1. 0918, 1A ¥ a2Y=6. 7594, 121 72V =0. 03484, 1 /1=35. 4126,

17 > F=8. 54/,

O¥E. BfE. TARUEEMEDINR

& A FE1T0MIR SITUHR FANPEES CNREIES CHNEEES TS HIR
- 20224F 1 A 7 ABIE[20224F 2 A 7 FHIFE[20224F 3 A 7 ABIAE[20024E 4 A 7 AHIFE[20224E 5 5 9 HHIFE[20224E 6 A 7 RBITE

A A A = A =
AN &HE 5,977,011, 241 5,708,001, 517 5,213,984, 846 5,586, 313, 023 5,554,822, 519 5, 780, 030, 902
B = -+ 59, 093, 622 52, 395, 214 52, 744, 004 53, 180, 842 58, 810, 688 58,611,703
Sitzo-y Ve d =77/ FEEE) | 5,859,117,619 | 5,627,406,303 | 5,139, 740,842 | 5,507,332, 181 | 5,475,411,831 | 5,699, 319, 199
RN 4 58, 800, 000 28, 200, 000 21, 500, 000 25, 800, 000 20, 600, 000 22, 100, 000
B) &fE b5, 223,576 18, 580, 403 16, 569, 282 20, 169, 628 20, 884, 872 17,167, 421
ARALUL LS i 16, 095, 415 14, 548, 672 12, 735,940 16, 379, 388 16, 834, 371 13, 501, 443
AL G 34,927,511 - 334, 776 - - -
FRALME FEHI 4,189, 483 4,020, 994 3,489, 264 3,780, 165 4,039, 714 3,656, 203
ARALFIE 7 25 7 6 23 37
T DAL 11, 160 10, 712 9,295 10, 069 10, 764 9,738
(C) MEEMEE(A—B) 5,921,787, 665 b, 689,421,114 5,197, 415, 564 5,566, 143, 395 5,533,937, 647 5,762, 863, 481
TN 4,598, 690,000 | 4, 546,460,000 | 4,548,550,000 | 4,549, 830,000 | 4,549, 830,000 | 4,655,670, 000
WA 4 1,323,097,665 | 1,142,961, 114 648,865,564 | 1,016, 313, 395 984,107,647 | 1,107, 193, 481

(D) SZEIEROH 459, 86901 454, 6460 454, 85501 454,9830 454, 9830 465,5670

1OH-Y EEHEE(C/D) 12,877H 12,514H 11,427H 12, 234H 12,163H 12,378M

FELT0 15 e AREIE4, 676, 090, 000M . F5170~ 175 HENNER EJCAFEIL119, 120, 0001, ZE170~ 1751 —HAFHI T A% %139, 540, 000H

O34 72 0 & FEREIE, BB1708112, 877H ., #51713012, 514, 51728011, 427H ., #1731112, 234, #5174312, 163H., 551758112, 3784

<,

=

(&
~P—=T 7 N)

FEAEFEM PE O O IR AR D D HEBR DR UL — & FFET 5
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BRNIv—CUJ8%5 77 2 FFD (GEREERERER)

OEHEDIKIR
#1703 1713 #1723 #1733 5174390 #1758
5 H 20214E12H 8 H~ 20224 1 A 8 H~ (202242 4 8 H~ [20224E 3 H 8 H~|20224E 4 A 8 H~ [20224E 5 H10H ~
202241 H7H 202252 7H [20224E3 A T7H 202294 H7H 2022565 9H  [20224:6 H 7 H
A A A A A A

[(OESEEIE:S A 881 A 766 A 691 A 216 A 549 A 540
SCEAFILE. A 881 A 766 A 691 A 216 A 549 A 540
(B) HfiFE#5TEELE 57,684, 402 A 146,671,264 A 477,853,172 387,394, 490 A 11,320,350 118,143, 962
e A 58,697, 022 1,129,813 110,274 387, 400, 011 125,080 118, 194, 630
TEEH A 1,012,620 A 147,801,077 A 477,963, 446 A 5,521 A 11,445,430 A 50, 668
(C) 1EFt3REN=E A 4,200,643 A 4,031,706 A 3,498, 559 A 3,790,234 A 4,050,478 A 3,665,941
D) HHEHEE(A+B+C) 53,482, 878 A 150,703, 736 A 481,352,422 383,604,040 A 15,311,371 114,477, 481
(B) mIfARRBERE 583, 650, 412 613,924, 669 448, 264, 337 A 45,805,978 321,418,674 289,077,722
(F) BmEEEEES 702, 059, 790 694, 288, 853 694, 689, 589 694, 894, 721 694, 894, 721 717,139,721
(Fic, 24 % AH 24 %8) (1,823,124,763) | ( 1,802,816,670) | ( 1,804,943,161) | ( 1,805,992,254) | ( 1,805,997,345) | ( 1,870,121,175)
(FEEHE AR FH 2 %5) (A1,121,064,973) | (A1,108,527,817) | (A1,110,253,572) | (AL, 111,097,533) | (Al 111,102,624) | (Al 152,981, 454)
@ F(D+E+F) 1,339,193, 080 1,157,509, 786 661, 601, 504 1,032,692, 783 1,000,942, 018 1,120, 694, 924
H) IEHES A 16,005,415 A 14,548,672 A 12,735,940 A 16,379,388 A 16,834,371 A 13,501,443
REZBEEL (G+H) 1,323,097, 665 1,142,961, 114 648, 865, 564 1,016, 313, 395 984, 107, 647 1,107,193, 481
IBIEREZEHERE S 702, 059, 790 694, 288, 853 694, 689, 589 694, 894, 721 694, 894, 721 717,139,721
(Fic, 24 % AH 24 %8) (1,823,124,763) | ( 1,802,819,885) | ( 1,804,950,098) | ( 1,805,997,345) | ( 1,805,997,345) | ( 1,870,265, 242)
(FEE R A %5) (A1,121,064,973) | (A1,108,531,032) | (A1,110,260,509) | (AL, 111,102,624) | (AL, 111,102,624) | (Al 153,125,521)
Sy B YEGI R ST 4 931, 129, 065 922, 533, 964 924, 058, 591 928, 411, 965 930, 712, 540 934, 592, 837
MRS 4 A 310,091, 190 A 473,861,703 A 969,882,616 A 606,993, 291 A 641,499,614 A 544,539,077

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

OHRMLE

ZEFHEEISTVEEA,
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ERHREE
B158 CREH202246 A7 R)
R EARE (202146 B 8 H~2022466 B 7 H)

ZREDHGESEN

FRIFEHOCEBEBY. E<HEHLRL EFERI,
LR R OERARRECOVTIHER L LIFET,
SHEL—BOBIMTEBYET LS. BELBELETET.

Q477 FDMEMEAERDEY T,

BKEDA VALGTA VOEREEAMEORRENDCLEBME LTGERETRVET,
OHBEOBAF, BAFHE., 3 LAEEEORTTLE5F (UT FEEESH) c0W0ET,) sTERETERLE L. BKED
AVALTAVDRENBERIZCNMA, FYERLTAVOEREBELES, 48, RETIEHFORMCOVTIEFIREFHIT

E B A & Sy
QHBEEBHE~ODEREICH=>TIE, T7UHAVALIGHFOEI Z2— - BRION)2T—> 3 VD, TIZALDRICEDE,
ERIES. EANSRRBESEREL. R—r I+ VA OBEEFTLVET,
FRBRENE FEERSEFERENRLLET, A, HEESBESEI/HFREOESOCESEHOMECESHTI0REEFTD I VIV EFIC
i BETDHEELHYET,

F AR

ONEREE~NDREZSICEFIREHRTEE A,
QTUNT 4 TOFAIEAY DVEMIZRE L EH A
ONEAHBFMIEIEANY DEMICRE LEE A,

BR7EYIRIA b

RRIREEMN _TH2E15

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

E @ @]~ > T~ — 7

. bty 5oy o % xlwow o

oo N AN R [ PN A T
(FREA-2])

Z % % % %  w@s

11341 (20184 6 1 7 ) 22,674 AO0. 7 180. 40 N2.2 91.3 3.6 19, 842

1241 (2019426 1 7 1) 24,039 6.0 192. 92 6.9 95. 6 AN0. 3 21,114

1341 (20204 6 1 8 H) 24,973 3.9 199. 79 3.6 93.9 1.2 19, 585

1441 (202146 A 7 H) 27,084 8.5 213.99 7.1 92.9 8.4 11, 542

158 (20224E6 A 7 H) 27, 349 1.0 220. 53 3.1 89.9 1.3 7,937

RAEHRIM LR ITE N TH R -T2 BT,

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

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

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

OLHirh DEMEMEE & THRFDHR

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

(€D M % % % %
20214£6 1 7 H 27, 084 — 213. 99 — 92.9 8.4
6 AR 27, 402 1.2 217.16 1.5 90.3 9.5
7 AR 27, 264 0.7 216. 19 1.0 91.2 10.5
8 AR 27, 654 2.1 218. 79 2.2 90.5 9.6
9 AR 27, 633 2.0 218. 98 2.3 90.0 10.6
10A K 28,017 3.4 222. 75 4.1 92. 8 12.2
NES 27, 413 1.2 218.87 2.3 92.0 14.2
12HE 28, 086 3.7 224. 53 4.9 90.8 A 4.4
202241 AR 27,414 1.2 219. 06 2.4 91.3 A 4.6
2 AR 25, 981 A4 1 210. 63 Al1.6 89.6 A LT
3 AR 26, 752 AL 2 218. 22 2.0 89.0 A 5.0
4 AR 26, 956 AN0.5 218.13 1.9 88.5 A 5.9
5 AR 26, 769 AL 2 216. 19 1.0 89. 2 1.3

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

M RIIIE T,
* SRR E O TR —FE 0 TR,
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FI—ID+3.1%%2. 1R > FTRY E e
Lz ELERIE., BFEZERCERES.
BERSNITAFTRICERALIE-CELGET £
L7,

3.0
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5158
2022/6/7

| mEsmE O~vFv—o |

GE) RUFI—91F, PELHY - IR—D0T =4y k-
R F-AVTFyvoR-50—nN)L (ABRER—X) TT,
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[Efif7E% | ABU DHABI GOVT INT’L 3. 125 940 766 101, 347 | 2049/ 9 /30
ABU DHABI GOVT INT’L 3.875 335 312 41,337 | 2050/4/16
ABU DHABI GOVT INT’L 3.0 200 160 21,253 | 2051/9/15
ARAB REPUBLIC OF EGYPT 7.903 455 318 42,069 | 2048/ 2 /21
ARAB REPUBLIC OF EGYPT 8. 7002 270 197 26,074 | 2049/3/1
ARAB REPUBLIC OF EGYPT 8.875 370 271 35,871 | 2050/5/29
ARAB REPUBLIC OF EGYPT 7.5 290 194 25,688 | 2061/2/16
COSTA RICA GOVERNMENT 6.125 400 390 51,650 | 2031/2/19
CROATTA 6.0 505 523 69,284 | 2024/1/26
DOMINICAN REPUBLIC 5.95 155 155 20,555 | 2027/1/25
DOMINICAN REPUBLIC 6.0 150 148 19,653 | 2028/ 7 /19
DOMINICAN REPUBLIC 5.5 150 142 18,836 | 2029/ 2 /22
DOMINICAN REPUBLIC 4.5 665 587 77,677 | 2030/ 1 /30
DOMINICAN REPUBLIC 4. 875 150 129 17,165 | 2032/9/23
DOMINICAN REPUBLIC 6.0 150 139 18,434 | 2033/2/22
DOMINICAN REPUBLIC 5.3 240 189 25,101 | 2041/1/21
DOMINICAN REPUBLIC 6.4 440 374 49,479 | 2049/6/5
DUBAT GOVT INT’ L BONDS 3.9 455 351 46,476 | 2050/9/9
FED REPUBLIC OF BRAZIL 4.75 295 217 28,774 | 2050/ 1/14
GABONESE REPUBLIC 6.95 450 431 57,046 | 2025/6/16
GOVT OF BERMUDA 4.75 270 279 36,999 | 2029/2/15
HUNGARY 5.375 310 318 42,115 | 2024/3/25
HUNGARY 2.125 255 204 27,061 | 2031/9/22
ISLAMIC REP OF PAKISTAN 6. 875 200 145 19,245 | 2027/12/5
ISLAMIC REP OF PAKISTAN 7.375 260 167 22,094 | 2031/4/8
IVORY COAST 6.125 610 541 71,599 | 2033/6/15
KINGDOM OF JORDAN 4.95 200 190 25,125 | 2025/7/7
OMAN GOV INTERNTL BOND 4.75 695 682 90,280 | 2026/6 /15
OMAN GOV INTERNTL BOND 6. 25 200 205 27,175 | 2031/1/25
OMAN GOV INTERNTL BOND 6.5 300 272 36,100 | 2047/3/8
OMAN GOV INTERNTL BOND 6.75 275 255 33,794 | 2048/1/17
OMAN GOV INTERNTL BOND 7.0 425 405 53,578 | 2051/1/25
PANAMA NOTAS DEL TESORO 3.75 235 232 30,750 | 2026/4 /17
PERU GLOBAL 7.35 155 169 22,472 2025/7 /21
PERUSAHAAN PENERBIT SBSN 4.55 200 204 27,044 | 2026/ 3 /29
REPUBLIC OF ANGOLA 9.5 200 208 27,552 | 2025/11/12
REPUBLIC OF ANGOLA 8.0 380 353 46,761 | 2029/11/26
REPUBLIC OF ANGOLA 8.75 270 254 33,604 | 2032/4/14
REPUBLIC OF ANGOLA 9.375 240 212 28,036 | 2048/5/8
REPUBLIC OF ARGENTINA 0.5 689 203 26,882 | 2030/7/9
REPUBLIC OF ARGENTINA 1.125 1,140 313 41,426 | 2035/7/9
REPUBLIC OF ARGENTINA 2.5 605 196 25,960 | 2041/7/9
REPUBLIC OF AZERBAIJAN 4.75 200 200 26,557 | 2024/3/18
REPUBLIC OF AZERBAIJAN 3.5 310 267 35,380 | 2032/9/1
REPUBLIC OF CHILE 2.75 200 190 25,256 | 2027/1/31
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[Efif7E% | REPUBLIC OF CHILE 2.55 760 638 84,476 | 2033/7 /27
REPUBLIC OF CHILE 3.5 200 182 24,108 | 2034/1 /31
REPUBLIC OF CHILE 3.1 200 157 20,831 | 2041/5/7
REPUBLIC OF COLOMBIA 4.0 200 199 26,337 | 2024/2/26
REPUBLIC OF COLOMBIA 4.5 225 207 27,500 | 2029/3/15
REPUBLIC OF COLOMBIA 3.0 200 164 21,751 | 2030/1/30
REPUBLIC OF COLOMBIA 3.25 250 199 26,379 | 2032/4 /22
REPUBLIC OF COLOMBIA 5. 625 405 336 44,468 | 2044/ 2 /26
REPUBLIC OF COLOMBIA 5.0 800 614 81,229 | 2045/6 /15
REPUBLIC OF EL SALVADOR 5.875 70 31 4,140 | 2025/1 /30
REPUBLIC OF EL SALVADOR 7.1246 215 86 11,458 | 2050/ 1 /20
REPUBLIC OF GABON 6. 625 470 396 52,488 | 2031/2/6
REPUBLIC OF INDONESIA 3.5 400 391 51,787 | 2028/1/11
REPUBLIC OF INDONESIA 4.75 600 626 82,845 | 2029/2/11
REPUBLIC OF INDONESIA 1.85 200 169 22,352 | 2031/3/12
REPUBLIC OF INDONESIA 3.55 470 448 59,364 | 2032/3/31
REPUBLIC OF INDONESIA 4.625 330 313 41,461 | 2043/4/15
REPUBLIC OF INDONESIA 4.3 200 185 24,470 | 2052/ 3 /31
REPUBLIC OF PANAMA 3.875 400 390 51,584 | 2028/3/17
REPUBLIC OF PANAMA 2. 252 300 243 32,149 | 2032/9/29
REPUBLIC OF PERU 2.844 195 174 23,050 | 2030/ 6 /20
REPUBLIC OF PERU 2.783 1,065 928 122,845 | 2031/1/23
REPUBLIC OF PHILIPPINES 4.2 200 202 26,844 | 2024/1 /21
REPUBLIC OF POLAND 3.25 335 329 43,598 | 2026/4/6
REPUBLIC OF SENEGAL 6.25 345 300 39,775 | 2033/5/23
REPUBLIC OF SERBIA 2.125 1,130 875 115,765 | 2030/12/ 1
REPUBLIC OF SRI LANKA 6. 85 255 99 13,169 | 2024/ 3 /14
REPUBLIC OF SRI LANKA — 400 156 20,651 | 2028/4/18
REPUBLIC OF SRI LANKA 7.55 200 78 10,321 | 2030/ 3 /28
REPUBLIC OF TURKEY 4.75 200 175 23,215 | 2026/ 1/26
REPUBLIC OF TURKEY 5.125 210 175 23,144 | 2028/2/17
REPUBLIC OF TURKEY 5. 875 260 208 27,510 | 2031/6/26
REPUBLIC OF TURKEY 5.75 955 655 86,735 | 2047/5/11
REPUBLIC OF UZBEKISTAN 4.75 200 197 26,111 | 2024/2/20
REPUBLIC OF VENEZUELA — 950 83 10,992 | 2038/ 3 /31
ROMANTA 5. 25 262 262 34,764 | 2027/11/25
ROMANTA 3.625 800 684 90,568 | 2032/3/27
RUSSTAN FEDERATION — 200 2 264 | 2026/ 5 /27
RUSSIAN FEDERATION — 200 2 264 | 2027/6/23
RUSSIAN FEDERATION — 800 8 1,057 | 2029/3/21
SAUDT INTERNATTONAL BOND 4.5 345 330 43,757 | 2046/10/26
SAUDI INTERNATIONAL BOND 4.625 200 194 25,732 | 2047/10/ 4
SAUDI INTERNATIONAL BOND 3.25 200 160 21,212 | 2051/11/17
SAUDI INTERNATIONAL BOND 3.45 737 583 77,130 | 2061/2/2
STATE OF QATAR 3.25 200 200 26,454 | 2026/6/2
STATE OF QATAR 4.5 335 354 46,889 | 2028/4 /23
STATE OF QATAR 4.0 200 206 27,357 | 2029/3/14
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[EfifFE% | STATE OF QATAR 3.75 685 697 92,277 | 2030/4/16
STATE OF QATAR 4.625 200 208 27,634 | 2046/6/ 2
STATE OF QATAR 4.817 200 211 28,017 | 2049/3/14
STATE OF QATAR 4.4 730 734 97,085 | 2050/4 /16
UKRAINE GOVERNMENT 7.75 265 102 13,567 | 2027/9/1
UKRAINE GOVERNMENT 7.375 201 72 9,595 | 2032/9/25
UKRAINE GOVERNMENT 7.253 345 125 16,545 | 2033/3/15
UKRAINE GOVERNMENT REGS 7.75 150 105 13,899 | 2022/9/1
UKRAINE GOVERNMENT REGS 7.75 888 336 44,446 | 2026/ 9/ 1
UNITED MEXICAN STATES 4.75 830 819 108,345 | 2032/4 /27
UNITED MEXICAN STATES 4.28 425 352 46,678 | 2041/ 8 /14
UNITED MEXICAN STATES 4.5 777 643 85,118 | 2050/ 1 /31
HEpRE %% | PETRONAS CAPITAL LTD 3.404 220 171 22,623 | 2061/4 /28
(K< &@f%) | PT PERTAMINA (PERSERO) 3.65 200 189 25,117 | 2029/ 7 /30
PT PERTAMINA (PERSERO) 4.175 400 335 44,310 | 2050/ 1 /21
QATAR ENERGY 3.125 550 452 59,807 | 2041/ 7 /12
QATAR PETROLEUM 1.375 400 367 48,641 | 2026/9/12
QATAR PETROLEUM 2.25 450 396 52,415 | 2031/7/12
SOUTHERN GAS CORRIDOR 6. 875 200 207 27,460 | 2026/ 3 /24
W@ AL | AEROPUERTO INTL TOCUMEN 5.125 215 180 23,865 | 2061/8/11
(4BBEEMES | AT CANDELARIA SPAIN SLU 5.75 250 206 27,244 | 2033/6/15
ATA GROUP LTD 3.2 255 206 27,273 | 2040/ 9/16
ALFA DESARROLLO SPA 4.55 199 152 20,139 | 2051/9/27
ANGLOGOLD HOLDINGS PLC 3.375 200 175 23,182 | 2028/11/ 1
BANCO DE CREDITO DEL PER 3.125 135 125 16,586 | 2030/7/1
BANCO DE CREDITO DEL PER 3.25 40 36 4,782 | 2031/9/30
BANCO DO BRASIL (CAYMAN) 4. 875 200 195 25,796 | 2029/1/11
BANCOLOMBIA SA 3.0 200 189 25,095 | 2025/ 1/29
BANGKOK BANK PCL 3. 466 200 171 22,626 | 2036/ 9/23
BANK HAPOALIM 3. 255 200 176 23,384 | 2032/1/21
BANK LEUMI LE-ISRAEL 3.275 200 183 24,266 | 2031/1/29
BHARTT AIRTEL INTERNATIO 5.35 245 250 33,171 | 2024/ 5/20
BIOCEANICO SOVEREIGN — 262 177 23,409 | 2034/6/5
BOC AVIATION USA CORP 1.625 200 192 25,455 | 2024/ 4 /29
BRASKEM IDESA SAPI 6.99 200 176 23,340 | 2032/ 2/20
BRASKEM NETHERLANDS 5. 875 200 178 23,587 | 2050/ 1 /31
CDBL FUNDING TWO 2.0 225 208 27,605 | 2026/3/4
CNTL AMR BOTTLING CORP 5.25 208 199 26,370 | 2029/ 4 /27
COUNTRY GARDEN HLDGS 2.7 230 131 17,382 | 2026/ 7/12
CSN RESOURCES SA 5. 875 200 176 23,307 | 2032/4/8
ECOPETROL SA 5.375 110 108 14,307 | 2026/ 6 /26
ECOPETROL SA 4.625 125 106 14,076 | 2031/11/ 2
EIG PEARL HOLDINGS SARL 3. 545 200 176 23,370 | 2036/ 8 /31
EIG PEARL HOLDINGS SARL 4.387 400 335 44,305 | 2046/11/30
EMPRESA NACIONAL DEL PET 5.25 275 267 35,411 | 2029/11/6
EMPRESA NACIONAL DEL PET 4.5 210 164 21,702 | 2047/ 9/14
ENERGEAN TSRAEL FINANCE 4. 875 200 189 25,075 | 2026/ 3/30
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L@ALE S | ENERGEAN TSRAEL FINANCE 5. 375 55 51 6,764 | 2028/3/30
(4BBEEMES) | ENERGEAN TSRAEL FINANCE 5. 875 10 9 1,207 | 2031/3/30
ENTEL CHILE SA 3.05 150 125 16,570 | 2032/9/14
GALAXY PIPELINE ASSETS 1.75 196 185 24,496 | 2027/ 9/30
GALAXY PIPELINE ASSETS 2.625 305 255 33,810 | 2036/ 3/31
GALAXY PIPELINE ASSETS 3.25 220 182 24,119 | 2040/ 9 /30
GREENKO DUTCH BV 3.85 203 183 24,301 | 2026/ 3/29
IHS HOLDING LTD 6. 25 200 182 24,160 | 2028/11/29
IND & COMM BK OF CHINA 4. 875 200 206 27,362 | 2025/ 9 /21
INVERSIONES CMPC SA 3.85 210 192 25,424 | 2030/1/13
ISRAEL ELECTRIC CORP LTD 5.0 770 790 104,510 | 2024/11/12
ISRAEL ELECTRIC CORP LTD 4.25 265 261 34,551 | 2028/ 8/14
ITAU UNIBANCO HLDG SA/KY 2.9 200 200 26,516 | 2023/ 1/24
KONDOR FINANCE PLC (NAK) 7.375 390 273 36,204 | 2022/ 7 /19
LAMAR FUNDING LTD 3.958 427 411 54,383 | 2025/5/7
LEVIATHAN BOND LTD 6.75 200 198 26,277 | 2030/ 6 /30
LUKOIL CAPITAL DAC 2.8 200 114 15,191 | 2027/4 /26
MDGH GMTN RSC LTD 3.0 205 199 26,437 | 2027/ 3/28
MEITUAN 3.05 200 151 20,091 | 2030/10/28
MEXICO CITY ARPT TRUST 3.875 200 178 23,611 | 2028/4 /30
MILLICOM INTL CELLULAR 6. 25 216 212 28,087 | 2029/ 3/25
MIZRAHI TEFAHOT BANK LTD 3.077 280 251 33,278 | 2031/4/7
OFFICE CHERIFIEN DES PHO 4.5 200 201 26,659 | 2025/10/22
OFFICE CHERIFIEN DES PHO 5.125 400 296 39,227 | 2051/6/23
OOREDOO INTL FINANCE 2.625 310 275 36,403 | 2031/4/8
PEMEX PROJ FDG MASTER TR 6. 625 10 7 971 | 2038/6/15
PERUSAHAAN LISTRIK NEGAR 6. 15 210 206 27,305 | 2048/5/21
PETROLEOS DE VENEZUELA S - 100 5 746 | 2022/11/17
PETROLEOS DE VENEZUELA S — 235 15 2,022 | 2024/5/16
PETROLEOS DE VENEZUELA S - 555 31 4,220 | 2027/4/12
PETROLEOS DE VENEZUELA S — 1,430 76 10,164 | 2037/4 /12
PETROLEOS MEXICANOS 5.95 105 84 11,190 | 2031/1 /28
PETROLEOS MEXICANOS 6.7 652 546 72,262 | 2032/2/16
PETROLEOS MEXICANOS 6.75 587 403 53,418 | 2047/ 9 /21
PETROLEOS MEXICANOS 7.69 973 726 96,110 | 2050/ 1 /23
PROSUS NV 3.257 200 178 23,661 | 2027/1/19
QNB FINANCE LTD 1.375 450 412 54,546 | 2026/ 1 /26
RZD CAPITAL LIMITED (RZD — 200 — —| 2024/4/5
SAUDI ARABIAN OIL CO 2.875 410 406 53,735 | 2024/4/16
SAUDI ARABIAN OIL CO 1.625 200 187 24,754 | 2025/11/24
SAUDI ARABIAN OIL CO 3.5 875 854 113,047 | 2029/4/16
SAUDI ARABIAN OIL CO 2.25 450 395 52,364 | 2030/11/24
SAUDI ARABIAN OIL CO 3.25 200 155 20,548 | 2050/11/24
SHINHAN BANK 4.375 200 195 25,913 | 2032/4/13
STAR ENERGY CO ISSUE 4.85 210 190 25,229 | 2038/10/14
STATE GRID OVERSEAS INV 3.5 485 479 63,424 | 2027/5/4
STATE OIL CO OF THE AZER 4.75 210 209 27,720 | 2023/ 3/13
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L@ S | STATE OTL CO OF THE AZER 6. 95 335 345 45,735 | 2030/3/18
(4R | TELFON CELUAR DEL PARAGU 5. 875 200 193 25,575 | 2027/4/15
TIMES CHINA HLDG LTD 5.75 275 75 10,000 | 2027/1 /14
UNITED OVERSEAS BANK LTD 3.863 200 192 25,517 | 2032/10/ 7
VEON HOLDINGS BV 3.375 290 181 24,049 | 2027/11/25
YPF REGS 6.95 50 34 4,504 | 2027/7/21
YPF SOCIEDAD ANONIMA 7.0 234 136 18,094 | 2047/12/15
T e 6, 663, 207
—n Fa—n Fa—n
Ny — | EMEGES: | HUNGARY 1.75 40 31 4,473 | 2035/6/5
2= b YRY= | [EfEFES: | TVORY COAST 5. 875 180 158 22,452 | 2031/10/17
IVORY COAST 4. 875 185 153 21,638 | 2032/1/30
TAHIT jf@fﬂﬁ”% BULGARIAN ENERGY HLD 2.45 265 220 31,148 | 2028/ 7 /22
(BOREEAER
77 FT | [EEGES | CROATIA 1.125 660 591 83,654 | 2029/ 6 /19
CROATIA 1.5 995 882 124,780 | 2031/6 /17
CROATIA 2.875 325 319 45,200 | 2032/4 /22
CROATIA 1.75 205 162 23,031 | 2041/3/4
ZDft [Ef#7E% | BENIN INTL GOV BOND 4. 875 100 80 11,310 | 2032/1/19
BENIN INTL GOV BOND 4.95 275 204 28,941 | 2035/1/22
NORTH MACEDONTA 5. 625 155 158 22,342 | 2023/ 7 /26
NORTH MACEDONTA 3.675 385 357 50,488 | 2026/6/3
N =t 469, 463
& il 7,132, 670
k IR AL, IR ORI 2 73 [ 0 1 K FEAS 78 BARS O EIC X MERE LD TT,
* B - AFAMAEO BRI XY 0 5T,
| UG ORIRRI R
& i Gl — = il — s
H J=:s #H e J=3 HH
"M "M
et TNOTE (2YEAR) — 139
ot TNOTE (5YEAR) 251 —
TBOND 90 —
TNOTE (10YEAR) — 155
T-ULTRA 241 —
ULTRA (10YEAR) - 183

e T
ARG AT, 1K WA A o 03 5 00 e A 55 BRI 0 DI & 0 HRASHRSE L7 b 0 T,
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N 7,132, 670 87.1
a—)L s m— 5 i 1,052, 051 12.9
BB (5 e PERREA 8,184, 721 100. 0
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TH H E I TH H 1 b
M M
n BE 9,979, 702, 168 (A ERLZNE 423,957,178
a—)L - m— 797, 239, 890 3irgil)sN 423,970, 513
INFHAE AR 7, 132, 670, 991 Z ORI LA 15, 583
RIS 1,922, 366, 117 SRR A 28,918
SR 89, 051, 233 (B) HifiFEHTERD A 181,186,828
i EL 2 11,759, 156 T“:mfg A;' 962' 9?2’ i;:
e AT FEREHLA: 26, 614, 781 JEAE » 142, 150,
o © SE4EEI%HRE A% A 65,240, 247
B) &f& 2,041, 896, 372 :
W 5 019. 196, 322 Gl 145,112, 519
5H7ﬁ N B34 A 210, 352,766
*%%Eé 22,1700, 000 0 REBMEZ A 1,907,722
RIFE 50 ) LHBLES (A+B+C+D) 175, 622, 381
(C) #MEEMLIE(A—B) 7,937, 805, 796 (F) BifRatuiass 7,280, 798, 641
ek 2,902, 448, 744 @ BMERZERS 193, 628, 674
YRR 1 42 5,035, 357, 052 ) BHEEES A2, 614, 692, 644
0) ZEIELAH 2,902,448, 74400 () HE+F+G+H) 5,035, 357, 052
1/HFOHYBEEMEE(C D) 27, 3491 RERBEES (1) 5,035, 357, 052
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W7o Y UG PEREIT2. 73499 T, KPR ORPOF TG BMERXZBEE L HDOT, fufﬂmkﬂﬂ
(FB) Y~ —77 v REBHENR LT LREETCOY WA AL RE DR, BN EZ LT iZE2 & LR % 22 LBz 22505
W~ — U U F ST 7 > RFD GEFSHSBE & ) WNET,
2,083,922, 337K  *BROWRUOFTH BPEBERES L HH0IF, FRAHOE,
AT T LR E— R 763, 475, 6851 TR B FRFIMAEE 72 LS W 2500 2 DD E T,
s R — U S5 T 7 RFC GEAEHEBI R F )
55, 050, 722
Ot
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MAEHEE BRHAE
20212 A28R 1R 202152 A28B(Z# T 9 HEHRIHAR
(BRI AK L ZET) (BRI AK L ZET)
YR &
B A RE SR 44,471,859 SRAT 1 RERI 7,916
(HRFZSF M 44,582,451 K FL) EHFLR (FUR BN BIERR ) 2,139,835
Bl TEAS 4,622,079 SRR 7 FHNAR L BRI 63,701
BRNAD T RHN AR LM 224 29,005 O 9
S RKN AR DA 9,413
WA T L a KR 12,060 e s 2,211,461
(RPN 215,626 K 71)
ILV e T T4V AT T EHN AR DEAT 50 48,324 & H
TINT AT VAR D E RIS 284,459 2 A S 296,600
LS RATICAR DRI 14,757 S PR TR 49,087
ERENER 548,038 RAE 15,023
SRR 7 FHNARD SALFIE, 65,094
HHEAR 50,039,994 SRAT DR D SRS, 2,012
3 | R4 T 73,263
Al SRATFHCR 176,400
ST Y PR B 24,418 ZREE 9,824
SME B RS UL S AR AT 4R 99,138 s 479
WA T L a KT 2,765 SERE 4,907
(IR 6,405 K FL) HH SR 16,600
BRNAD T RHN AR DAALF B ALAE 242 ZOMBIA 3,604
AL E 104,026 He#e 387
AflEEE 230,589 #HAF 713,280
AL PERSAR 49,809,405 LS EizEA 1,498,181
PG A MRESE B IR D 330,821
S FANARD LS 42,586
IR EEE— 1 Y -0 WA T A RENAR DL (77,505)
LS DR RN RAT A ER K PG PR SMELE B & USHE B BRI L R0 SR D 571,078
IL Dy T T4V AT T IHNAR DI 50,512
FCZ/ZA (M) 8,753 21,810 190,900,159 BRIAT 7T BN ARDIALE 208,105
FDZZ A (1) 10,846 469,798  5,095,376,014
Y FEBUMHR 1,125,597
PG A MRE SR TR 2 O ¥4 s (1,558,935)
S FANARD AR 2 ORIk 35,062
AT A BN AR DS DO SR (5,282)
BFIAD T RENAR DI O S 39,435
I Dy T T )V R TN AR DA 3 O 1R (105,336)
HIE 2R S I LSRN AR D REAT R AR D 18 (268,789)
YR = (1,863,845)
T A OOl AT KD PE D K I 759,933
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MEELEBHES RITEZRIFHOEHR
202142 A28 79 HEHBIHARS 202152 A288IZ# T 9 HEHRIHAR
GBRAIL KL Z677) (FlE7)
W EE A 52,218,830 FCo52
MPYE RS 1,498,181 W E S ARFE S 21,545
4 E BRI A 1,125,597
IS SR A (1,863,845) 1,425
—— (1,160)
OO A LA FE D H 759,933 e
= OREE RO — AR FEATH 52 AR ST 21,810
LRSS DFAT R4 2,408,286
Z AL SR D B R SN (3,067,578)
FDZ/ A
— (659.292) B ISR 476,880
ZARE DSR4 (2,510,066) 22.878
WA PERRAE 49,809,405 (29,960)
IR BT LA AL 469,798
HEtIER
2021522811 TE
(R
2021 2020 2019
SIARAE PERE CRR V) 49,809,405 52,218,830 55,087,285
FCZZA(1)
IR FE R AE 190,900,159 194,010,175 179,477,374
IR 1 114720 Sl PEATT B 8,753 9,005 8,732
FDZ7 A (M)
WA PERRAE 5,095,376,014  5,480,877,157  5,923,919,880
AR 1 1Y 7= 0 & PEARS 10,846 11,493 11,338
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A EEAE
20215228 RE
(BRI KF L ZE7)
i s % T WA SUEREE (%)
il ! - T
Fod3
EfE
USD 300,000 ANGOLA REP OF 9.5000% 12/11/25 REGS 267,000 320,865 0.64
USD 316,000 ANGOLA REP OF 9.3750% 08/05/48 REGS 327,621 313,220 0.63
594,621 634,085 127
HEtTyE7 594,621 634,085 1.27
FILEUFY
EfE
USD 877,979 ARGENTINA 0.1250% 09/07/35 592,018 282,051 0.57
UsD 752,400 ARGENTINA 0.1250% 09/07/41 317,489 261,459 0.52
USD 622,829 ARGENTINA 0.1250% 09/07/30 498,776 227,333 0.46
USD 411,379 ARGENTINA 0.1250% 09/01/38 223,164 154,781 0.31
USsD 118,065 ARGENTINA 1.0000% 09/07/29 95,345 47,078 0.09
UsD 86,061 ARGENTINA 0.1250% 09/07/46 36,600 27,755 0.06
1,763,392 1,000,457 2.01
BT T 1,763,392 1,000,457 2.01
FEILNADS YD
EfE
USD 150,000 REPUBLIC OF A 3.5000% 01/09/32 REGS 122,813 154,494 0.31
122,813 154,494 0.31
BT ALY 122,813 154,494 0.31
N—L—>
EfE
USD 337,000 BAHRAIN 6.0000% 19/09/44 REGS 349,806 330,681 0.66
USD 201,000 BAHRAIN 7.3750% 14/05/30 REGS 201,000 230,895 0.46
550,806 561,576 1.12
L@ EETEAE)
USD 200,000 BAHRAIN 4.2500% 25/01/28 REGS 200,000 197,992 0.40
200,000 197,992 0.40
Bt A—L— 750,806 759,568 1.52
INJLINKER
EfE
USD 21,300 BARBADOS 6.5000% 01/10/29 REGS 21,058 21,380 0.04
21,058 21,380 0.04
Bt LR R 21,058 21,380 0.04
RI)—2
EfE
USD 200,000 REPUBLIC OF B 6.3780% 24/02/31 REGS 196,500 196,502 0.39
196,500 196,502 0.39
BN — 196,500 196,502 0.39
Ry—=x
ZOiES
USD 24,200 BELIZE 4.9375% 20/02/34 REGS 21,234 10,229 0.02
21234 10,229 0.02
BERY—2 21,234 10,229 0.02
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BliikS g;?ﬂmm feAUEd IAFRFAIG FPA 4 4E ML PELER (%)
I32
EfE
UsD 280,000 FED REP OF BRAZIL 5.625% 07/01/41 258,465 298,550 0.60
USD 302,000 REP OF BRAZIL 5% 27/01/45 242,158 295,960 0.59
USD 200,000 BRAZIL REP OF 4.5000% 30/05/29 223,600 213,999 0.43
USD 200,000 BRAZIL REP OF 4.7500% 14/01/50 212,580 188,002 0.38
936,803 996,511 2.00
Bt TV 936,803 996,511 2.00
REV7T—OUHEE
EHLAE
USD 1,435,000 HUANENG HK CAP FRN 30/04/69 1,466,570 1,464,771 2.94
1,466,570 1,464,771 2.94
LEtE (BT £FIE)
UsD 378,000 SINOPEC GRP OVER 3.25% 28/04/25 REG 374,303 402,828 0.81
UsD 206,000 SINOPEC GROUP 2.7000% 13/05/30 REGS 207,393 207,875 0.42
UsD 200,000 SINOPEC GROUP 2.9500% 08/08/29 REGS 210,751 205,802 0.41
792,447 816,505 1.64
ARt Y P 2,259,017 2,281,276 4.58
TARVHE
LEtE (BT £FIE)
UsD 200,000 SHARJAH SUKUK 3.2340% 23/10/29 201,500 205,560 0.41
USD 200,000 CHINA EVERGRANDE 9.5000% 11/04/22 186,250 193,601 0.39
387,750 399,161 0.80
Bt A~ i 387,750 399,161 0.80
F
EfE
UsD 800,000 CHILE 2.5500% 27/01/32 846,724 818,673 1.64
846,724 818,673 1.64
LEtE (BT £FIE)
UsD 300,000 CODELCO INC 4.25% 17/07/42 REGS 236,940 327,897 0.66
236,940 327,897 0.66
il 1,083,664 1,146,570 2.30
hE
EEERIE
UsD 200,000 CHINA MINMETALS FRN 13/11/69 200,000 201,085 0.40
200,000 201,085 0.40
At E 200,000 201,085 0.40
aOovE7?
EfE
UsD 600,000 COLOMBIA REP OF 3.0000% 30/01/30 570,940 601,095 1.20
UsD 370,000 REP OF COLOMBIA 5% 15/06/45 438,450 407,494 0.82
USD 200,000 REP OF COLOMBIA 6.125% 18/01/41 237,000 242,730 0.49
COoP 758,200,000 COLOMBIA TES 7.2500% 26/10/50 B 216,004 209,880 0.42
1,462,394 1,461,199 2.93
At T 1,462,394 1,461,199 2.93
aRBYAH
EfE
uUsD 200,000 COSTA RICA GO 4.2500% 26/01/23 REGS 175,000 198,000 0.40
175,000 198,000 0.40
Bt arzUh 175,000 198,000 0.40
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BliikS g;ﬂﬁfﬁ“) fz2iES IAFRFAIG FPA 4 4E ML PELER (%)
RE=hH#FE
EfE
UsD 320,000 DOMINICAN REP 5.8750% 30/01/60 REGS 317,564 309,600 0.62
USD 204,000 DOMINICAN REP 5.95% 25/01/27 ~ REGS 204,000 230,316 0.46
UsD 216,000 DOMINICAN REP 4.5000% 30/01/30 REGS 226,197 217,080 0.44
747,761 756,996 1.52
At RI=n3tHnE 747,761 756,996 1.52
IO7RIL
EfE
UsD 371,776 REPUBLIC OF E 0.5000% 31/07/40 REGS 224,267 160,793 0.33
UsD 302,508 REPUBLIC OF E 0.5000% 31/07/35 REGS 236,401 141,044 0.28
UsD 2,703 REPUBLIC OF E 0.0000% 31/07/30 REGS 1,692 1,129 0.00
462,360 302,966 0.61
Gt =T 462,360 302,966 0.61
)
EfE
EGP 7,228,000 EGYPT GOVT BO 14.4060% 07/07/27 TYR 458,074 459,136 0.93
UsD 400,000 ARAB REP EGYP 8.7002% 01/03/49 REGS 448,700 428,012 0.86
UsD 270,000 ARAB REP EGYP 8.1500% 20/11/59 REGS 288,225 268,290 0.54
UsD 200,000 ARAB REP EGYP 7.6003% 01/03/29 REGS 206,500 220,120 0.44
UsD 200,000 ARAB REP EGYP 5.2500% 06/10/25 REGS 200,000 210,244 0.42
UsD 200,000 ARAB REP EGYP 7.0529% 15/01/32 REGS 182,240 206,274 0.41
EGP 3,002,000 EGYPT GOVT B 14.4250% 14/07/30 10YR 191,719 188,692 0.38
EGP 2,482,000 EGYPT GOVT BON 14.2920% 05/01/28 7Y 158,082 156,631 0.31
2,133,540 2,137,399 4.29
At 7L 2,133,540 2,137,399 4.29
TILHILIAR )L
EfE
UsD 177,000 EL SALVADOR R 8.2500% 10/04/32 REGS 180,185 179,213 0.35
USD 164,000 REP EL SALVADOR 5.875% 30/01/25 REG 146,780 159,900 0.32
UsD 129,000 REP EL SALVADOR 7.65% 15/6/35 REGS 127,038 127,710 0.26
USD 54,000 REP EL SALVADOR 6.375% 18/01/27 REG 52,434 53,460 0.11
506,437 520,283 1.04
[ VI ANV 2 506,437 520,283 1.04
HRY
ZDfES
UsD 200,000 GABONESE REP 6.375% 12/12/24 REGS 144,000 207,500 0.42
144,000 207,500 0.42
AitARY 144,000 207,500 0.42
H—r
EfE
UsD 200,000 GHANA REP OF 8.1250% 26/03/32 REGS 199,500 206,500 0.41
UsD 200,000 GHANA REP OF 8.9500% 26/03/51 REGS 178,000 198,000 0.40
377,500 404,500 0.81
ZDhfES
UsD 200,000 GHANA REP OF 10.7500% 14/10/30 REGS 246,000 263,000 0.53
246,000 263,000 0.53
At —7 623,500 667,500 1.34
75
EfE
UsD 200,000 REP OF GUATEM 4.5000% 03/05/26 REGS 203,800 218,500 0.44
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BliikS g;ﬂﬁW” fz2iES IAFRFAIG FPA 4 4E ML PELER (%)
UsD 200,000 REP OF GUATEMALA 5.75% 06/6/22 REG 215,000 210,500 0.42
418,800 429,000 0.86
A rTT=5 418,800 429,000 0.86
NUH)—
EfE
EUR 98,000 HUNGARY 1.7500% 05/06/35 131,439 127,267 0.26
131,439 127,267 0.26
BEF Y — 131,439 127,267 0.26
AR
EfE
UsD 200,000 EX-IM BK OF I 3.8750% 01/02/28 REGS 206,000 215,336 0.43
206,000 215,336 0.43
L@ E (EEEFE)
USD 240,000 PERTAMINA PT 5.625% 20/05/43  REGS 212,100 280,200 0.56
USD 200,000 PERTAMINA PT 6% 03/05/42 REGS 256,750 241,750 0.49
UsD 200,000 EX-IM BK OF I2.2500% 13/01/31 REGS 197,998 185,904 0.37
666,848 707,854 1.42
At AR 872,848 923,190 1.85
AVRRTT
EfE
UsD 1,127,000 INDONESIA (REP) 4.1000% 24/04/28 1,153,531 1,267,826 2.55
UsD 720,000 INDONESIA (RE 4.3500% 08/01/27 REGS 743,400 820,763 1.65
UsD 283,000 INDONESIA (REP) 3.8500% 15/10/30 281,792 314,841 0.63
usD 302,000 INDONESIA (REP) 2.8500% 14/02/30 301,206 311,432 0.63
UsD 200,000 INDONESIA (REP) 4.4500% 15/04/70 198,018 220,420 0.44
2,677,947 2,935,282 5.90
LEtE (BT £FIE)
USD 406,000 PERUSAHAAN LISTRIK 5.25% 24/10/42 461,516 441,403 0.89
UsD 237,000 INDONESIA REP 4.7500% 18/07/47 REGS 257,128 269,035 0.54
UsD 200,000 INDONESIA ASA 4.7500% 15/05/25 REGS 198,030 219,250 0.44
UsD 201,000 PERUSAHAAN LI 3.8750% 17/07/29 REGS 216,477 211,352 0.42
1,133,151 1,141,040 2.29
Bt ARRT 3,811,098 4,076,322 8.19
Tx¥IAh
T DfES
UsD 200,000 JAMAICA GVT 6.75% 28/04/28 228,988 235,250 0.47
228,988 235,250 0.47
DRV~ AT 228,988 235,250 0.47
EY[% 8%
EfE
UsD 214,000 KINGDOM OF JORDAN 5.75% 31/01/27 RE 209,525 232,453 0.47
209,525 232,453 0.47
BEfansy 209,525 232,453 0.47
hYIREY
EfE
UsD 250,000 KAZAKHSTAN 5.1250% 21/07/25 REGS 265,938 291,980 0.59
265,938 291,980 0.59
LEt R (BE£FIE)
USD 250,000 KAZMUNAYGAS NTL 4.75% 19/04/27 REGS 229,750 286,255 0.57
229,750 286,255 0.57
Gt YT RIS 495,688 578,235 1.16
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BliikS g%ﬂﬁﬁﬁ“) fz2iES IAFRFAIG FPA 4 4E ML PELER (%)
=7
EfE
UsD 200,000 KENYA REP OF 7.2500% 28/02/28 REGS 226,200 222,492 0.45
226,200 222,492 0.45
N 226,200 222,492 0.45
AV
EfE
usD 75,000 LEBANESE REP 6.6500% 26/02/30 GMTN 13,343 9,743 0.02
UsD 60,000 REP OF LEBANON 6.1% 04/10/22  EMTN 51,719 8,175 0.02
USD 60,000 LEBANESE REP 7.25% 23/03/37 24,650 7,800 0.02
UsD 60,000 LEBANESE REPUBLIC 6.65% 3/11/28 GMT 58,860 7,654 0.02
USD 60,000 REP OF LEBANON 6.6% 27/11/26 ~ GMTN 10,416 7,650 0.02
UsD 60,000 LEBANESE REP 6.85% 23/03/27 10,560 7,650 0.01
UsD 60,000 LEBANESE REP 6.0000% 27/01/23 10,386 7,575 0.01
USD 50,000 LEBANESE REP 6.6500% 22/04/24 8,850 6,688 0.01
UsD 50,000 REP OF LEBANON 6.75% 29/11/27 REGS 50,226 6,625 0.01
USD 40,000 LEBANESE REP 6.2500% 04/11/24 GMTN 7,100 5,197 0.01
UsD 30,000 LEBANESE REP 6.2000% 26/02/25 GMTN 5,363 3,802 0.01
251,473 78,559 0.16
LEt R (BT £FIE)
UsD 50,000 LEBANESE REP 7.0500% 02/11/35 GMTN 8,993 6,453 0.01
8,993 6,453 0.01
AV 260,466 85,012 0.17
L7
L@ E (EEEFE)
USD 232,000 PETRONAS CAP  4.5500% 21/04/50 REGS 250,904 276,899 0.56
UsD 200,000 PETRONAS CAP  3.5000% 21/04/30 REGS 197,472 219,536 0.44
448,376 496,435 1.00
Gt~ —v 7 448,376 496,435 1.00
Axio
EfE
USD 456,000 UTD MEXICAN STATES 5.75% 12/10/2110 516,897 530,748 1.07
UsD 200,000 UNITED MEXICAN 4.5000% 31/01/50 228,500 206,152 0.41
UsD 50,000 UTD MEXICAN STATE 6.05% 11/01/40 70,200 61,426 0.12
815,597 798,326 1.60
L@ E (EEEFE)
UsD 736,000 PETROLEOS MEXICA 7.6900% 23/01/50 692,494 701,407 1.41
UsD 633,000 UNITED MEXICA 3.7500% 19/04/71 EMTN 633,000 545,963 1.10
UsD 300,000 PETROLEOS MEX 5.5% 27/06/44 280,950 242,250 0.49
UsD 259,000 PETROLEOS MEXICA 6.9500% 28/01/60 239,086 227,441 0.46
USD 219,000 PETROLEOS MEXICA 5.9500% 28/01/31 201,699 209,857 0.42
UsD 200,000 COMISION FEDE 3.3480% 09/02/31 REGS 200,000 196,950 0.40
UsD 220,000 PETROLEOS MEX 6.5% 02/06/41 205,214 194,700 0.39
USD 200,000 PEMEX MASTER 6.625% 15/06/35 196,700 190,200 0.38
UsD 200,000 MEXICO CITY A 5.5000% 31/07/47 REGS 198,796 189,500 0.38
UsD 200,000 PEMEX 6.75% 21/09/47 134,500 174,280 0.35
UsD 89,000 PETROLEOS MEXICA 6.3750% 23/01/45 74,760 75,405 0.15
UsD 56,000 PETROLEOS MEXICA 6.3500% 12/02/48 49,420 46,676 0.09
3,106,619 2,994,629 6.02
Bt AFTa 3,922,216 3,792,955 7.62
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BliikS g;?ﬂﬁ*ﬁ“) feAUEd IAFRFAIG FPA 4 4E MEEPELLE (%)
€Ay
EfE
UsD 200,000 MOROCCO KINGD 3.0000% 15/12/32 REGS 199,140 194,997 0.39
199,140 194,997 0.39
R = 199,140 194,997 0.39
*IU4
TEE (EEEFE)
UsD 200,000 MDGH - GMTN B 2.5000% 21/05/26 GMTN 199,767 210,444 0.43
UsD 200,000 MDGH - GMTN B 3.7000% 07/11/49 REGS 235,000 204,874 0.41
UsD 154,000 PETROBRAS GLOB 6.7500% 03/06/50 173,220 168,669 0.34
USD 154,000 PETROBRAS GLOB 5.6000% 03/01/31 153,877 166,705 0.33
761,864 750,692 1.51
HEtATH 761,864 750,692 1.51
FAOIT
EfE
USD 433,000 REP OF NIGERI 7.6250% 28/11/47 REGS 422,851 441,660 0.88
UsD 200,000 REP OF NIGERI 7.8750% 16/02/32 REGS 205,000 216,972 0.44
627,851 658,632 1.32
Bt V=T 627,851 658,632 1.32
A=
EfE
UsD 250,000 OMAN INTRNL B 7.3750% 28/10/32 REGS 250,000 283,428 0.57
UsD 230,000 OMAN INTRNL B 6.7500% 28/10/27 REGS 230,000 255,578 0.51
UsD 200,000 OMAN GVT INTL 5.375% 08/03/27 REGS 183,883 208,500 0.42
663,883 747,506 1.50
L@ E (EEEFE)
UsD 206,000 OMAN INTRNL B 6.0000% 01/08/29 REGS 208,575 214,994 0.43
208,575 214,994 0.43
Bt iA~w—r 872,458 962,500 1.93
NF<
EfE
USD 491,000 PANAMA 2.2520% 29/09/32 500,950 467,677 0.94
UsD 350,000 PANAMA 3.8700% 23/07/60 388,150 345,979 0.69
889,100 813,656 1.63
Bt I 889,100 813,656 1.63
NZTT7A
EfE
UsD 290,000 PARAGUAY 2.7390% 29/01/33 REGS 292,320 277,666 0.56
292,320 277,666 0.56
BT rTA 292,320 277,666 0.56
R)L—
EfE
UsD 296,000 REPUBLIC OF PERU 3.2300% 28/07/21 291,339 244,200 0.49
UsD 120,000 REPUBLIC OF PERU 2.7800% 01/12/60 118,630 99,000 0.20
409,969 343,200 0.69
BEt~L— 409,969 343,200 0.69
I1UEY
EfE
UsD 485,000 PHILIPPINES(REP) 6.3750% 23/10/34 714,855 683,243 1.36
UsD 400,000 REP OF PHILIPPINES 3.7% 01/03/41 477,350 426,000 0.86
1,192,205 1,109,243 222
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BliikS g%ﬂmm fz2iES IAFRFAIG FPA 4 4E ML PELER (%)
L@ E (EEEFE)
UsD 386,000 PILIPINAS BOND 8.6000% 15/06/27 A 538,470 510,636 1.03
538,470 510,636 1.03
BtV 1,730,675 1,619,879 3.25
Hs—IL
EfE
UsD 511,000 QATAR STATE O 4.8170% 14/03/49 REGS 537,018 641,087 1.29
UsD 300,000 QATAR STATE O 3.7500% 16/04/30 REGS 349,290 339,403 0.68
UsD 200,000 QATAR STATE O 5.1030% 23/04/48 REGS 258,000 258,742 0.52
UsD 200,000 QATAR STATE O 4.4000% 16/04/50 REGS 200,000 239,234 0.48
1,344,308 1,478,466 297
Bt hs— 1,344,308 1,478,466 2.97
ov7
EfE
usD 800,000 RUSSIA-EUROBO 5.1000% 28/03/35 REGS 931,705 946,144 1.90
UsD 200,000 RUSSIAN FED 5.875% 16/09/43 ~ REGS 267,300 261,862 0.53
UsD 200,000 RUSSIA-EUROBO 4.2500% 23/06/27 REGS 217,050 225,712 0.45
1,416,055 1,433,718 2.88
=D 1,416,055 1,433,718 2.88
YOCTIET
EfE
UsD 629,000 SAUDI INT BON 4.6250% 04/10/47 REGS 660,667 716,430 1.43
UsD 251,000 SAUDI INT BON 4.5000% 26/10/46 REGS 246,330 281,140 0.56
UsD 250,000 SAUDI INT BON 3.7500% 21/01/55 REGS 277,813 246,613 0.50
1,184,810 1,244,183 2.49
L@ E (EEEFE)
usD 218,000 SAUDI INT BON 4.5000% 22/04/60 REGS 216,001 246,741 0.50
UsD 224,000 SAUDI INT BON 2.2500% 02/02/33 REGS 221,995 214,489 0.43
437,996 461,230 0.93
At rovTIET 1,622,806 1,705,413 3.42
ERAIL
T DfES
UsD 200,000 REP OF SENEGAL 6.25% 23/05/33 REGS 200,250 214,500 0.43
200,250 214,500 0.43
At exAN 200,250 214,500 0.43
m7IVh
EfE
UsD 510,000 SOUTH AFRICA 5.7500% 30/09/49 497,255 473,645 0.96
ZAR 5,493,370 REP SOUTH AFR 8.5000% 31/01/37 2037 301,940 311,563 0.63
UsD 250,000 SOUTH AFRICA 5.8750% 22/06/30 218,750 270,467 0.54
UsD 200,000 SOUTH AFRICA 4.8500% 30/09/29 190,930 202,753 0.41
ZAR 3,608,996 REP OF STH AFRICA 8.75% 31/1/44 204 197,866 201,650 0.40
UsD 200,000 SOUTH AFRICA 5.6500% 27/09/47 189,750 185,824 0.37
ZAR 2,865,815 REP OF STH AFRICA 9% 31/01/40 2040 167,474 166,510 0.33
ZAR 2,028,284 REP SOUTH AFR 8.0000% 31/01/30 2030 130,487 128,465 0.26
1,894,452 1,940,877 3.90
LEtE (BT £FIE)
UsD 200,000 ESKOM HLDG 7.125% 11/02/25 ~ REGS 205,750 209,702 0.42
UsD 200,000 ESKOM HLDG 6.75% 06/08/23 REGS 205,000 209,326 0.42
410,750 419,028 0.84
At ET7UN 2,305,202 2,359,905 4.74
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BliikS g;ﬂmm feAUEd IAFRFAIG FPA 4 4E MEEPELLE (%)
)N
EfE
UsD 300,000 REP OF SRI LANKA 6.2% 11/05/27 REG 302,610 171,780 0.34
302,610 171,780 0.34
BE AT H 302,610 171,780 0.34
kLo
EfE
UsD 501,000 TURKEY REP OF 5.2500% 13/03/30 470,807 489,212 0.99
UsD 311,000 TURKEY REP OF 6.3500% 10/08/24 309,641 332,378 0.67
UsD 327,000 TURKEY REP OF 5.8750% 26/06/31 325,136 328,635 0.66
UsD 320,000 TURKEY REP OF 4.2500% 13/03/25 262,800 319,199 0.64
UsD 300,000 TURKEY REP OF 5.6000% 14/11/24 290,100 314,622 0.63
UsD 300,000 TURKEY REP OF 4.2500% 14/04/26 263,850 293,454 0.59
UsD 200,000 TURKEY REP OF 6.1250% 24/10/28 189,600 210,476 0.42
usD 200,000 TURKEY REP OF 6.8750% 17/03/36 191,980 208,824 0.42
usD 200,000 TURKEY REP OF 5.1250% 17/02/28 178,110 200,018 0.40
usD 200,000 REP OF TURKEY 6% 14/01/41 171,105 186,240 0.37
UsD 200,000 TURKEY REP OF 5.7500% 11/05/47 180,318 177,002 0.36
UsD 200,000 REP OF TURKEY 4.875% 16/04/43 154,976 163,362 0.33
2,988,423 3,223,422 6.48
Bit:bra 2,988,423 3,223,422 6.48
2954F
EEEFIE
UsD 247,000 UKRAINE GVT FRN 31/05/40 GDP 240,309 270,161 0.54
240,309 270,161 0.54
EfE
UsD 200,000 UKRAINE GOVT 8.9940% 01/02/24 REGS 227,000 222,727 0.45
usD 200,000 UKRAINE GOVT 7.3750% 25/09/32 REGS 199,480 208,266 0.42
UsD 200,000 UKRAINE GOVT 7.2530% 15/03/33 REGS 200,000 206,556 0.41
626,480 637,549 1.28
B4 866,789 907,710 1.82
TI7EREEN
EfE
UsD 200,000 ABU DHABI GOV 4.1250% 11/10/47 REGS 222,020 232,138 0.47
UsD 200,000 ABU DHABI GOV 3.1250% 30/09/49 REGS 195,270 196,061 0.39
417,290 428,199 0.86
TEE (EEEFE)
UsD 280,000 ABU DHABI GOV 3.8750% 16/04/50 REGS 349,244 308,044 0.62
uUsD 200,000 DP WORLD PLC 5.6250% 25/09/48 REGS 252,000 237,868 0.48
UsD 200,000 ABU DHABI GOV 3.1250% 16/04/30 REGS 199,200 217,200 0.44
UsD 200,000 ABU DHABI GOV 1.7000% 02/03/31 REGS 199,200 191,582 0.38
999,644 954,694 1.92
Lt T BEER 1,416,934 1,382,893 2.78
INTTA
EfE
UsD 187,210 URUGUAY 4.9750% 20/04/55 235,286 229,566 0.46
235,286 229,566 0.46
ZDhfES
UsD 191,279 REP ORIENT URUGUAY 5.1% 18/06/50 230,117 237,904 0.48
230,117 237,904 0.48
BEtonrTA 465,403 467,470 0.94
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. B/ , ) e
BliikS g%ﬁﬁ*ﬁ“) fz2iES IAFRFALG A4 ML PELER (%)
YRARFRAY
EEERE
UsD 252,000 REPUB UZBEKIS 3.7000% 25/11/30 REGS 252,000 253,588 0.51
252,000 253,588 0.51
BEf I ANF RIS 252,000 253,588 0.51
FANE PES R 44,582,451 44,471,859 89.28
O B AR 2R TR I A TR

FEE1 - SEABEELEN

MEEHICEYHIER

20212 A28 R
(A FE, o170, 295, #E1a115 8 B2 fNC o)

20214E2 28 HHFE, 77 RIZLL T ORI E BRI LA LTV e, SME ARG LKIT R B IEFCO/TAD~yY B THWLRA,

(oS PNl sEAE TEAIEHH Tyl B ARFEBURLE CKEV)
JPY 183,921,061 USD 1,740,351 202143 H25H (6,793)
USD 441,927 corp 1,550,000,000 2021434 15H 12,896
NGN 34,660,000 USD 72,815 202242 H 14H 10,767
NGN 32,080,000 USD 68,111  20224F2H 14H 9,250
USD 228,039 MXN 4,600,000 202143 H22H 7,365
USD 158,650 TRY 1,120,000 20214E3H 19H 6,994
USD 158,589 TRY 1,150,175 2021454 11H 6,596
USD 312,131 JPY 32,470,000 20214E3H 16 H 6,118
AUD 310,000 USD 237,380  20214F3H3H 5,572
USD 164,397 JPY 17,000,000 20214E3H 16 H 4,181
USD 164,113 JPY 17,000,000 20214E3H 16 H 3,897
USD 159,384 JPY 16,530,000 20214E3H 16 H 3,598
USD 99,156 MXN 2,000,000 202143 H22H 3,211
AUD 290,000 USD 224,179 2021434 3H 3,098
AUD 410,000 USD 318,325 20214E4H19H 3,052
NzZD 440,000 UsD 320,649 20214E3H19H 2,991
UsSD 158,699 KRW 175,000,000 2021473 H 19H 2,792
USD 158,699 KRW 175,000,000 202143 H19H 2,792
AUD 400,000 USD 310,876  20214F4H 19H 2,662
CLP 58,000,000 USD 78,751 2021454 10H 2,279
USD 157,109 KRW 174,000,000 202143 H9H 2,092
CLP 56,000,000 USD 76,191 20214:5H10H 2,046
USD 160,398 INR 11,700,000 20214E4 H 19H 1,864
USD 93,884 ZAR 1,373,674 20214:3H25H 1,582
RUB 6,100,000 USD 80,455 20214:3H4H 1,541
TRY 366,356 USD 48,186 202143 A 15H 1,512
EUR 60,356 MXN 1,500,000 202143 H25H 1,451
EUR 64,288 MXN 1,600,000 202143 H25H 1,436
USD 158,535 RUB 11,700,000 20214E3H 10H 1,371
USD 156,001 ZAR 2,300,000 2021434 19H 1,321
USD 158,449 RUB 11,700,000 20214E3 H 10H 1,285
USD 156,088 CHF 139,695 20214E5H19H 1,273
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i\ 5 o] sEAE TEAIE AR Tyl B ARFEBURLE CKEV)
USD 117,009 ZAR 1,725,794 202143 H31H 1,135
INR 11,700,000 USD 157,749 2021424 H12H 992
USD 77,682 IDR 1,100,000,000 2021474 H 12H 847
USD 77,573 IDR 1,100,000,000 20214F4 H12H 737
CHF 163,322 USD 180,254  20214E5H3H 669
RUB 15,885,526 USD 212,809 20214E3H10H 579
INR 11,600,000 USD 156,620 20214F4H 19H 559
USD 80,956 IDR 1,150,000,000 202143 H25H 518
USD 80,956 IDR 1,150,000,000 2021473 H25H 518
USD 155,174 ZAR 2,300,000 202143 H19H 494
CNH 4,364,760 USD 672,369 20214F4 A 7H 356
USD 50,053 RUB 3,700,000 2021434 10H 352
USD 78,333 PHP 3,800,000 20214237 19H 206
EUR 105,232 USD 127,780  20214F4H6H 196
USD 210,229 IDR 3,000,000,000 20214E3H 15H 190
CHF 162,870 USD 180,254  20214:5H3H 168
USD 78,252 PHP 3,800,000 20214E3H19H 125
USD 79,730 CLP 57,000,000 202145 H 10 H 97
JPY 32,258,975 EUR 250,000 202144 H6H 70
USD 79,697 CLP 57,000,000 202145 H 10 H 63
TRY 529,826 USD 71,486  20214E3H25H 61
KRW 89,000,000 USD 79,245 202143 H9H 45
ZAR 2,400,000 USD 160,772 2021424 H21H (15)
USD 78,076 PHP 3,800,000 20214E3H19H (51)
PLN 590,000 USD 159,041 202144 H6H (80)
CZK 185,694 EUR 7,187 202143 H9H (110)
PLN 590,000 USD 159,101 2021424 H6H (139)
USD 77,948 PHP 3,800,000 2021423 H19H (180)
USD 154,363 ZAR 2,300,000 2021423 H24H (206)
USD 141,049 TRY 1,120,000 2021428 H19H (294)
USD 79,003 EGP 1,270,000 2021424 H20H (310)
USD 77,688 INR 5,750,000 20214F4 H 12H (325)
MXN 2,100,000 USD 101,081 2021423 H22H (339)
USD 77,662 INR 5,750,000 20214F4 H 12H (352)
USD 103,849 TRY 768,237 202143 H15H (365)
KRW 89,000,000 USD 79,735 202143 H19H (445)
USD 153,836 ZAR 2,300,000 20214F4H1H (575)
USD 158,290 PLN 590,000 20214E4H6H (671)
KRW 89,000,000 USD 79,988  20214E3H9H (698)
USD 158,248 PLN 590,000 20214F4HA6H (713)
USD 153,799 ZAR 2,300,000 2021423 H24H (771)
USD 22,063 ZAR 341,641 2021423 H23H (899)
CZK 1,514,305 EUR 58,665 202143 H9H (962)
CZK 1,700,000 EUR 65,794  20214E3H9H (1,002)
IDR 1,100,000,000 USD 77976 202144 H12H (1,140)
USD 119,886 EGP 1,920,000 2021423 H22H (1,144)
IDR 1,100,000,000 USD 78,009 202144 H12H (1,173)
IDR 1,300,000,000 USD 92,236 20214F3H15H (1,219)
MXN 1,600,000 USD 78,000 202143 H25H (1,273)
KRW 87,000,000 USD 78,805  20214E3H19H (1,297)
RUB 11,700,000 USD 158,344 202143 H19H (1,342)
MXN 1,600,000 USD 78,073 202143 H25H (1,346)
USD 119,429 EGP 1,950,000 202145 H20H (1,354)
IDR 1,800,000,000 USD 127,389 202143 H15H (1,366)
USD 154,274 RUB 11,600,000 202143 H19H (1,387)
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[N [N FEHEE FeHIeH i H REBHLE CKR L)
USD 253,208 EUR 209,351  20214F4H 6 H (1,391)
ZAR 2,300,000 USD 155,974 202143 H24H (1,404)
MXN 3,200,000 UsD 154,956  20214E3 H25H (1,502)
USD 70,003 TRY 529,826 202143 25H (1,545)
UsSD 48,186 TRY 366,764 202143 H15H (1,567)
ZAR 2,300,000 UsD 156,011  20214E4 A 1H (1,601)
CHF 139,386 USD 156,088 202145 H 19H (1,616)
CZK 3,365,036 EUR 130,000 202143 H9H (1,695)
KRW 173,000,000 UsD 155,997  20214E3 H26 (1,871)
RUB 11,700,000 USD 159,101  20214E3H 10H (1,937)
CNH 3,310,000 USD 512,712 202143 H26H (2,109)
UsSD 154,645 AUD 200,000 20214E4 H 19H (2,124)
USD 158,369 ZAR 2,400,000 20214F4H21H (2,388)
IDR 2,200,000,000 USD 156,585 20214E3H25H (2,703)
USD 61,521 EGP 1,020,000 202143 H22H (2,776)
ZAR 2,300,000 USD 157,394  20214E3H24H (2,825)
ZAR 2,300,000 USD 157,673 202143 H19H (2,993)
KRW 174,000,000 UsD 158,408 20214E3H19H (3,391)
JPY 17,000,000 USD 163,755 202143 H 16H (3,539)
UsSD 474,563 AUD 610,000 202144 H19H (3,583)
RUB 40,800,000 UsD 549,274 202144 H19H (3,786)
TRY 1,150,175 UsSD 156,764  20214E5 11 H (4,771)
TRY 1,120,000 USD 157,858 202143 H19H (6,201)
BRL 1,745,000 UsD 321,714 202144 H5H (6,738)
MXN 3,100,000 EUR 127,967 202143 H25H (6,927)
TRY 1,120,000 USD 148,293  20214E8 H19H (6,950)
TRY 1,190,000 UsSD 157,689  20214E8 H19H (7,512)
USD 76,145 NGN 32,800,000 2021454 17H (8,251)
USD 315,373 NZD 440,000 202143 H19H (8,266)
UsSD 72,170 NGN 32,080,000 20214E8 H 12 H (8,652)
USD 74,451 NGN 33,280,000 20214E8H 12H (9,395)
USD 472,937 AUD 620,000 20214E3H3H (12,967)
UsD 620,339 ZAR 9,481,781  20214E4 H29H (14,171)
JPY 66,000,000 USD 637,021  20214E3H 16 H (15,005)
MXN 12,800,000 USD 646,561 202143 H22H (32,512)

(99,138)
ERE2 - EMEK
20214E2 A 28 A BUE, 77 RIZLL F ORPF MR AL T,
g K% [ZALES it H ISR CRR L) REBHEAR CKRL)
TEVRFLR e a
EUR (6) FUT EURO-BUND 202146 H (1,242,821) 1,348
USD (18) FUT US 10YR NOTE (CBT) 202146 H (2,385,281) 27,703
(3.628,102) 29,051
B fFEbN g
KRW 5 FUT KOREA 10YR BND 202143 A 567,942 (10,732)
USD 6 FUT US 2YR NOTE (CBT) 20214F6 A 1,324,500 (609)
USD 9 FUT US 5YR NOTE (CBT) 20214E6 A 1,115,016 (8,297)
3,007,458 (19,638)
9,413
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202142 A28 A BIfE, 77V RIZBL F ORRF AT 2 a T EFL T,

BENES ESOE B it H BASIEAG CRRV)  RHIARE CRR V) RFEBUELE CRRL)
B bR g
EUR 764,344 C EUR/USD 1.253 20214F3H4H 4,609 7 (4,602)
USD 725,991 C USD/CHF 0.9125 20214E5 A 17H 3,123 6,228 3,105
USD 1,081,521 C USD/CHF 0.92 20214F4 H29H 2,974 5,305 2,331
EUR 618,656 P EUR/ILS 3.82 20214F4 H 150 3,237 437 (2,800)
UsSD 421,281 P USD/ILS 3.15 202143 H22H 1,683 83 (1,600)
15,626 12,060 (3,566)
FHOFFBR g
USD  (291,679) C USD/TRY 7.8 20214E3 4241 (4,622) (1,590) 3,032
UsSD (207,699) P USD/TRY 7.25 20214E3 H 120 (1,783) (1,175) 608
(6,405) (2,765) 3,640
9221 9,295 74
R4 - ERIRTYTRY
20214E2 H 28 A BU(E, 772 RIZEL FORRF BFIAY » 7R Z AL T,
B i) [ZALES A FGEALE CKR V) REBUEL CKR V)
BRL 1,100,000 Receive Float (BRAZIL CETIP) - Pay Fixed (6.92%) 20254F1 H2H 0 2,472
BRL 700,000 Receive Float (BRAZIL CETIP) - Pay Fixed (7.4%) 202741 H4R 0 3,417
BRL 700,000 Receive Float (BRAZIL CETIP) - Pay Fixed (7.47%) 20274E1 H4H 0 2,946
MYR 4,100,000 Receive Fixed (1.8275%) - Pay Float (KLIBOR 3M) 20214104 14H (134) (799)
MYR 4,100,000 Receive Fixed (1.85%) - Pay Float (KLIBOR 3M) 20214104 14H (108) (657)
USD 3,200,000 Receive Float (LIBOR 3M) - Pay Fixed (0.9727%) 202546 23 H 0 18,693
USD 3,200,000 Receive Float (LIBOR 3M) - Pay Fixed (1.0327%) 202546 H23 H 0 14,900
ZAR 7,500,000 Receive Fixed (9.28%) - Pay Float (JIBAR 3M) 20314E6 H17H 0 (13,776)
ZAR 4,200,000 Receive Float (JIBAR 3M) - Pay Fixed (4.685%) 202446 H17H 0 3,977
ZAR 4,200,000 Receive Float (JIBAR 3M) - Pay Fixed (4.755%) 20244F6 H17H 0 3,431
ZAR 4,000,000 Receive Fixed (9.51%) - Pay Float (JIBAR 3M) 20314F6 H17H 0 (5,599)
(242) 29,005
ERES - ILPV-TIFIL- ROy T
20214E2 A 28 A BUE, 77 RIZLA FORPIEIL Dk T 740 b AT TR A LTV,
B () FIAES i A REBUF A CKR V)
Trroa DBV g
USD 600,000 CDS REP OF BRAZIL 1% 5YR 20/12/25 2025412 H20H 23,832
UsSD 414,750 CDS REPUBLIC STH AFRICA 1% 20/12/25 2025412 H20H 24,492
48,324
48,324
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ST T e XU — R 7 R — 7 L E B & R FC/FD

20214E3 H 31 AL
(GGHE IR : 20204E4 H 1 H ~20214E3 H31H)

@7 7 FOALH AT ROEY T,

A HE

PR A~k B ERMEBCA AR

O BLE O BT BUFHERE . LIS RFEDORIT T OBMLE - TOMIR (LUT, D BLE S
WERER I LOWET, ) 2 EEBEEGREL ., SKAED AL LT A DR LAEFEMPED
WREHLZLE BERLET,

O EEFR S EREHICIER Y R 81k 20 B O A B L L E S
HiE R SR OB 21T 0 E 2B E L E§ (BE T 0@ 2AIEEIT 56030
NET),

s
i
=
=

@ HLE O BT B L OBUFH RS O RIT T 2B A E &R E 52 FERE G EL, mKEDA
CHETA DRRAGFEMEDOKEE NS L HIELET,

@ KA AL, HT L E Bl R B E R OERA /T B E S 0REL, FRIPE
St EH T AR U FEOR S L RERELET,

@F | B ERISAEOREIHT=> L, EHEHCEH 7 o 27 Sk 20 B o @ MR
ZEAL ., FEEB AR ESEOERICB W TEN WAL L ER St 2R ELET
(BETOEHSHITEERIC LA HVET),

Q@ EHMASHITBEL-RFREHEE SR T 7 REEROV AT ORI EE L TE=
H—1L ., MBS T BIBE S AE0NE R 9515 FEM BE OER 4y LS D 258 58 OB 5% &
SO ANBFEEEITRNET,

OFCONMEREFEIZOWTIL, JRRAIELTIP BT - T RAR R R A T I A~ T —
DT el e S =N L 74/\%/77%(mﬁ&%«wx)@@%@a/\%«~x fdrP%
TEBRANYVEITIRIZEEEARLLET, 2L U EETOAEFR A~ RN THDE
e ELR I AN~ U EIT RO 7533@@&@“ F, R~V _oté)xaﬁrﬂéfﬁ%#
INSWEEITIE, BB~y VEITIRDIRNGENRBHYET, FDOAMERE PEIZ- OV T, JFHI
LLTARANDIIITROVERE A
@& & FhE, MBI E> UL, ERROIHIRERAN TEXRWGARHYET,

BHEHERITRME

BB B M A | BTy 2O A MR E T
2 RS S B =T R & I I N A N/ A St
7~ E = §E R AT

JRG N (NI E T NT) T A T—

S VERRIRE AU IS WL AT ATRERIEL AT MR O R R S A D LITMERUN L TRV ET,
S B TODHAGEEOBHMIBS KOG R EFL, /L7 v AT v — Dy — R 77 VR — 5 B BUHGE & R O RS F2 DU IBRLI=D

DTH,
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Tl PE A
20214E3 A 31 H HIfE
€ EENYZ-ZD)
HRE
PG A MRE S R 48,008,887
(IR 49,943,925 K /L)
Bl TR S 6,440,768
T FANARD RN 7= 2R 479
AT A B ORI 44 54,303
(ERFZSFMH 275,360 KF71)
FUNTATIARDE RS 64,869
SFNAT 7 FHINARD A B AAE 1,347
Ta—J—inHOFRIL A 386,496
AL 4 627,165
BHEATE 55,584,314
Al
SRATIE A 15,951
SFNAT T THINARD M A 251,594
it 7 626,423
: 32,927
(RFZSM 57,479 K F7L)
Ta—h—~DOALL 1,006,628
ESiNdi] 155,419
AffaEt 2,088,942
LS PEARAR 53,495,372
SRR Y70
TS0, AT AR Y PEARAR
FCZF () 4,899 207,555,846
FDZZA (1) 5,888 970,887 5,716,255,019

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

R

20214E3 1 31 HIZHE 192 FHHIHIH]

€ EENYZ-ZD)

&

SRAT DAEFILE 10,040
SR B TR BB BR %) 2,470,122
SFNAT T FHIN AR D % BRI 243,707
M A 451
A A FE 2,724,320
#H

5 s D 361,606
FBS A T 55,620
TR 16,976
BRIAD T RANARD AL 237,542
Y R 7,779
HL | $RAT 59,034
SRAT TR 192,720
SRR 11,133
R 444
SERRE 5,560
LAEE ] 16,349
ZOfhEL 76,435
Z DAt 2,742
wHAE 1,043,940
[EEaEEizEA 1,680,380
BB A MRES 70 B AR DR 4 (1,536,423)
S RANARD B 82,090
FT L ar BN ARD I 59,475
S EE 1945 LUV E 2 8 e e LA AR D 3% 15,859
BRIAY T RENAR DL 49,763
Y T 4 (1,329,236)
P AT MRE S A A 4 D HE 6,064,786
S EHNARD SR 2 ORI (1,912)
AT LA BN AR D AR 45 DI 33,878
BRINAD T HNAR D AEAMHR AR OB (193,128)
G4 2 B ST LB AR B R AR 25 D 18 (389,531)
IR 2SR A 5,514,093
P ORE A LD PE OHIIAR 5,865,237
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FATHE S IR R DL =

€ EENYZ-ZD)

P PEAR AR 48,315,545
[EEaEEiEEA 1,680,380
Y TS (1,329,236)
Y WA A= A 5,514,093
A O A LD BE O M A 5,865,237
ZASFALFOIAT R4 4,262,187
ZASAESRO E RS (2,420,933)

1,841,254
ZAHE DK E S (2,526,664)
AN PERAE 53,495,372
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CREZE)
FC/Z A
W E AR 40,295
FATZ AR RESR I 3,571
BB A AT (1,503)
WIRFATH ZARREF L 42,363
FD7Z A
W E AL 936,198
FATZ A RESR I 75,535
RS A RS AL (40,846)
WIRFATH ZARAEFH L 970,887
weat
20214E3 H 31 A BIfE
(CREE)
2021 2020 2019
HIRAEPEREE CRR V) 53,495,372 48,315,545 60,060,545
FCZ7A (1)
R PE AR 207,555,846 183,563,333 198,314,424
WAL O M7 PEA 4,899 4,555 5,287
FDZZ A (19)
MR PEARAR 5,716,255,019 5,054,568,115 6,453,991,484
HIRL 1 470 R AR 5,888 5,399 6,455
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FEN & PE B
20214E3 H 31 A HifE
(BHRIFAK L Zeo7)
Bl R i FAES U Al 4E MR ELLSE (%)
FILEVFY
EHEFIE
ARS 2,825,000  CITY OF BUENOS AIRES FRN 29/03/24 181,305 27,648 0.05
181,305 27,648 0.05
EfE
UsD 697,433 ARGENTINA 0.1250% 09/07/35 383,650 205,743 0.39
USD 373,008  ARGENTINA 0.1250% 09/07/30 173,110 125,719 0.24
ARS 2,975,000  REP OF ARGENTINA 16% 17/10/23 205,446 20,705 0.04
UsD 46,501  ARGENTINA 1.0000% 09/07/29 28,680 16,682 0.03
ARS 234,880  REP OF ARGENTINA 18.2% 03/10/21 12,735 2,286 0.00
803,621 371,135 0.70
Bt TAB T 984,926 398,783 0.75
TIAHIT
EfR
EUR 135,000  BGARIA-FLIRB-REG 1.3750% 23/09/50 166,103 154,071 0.29
166,103 154,071 0.29
B TAHIT 166,103 154,071 0.29
FY
EfR
CLP 215,000,000  TESORERIA PESOS 4.7000% 01/09/30 338,315 324,782 0.61
CLP 145,000,000  TESORERIA PESOS 4.5000% 01/03/26 230,185 221,086 0.41
CLP 110,000,000  TESORERIA PES 6.0000% 01/01/43 30YR 238,232 184,256 0.34
CLP 60,000,000  TESORERIA PESOS 5.0000% 01/03/35 98,986 90,144 0.17
905,718 820,268 1.53
ait Ty 905,718 820,268 1.53
aAVE7
EfE
cop 2,229,700,000  TITULOS DE TESORERIA 7% 30/06/32 B 645,233 577,352 1.08
COoP 1,755,700,000  COLOMBIA TES 7.2500% 26/10/50 B 477,322 430,886 0.81
cop 1,275,700,000  TITULOS DE TESORERIA 10% 24/07/24 B 410,968 398,798 0.75
COoP 1,049,300,000  COLOMBIA TES 7.2500% 18/10/34 B 288,815 272,781 0.51
cop 859,300,000  TITULOS DE TESORERIA 7.5% 26/08/26 258,124 248,237 0.46
cop 566,300,000  COLOMBIA TES 6.2500% 26/11/25 B 170,272 157,109 0.29
cop 266,800,000  TITULOS DE TESORERIA 6% 28/04/28 B 73,302 69,451 0.13
2,324,036 2,154,614 4.03
AFfamer 2,324,036 2,154,614 4.03
9ar7F7
EfR
EUR 200,000  CROATIA 1.5000% 17/06/31 223,620 246,940 0.46
EUR 180,000  CROATIA 1.7500% 04/03/41 217,904 215,477 0.40
441,524 462,417 0.86
BitraTFT 441,524 462,417 0.86
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FrafME
Ef®
CZK 12,120,000  CZECH REPUBLIC 2.5000% 25/08/28 78 573,668 570,810 1.06
CZK 10,490,000  CZECH REPUBLIC 1% 26/06/26 95 473,420 454,885 0.85
CZK 6,110,000  CZECH REPUBLIC 0.9500% 15/05/30 94 241,447 252,884 0.47
CZK 4,950,000  CZECH REPUBLIC 2.0000% 13/10/33 103 211,619 219,203 0.41
CZK 4,410,000  CZECH REPUBLIC 2.7500% 23/07/29 105 210,353 211,975 0.40
CZK 3,150,000  CZECH REPUBLIC 0.0500% 29/11/29 130 121,972 120,908 0.23
CZK 2,640,000  CZECH REPUBLIC 1.2000% 13/03/31 121 98,978 109,932 0.21
CZK 280,000  CZECH REPUBLIC 0.2500% 10/02/27 100 11,284 11,548 0.02
1,942,741 1,952,145 3.65
it F o 1,942,741 1,952,145 3.65
T
EHEEES
EGP 4,775,000  EGYPT T-BILL 0% 12/10/21 269,154 283,986 0.53
269,154 283,986 0.53
At =U7 269,154 283,986 0.53
NHY—
EfR
EUR 555,000  HUNGARY 1.6250% 28/04/32 601,276 697,298 1.31
HUF 172,230,000  HUNGARY GOVT 0.5000% 21/04/21 21/C 604,940 555,486 1.04
HUF 118,660,000  HUNGARY GOVT 2.2500% 20/04/33 33/A 390,848 362,719 0.68
HUF 32,120,000  HUNGARY GOVT 2.7500% 22/12/26 26/D 105,241 107,730 0.20
EUR 70,000  HUNGARY 1.7500% 05/06/35 75,804 87,607 0.16
HUF 20,280,000  HUNGARY GOVT 6.7500% 22/10/28 28/A 85,790 85,747 0.16
HUF 27,030,000  HUNGARY GOVT 1.5000% 22/04/26 26/E 88,823 85,376 0.16
HUF 22,770,000  HUNGARY GOVT 3.0000% 27/10/27 27/A 78,068 77,207 0.14
EUR 45,000  HUNGARY 1.5000% 17/11/50 51,043 49,908 0.09
HUF 11,440,000  HUNGARY GOVT 3.0000% 21/08/30 30/A 38,751 38,596 0.07
2,120,584 2,147,674 4.01
At AY— 2,120,584 2,147,674 4.01
AR T
EfE
IDR 9,852,000,000  INDONESIA GOV 6.5000% 15/06/25 FR81 737,219 695,805 1.30
IDR 8,101,000,000  INDONESIA GVT 8.25% 15/06/32  FR58 974,800 607,894 1.14
IDR 8,399,000,000  INDONESIA GOV 7.5000% 15/04/40 FR83 630,671 580,448 1.09
IDR 8,009,000,000  INDONESIA GOV 6.5000% 15/02/31 FR87 562,300 541,294 1.01
IDR 7,300,000,000  INDONESIA GOV 7.0000% 15/09/30 FR82 443,548 510,648 0.95
IDR 4,627,000,000  INDONESIA GOV 7.5000% 15/05/38 FR75 334,247 320,947 0.60
IDR 4,068,000,000  INDONESIA GOV 7.0000% 15/05/27 FR59 268,539 292,198 0.55
IDR 3,039,000,000  INDONESIA GOV 7.5000% 15/06/35 FR80 208,074 213,989 0.40
IDR 2,973,000,000  INDONESIA GVT 7.5% 15/08/32  FR74 196,297 210,722 0.39
IDR 2,472,000,000  INDONESIA GOV 5.5000% 15/04/26 FR86 180,755 167,441 0.31
IDR 1,612,000,000  INDONESIA GVT 8.75% 15/05/31 FR73 134,116 125,972 0.24
IDR 1,865,000,000  INDONESIA GVT 6.625% 15/05/33 FR65 115,315 125,215 0.23
IDR 1,686,000,000  INDONESIA GOV 8.3750% 15/04/39 FR79 121,839 124,833 0.23
IDR 754,000,000  INDONESIA GOV 8.2500% 15/05/29 FR78 48,751 56,796 0.11
IDR 256,000,000  INDONESIA GVT 8.25% 15/05/36  FR72 19,690 18,993 0.04
IDR 172,000,000  INDONESIA GVT 8.375% 15/09/26 FR56 11,979 13,121 0.02
4,988,140 4,606,316 8.61
BEt AR T 4,988,140 4,606,316 8.61
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oI NG
LTEtEEESFE)
IDR 1,870,000,000  EUROPEAN INVT 5.7500% 24/01/25 REGS 139,160 130,681 0.24
139,160 130,681 0.24
ARt rtr Ty 139,160 130,681 0.24
B¢z =4
EfE
EUR 165,000 N MACEDONIA B 1.6250% 10/03/28 REGS 196,301 188,762 0.35
EUR 100,000 N MACEDONIA B 3.6750% 03/06/26 REGS 127,539 128,465 0.24
323,840 317,227 0.59
Biti~rr=7 323,840 317,227 0.59
L—7
EfE
MYR 2,595,000  MALAYSIA GOVT 4.0480% 30/09/21 0314 642,835 631,915 1.18
MYR 1,525,000  MALAYSIA INVE 4.1280% 15/08/25 0118 372,332 389,911 0.73
MYR 1,625,000  MALAYSIA GOVT 3.8280% 05/07/34 0419 412,337 388,610 0.73
MYR 1,395,000  MALAYSIA GOVT 3.4780% 14/06/24 0319 336,810 347,276 0.65
MYR 1,095,000  MALAYSIA INVE 3.7260% 31/03/26 0319 268,110 275,884 0.52
MYR 1,030,000  MALAYSIA GOVT 3.7570% 20/04/23 0218 262,094 255,980 0.48
MYR 900,000  MALAYSIA GOVT 3.9550% 15/09/25 0115 222,107 228,499 0.43
MYR 785,000  MALAYSIA INVE 4.1300% 09/07/29 0119 203,942 198,631 0.37
MYR 545,000  MALAYSIA GOVT 4.7620% 07/04/37 0317 138,731 139,811 0.26
MYR 460,000  MALAYSIA INVE 4.7240% 15/06/33 0617 117,423 118,593 0.22
MYR 450,000  MALAYSIA GOVT 3.9060% 15/07/26 0119 111,104 114,289 0.21
MYR 400,000  MALAYSIA INVE 3.6550% 15/10/24 0419 96,929 100,080 0.19
MYR 380,000  MALAYSIA GOVT 3.8990% 16/11/27 0417 99,606 96,270 0.18
MYR 350,000  MALAYSIA GOVT 4.6420% 07/11/33 0318 99,108 89,529 0.17
MYR 300,000  MALAYSIA GOVT 3.7570% 22/05/40 0519 76,522 67,922 0.13
MYR 260,000  MALAYSIA GOVT 3.9000% 30/11/26 0316 66,409 66,221 0.12
MYR 245,000  MALAYSIA GOVT 3.5020% 31/05/27 0307 61,325 60,742 0.11
MYR 5000  MALAYSIA GOVT 4.254% 31/05/35 0415 1,191 1,230 0.00
3,588,915 3,571,393 6.68
Lt~ —o 7 3,588,915 3,571,393 6.68
P =]
EfE
MXN 264,984  MEXICAN BONOS DES 6.5% 9/06/22 M 1,312,719 1,314,461 2.45
MXN 74,323 MEXICAN BONOS DES 7.75% 13/11/42 M 361,144 364,359 0.68
MXN 67,759  MEXICAN BONOS DES 7.75% 29/5/31 M 351,754 350,472 0.66
MXN 69,576  MEXICAN BONOS DES 5.75% 05/03/26 M 311,717 335,110 0.63
MXN 60,739  MEXICAN BONOS DES 8% 07/11/47 M 318,633 301,856 0.56
MXN 57,385 MEXICAN FIXED RATE 7.5% 03/6/27 M20 297,391 296,973 0.56
MXN 42,060  MEXICAN FIXED RATE 10% 05/12/24 230,867 233,454 0.44
MXN 22,117 MEXICAN BONOS DES 8.5% 18/11/38 121,135 117,807 0.22
MXN 10,216 ~ MEXICAN BONOS DES 10% 20/11/36  M30 65,465 61,887 0.12
MXN 8,360  MEXICAN BONOS DES 7.75% 23/11/34 M 33,812 42,580 0.08
3,404,637 3,418,959 6.40
EHEEES
MXN 3,592,123 MEXICO CETES 0% 22/04/21 1,673,843 1,742,253 3.26
MXN 1,268,477  MEXICO CETES 0% 26/08/21 600,626 606,381 1.13
MXN 1,185,318 MEXICO CETES 0% 16/12/21 540,007 559,152 1.05
2,814,476 2,907,786 5.44
At a 6,219,113 6,326,745 11.84
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~)—
Ef®
PEN 2,385,000  PERU B SOBERANO 8.2000% 12/08/26 870,876 826,345 1.54
PEN 1,045,000  PERU B SOBERANO 6.9000% 12/08/37 363,638 296,420 0.55
PEN 805  REP OF PERU 6.35% 12/08/28 254,404 247,679 0.46
PEN 730,000  PERU B SOBERANO 5.4000% 12/08/34 222,202 187,232 0.35
PEN 555 PERU B SOBERANO 6.9500% 12/08/31 192,588 169,931 0.32
PEN 370,000  PERU B SOBERANO 5.9400% 12/02/29 125,944 110,709 0.21
PEN 330,000  PERU B SOBERANO 6.1500% 12/08/32 108,898 94,288 0.18
2,138,550 1,932,604 3.61
BEt— 2,138,550 1,932,604 3.61
T4JEY
L@t (AESFE)
ZAR 17,800,000  ASIAN DEV BAN 0.0000% 30/04/40 GMTN 147,929 172,791 0.32
147,929 172,791 0.32
BT 147,929 172,791 0.32
K=K
EHEFIE
PLN 6,175,000  POLAND GOVT BOND FRN 25/11/26 1126 1,665,338 1,560,260 291
PLN 2,080,000  POLAND GOVT BOND FRN 25/01/26 0126 534,020 527,856 0.99
2,199,358 2,088,116 3.90
Ef®
PLN 2,875,000  POLAND GVT BOND 2.5% 25/07/26 0726 748,119 783,013 1.46
PLN 1,780,000  POLAND GVT BOND 3.25% 25/07/25 0725 478,302 496,496 0.93
PLN 595,000  POLAND GOVT B 2.7500% 25/10/29 1029 157,970 165,554 0.31
1,384,391 1,445,063 2.70
BFFAR=TUN 3,583,749 3,533,179 6.60
IL—I=F
EfR
RON 1,380,000  ROMANIA GOVT 4.4000% 25/09/23 4.3Y 330,048 345,181 0.65
RON 1,315,000  ROMANIA GOVT 3.6500% 28/07/25 5Y 343,886 327,089 0.61
RON 850,000  ROMANIA GOVT 4.7500% 24/02/25 10Y 205,668 219,027 0.41
RON 620,000  ROMANIA GOVT 4.8500% 22/04/26 7Y 151,661 162,706 0.30
RON 655,000  ROMANIA GOVT 3.6500% 24/09/31 15Y 157,844 159,613 0.30
EUR 115,000  ROMANIA 3.6240% 26/05/30 REGS 125,482 154,535 0.29
EUR 70,000  ROMANIA 2.6250% 02/12/40 REGS 82,649 81,200 0.15
RON 270,000  ROMANIA GOVT 4.5000% 17/06/24 5Y 63,708 68,477 0.13
RON 65,000  ROMANIA GOVT 5.0000% 12/02/29 10Y 16,939 17,642 0.03
1,477,885 1,535,470 2.87
L@t (AESFE)
EUR 175,000  ROMANIA 2.0000% 28/01/32 REGS 196,978 205,573 0.38
EUR 110,000  ROMANIA 2.8750% 11/03/29 EMTN 130,611 142,445 0.27
327,589 348,018 0.65
Bt —~=T 1,805,474 1,883,488 3.52
av7
Ef&
RUB 50,260,000  RUSSIA-OFZ 7.6500% 10/04/30 6228 824,544 696,581 1.30
RUB 39,695,000  RUSSIA GOVT 8.5% 17/09/31 6218 647,206 584,647 1.09
RUB 42,525,000  RUSSIAN FED 7.05% 19/01/28 6212 615,229 569,191 1.06
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RUB 33,855,000  RUSSIA-OFZ 5.9000% 12/03/31 6235 437,167 414,674 0.78
RUB 22,525,000  RUSSIA-OFZ 7.4000% 17/07/24 6227 351,934 308,312 0.58
RUB 18,980,000  RUSSIA-OFZ 6.0000% 06/10/27 6232 278,421 240,749 0.45
RUB 17,555,000  RUSSIA-OFZ 6.9000% 23/05/29 6224 243,210 232,397 0.43
EUR 200,000  RUSSIA-EUROBOND 1.1250% 20/11/27 240,780 232,294 0.43
RUB 16,625,000  RUSSIA-OFZ 7.2500% 10/05/34 6225 242,385 223,841 0.42
RUB 14,835,000  RUSSIA GOVT 7% 16/08/23 6215 226,959 200,920 0.38
RUB 12,675,000  RUSSIAN FED 8.15% 03/02/27 6207 187,938 179,385 0.34
RUB 12,775,000  RUSSIA-OFZ 7.1500% 12/11/25 6229 184,546 173,460 0.32
RUB 12,000,000  RUSSIA-OFZ 6.1000% 18/07/35 6233 150,091 144,671 0.27
RUB 9,505,000  RUSSIA GOVT 7.7% 23/03/33 6221 144,330 132,523 0.25
RUB 8,875,000  RUSSIA-OFZ 7.9500% 07/10/26 6226 137,655 124,063 0.23
4,912,395 4,457,708 8.33
ZTOhES
RUB 25,215,000  RUSSIA-OFZ 6.5000% 24/11/21 6018 172,638 134,439 0.25
172,638 134,439 0.25
BT 5,085,033 4,592,147 8.58
HILET
EfR
EUR 367,000  SERBIA REPUBL 3.1250% 15/05/27 REGS 396,571 476,635 0.89
396,571 476,635 0.89
AEtbreT 396,571 476,635 0.89
m7IvUh
EfR
ZAR 19,030,000  REP SOUTH AFR 8.5000% 31/01/37 2037 1,174,429 1,021,745 1.91
ZAR 14,005,000  REP OF STH AFRIC 8.25% 31/3/32 2032 794,103 816,375 1.53
ZAR 13,151,897  REP SOUTH AFR 7.0000% 28/02/31 R213 687,730 723,722 1.35
ZAR 9,010,000  REP OF STH AFRI 8.875% 28/2/35 2035 458,833 515,297 0.96
ZAR 7,925,000  REP SOUTH AFR 8.0000% 31/01/30 2030 451,329 486,969 0.91
ZAR 6,075,000  REP OF STH AFRICA 7.75% 28/02/23 433,091 426,077 0.80
ZAR 4,816,000  REP OF STH AFRICA 10.5% 21/12/26 R1 340,902 369,005 0.69
ZAR 6,952,143 REP OF STH AFRICA 6.5% 28/2/41 R214 303,343 291,436 0.54
ZAR 5,202,000  REP OF STH AFRICA 9% 31/01/40 2040 326,652 286,290 0.54
ZAR 4,865,000  REP OF STH AFRICA 8.75% 31/1/44 204 312,624 257,170 0.48
ZAR 825,000  REP OF STH AFRICA 6.25% 31/3/36R209 41,415 36,586 0.07
5,324,451 5,230,672 9.78
GEtMT7IH 5,324,451 5,230,672 9.78
[Eafi37 7]
TEMEEEER
IDR 6,663,300,000  EURO BK RECON 4.6000% 09/12/25 EMTN 474,196 438,962 0.82
IDR 3,490,000,000  ASIAN DEV BAN 7.8000% 15/03/34 GMTN 259,347 256,277 0.48
IDR 3,400,000,000  EURO BK RECON 5.6000% 30/01/25 GMTN 255,064 233,321 0.44
MXN 11,900,000  INTL FIN CORP 0% 29/01/36 GMTN 212,021 156,935 0.29
TRY 3,000,000  EURO BK RECON&DV 0% 15/10/26 GMTN 190,227 145,372 0.27
MXN 6,300,000  INTL FIN CORP 0% 22/02/38 GMTN 84,690 80,103 0.15
TRY 1,200,000  INTL FIN CORP 0% 09/05/27 GMTN 76,311 53,243 0.10
1,551,856 1,364,213 2.55
At EEEH 1,551,856 1,364,213 2.55
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24
Ef®
THB 26,115,000  THAILAND GVT 3.775% 25/06/32 882,875 975,384 1.82
THB 24,925,000  THAILAND GOVT 1.875% 17/06/22 720,577 808,747 1.51
THB 18,145,000  THAILAND GVT BD 3.85% 12/12/25 642,211 653,813 1.22
THB 14,865,000  THAILAND GOVT 2.8750% 17/12/28 506,228 515,684 0.96
THB 10,245,000  THAILAND GOVT 3.6500% 20/06/31 404,661 377,348 0.71
THB 8,172,000  THAILAND GVT 1.25% 12/03/28  CPI 211,594 264,957 0.50
THB 7,908,000  THAILAND GOVT 1.6000% 17/12/29 261,291 249,192 0.47
THB 6,097,000  THAILAND GVT 4.875% 22/06/29 247,263 241,017 0.45
THB 7,860,000  THAILAND GOVT 1.6000% 17/06/35 258,365 228,340 0.43
THB 5,030,000  THAILAND GVT 3.4% 17/06/36 167,711 180,107 0.34
THB 2,480,000  THAILAND GOVT 3.3000% 17/06/38 102,474 87,562 0.16
4,405,250 4,582,151 8.57
Aita4 4,405,250 4,582,151 8.57
AFYR
L@t EEESFE
IDR 1,640,000,000  EURO BK RECON 4.2500% 07/02/28 EMTN 114,421 102,866 0.19
114,421 102,866 0.19
At AFUR 114,421 102,866 0.19
TA)H
TiEtEEESFE
MXN 30,000,000  EURO BK RECON&DV 0% 29/01/33 EMTN 704,350 589,440 1.10
704,350 589,440 1.10
Bt T AR 704,350 589,440 1.10
INTTA
Ef®
uYu 1,249,870  REP OF URUGUAY 4.375% 15/12/28 CPI 65,327 70,472 0.13
UYu 2,930,000  URUGUAY 8.5000% 15/03/28 REGS 92,311 68,578 0.13
uYuU 2,768,000  URUGUAY 9.8750% 20/06/22 REGS 98,472 64,453 0.12
uYuU 270,000  REP OF URUGUAY 4% 10/07/30 CPI 16,227 18,878 0.04
272,337 222,381 0.42
HEtoAsTA 272,337 222,381 0.42
AAEESE 49,943,925 48,008,887 89.74

BB LT T A A
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MBS EFRI B3 R
202143 A 31 HHLE
(A BHE, TCHIe 5, ZRI2, ZFFM B2 K 5/ N 2er)
R 1 - AMEABEE LN

202143 A 31 R ETE, 77 NIZLL FORPFIMNE BB L O E2H L T, SNE AR LRI RE BREFCIT7AD
~yYHETHOWLS,

i A3 15 LN ] SEAIAE SEHIEHE it A REBHE CKRL)
PY 208,293,358 USsD 1,917,210 20214E4 H 26 A (35,679)
USD 3,446,848 EUR 2,890,000 202146 A 16 H 50,604
USD 112,853 TRY 835,000 202145 11 H 16,363
USD 431,628 PLN 1,660,000 202146 A 16 H 13,868
USD 387,448 THB 11,940,000 202146 A 16 H 7,573
USD 362,904 BRL 2,074,000 20214E7 H 13 F 6,495
USD 237,229 TRY 2,055,000 202146 A 16 H 6,150
USD 193,990 RUB 14,365,000 202146 H 16 A 6,076
USD 109,397 cop 386,500,000 202146 A 16 H 5,984
USD 275,775 EUR 230,000 202146 H 16 A 5,486
USD 179,970 NZD 250,000 202146 H 16 A 5,279
BRL 2,233,000 USD 379,955 202146 A 11H 4,978
USD 115,377 BRL 640,000 202146 H 2 A 4,965
USD 533,846 PLN 2,102,000 202146 A 16 H 4,851
USD 197,938 RUB 14,790,000 202146 5 16 A 4,465
USD 251,401 BRL 1,435,000 20214E6 A 2 A 3,835
USD 178,479 PEN 661,000 202146 A 16 H 3,341
USD 265,769 AUD 345,000 202146 5 16 A 3,151
USD 148,587 PEN 549,000 202146 A 16 H 3,124
MXN 1,281,000 UsD 58,902 202146 H 16 A 2,846
USD 133,009 PEN 493,000 20214E6 A 16 H 2,384
ZAR 2,136,000 USD 139,480 20214E7 8 F 2,357
USD 57,813 RUB 4,262,000 202146 A 16 H 2,060
MXN 4,500,000 USD 214,859 202146 A 16 H 2,055
USD 149,459 BRL 855,000 202146 H 2 A 1,955
USD 171,360 RUB 12,960,000 202146 A 16 H 1,825
USD 75,184 NZD 105,000 202146 H 16 A 1,814
USD 109,706 EUR 92,000 202146 A 16 H 1,591
USD 181,315 MXN 3,731,000 202146 H 16 A 1,469
MXN 4,050,000 USD 193,775 202146 H 16 A 1,448
USD 107,954 AUD 140,000 20214E6 A 16 H 1,385
USD 83,289 BRL 475,000 202146 H 2 A 1,343
USD 65,394 RON 270,000 202146 A 16 H 1,310
CLP 215,910,000 USD 294,797 20214E7 21 A 1,286
USD 68,844 PEN 255,000 20214E6 A 16H 1279
USD 48,718 RUB 3,630,000 202146 5 16 A 1,233
USsD 135,923 GBP 98,000 202146 H 16 A 1213
USD 45,790 THB 1,411,000 202146 A 16 H 899
USD 69,339 KZT 29,400,000 20214E5 4 R 858
USD 367,883 IDR 5,363,000,000 202146 A 16 H 829
PHP 4,820,000 USD 98,347 202146 H 16 A 722
KRW 309,870,000 USD 273,241 202146 A 16 H 686
USD 314,215 HUF 97,300,000 202146 A 16 H 634
USD 122,311 CLP 88,700,000 202146 H 16 A 666
USD 139,262 EUR 118,000 202146 A 16 H 592
USD 114,478 EUR 97,000 202146 H 16 A 487
USD 189,486 CNH 1,249,000 20214E6 A 16H 426
USD 31,347 TRY 275,000 202146 H 16 A 425
ZAR 830,000 USD 54,911 20214E6 17 H 351
MXN 3,340,000 USD 160,683 202146 A 16 H 316
IDR 2,356,000,000 USsD 160,961 202146 H 16 A 287
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CLP 37,481,000 USD 51,123 202146 A 16 H 278
MXN 3,710,000 USD 178,559 202146 H 16 A 274
USD 137,671 SGD 185,000 202146 5 16 A 262
USD 139,311 KRW 157,380,000 202146 A 16 H 186
SGD 220,000 USD 163,221 202146 H 16 A 185
IDR 1,486,000,000 USD 101,544 20214E6 A 16 H 160
USD 112,327 MYR 467,000 202146 5 16 A 160
EGP 2,270,000 USD 140,775 202146 A 16 H 132
MXN 3,040,000 USD 146,431 20214E6 H 16 A 106
CAD 70,000 USD 55474 202146 5 16 A 73
USD 30,229 BRL 175,000 20214E6 4 2 A 39
IDR 349,107,000 USD 23,862 202146 5 16 A 31
CZK 445,000 USD 19,942 202146 A 16 H 27
ZAR 3,330,000 USD 221,701 20214E6 17 H 13
USD 101,979 cop 381,100,000 202146 A 16 H 12
USD 202 INR 15,000 202146 A 16 H 0
USD 68,149 IDR 996,000,000 202146 H 16 A (19)
USD 163,064 BRL 943,000 202144 28 H (32)
MXN 3,180,000 USsD 153,336 202146 H 16 A (50)
UsD 42,495 ZAR 640,000 20214E6 A 17H (117)
KZT 58,800,000 USD 137,110 20214E5 4 R (148)
KRW 182,680,000 USD 161,663 202146 H 16 A (173)
USD 132,639 MXN 2,756,000 202146 A 16 H (209)
USD 114,025 CAD 144,000 202146 H 16 A (243)
HUF 22,233,000 USD 71,913 202146 A 16 H 272)
USD 195,421 CNH 1,293,000 202146 H 16 A (299)
MYR 160,000 USD 38,769 202146 A 16 H (339)
PLN 880,000 USD 221,807 20214E6 H 16 A (344)
INR 9,870,000 USD 133,432 202146 H 16 A (358)
USD 311,407 CZK 6,950,000 20214E6 A 16 H (466)
SGD 185,000 USD 137,939 202146 5 16 A (530)
MXN 4,560,000 USD 220,401 20214E6 A 16 H (595)
INR 19,700,000 USD 266,234 202146 H 16 A (624)
HUF 43,100,000 USD 139,586 202146 A 16 H (704)
USD 400,268 SGD 540,000 202146 A 16 H (819)
USsD 163,738 RUB 12,580,000 202146 H 16 A (826)
IDR 1,957,000,000 USD 134,807 202146 A 16 H (867)
MXN 2,250,000 USD 109,350 202146 H 16 A (894)
KRW 153,850,000 USD 136,986 202146 A 16 H (982)
THB 5,420,000 USD 173,523 202146 H 16 A (1,084)
HUF 41,500,000 USD 134,827 20214E6 A 16H (1,102)
USD 147,877 UYU 6,687,000 202146 A 16 H (1,173)
THB 6,330,000 USsD 202,624 202146 H 16 A (1,233)
CLP 59,000,000 USsD 82,218 202146 A 16 H (1,304)
CLP 185,627,000 USD 255,948 202146 5 16 A (1,376)
USD 285,764 CLP 209,500,000 202146 A 16 H (1,548)
MXN 4,029,000 USsD 196,709 20214E5 5 10F (1,680)
BRL 705,000 USsD 123,424 20214E6 H 2 A (1,798)
CNH 2,053,000 USD 312,595 202146 A 16 H (1,834)
cop 203,100,000 USD 56,190 202146 H 16 A (1,848)
BRL 379,000 USD 67,419 20214E6 A 2 A (2,035)
KZT 61,850,000 USD 144,678 20214E6 5 16 A (2,072)
EUR 107,000 UsD 127,943 202146 A 16 H (2,200)
INR 20,190,000 USD 274,469 202146 A 16 H (2,253)
BRL 1,201,000 USD 208,073 20214E8 H 12 F (2,369)
USD 164,335 MXN 3,460,000 202146 A 16 H (2,448)
CLP 106,000,000 UsD 148,251 202146 H 16 A (2,881)
USD 217,352 MXN 4,570,000 202146 A 16 H (2,936)
RON 591,000 USD 143,238 202146 5 16 A (2,965)
USD 91,985 ZAR 1,430,000 20214E6 4 17H (3,225)
USD 409,174 PHP 20,070,000 202146 A 16 H (3.339)
RUB 12,250,000 USD 163,901 202146 H 16 A (3,654)
CZK 7,430,000 USD 337,144 202146 A 16 H (3.732)
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MYR 3,057,630 USD 738,254 202146 H 16 H (3,851)
EUR 217,000 USD 259,213 20214E6 H16 H (4,201)
PEN 737,000 USD 199,593 20214E6 H16 H (4,317)
PEN 760,000 UsD 205,766 202146 H16H (4,396)
PEN 768,000 USD 208,101 20214E6 H16 H (4,612)
CZK 5,950,000 UsSD 271,878 202146 H16 H (4,879)
CNH 5,249,000 UsSD 799,616 20214E6 H16 H (5,080)
BRL 710,000 USD 128,425 2021426 A 2 (5,936)
HUF 320,252,000 UsSD 1,038,060 20214£6 H16 H (6,107)
THB 10,020,000 USD 325,500 20214£6 H16 H (6,710)
USD 196,389 MXN 4,220,000 202146 H16H (7,028)
RUB 25,132,000 USD 336,187 20214£6 H16 H (7,425)
RON 1,333,000 UsSD 323,952 202146 H 16 H (7,566)
PLN 535,000 UsSD 142,567 20214E7H19H (7,901)
TRY 595,000 USD 75,024 202146 H16H (8,119)
USD 544,169 MXN 11,478,000 202146 H 16 H (9,107)
CZK 24,088,000 USD 1,091,835 20214£6 H16 H (10,912)
UsSD 367,105 ZAR 5,689,417 202146 H17H (11,700)
TRY 975,000 USD 125,088 20214E6 H16 H (15,452)
TRY 1,025,000 USD 131,158 202146 H16H (15,899)
BRL 1,695,000 UsSD 312,413 202144 H28H (19,255)
TRY 1,500,655 USD 188,323 20214£6 H16 H (19,579)
TRY 1,151,000 UsSD 156,886 20214E5H 11 H (23,881)
BRL 2,908,000 USD 524,691 20214E7HI13H (24,962)
PLN 3,185,075 UsD 827,324 202146 H 16 H (25,759)
TRY 1,815,000 USD 231,679 20214E6 H16 H (27,587)
USD 1,317,330 MXN 27,934,390 202146 H16H (29,195)
cop 3,368,589,000 UsD 946,525 20214E6 H16 H (45,216)
BRL 31,814,000 USD 5,848,269 202146 H2H (359,720)

(626,423)

SHNTNEEASN TS, TRIOMAITErE LTRSS TN,

HERL 2 - SRR

20214E3 3L A BAE, 77 NIZEL FORPF BRI LT,

BNEY ESOE S FIAE it A FHESAECKRL)  REBUHEM CKRL)
TEVFF O3

EUR (2) FUT EURO-BUXL 30Y BND 2021426 A (484,391) 1,749
USD (7) FUT US 10YR NOTE (CBT) 202146 H (918,203) 2,922
EUR (3) FUT EURO-BOBL 202146 11 (475.463) (669)
EUR (10) FUT EURO-BUND 2021456 H (2,009,928) (3,523)
(3,887,985) 479
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20214E3 H3LHBUE, 77 NIZLL FORPIFEA 7 v ar B LT,

g e - » N A5l Pl 48 HREBURLE
Bl = ESOE FI4 it 39 KR R CkE)
BHOfFbAR T a2
USD 807,000 C USD/BRL 6.3125 202146 H9H 13,096 7,554 (5.542)
UsD 578,000 C USD/CNH 6.5523 20214E7HI15H 9,414 9,621 207
USD 864,000 C USD/MXN 20.482 202145 H6 H 25,125 20,203 (4,922)
USD 597,000 C USD/ZAR 15.314 20214:7H6H 27,725 16,925 (10,800)
75,360 54,303 (21,057)
FENFFOA T 2a
USD (578,000) C USD/CNH 6.7613 202147 H 15H (4,060) (2,880) 1,180
UsD (864,000) C USD/MXN 21.6639 20214E5H6 H (10,947) (5,321) 5,626
UsSD (597,000) C USD/ZAR 16.738 20214:7H6H (11,898) (5,405) 6,493
UsSD (807,000) P USD/BRL 5.517 20214£6 H9H (11,025) (10,630) 395
USD (1,154,000) P USD/CLP 689 202147 H 19H (14,208) (8,128) 6,080
USD (578,000) P USD/PLN 3.5908 202147 H 15H (5,341) (563) 4,778
(57.479) (32,927) 24,552
17,881 21,376 3,495
PR 4 - GFIRD Y7
20214E3 A 31 A BUE, 77 NIZLLFORRFE SHAY v 7R AL T,

Bl i) §RIA% i A FBALE CRRV)  RFEBURLE CRIV)
BRL 326,698 Receive Fixed (7.045%) - Pay Float (CETIP) 20234E7H3H 0 3,806
BRL 1,212,603 Receive Fixed (6.32%) - Pay Float (CETIP) 202741 H4HR 0 (16,787)
BRL 1,984,028 Receive Fixed (7.37%) - Pay Float (CETIP) 20274E1H4H 0 (6,450)
BRL 291,960 Receive Fixed (6.68%) - Pay Float (CETIP) 202741 H4H 0 (3,141)
BRL 1,417,908 Receive Fixed (6.38%) - Pay Float (CETIP) 2025421 H2H 0 (4,824)
BRL 958,777 Receive Fixed (6.1325%) - Pay Float (CETIP) 202741 H4H 0 (16,599)
BRL 1,082,408 Receive Fixed (3.655%) - Pay Float (CETIP) 2023421 H2A 0 (6,381)
BRL 147,838 Receive Fixed (6.45%) - Pay Float (CETIP) 20294E1H2H 0 (3,637)
BRL 3,227,909 Receive Fixed (6.56%) - Pay Float (CETIP) 2029421 H2H 0 (74,394)
BRL 1,165,077 Receive Fixed (5.86%) - Pay Float (CETIP) 202441 f 2 H 0 (4,917)
BRL 1,464,408 Receive Fixed (7.075%) - Pay Float (CETIP) 202741 H4H 0 (18,141)
BRL 856,022 Receive Fixed (7.945%) - Pay Float (CETIP) 202941 H2AR 0 (10,110)
CZK 136,560,000 Receive Float (PRIBOR 6M) - Pay Fixed (1.094%) 202346 H16H 0 6,989
CZK 110,675,000 Receive Fixed (1.6%) - Pay Float (PRIBOR 6M) 202646 H16 H 0 (30,110)
CZK 28,025,000 Receive Float (PRIBOR 6M) - Pay Fixed (1.7625%) 203146 H 16 H 0 12,323
HUF 437,955,000 Receive Fixed (1.923%) - Pay Float (BUBOR 6M) 202646 H 16 H 0 (20,879)
HUF 178,860,000 Receive Float (BUBOR 6M) - Pay Fixed (2.428%) 20314£6 H16 H 0 16,673
MXN 6,635,000 Receive Fixed (6.765%) - Pay Float (TIIE 28D) 203041 H4H 422 1,639
MXN 7,150,000 Receive Float (TIIE 28D) - Pay Fixed (6.58%) 202541 H 10H (421) (9,725)
MXN 10,010,000 Receive Fixed (6.265%) - Pay Float (TIE 28D) 20304E2H21H 723 (14,798)
MXN 12,075,000 Receive Fixed (6.37%) - Pay Float (TIIE 28D) 20304£2H22H 885 (13,615)
MXN 22,890,000 Receive Float (TIIE 28D) - Pay Fixed (5.105%) 2025485 19 H (558) 36,339
MXN 15,140,000 Receive Fixed (5.56%) - Pay Float (TIIE 28D) 20304211 H 13 H 366 (65,751)
MXN 12,645,000 Receive Float (TIIE 28D) - Pay Fixed (4.41%) 2022411 H23H 31 5,257
MXN 11,710,000 Receive Float (TIIE 28D) - Pay Fixed (4.31%) 20214E12H 9 F (12) 542
MXN 3,700,000 Receive Fixed (6.13%) - Pay Float (TIIE 28D) 20314E2H 11H 74 (9,103)
MXN 4,215,000 Receive Float (TIIE 28D) - Pay Fixed (5.64%) 20264E3H 12H (101) 3,792
PLN 700,000 Receive Fixed (1.73%) - Pay Float (WIBOR 6M) 20314£6 H 16 F 0 (3.473)
ZAR 28,895,000 Receive Fixed (7.666%) - Pay Float (JIBAR 3M) 203146 H 16 H 0 (20,786)
ZAR 49,430,000 Receive Float (JIBAR 3M) - Pay Fixed (6.099%) 202646 H 16 H 0 12,633
ZAR 17,135,000 Receive Fixed (4.74%) - Pay Float (JIBAR 3M) 202346 H 16 H 0 2,034
1,347 (251,594)
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