BRI 7Y RSy THEESS
AdJ—X

ERHRSE (ZFhR)

F2068 CRER202442 A208) 52078 CRER20244F3 A218) 520887 CRER202444 5228)
F2098 CRER202445 H200) 521081 CRER2024F6 A208) 21181 CRER202447 5228)

ER R EAR (20244 1 R238 ~20244 7 B22H)

ZREDHGESEN

TRIEBANOZCEEEBHY. E<HEHLEBELETFET,
LM REBOERKRREFICDODWNTCHMEB L EITET,
SHEE L BOBBUTEBYET &5, SAVELEFET,

QLT 7Y ROMEMEAIEIRDEBY TTH,

B A D 8B

BINREE B ES

E & H &

20065104 4 HOIRE, BERE LET,

B A A &

FELT, HADNES (XL LT HAOFEFEYVAE (NS - A —ILFE. HFEREOAHE (TX—2V 7 - 3—47v ME), hZE
BTEMEE (Nvv0—) F BLUOREEREANFTE S TVD L LERZEOEAEEZRT S LM SN A DONE)
l:i%ﬂ@l:?ﬁﬁ?’é?ﬁﬁ%%ﬁi#l:?ﬁﬁ L. BKEDA VALTAVOBEFEHRBNVLETMEORNREZENE LTERAETA
(A o

BRETHREEFIAFITODVTIE, RENLGHEREECOVTEAEAY D (FEEREZICHT I EEEREFICLDREAYD
EEHRET,) ETBSEEERLTIELN, FLERENGHEREEORERAOMMAICELL T, RAIL L TAFRERFFSE
EIREFIREEIMMEAANDIF—T 7V FORUFI— I DBERDEN—RITHATOABAY Y FEEBEFIIHT 2 %k
EBEZFCLIRBENYDEEHET,) EALICEERARLTHEND, L LIFINLICHTHILDICRET S LeERELE
. MABBERMFIODVTIBAERELETAVET,

TLBRERZ

FTELTHMEFICRET ZREFTAFETERENRELET, 88, IX—T v - XR—N"—ZF0EHEMAFE > FIEHE
BERECEERET AN DY ET,

R BEHIR

BREEFIAF~OREIBCIHFBEERTEE A,
NEREE~DEREBREIFTBRVEE Ao

o B OH O

HERERIC, RAIE L (RAENREEFTOICRENEETAOICEEERELET,
BRIEDEAICOVTIE, BFICHBRERITS. TAMOPLA—DERETEVES,

BR7EY MRS AS MERSHT
RS TERESM_TH2E1S

o HR— ML

0120-753104 (zfi6m) SB2AOFRMR~FEsE

OR—LR—>
https://www.nomura-am.co.jp/




HHO7 2 RSy T ERES Ao—X

- [ o I
E H % % 3 f

1824 (20224F-2 A21H) 9, 820 21 A2.2 98.3 43, 876
18347 (20224F- 3 A22H) 9, 526 23 AN2.8 98.9 42, 661
1844 (20224F- 4 A20H) 9, 188 23 A3.3 98.3 41, 309
18547 (20224F- 5 A20H) 8, 832 20 A3 T 99.0 39, 485
18611 (20224F 6 H20H) 8, 554 20 A2.9 98. 4 38, 549
18731 (20224 7 H20 1) 8, 454 17 ALO 98.6 38, 258
18811 (20224F- 8 H22H) 8, 736 14 3.5 99.0 41, 973
18941 (20224F 9 H20H) 8, 410 9 A3.6 98.9 40, 379
1904 (20224F-10 A 20 H) 7,967 5 Ab. 2 98.5 38, 279
1914 (20224F11A 21 H) 8, 299 3 4.2 98.5 42,907
1924 (20224F12 A 20 H) 8, 453 1 1.9 98.5 43, 583
1934 (202341 A20H) 8, 600 0 1.7 99.0 44,163
1944 (20234F- 2 A20H) 8,415 0 AN2.2 99.0 41, 655
19531 (20234F 3 H20H) 8, 365 0 A0.6 98.9 41, 208
1964 (20234F- 4 A20H) 8,424 0 0.7 98.9 41, 213
19731 (20234 5 H22H) 8,373 0 A0.6 98.5 40, 850
19847 (20234F- 6 A20H) 8,432 0 0.7 99.0 40, 748
19947 (20234F- 7 A20H) 8,513 0 1.0 98.9 40, 560
20044 (2023428 A21H) 8, 334 0 A2.1 98.7 41, 878
20114 (2023429 A20R) 8, 350 0 0.2 99. 1 41, 323
20241 (2023410 H20RH) 8, 038 0 A3 T 99.0 39, 093
20341 (20234211 H20R) 8, 310 0 3.4 98.6 41,617
20441 (2023412 H20R) 8,672 0 4.4 98. 8 42,319
20541 (202442 1 H22R) 8,578 0 Al 1 99.0 41, 194
2061 (20244 2 A20H) 8, 567 0 AO0. 1 99. 0 40, 934
207391 (20244 3 A21 H) 8, 641 0 0.9 99. 4 40, 474
2081 (2024424 A22R) 8,515 0 Al.5 99. 5 39, 313
209391 (202445 H20H) 8, 665 0 1.8 99. 5 40, 462
21041 (202446 H20R) 8,679 0 0.2 99. 4 39, 704
21131 (202447 H22R) 8,721 0 0.5 99.5 39, 263
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A A A A A A
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©) ExHENE A 9,744,229 A 10,018,399 A 10,509, 708 A 9,062, 294 A 10,122,333 A 10,312,168
(D) LHEHEE(A+B+C) A 58,838,949 344,011,421 A 585,528,420 685, 145, 544 62,524,124 189,402,910
(E) RIfRHERE A 4,575,787, 480 A 4,530,620, 635 A 4,113,500, 653 A 4,614,716, 701 A 3,839,060, 145 A 3,702,844, 412
(F) EBmEEEEES A 2,210,599, 580 A 2,177,431, 715 A 2,158,181, 963 A 2,304,824, 443 A 2,267,062, 605 A 2,241, 367,007
(Ficd 24 S 4H 24 %8) (1 10,402,517,762) | ( 10,204,067,722) | ( 10,066,051,397) | ( 10,257,626,997) | ( 10,055,229,643) | (9,900,388, 862)
Fe B RS FH 2 4H) (A12,613,117,342) | (A12,381,505,437) | (A12,224,233,360) | (Al2,562,451,440) | (A12,322,292,248) | (A1, 141,755,959)
@) §F(D+E+F) A 6,845,226, 009 A 6,364,046, 929 A 6,857,211, 036 A 6,234,395, 600 A 6,043,598, 626 A b, 754,808,599
H IEEHEE 0 0 0 0 0 0
RERHERE (G+H) A 6,845,226, 009 A 6,364,046, 929 A 6,857,211, 036 A 6,234,395, 600 A 6,043,598, 626 A b, 754,808,599
ENNEFEEHEIE A A 2,210,599, 580 A 2,177,437,715 A 2,158,181, 963 A 2,304,824, 443 A 2,267,062, 605 A 2,241, 367,097
(Ficd 24 S 4H 24 %8) (1 10,402,517,762) | ( 10,204,067,722) | ( 10,066,051,397) | ( 10,257,626,997) | ( 10,055,229,643) | (9,900, 388, 862)
Fe B RS FH 24 4H) (A12,613,117,342) | (A12,381,505,437) | (A12,224,233,360) | (Al2,562,451,440) | (A12,322,292,248) | (A1, 141,755,959)
Sy Bl HE(R R AL 4 2,638,838, 345 2,641,885, 335 2,638, 148, 535 2,643, 568, 992 2,629,102, 140 2,627,518, 330
MREHAE 4 A 7,273, 464,774 A 6,828,494, 549 A 7,337,177, 608 A 6,573,140, 149 A 6,405,638, 161 A 6,140,959, 832
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*HIEORIOT T (F) BIMERZREE L H 2013, [BREDIBMGE O, JBNREZ LIfigi» b iRz £ LI Wiz EZEy 2\ VW ET,

(15) HEeAOFFEE (20244 1 A23H ~20244E 7 A22H) 1ZLATF DY T,

#2061 2071 #2081 #2093 2104 F211
H H 20244 1 H23H ~ |20244E 2 H21 H ~ | 20244E 3 22 H ~ 20244 4 H23H ~ |20244E 5 A21 H~ 202446 H21 H~
20244E 2 A20H  [20244E 3 121 H  [20244FE 4 22 |20244F 5 F120H  |20244E 6 20H 20244 7 228

a. Bl YR I A (REPERT:) 35, 236, 1124 59, 755, 6531 40,269, 10911 50, 799, 2034 43,475, 71414 47,282, 9451
b. AEHRIRSRA ARG - RRRBLRER) 01 01 01 01 0F 0
c. ARSI D DU ARFE A | 10,402,517, 7621 | 10, 204, 067, 7221 | 10,066, 051, 3971 | 10,257, 626, 997 | 10, 055,229, 643[1 | 9,900, 388, 8621
d. HIRICED DB R4 | 2,603,602, 2330 | 2,582,129, 6821 | 2,597,879,426[1 | 2,592,769, 7891 | 2,585, 626,426/ | 2,580,235, 3851
e. HBCBINLE (a+b+c+d) | 13,041,356, 1071 | 12,845,953, 057 | 12,704,199, 932F | 12,901, 195,989 | 12,684, 331, 78314 | 12, 527,907, 1921
£ BRGNS (1 50 %7-v) 2, 729 2, 7421 2,751 2, 7621 2,772H 2,783H
g. ke 0 0 0 0 0 0M
h. s34 (1 T n¥%7=0) 0 oM 0 oM oM oM

11 —




HHO7 2 RSy T ERES Ao—X
OnEEDHMLE

2064 F207H] 2084 52094 2104 EPARE]

1504720 Sficd (BliAd) o 0 0 0 0 oM

KOTEVE D 1% O IEHEMARAME R eA L R E 7213 BRI 2 56, a3 2fT@nide Lo £,

XOTECHT O FEEMARA AR A Z LE Y | SrEdth O EEMBES AR AL TE 256, ST @BoeAZ ka2 5028 @ ke, TE
DE I TEAIAR S (FERlRLE) L7eh £,

KOPBLAT O FEYEMB BRI LA & MEE I TRIZ56 ., NI EFCALRE FHlNRE) &0 Ed,

OBt
REEFMRICHREL TV L ERENTLEILAEEHBHI HEHAR—LR—CDFT FLR

% Thttp://www. nomura-am. co. jp/] A Thttps://www. nomura—am. co. jp/1 IZERT HFE
DHFRERZETHEVEL, <ZFE@EAR 20247848 >

20244E11A 5 HE YD, 77 ¥ ROBREMIOF AL FORBEO LBV ET LD TETT,

SRR PR 3RF300 E TIZ, RN AT 22 AOBHIALD E LET,
HRIERHIC L > TE ERERRDGEENH Y £9, F L IIRERHICEBMWEDEZEWN,)




HHO7 2 RSy T ERES Ao—X

(FEEREREFAFDERARAR)

A7 7o BTy FAEES Ao — R THAAN TV A SREETLIEFRICHOVWTIEL, REUKRICENAETN
ERTOMERBICBIT 2EANEZE#H L TBY £,

R E R EIE I S
BT e wNTF R =Ty — X T 7 FIV—RE R ALEFC P14
JET N TF RV —R e Ty RO —KENA + =LK R REC P38
AT LT R =T —R - 77 R —EFREEEFC P76

* YERIIRICIB N THAANTND 7 7 2 RIZHOWTEARNEOEEZ LTk 7,



JLTRIILF-I1r—Vrv—X - T7U RN — % & #@& 1 {EFC/FD

202345 H 31 0B

@Y 7 7 ROAARIH TR DB T,

-/, =t
& He

T A~ R RS E R (R R

s
H
ot
&

FE kAL AT FEREGREL, N F v —T % LRIDRE R
ZHFELET

PR A3 BRI HIOE A 7 e R SIS oM H DO ENE
A B, BEEAA S OEH 2 TR 2R EL £
CEE2EM LI DL ENHVET),

B RsAE E T R E R ELET,

O W

BTy w1 A MEA S

o=

Ta— )L T 7L R NG AR o= —

| KB | KE | NS

w % Rt # 17

B E B NAT 2t

IR N (W' T NT) AT —

*AERREF U IV T, AT R AR SRR O R B2 b LITER 2L TR T,




i

Ao
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CKEL)
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SRR T EHNAR DO

LW RBME A (41,254,336)
B A MRE S A = 2 15,370,905
SN AR D RN AR AR (713,033)
F 7 al BRNAR DA ZE A (13,043)
WA T L a BN AR L A 26,675
BRIAD T BHN AR D AL AR 410,393
ILV e T T AT T RN ARD AT AR A (2,207,029)
HIE] A5 1 USRI AR DA 25 1R 2% (4,049,154)
YRR 8,825,714
ORI I DMK EDOBEIAE (22,031,774)

687,600
11,391,109
365,895
2,419

12,447,023

1,003,490
108,931
109,213
379,797

7,236
29,047
271,260
72,625
3,712
154
31,346
17,324
5,588
10,452

2,050,175

10,396,848

(32,662,902)

(620,300)
(96,127)
(9,831,108)

CIRDIEAE 2,468,151
(512,050)

J L5 RIVFRE—Tr— X T7 VRN — % & #E&4H&EFC/FD

1070 RATH .

WEE R i
Class FC Units (in JPY) 7,992 2,112,157 16,879,317,284
Class FD Units (in JPY) 10,178 3,488,348 35,503,828,676
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KNG PE B
202345 A 31 H BifE
CKRL)
e i A ATAMEH HE IR (%)
Z =277
RErfE S (ABS)
AUD 740,000 METR 2021-1 C FRN 20/06/27 471,065 0.13
AUD 500,000  FLEXI 2021-2 C FRN 12/08/27 232,707 0.06
703,772 0.19
FBR{EF (CMO)
AUD 1,830,000 PEPAU 2021-2 C FRN 15/07/53 1,166,723 0.32
AUD 770,000  RESI 2021-2NCX C FRN 03/02/53 488,407 0.13
AUD 700,000  PEPAU 30 C FRN 15/01/63 446,849 0.12
AUD 566,000 TRTN 2022-1 C FRN 11/09/53 352,156 0.09
AUD 530,000  THINK 2021-2 C FRN 10/03/54 335,466 0.09
AUD 500,000 RUBY 2021-1 B FRN 12/03/53 316,937 0.08
AUD 500,000 LIBERTY FUNDING 5.9600% 10/11/53 312,072 0.08
3,418,610 091
EEHSFIE
USD 1,171,000 NATL AUSTRALIABK FRN 02/08/34 REGS 1,012,846 0.27
EUR 400,000 AUST & NZ BANK FRN 03/02/33 EMTN 422,102 0.11
1,434,948 0.38
HiRtHE (EEeFE)
EUR 1,685,000 SYDNEY AIRPOR 4.3750% 03/05/33 EMTN 1,818,726 0.49
USD 1,038,000  SANTOS FINANC 5.2500% 13/03/29 EMTN 986,734 0.26
UsD 450,000 BARRICK PD AU FI 5.9500% 15/10/39 467,119 0.12
EUR 400,000 NBN CO LTD 4.1250% 15/03/29 GMTN 431,540 0.12
UsD 520,000 SANTOS FINANC 3.6490% 29/04/31 144A 431,127 0.12
EUR 200,000 AUSGRID FINAN 0.8750% 07/10/31 EMTN 165,186 0.04
4,300,432 1.15
A —ANZUT & 9,857,762 2.63
F—ANT
EEHSHIE
EUR 700,000  RAIFFEISEN BK IN FRN 20/12/32 754,316 0.20
EUR 600,000  RAIFFEISEN BK IN FRN 18/06/32 527,517 0.14
1,281,833 0.34
HiRtHE (EEeFE)
EUR 300,000  RAIFFEISEN BK 5.7500% 27/01/28 EMTN 332,279 0.09
EUR 300,000  RAIFFEISEN BK 0.0500% 01/09/27 EMTN 262,593 0.07
594,872 0.16
A —AN T EF 1,876,705 0.50
AL F—
HiRtE (EEeFE)
EUR 1,745,000 AB INBEV SA/N 3.7000% 02/04/40 EMTN 1,774,346 0.46
EUR 400,000 PROXIMUS SADP 4.0000% 08/03/30 EMTN 435,649 0.12
EUR 400,000  FLUVIUS 3.8750% 09/05/33 428,172 0.11



J L5 RIVFRE—Tr— X T7 VRN — % & #E&4H&EFC/FD

wE #Em Y zdial FEATAH HUE P (%)
EUR 300,000 CRELAN SA 5.3750% 31/10/25 EMTN 319,657 0.09
EUR 200,000 CRELAN SA 5.7500% 26/01/28 EMTN 212,592 0.06
EUR 100,000 EUROCLEAR BAN 3.6250% 13/10/27 EMTN 107,225 0.03
3,277,641 0.87
AL —F 3,277,641 0.87
NIla—F R
W ErHE (E B S FHE)
USD 600,000 BACARDI LTD 4.7000% 15/05/28 144A 586,738 0.16
586,738 0.16
NIa—H ik 586,738 0.16
b
W ERHE (E B S FHE)
UsSD 3,060,000 CAN IMPERIAL BK 5.0010% 28/04/28 3,012,494 0.81
EUR 1,579,000 TORONTO DOM B 3.1290% 03/08/32 EMTN 1,558,760 0.42
UsSD 1,450,000 ROYAL BK CANAD 6.0000% 01/11/27 MTN 1,500,963 0.40
EUR 1,100,000 TORONTO DOM B 3.6310% 13/12/29 EMTN 1,129,958 0.30
USD 1,052,000 CANADIAN PACIFIC 3.1000% 02/12/51 725,812 0.19
UsSD 650,000  KINROSS GOLD 4.5000% 15/07/27 632,197 0.17
USD 550,000 CADILLAC FAIR 4.1250% 01/02/29 144A 505,142 0.13
USD 475,000  FAIRFAX FINL HLD 5.6250% 16/08/32 465,949 0.12
USD 400,000  FAIRFAX FINL HL 4.6250% 29/04/30 WI 377,168 0.10
UsD 200,000  ENBRIDGE INC 5.7000% 08/03/33 202,880 0.05
UsSD 190,000 CENOVUS ENERGY 5.2500% 15/06/37 176,299 0.05
USD 185,000  YAMANA GOLD INC 2.6300% 15/08/31 146,730 0.04
UsSD 45,000 CENOVUS ENERGY 3.7500% 15/02/52 30,998 0.01
10,465,350 2.79
HF 2 E 10,465,350 2.79
FY
LEE(E R SR
USD 718,000  SOCIEDAD DE T 4.0000% 27/01/32 REGS 622,467 0.17
622,467 0.17
FUE 622,467 0.17
Fe—7
EESFIE
EUR 560,000 ORSTED A/S FRN 09/12/19 508,083 0.13
USD 485,000 DANSKE BANK A/S FRN 09/01/26 144A 485,361 0.13
EUR 100,000 DANSKE BANK A/S FRN 12/01/27 106,154 0.03
1,099,598 0.29
Fr~v—rEf 1,099,598 0.29
T4 FUR
EESFIE
GBP 400,000 NORDEA BANK ABP FRN 09/12/32 EMTN 392,334 0.10
392,334 0.10
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1 i 5t EF{ITAR REEILE ()
WAL (EESFIF)
EUR 1,083,000  FORTUM OYJ 4.5000% 26/05/33 EMTN 1,174,248 0.32
EUR 300,000 NORDEA BANK A 4.1250% 05/05/28 EMTN 320,664 0.09
EUR 450,000  BALDER FINLAN 1.0000% 20/01/29 EMTN 309,957 0.08
1,804,869 0.49
T4 TURE 2,197,203 0.59
TIUA
EBEFE
USD 1,440,000  SOCIETE GENERALE FRN 19/01/28 144A 1,276,316 0.34
EUR 1,200,000 LA BANQUE POSTAL FRN 05/03/34 1,258,491 0.34
USD 1,000,000  BNP PARIBAS FRN 20/01/28 144A 898,832 0.24
EUR 700,000  VEOLIA ENVRNMT FRN 31/12/71 . 613,622 0.16
USD 700,000  BPCE FRN 20/01/32 144A 541,386 0.14
EUR 500,000  ENGIE FRN 28/02/70 517,156 0.14
EUR 500,000  SOCIETE GENERALE FRN 06/12/30 EMTN 515,953 0.14
EUR 500,000 ORANGE FRN 15/04/70 EMTN 507,015 0.14
USD 350,000  BPCE FRN 18/01/27 144A 349,181 0.09
EUR 300,000 TOTALENERGIES SE FRN 17/01/71 235,964 0.06
USD 280,000  BNP PARIBAS FRN 20/01/33 144A 231,836 0.06
EUR 200,000  AXA SA FRN 11/07/43 EMTN 213,249 0.06
7,159,001 1.91
WAL (EESFIF)
EUR 2,700,000  BNP PARIBAS 3.6250% 01/09/29 EMTN 2,776,215 0.74
EUR 1,700,000  SUEZ 2.3750% 24/05/30 EMTN 1,634,368 0.44
EUR 1,500,000  ELEC DE FRANC 4.6250% 25/01/43 EMTN 1,519,698 0.41
EUR 900,000  BPCE 4.5000% 13/01/33 EMTN 966,360 0.26
EUR 600,000  SOCIETE GENER 5.6250% 02/06/33 EMTN 636,470 0.17
EUR 500,000 BANQ FED CRD 4.1250% 13/03/29 EMTN 540,439 0.14
EUR 500,000  RCI BANQUE 4.5000% 06/04/27 EMTN 527,926 0.14
EUR 500,000  BNP PARIBAS 1.0000% 29/11/24 EMTN 508,322 0.14
EUR 400,000  SUEZ 5.0000% 03/11/32 EMTN 451,672 0.12
EUR 400,000  BPCE 3.6250% 17/04/26 EMTN 424,308 0.11
uUsD 400,000 BANQ FED CRD 4.9350% 26/01/26 144A 397,951 0.11
EUR 400,000  TEREGA SA 0.8750% 17/09/30 340,977 0.09
EUR 300,000 ALD SA 1.2500% 02/03/26 EMTN 297,222 0.08
EUR 200,000  HOLDING D'INF 2.5000% 04/05/27 EMTN 200,701 0.05
EUR 100,000  RCI BANQUE 0.5000% 14/07/25 EMTN 98,838 0.03
EUR 100,000  HOLDING D'INF 0.6250% 14/09/28 EMTN 88,685 0.02
EUR 100,000  HOLDING D'INF 1.4750% 18/01/31 EMTN 86,737 0.02
11,496,889 3.07
7T AG 18,655,890 4.98
2%
EBEFE
EUR 600,000  ALLIANZ SE FRN 29/09/49 622,215 0.17
USD 625,000 DEUTSCHE BANK NY FRN 01/04/25 589,343 0.16
EUR 600,000 DEUTSCHE BANK AG FRN 24/06/32 EMTN 568,020 0.15
EUR 500,000 DEUTSCHE BANK AG FRN 11/01/29 529,110 0.14
EUR 400,000  ALLIANZ SE FRN 25/07/53 437,891 0.12
EUR 200,000 DEUTSCHE BANK AG FRN 05/09/30 205,940 0.05
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W i Ke2ik] FFAMAE ETEM R (%)
USD 205,000 DEUTSCHE BANK NY FRN 10/02/34 187,064 0.05
USD 185,000 DEUTSCHE BANK NY FRN 18/01/29 185,995 0.05
3,325,578 0.89
E&
EUR 1,553,368  BUNDESOBL-181 0.0000% 11/04/25 181 1,577,916 0.42
1,577,916 0.42
T EAE (B E e E)
EUR 2,100,000 VOLKSWAGEN BA 4.6250% 03/05/31 EMTN 2,262,367 0.59
EUR 1,324,000 BAYER AG 4.6250% 26/05/33 EMTN 1,442,957 0.38
EUR 800,000 VONOVIA SE 1.8750% 28/06/28 725,824 0.19
EUR 600,000 VONOVIA SE 5.0000% 23/11/30 EMTN 614,272 0.16
EUR 500,000 DEUTSCHE BANK 1.6250% 20/01/27 EMTN 474,105 0.13
GBP 300,000 DT PFANDBRIEFBAN 7.6250% 08/12/25 357,485 0.10
EUR 300,000 BASF SE 4.2500% 08/03/32 EMTN 332,453 0.09
EUR 300,000 E.ON SE 3.8750% 12/01/35 EMTN 316,300 0.08
EUR 300,000 VOLKSWAGEN FI 0.1250% 12/02/27 EMTN 278,966 0.07
EUR 200,000 ROBERT BOSCH 4.3750% 02/06/43 EMTN 219,264 0.06
EUR 200,000 ROBERT BOSCH 4.0000% 02/06/35 EMTN 217,265 0.06
EUR 200,000 TALANX AG 4.0000% 25/10/29 EMTN 216,358 0.06
EUR 200,000 VIER GAS TRAN 4.0000% 26/09/27 EMTN 215,735 0.06
EUR 200,000 AMPRION GMBH 3.4500% 22/09/27 211,748 0.06
EUR 200,000 VONOVIA SE 2.3750% 25/03/32 171,228 0.05
EUR 100,000  VIER GAS TRAN 4.6250% 26/09/32 EMTN 111,100 0.03
EUR 100,000  BASF SE 4.5000% 08/03/35 EMTN 110,811 0.03
EUR 100,000 BASF SE 3.7500% 29/06/32 EMTN 107,284 0.03
EUR 100,000 VONOVIA SE 1.5000% 14/06/41 57,682 0.02
8,443,704 225
KA E 13,347,198 3.56
FHs
EEHSFIE
EUR 400,000  AIA GROUP FRN 09/09/33 GMTN 338,411 0.09
338,411 0.09
HFHEE 338,411 0.09
AT
T EAE (B EEFE)
USD 570,000 INDOFOOD CBP SUK 4.7450% 09/06/51 411,825 0.11
USD 295,000 INDOFOOD CBP SUK 4.8050% 27/04/52 216,997 0.06
628,822 0.17
AR TR 628,822 0.17
TANGUR
ReBR{EH (ABS)
EUR 600,000 FORTA 2021 C FRN 18/10/30 638,385 0.17
EUR 499,000 RARES 2021-1X A FRN 27/09/75 333,782 0.09
EUR 659,000  PRTSQ 2021-NPL1X A FRN 25/10/61 62,303 0.02
1,034,470 0.28
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W i Ke2ik] FFAMAE M E R (%)
RBR{EH (CMBS)
GBP 700,000 EURO 38X A FRN 22/07/29 834,914 0.23
GBP 520,000 TAURS 2021-UK4X C FRN 17/08/31 558,592 0.15
EUR 468,000 LMLOG 1X C FRN 17/08/33 447,140 0.12
GBP 328,000 ATOMM 1X C FRN 22/07/31 280,082 0.07
2,120,728 0.57
EEHSFIE
EUR 1,305,000 PERMANENT TSB GRO FRN 19/08/31 EMTN 1,184,429 0.31
EUR 488,000 BANK OF IRELAND FRN 01/03/33 EMTN 530,089 0.14
EUR 192,000 PERM TSB GRP FRN 25/04/28 207,315 0.06
1,921,833 0.51
T EAE (B E e E)
EUR 1,887,000 HAMMERSON IRLND 1.7500% 03/06/27 1,621,725 0.43
USD 760,000  AERCAP IRELAND 3.0000% 29/10/28 657,725 0.18
USD 750,000  AERCAP IRELAND 3.3000% 30/01/32 609,090 0.16
2,888,540 0.77
TANTRE 7,965,571 2.13
AZVT
EEHSHIE
USD 865,000 INTESA SANPAOLO FRN 21/11/33 144A 913,742 0.25
USD 800,000 UNICREDIT SPA FRN 22/09/26 144A 722,777 0.19
EUR 400,000  ENI SPA FRN 11/05/70 NC9 329,666 0.09
USD 265,000 UNICREDIT SPA FRN 03/06/27 144A 233,656 0.06
2,199,841 0.59
HiRtHE (EEeFE)
EUR 2,208,000 LEASYS SPA 0.0000% 22/07/24 2,245,546 0.61
EUR 768,000 AUTOSTRADE PER L 2.0000% 04/12/28 718,935 0.19
EUR 570,000 AUTOSTRADE PE 4.7500% 24/01/31 EMTN 604,974 0.16
EUR 450,000 NEXI 1.6250% 30/04/26 440,410 0.12
USD 250,000 INTESA SANPAO 7.0000% 21/11/25 144A 254,898 0.07
GBP 200,000 INTESA SANPAO 8.5050% 20/09/32 EMTN 240,917 0.06
EUR 240,000 AUTOSTRADE PE 1.8750% 26/09/29 EMTN 216,226 0.06
EUR 194,000 CA AUTO BANK 0.5000% 13/09/24 EMTN 197,356 0.05
EUR 150,000  ENI SPA 4.2500% 19/05/33 EMTN 161,284 0.04
EUR 100,000  AEROPORTI ROM 1.7500% 30/07/31 EMTN 86,708 0.02
5,167,254 1.38
AXVT & 7,367,095 1.97
HA
EEHSFIE
USD 2,200,000 MIZUHO FINANCIAL FRN 16/07/25 2,120,330 0.56
USD 900,000  MITSUB UFJ FIN FRN 19/01/28 807,978 0.21
USD 550,000 MIZUHO FINANCIAL FRN 13/09/28 551,739 0.15
USD 510,000 MITSUB UFJ FIN FRN 22/02/29 511,607 0.14
USD 520,000 MIZUHO FINANCIAL FRN 09/07/27 459,202 0.12
USD 490,000 MITSUB UFJ FIN FRN 20/07/27 433,144 0.12
EUR 410,000 MITSUB UFJ FIN FRN 08/06/27 EMTN 387,427 0.10
5,271,427 1.40
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W i Ke2ik] FFAMAE I PE S (%)
Edlisy
JPY 99,750,000 JAPAN GOVT 20- 1.1000% 20/03/43 184 723,793 0.20
JPY 110,700,000 JAPAN GOVT 30-Y 0.7000% 20/09/51 72 685,929 0.18
1,409,722 0.38
HEEALE (E SR E)
USD 2,400,000 SUMITOMO MITSUI 1.4740% 08/07/25 2,208,175 0.60
USD 800,000 SUMITOMO MITSUI 5.4640% 13/01/26 802,029 0.21
EUR 400,000 SUMITOMO TR&B 3.6290% 06/04/26 EMTN 425,826 0.11
USD 240,000 NISSAN MOTOR 3.0430% 15/09/23 144A 237,681 0.06
EUR 100,000 SUMITOMO MITS 3.6020% 16/02/26 EMTN 106,393 0.03
3,780,104 1.01
H A 10,461,253 2.79
Ty—T—
HEELE (EE SR E)
GBP 980,000 CPUK FINANCE 6.1360% 28/08/31 1,164,102 0.31
GBP 900,000 AA BOND CO LT 6.2690% 31/07/25 EMTN 1,072,443 0.29
GBP 498,000 AA BOND CO LT 3.2500% 31/07/28 EMTN 478,150 0.13
GBP 160,000 GATWICK FND L 2.5000% 15/04/30 EMTN 160,737 0.04
2,875,432 0.77
T —T—F 2,875,432 0.77
o TNT
HiRtE (EEeFE)
EUR 2,300,000 DH EUROPE 0.2000% 18/03/26 2,244,376 0.60
EUR 2,200,000 MEDTRONIC GLOBAL 0.0000% 15/10/25 2,160,819 0.58
EUR 1,804,000 P3 GROUP SARL 1.6250% 26/01/29 EMTN 1,482,390 0.40
EUR 1,062,000 SELP FINANCE 3.7500% 10/08/27 EMTN 1,055,340 0.28
EUR 1,360,000 LOGICOR FIN 0.8750% 14/01/31 EMTN 937,021 0.25
EUR 1,000,000 LOGICOR FIN 1.5000% 13/07/26 EMTN 909,955 0.24
EUR 700,000 MEDTRONIC GLOBAL 0.2500% 02/07/25 697,876 0.19
USD 600,000 GEN LUX/GEN USA 1.7500% 10/04/26 542,180 0.14
EUR 450,000 BLACKSTONE PR 0.5000% 12/09/23 EMTN 473,044 0.13
EUR 500,000 P3 GROUP SARL 0.8750% 26/01/26 EMTN 466,369 0.12
EUR 400,000 BLACKSTONE PROP 3.6250% 29/10/29 350,718 0.09
EUR 338,000 SEGRO CAPITAL 1.8750% 23/03/30 EMTN 300,173 0.08
EUR 350,000 BLACKSTONE PR 1.0000% 04/05/28 EMTN 281,171 0.08
EUR 286,000 LOGICOR FIN 3.2500% 13/11/28 EMTN 254,625 0.07
EUR 210,000 LOGICOR FIN 1.6250% 17/01/30 EMTN 161,483 0.04
EUR 200,000 BLACKSTONE PR 1.6250% 20/04/30 EMTN 150,086 0.04
EUR 200,000 MEDTRONIC GLOBAL 1.6250% 15/10/50 127,850 0.03
EUR 162,000 LOGICOR FIN 2.0000% 17/01/34 EMTN 109,979 0.03
EUR 100,000 SEGRO CAPITAL 0.5000% 22/09/31 75,437 0.02
12,780,892 341
VIR TNTE 12,780,892 341
FoF
EEHSFIE
EUR 2,200,000 ING GROEP NV FRN 23/05/34 2,365,824 0.62
EUR 1,104,000 ATHORA NL FRN 15/07/31 985,948 0.25
EUR 800,000 IBERDROLA INTL FRN 09/02/70 NC6 731,506 0.20
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GBP 400,000 ING GROEP NV FRN 20/05/33 EMTN 470,431 0.13
EUR 400,000 VOLKSWAGEN INTFN FRN 17/06/70 . 360,531 0.10
EUR 250,000  STEDIN HOLDING FRN 31/03/70 225,488 0.06
EUR 200,000 ASR NEDERLAND NV FRN 07/12/43 222,058 0.06
EUR 200,000 ING GROEP NV FRN 16/02/27 196,500 0.05
EUR 200,000 VOLKSWAGEN INTFN FRN 28/03/71 . 177,722 0.05
EUR 200,000 IBERDROLA INTL FRN 28/04/71 NC8 174,233 0.05
5,910,241 1.57
& EAE (B E S E)
EUR 1,800,000 CONTI-GUMMI FIN 1.1250% 25/09/24 1,853,458 0.50
EUR 1,500,000 ABN AMRO BANK NV 4.3750% 20/10/28 1,599,453 0.44
UsD 1,172,000  ENEL FIN INTL 7.5000% 14/10/32 144A 1,292,799 0.34
EUR 1,000,000 LEASEPLAN COR 3.5000% 09/04/25 EMTN 1,053,121 0.28
USD 775,000  AKER BP ASA 2.0000% 15/07/26 144A 697,939 0.19
EUR 500,000  SIEMENS ENER FIN 4.2500% 05/04/29 535,784 0.14
USD 565,000 ENEL FIN INTL 5.0000% 15/06/32 144A 531,477 0.14
EUR 500,000 BAT NETHERLAN 5.3750% 16/02/31 EMTN 530,401 0.14
EUR 600,000  UPJOHN FINANCE 1.9080% 23/06/32 494,396 0.13
EUR 600,000 WPC EUROBOND 0.9500% 01/06/30 487,631 0.13
EUR 600,000 VONOVIA BV 1.0000% 09/07/30 EMTN 485,751 0.13
EUR 400,000  SIEMENS ENER FIN 4.0000% 05/04/26 429,288 0.11
EUR 400,000 ABB FINANCE B 3.3750% 16/01/31 EMTN 421,761 0.11
EUR 400,000 DANFOSS FIN T 0.1250% 28/04/26 EMTN 383,417 0.10
EUR 300,000  SIEMENS FINAN 3.3750% 24/08/31 EMTN 321,476 0.09
EUR 300,000 VOLKSWAGEN IN 3.8750% 29/03/26 EMTN 318,227 0.08
USD 360,000 JDE PEET'S NV 1.3750% 15/01/27 144A 312,074 0.08
USD 300,000 LYB INTL FIN 5.2500% 15/07/43 267,732 0.07
EUR 200,000 IMPERIAL BRAN 5.2500% 15/02/31 EMTN 211,473 0.06
EUR 234,000 WPC EUROBOND 1.3500% 15/04/28 210,992 0.06
EUR 300,000 HEIMSTADEN BO 1.6250% 13/10/31 EMTN 194,764 0.05
EUR 200,000 WIZZ AIR FIN 1.0000% 19/01/26 EMTN 189,249 0.05
USD 200,000 AKER BP ASA 3.1000% 15/07/31 144A 166,246 0.04
EUR 200,000  AIRBUS SE 2.3750% 09/06/40 EMTN 165,656 0.04
EUR 100,000 TENNET HLD BV 4.7500% 28/10/42 EMTN 117,581 0.03
EUR 100,000 VOLKSWAGEN IN 4.2500% 29/03/29 EMTN 106,907 0.03
USD 110,000 NXP BV/NXP FDG 3.8750% 18/06/26 105,527 0.03
EUR 100,000 GSK CAPITAL B 3.1250% 28/11/32 EMTN 104,059 0.03
13,588,639 3.62
5 E 19,498,880 5.19
=a—U—F5UK
TR (EEeFE)
EUR 300,000 ASB BANK LIMI 4.5000% 16/03/27 EMTN 323,911 0.09
323,911 0.09
—a—U—JUREH 323,911 0.09
NV z—
HiRtE (EEeFE)
USD 800,000  YARA INTL SA 4.7500% 01/06/28 144A 753,955 0.20
USD 700,000 AKER BP ASA 3.0000% 15/01/25 144A 669,138 0.18
EUR 400,000 VAR ENERGI AS 5.5000% 04/05/29 EMTN 430,502 0.11
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USD 300,000 VAR ENERGI AS 5.0000% 18/05/27 144A 289,358 0.08
2,142,953 0.57
I z—Et 2,142,953 0.57
R—=FK
HimtE (EEeFE)
EUR 460,000 REP OF POLAND 4.2500% 14/02/43 EMTN 473284 0.13
473284 0.13
R—F Rt 473,284 0.13
WIVRIT IV
EEHSFIE
EUR 900,000 NOVO BANCO FRN 01/12/33 963,149 0.26
963,149 0.26
ARIVIH IV E 963,149 0.26
UHR—
EAE (B EEFE)
USD 1,230,000  PFIZER INVSTMNT 5.3400% 19/05/63 1,225,180 0.33
UsD 588,000  PFIZER INVSTMNT 5.3000% 19/05/53 600,363 0.16
UsD 304,000 PFIZER INVSTMNT 4.7500% 19/05/33 304,389 0.08
2,129,932 0.57
LU R—VEE 2,129,932 0.57
ARAY
EEHSHIE
EUR 1,200,000  IBERCAJA FRN 23/07/30 1,116,993 0.30
EUR 1,200,000 BANCO CRED SOC C FRN 27/11/31 EMTN 1,019,838 0.27
EUR 400,000 BANCO SABADELL FRN 07/06/29 EMTN 425,910 0.11
EUR 300,000 BANCO BILBAO VIZ FRN 10/05/26 GMTN 319,968 0.09
EUR 200,000 BANCO SABADELL FRN 07/02/29 EMTN 206,146 0.05
3,088,855 0.82
T EAE (B E e E)
EUR 1,600,000 CELLNEX FINAN 2.2500% 12/04/26 EMTN 1,611,963 0.42
USD 1,470,000 TELEFONICA EMIS 5.5200% 01/03/49 1,273,435 0.34
UsD 400,000 BANCO SANTANDER 5.2940% 18/08/27 395,246 0.11
EUR 400,000 CELLNEX FINAN 2.0000% 15/02/33 EMTN 334,829 0.09
EUR 300,000 SANTAN CONS F 4.1250% 05/05/28 EMTN 320,038 0.09
EUR 300,000  ARVAL SERVICE 4.2500% 11/11/25 EMTN 319,686 0.09
EUR 200,000 CELLNEX FINAN 0.7500% 15/11/26 EMTN 189,635 0.05
USD 200,000 BANCO SANTANDER 3.8000% 23/02/28 184,037 0.05
4,628,869 1.24
AL Ef 7,717,724 2.06
Rz —F v
T EAE (B EEFE)
EUR 500,000 SVENSKA HNDLSBKN 3.3750% 17/02/28 526,613 0.14
GBP 200,000 SKANDINAV ENS 5.5000% 01/06/26 EMTN 244,765 0.07
771,378 0.21
Ay x—F 771,378 0.21
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A A
EEEFIE
USD 2,004,000 UBS GROUP FRN 05/08/33 REGS 1,883,861 0.51
EUR 1,700,000  CREDIT SUISSE FRN 14/01/28 EMTN 1,544,700 0.41
USD 1,215,000 UBS GROUP FRN 30/01/27 144A 1,068,150 0.28
EUR 573,000 CREDIT SUISSE FRN 01/03/29 676,767 0.18
EUR 560,000 CREDIT SUISSE FRN 02/04/32 513,809 0.14
EUR 450,000 CREDIT SUISSE FRN 13/10/26 444,658 0.12
EUR 350,000 UBS GROUP FRN 17/03/32 EMTN 372,128 0.10
EUR 200,000 UBS GROUP FRN 11/01/31 EMTN 208,282 0.06
6,712,355 1.80
EfE
CHF 367,000  SWISS (GOVT) 0.5000% 27/06/32 390,715 0.10
390,715 0.10
HiRtHE (EEeFE)
USD 350,000 CRED SUIS NY 7.9500% 09/01/25 354,549 0.08
EUR 300,000 RAIFFEISEN SC 4.8400% 03/11/28 EMTN 324316 0.09
EUR 200,000 CREDIT SUISSE 5.5000% 20/08/26 EMTN 217,669 0.06
EUR 200,000 CREDIT SUISSE 0.2500% 01/09/28 EMTN 170,605 0.05
1,067,139 0.28
ARG 8,170,209 2.18
AFYR
$5E % (ABS)
GBP 374,000 NDFT 2021-2X C FRN 15/07/29 453,661 0.12
GBP 350,000 NDFT 2021-3X C FRN 15/11/29 421,813 0.11
875,474 0.23
RBRfES (CMO)
GBP 288,000 STRA 2021-3 D FRN 12/12/43 346,052 0.09
GBP 283,000 TWRBG 2021-2 C FRN 20/11/63 338,528 0.09
684,580 0.18
EENEFIE
EUR 2,543,000 HSBC HOLDINGS FRN 23/05/33 EMTN 2,747,387 0.74
EUR 2,200,000 NATWEST GROUP FRN 04/03/25 EMTN 2,303,323 0.61
EUR 1,356,000 BRIT AMER TOBACC FRN 27/12/69 5.25 1,194,189 0.32
GBP 732,000 BARCLAYS PLC FRN 14/11/32 EMTN 918,248 0.24
EUR 900,000 NATWEST GROUP FRN 14/09/32 EMTN 793,496 0.21
USD 625,000 HSBC HOLDINGS FRN 03/11/28 667,486 0.18
USD 680,000 HSBC HOLDINGS FRN 18/04/26 627,273 0.17
USD 600,000 STANDARD CHART FRN 12/01/28 144A 534,615 0.14
EUR 600,000 BRIT AMER TOBACC FRN 27/09/70 NC8 481,278 0.13
USD 435,000 SANTANDER UK GRP FRN 21/11/26 439,553 0.12
EUR 400,000 NATWEST GROUP FRN 16/02/29 EMTN 428,322 0.11
EUR 400,000 SSE PLC FRN 21/04/71 390,669 0.10
USD 300,000 BARCLAYS PLC FRN 09/05/34 302,136 0.08
USD 280,000 HSBC HOLDINGS FRN 09/03/44 288,927 0.08
USD 325,000 HSBC HOLDINGS FRN 17/08/29 273,655 0.07
EUR 300,000 SWISS RE FIN UK FRN 04/06/52 EMTN 255,413 0.07
USD 250,000 STANDARD CHART FRN 14/01/27 144A 221,855 0.06
USD 200,000 BARCLAYS PLC FRN 02/11/33 217,759 0.06
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USD 235,000 HSBC HOLDINGS FRN 22/09/28 203,293 0.05
EUR 200,000 BP CAPITAL PLC FRN 22/06/70 184,660 0.05
EUR 100,000 HSBC HOLDINGS FRN 16/11/32 109,943 0.03
EUR 100,000 BARCLAYS PLC FRN 31/01/27 EMTN 102,014 0.03
13,685,494 3.65
E&
GBP 1,068,000 UK TSY GILT 1.2500% 22/10/41 792,139 0.22
GBP 650,000 UK TSY GILT 1.2500% 31/07/51 391,708 0.10
1,183,847 0.32
& EAE (B E e E)
EUR 2,000,000 COCA-COLA EURO 1.1250% 26/05/24 2,077,582 0.54
EUR 2,000,000 DIAGEO FIN PL 0.5000% 19/06/24 EMTN 2,065,665 0.54
EUR 2,000,000 LONDON STOCK 0.8750% 19/09/24 EMTN 2,058,100 0.55
EUR 2,000,000 MOTABILITY OPE 0.875% 14/03/25 EMTN 2,029,727 0.54
EUR 1,740,000 WESTERN POWER 3.9490% 20/09/32 EMTN 1,835,867 0.49
GBP 1,259,000 NORTHUMBRIAN 4.5000% 14/02/31 EMTN 1,431,166 0.38
GBP 1,243,000 RAC BOND CO 4.8700% 06/05/26 EMTN 1,399,861 037
USD 800,000 EXPERIAN FINA 2.7500% 08/03/30 144A 686,822 0.18
GBP 696,000 UTMOST GRP 4.0000% 15/12/31 627,624 0.17
GBP 500,000 SCOTTISH WIDOWS 5.5000% 16/06/23 617,848 0.16
EUR 550,000 TESCO CORP TR 4.2500% 27/02/31 EMTN 581,419 0.16
EUR 500,000 THAMES WATER 4.3750% 18/01/31 EMTN 534,418 0.14
USD 400,000 RIO TINTO FINANC 5.0000% 09/03/33 405,387 0.11
EUR 400,000 BAT INTL FINA 2.2500% 16/01/30 EMTN 356,391 0.10
GBP 300,000 TESCO CORP TR 5.5000% 27/02/35 EMTN 346,739 0.09
USD 380,000 WEIR GROUP PL 2.2000% 13/05/26 144A 341,364 0.09
GBP 300,000 INTERCONT 3.3750% 08/10/28 EMTN 323,438 0.09
EUR 300,000 NATL GAS TRAN 4.2500% 05/04/30 EMTN 322,080 0.09
EUR 300,000 NATWEST MARKE 4.2500% 13/01/28 EMTN 321,381 0.09
GBP 300,000 WHITBREAD GROUP 2.3750% 31/05/27 315,228 0.08
GBP 300,000 PENSION INS 4.6250% 07/05/31 302,874 0.08
GBP 200,000 NIE FINANCE 5.8750% 01/12/32 249331 0.07
GBP 200,000 NORTHERN GAS 6.1250% 02/06/33 248,240 0.07
GBP 200,000 BP CAPITAL PL 5.7730% 25/05/38 EMTN 244,470 0.07
EUR 200,000 NATIONWIDE BL 3.2500% 05/09/29 EMTN 203,681 0.05
USD 200,000 FERGUSON FIN 4.2500% 20/04/27 144A 192,494 0.05
EUR 200,000 CADENT FIN PL 0.6250% 19/03/30 EMTN 171,924 0.05
GBP 100,000  WESSEX WATER FIN 5.1250% 31/10/32 117,378 0.03
EUR 100,000 WESTERN POWER 3.5300% 20/09/28 EMTN 104,901 0.03
GBP 100,000 SEVERN TRENT 2.6250% 22/02/33 EMTN 95,706 0.03
GBP 100,000 NATS EN ROUTE PL 1.7500% 30/09/33 87,625 0.02
20,696,731 551
AXYRE} 37,126,126 9.89
T AU
FerfE%: (CMBS)
USD 1,060,000  GSMS 2020-GSA2 A4 1.7210% 12/12/53 831,089 0.22
USD 1,000,000 BMARK 2021-B26 A4 2.2950% 15/06/54 816,494 0.22
1,647,583 0.44
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USD 2,660,000 JPMORGAN CHASE FRN 22/04/27 2,389,327 0.63
USD 2,200,000 BANK OF AMER CRP FRN 27/04/33 2,063,625 0.55
USD 1,790,000 JPMORGAN CHASE FRN 01/06/34 1,808,622 0.48
EUR 2,040,000 MORGAN STANLEY FRN 07/02/31 1,698,462 0.45
USD 1,685,000 BANK OF AMER CRP FRN 22/07/27 1,502,240 0.40
EUR 1,775,000 SOUTHERN CO FRN 15/09/81 1,477,968 0.39
USD 1,715,000 GOLDMAN SACHS GP FRN 22/04/32 1,412,664 0.38
USD 1,300,000 MORGAN STANLEY FRN 01/02/29 1,291,469 0.34
USD 1,390,000  CITIGROUP INC FRN 20/03/30 1,286,298 0.34
USD 1,288,000 WELLS FARGO CO FRN 24/04/34 1,285,894 0.34
USD 1,280,000 JPMORGAN CHASE FRN 25/07/33 1,253,815 0.33
USD 1,475,000 BANK OF AMER CRP FRN 22/04/32 1,217,969 0.32
USD 1,150,000  CITIGROUP INC FRN 17/03/33 1,020,488 0.27
EUR 900,000 MORGAN STANLEY FRN 25/01/34 GMTN 1,006,437 0.27
USD 1,200,000 BANK OF AMER CRP FRN 13/02/31 MTN 1,004,741 0.27
USD 1,155,000 BANK OF AMER CRP FRN 20/10/32 937,376 0.25
USD 885,000 BANK OF AMER CRP FRN 25/04/34 877,688 0.23
USD 965,000 MORGAN STANLEY FRN 04/05/27 867,028 0.23
USD 808,000 US BANCORP FRN 21/10/33 813,718 0.22
USD 985,000  CITIGROUP INC FRN 01/05/32 806,315 0.22
USD 870,000 MORGAN STANLEY FRN 21/01/28 788,950 0.21
USD 716,000 PNC FINANCIAL FRN 28/10/33 738,610 0.20
USD 614,000 TRUIST FINANCIAL FRN 26/01/34 MTN 585,086 0.16
USD 700,000 BANK OF AMER CRP FRN 04/02/33 MTIN 582,964 0.16
USD 760,000 WELLS FARGO CO FRN 30/04/41 554,685 0.15
USD 640,000 WELLS FARGO CO FRN 30/10/30 MTN 552,269 0.15
USD 515,000  CITIGROUP INC FRN 01/05/25 491,624 0.13
USD 425,000 JPMORGAN CHASE FRN 23/06/25 F2F 404,029 0.11
USD 500,000 BANK OF AMER CRP FRN 21/07/32 398,150 0.11
USD 396,000  CITIGROUP INC FRN 31/03/31 372,878 0.10
USD 400,000  CITIGROUP INC FRN 09/06/27 355,892 0.09
USD 355,000 JPMORGAN CHASE FRN 01/06/29 306,837 0.08
USD 300,000 JPMORGAN CHASE FRN 14/09/33 303,618 0.08
USD 300,000 MORGAN STANLEY FRN 21/04/34 297,521 0.08
USD 315,000 JPMORGAN CHASE FRN 08/11/32 258,009 0.07
USD 310,000 JPMORGAN CHASE FRN 22/04/32 257,588 0.07
USD 275,000 JPMORGAN CHASE FRN 04/02/32 218,690 0.06
USD 180,000 JPMORGAN CHASE FRN 23/04/29 170,427 0.05
USD 144000  TRUIST FINANCIAL FRN 28/10/33 MTN 147,133 0.04
USD 205,000 JPMORGAN CHASE FRN 19/11/41 140,054 0.04
USD 135,000  CITIGROUP INC FRN 25/05/34 136,643 0.04
EUR 100,000 MORGAN STANLEY FRN 02/03/29 108,498 0.03
EUR 100,000 MORGAN STANLEY FRN 08/05/26 102,499 0.03
34,294,798 9.15

ZFOMAE%
USD 135,000 THOMAS J UNIV 3.8470% 01/11/57 98,978 0.03
98,978 0.03

EEALE(EESFIE)

EUR 2,123,000 HONEYWELL INTL 4.1250% 02/11/34 2,298,678 0.60
EUR 2,200,000 CHUBB INA HLDGS 0.3000% 15/12/24 2,220,629 0.58
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USD 2,726,000  EMERA US FINANCE 2.6390% 15/06/31 2,180,044 0.57
uUSD 2,100,000  STELLANTIS FI 6.3750% 12/09/32 144A 2,150,481 0.56
USD 2,100,000  TOYOTA MTR CRED 4.8000% 10/01/25 2,097,857 0.55
USD 2,050,000  CVS HEALTH CORP 4.3000% 25/03/28 1,995,754 0.52
USD 1,974,000 ONCOR ELECTRIC D 4.5500% 15/09/32 1,930,721 0.51
EUR 2,000,000  BERKSHIRE HATH 1.5000% 18/03/30 1,863,276 0.49
USD 1,800,000  GILEAD SCIENCES 3.5000% 01/02/25 1,753,858 0.46
USD 1,800,000  AMERICAN HONDA 0.5500% 12/07/24 MTN 1,708,071 0.45
UsSD 1,800,000  ZIMMER BIOMET 1.4500% 22/11/24 1,697,699 0.45
USD 1,628,000 CONSTL ENRGY GEN 5.8000% 01/03/33 1,670,284 0.45
USD 2,100,000  AT&T INC 3.5000% 01/06/41 1,598,043 0.43
USD 1,587,000 AMGEN INC 5.2500% 02/03/33 1,594,049 0.43
GBP 1,339,000  MET LIFE GLOB 5.0000% 10/01/30 1,592,138 0.42
USD 1,900,000  COMCAST CORP 3.7500% 01/04/40 1,581,775 0.42
USD 1,460,000  TARGA RESOURCES 6.1250% 15/03/33 1,475,602 0.39
EUR 1,363,000  CELANESE US HLDS 5.3370% 19/01/29 1,425,686 0.38
USD 1,400,000  T-MOBILE USA INC 3.8750% 15/04/30 1,298,448 0.35
USD 1,856,000 ROCHE HLDGS 1 2.6070% 13/12/51 144A 1,232,562 0.33
USD 1,350,000  T-MOBILE USA INC 2.0500% 15/02/28 1,177,234 0.31
USD 1,594,000  KYNDRYL HOLDINGS 3.1500% 15/10/31 1,173,163 0.31
USD 1,663,000 WEA FINANCE L 4.6250% 20/09/48 144A 1,151,242 0.31
USD 1,481,000 WARNERMEDIA HLD 5.1410% 15/03/52 WI 1,149,058 0.31
USD 1,179,000  TEXAS INSTRUMENT 5.0500% 18/05/63 1,147,912 0.31
USD 1,378,000  FORD MOTOR CRED 2.9000% 10/02/29 1,121,310 0.30
USD 1,071,000  AEP TEXAS 5.4000% 01/06/33 1,070,841 0.29
EUR 1,000,000  ABBVIE INC 1.2500% 01/06/24 1,038,563 0.28
USD 1,065,000  ENERGY TRANSFER 6.2500% 15/04/49 1,011,783 0.27
USD 1,074,000  JBS USA/FOOD/ 5.7500% 01/04/33 144A 1,002,590 0.27
USD 1,050,000 BROADCOM INC 4.1500% 15/11/30 964,676 0.26
USD 1,200,000  CON EDISON CO 3.9500% 01/04/50 20B 958,646 0.26
USD 1,100,000 NEWMONT CORP 2.2500% 01/10/30 912,041 0.24
USD 850,000 EXELON CO 5.1500% 15/03/28 854,822 0.23
USD 900,000  AEP TEXAS 3.9500% 01/06/28 854,122 0.23
USD 1,025,000 BROADCOM INC 3.4190% 15/04/33 144A 848,787 0.23
USD 831,000  VIRGINIA EL&PWR 5.0000% 01/04/33 821,772 0.22
USD 800,000 CENTERPOINT ENER 5.4000% 01/03/33 812,125 0.22
USD 1,045,000  ORACLE CORP 3.6500% 25/03/41 786,643 0.21
USD 960,000  FIRSTENERGY T 4.5500% 01/04/49 144A 785,110 0.21
USD 760,000  CENTERPOINT ENER 5.2500% 01/03/28 771,869 0.21
USD 900,000 DUKE ENERGY CAR 2.5500% 15/04/31%* 770,907 0.21
USD 732,000 AMER ELEC PWR 5.6250% 01/03/33 744,964 0.20
USD 700,000  ANHEUSER-BUSCH 4.7000% 01/02/36 684,385 0.18
USD 700,000  CF INDUSTRIES 4.5000% 01/12/26 144A 680,087 0.18
USD 840,000  WESTERN MIDSTRM 5.5000% 01/02/50 670,118 0.18
USD 800,000 AMERICAN WATER 2.3000% 01/06/31 667,637 0.18
USD 975,000  AT&T INC 3.5500% 15/09/55 666,715 0.18
USD 700,000 FORD MOTOR CRED 4.9500% 28/05/27 655,624 0.17
USD 757,000 EXELON CORP 4.7000% 15/04/50 655,274 0.17
USD 750,000  WELLTOWER INC 3.1000% 15/01/30 648,569 0.17
USD 650,000 WABTEC 4.4000% 15/03/24 638,322 0.17
USD 636,000  NISOURCE INC 5.4000% 30/06/33 637,933 0.17
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USD 750,000  KIMCO REALTY 1.9000% 01/03/28 637,789 0.17
UsSD 650,000 BOEING CO 5.8050% 01/05/50 633,469 0.17
USD 700,000  VALERO ENERGY 2.1500% 15/09/27 625,655 0.17
uUsD 650,000 TEXAS EASTERN 3.5000% 15/01/28 144A 606,250 0.16
USD 750,000 EVERSOURCE ENERG 1.6500% 15/08/30 R 597,608 0.16
USD 770,000  VERIZON COMM INC 3.8750% 01/03/52 590,993 0.16
USD 650,000  BRIXMOR OPERATIN 4.1250% 15/05/29 588,004 0.16
USD 935,000 CHARTER COMM OPT 3.9000% 01/06/52 587,876 0.16
UsSD 600,000 UNUM GROUP 4.0000% 15/06/29 563,002 0.15
GBP 580,000  MPT OP PTNR/FINL 2.5000% 24/03/26 559,257 0.15
USD 900,000 CHARTER COMM OPT 3.7000% 01/04/51 549,465 0.15
USD 530,000 DIAMONDBACK ENER 6.2500% 15/03/33 548,368 0.15
USD 550,000  MPLX LP 4.8750% 01/06/25 543,289 0.14
USD 550,000  ONEOK PARTNERS 4.9000% 15/03/25 542,237 0.14
USD 550,000  WILLIAMS PART LP 4% 15/09/25 534,258 0.14
USD 580,000  BAT CAPITAL CORP 3.5570% 15/08/27 533,103 0.14
USD 550,000  AT&T INC 4.3500% 01/03/29 532,326 0.14
USD 650,000 CNA FINANCIAL 2.0500% 15/08/30 526,078 0.14
USD 500,000  AVERY DENNISON 5.7500% 15/03/33 514,734 0.14
USD 550,000  AUTONATION INC 4.7500% 01/06/30 512,319 0.14
USD 600,000 AMERICAN TOWER 1.5000% 31/01/28 508,490 0.14
USD 550,000  INTERSTATE P&L 3.6000% 01/04/29 507,752 0.14
USD 500,000 AMAZON.COM INC 4.7000% 01/12/32 505,917 0.13
USD 450,000 DOW CHEMICAL CO 6.9000% 15/05/53 500,245 0.13
USD 500,000  SOUTHWEST AIR 5.1250% 15/06/27 497,279 0.13
USD 500,000  SEALED AIR CO 5.5000% 15/09/25 144A 495,721 0.13
USD 550,000  COLONIAL ENT 3.2500% 15/05/30 144A* 490,882 0.13
USD 600,000 ENERGY TRANSFER 5.0000% 15/05/50 488,267 0.13
EUR 450,000 GLOBAL PAY INC 4.8750% 17/03/31 485,447 0.13
USD 700,000  AT&T INC 3.5000% 15/09/53 484,334 0.13
USD 500,000  MICROCHIP TECH 0.9720% 15/02/24 482,619 0.13
USD 610,000  ONCOR ELECTRIC D 3.7000% 15/05/50 482,171 0.13
USD 525,000 DAIMLER FINAN 1.4500% 02/03/26 144A 478,847 0.13
USD 507,000 CROWN CASTLE INT 3.6500% 01/09/27 476,353 0.13
USD 500,000 ENERGY TRANSFER 2.9000% 15/05/25 474,657 0.13
USD 550,000  GLP CAP/FIN II 4.0000% 15/01/31 473,060 0.13
USD 584,000  BAT CAPITAL CORP 5.2820% 02/04/50 470,797 0.13
USD 450,000  SPRINT CORP 7.625% 15/02/25 460,885 0.12
USD 450,000 MASTERCARD INC 4.8500% 09/03/33 460,764 0.12
EUR 450,000 DUKE ENERGY COR 3.1000% 15/06/28 457,842 0.12
USD 575,000 COX COMMUN IN 1.8000% 01/10/30 144A 450,836 0.12
USD 450,000 MERCEDES-BNZ 4.8000% 30/03/26 144A 448,924 0.12
USD 450,000  PENSKE TRUCK 5.7000% 01/02/28 144A 447,347 0.12
USD 475,000 OWENS CORNING 3.9500% 15/08/29 443,828 0.12
USD 450,000 COMCAST CORP 5.5000% 15/05/64 443,785 0.12
USD 470,000  WESTERN GAS PART 4.7500% 15/08/28 442,446 0.12
USD 450,000 BALL CORP 4.8750% 15/03/26 440,150 0.12
USD 448,000  CSX CORP 4.2500% 15/03/29 437,657 0.12
USD 465,000 CANTOR FITZGE 4.5000% 14/04/27 144A 434,929 0.12
USD 545,000  MPLX LP 4.7000% 15/04/48 434,725 0.12
USD 484,000 REGENCY CENTERS 3.7000% 15/06/30 434,718 0.12
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USD 400,000  UNITEDHEALTH GRP 5.8750% 15/02/53 434,492 0.12
USD 500,000  CIGNA GROUP/THE 2.4000% 15/03/30 425,116 0.11
USD 420,000 DCP MIDSTREAM OP 5.6250% 15/07/27 422,608 0.11
uUsD 460,000  VERIZON COMM INC 4.2720% 15/01/36 413,336 0.11
EUR 450,000 GOLDMAN SACHS 1.2500% 07/02/29 EMTN 409,861 0.11
USD 430,000 FREEPORT-MCMORAN 4.3750% 01/08/28 403,996 0.11
uUsD 400,000 DCP MIDSTREAM OP 5.3750% 15/07/25 395,459 0.11
USD 400,000 BP CAP MKTS AMER 4.8120% 13/02/33 394,874 0.11
USD 400,000  PENSKE TRUCK 3.9000% 01/02/24 144A 394,115 0.11
USD 530,000  ONEOK INC 4.4500% 01/09/49 393,642 0.11
USD 400,000 MOTOROLA SOLUTIO 4.6000% 23/05/29 390,504 0.10
USD 386,000 COMMONWEALTH EDI 5.3000% 01/02/53 385,015 0.10
USD 400,000  BRIXMOR OPERATIN 4.1250% 15/06/26 376,543 0.10
USD 450,000 TAMPA ELECTRIC 2.4000% 15/03/31 373,254 0.10
USD 365,000 PUBLIC SERVICE 4.9000% 15/12/32 MTN 368,442 0.10
USD 365,000 MERCEDES-BNZ 5.3750% 26/11/25 144A 367,664 0.10
USD 430,000  WILLIAMS COS INC 2.6000% 15/03/31 355,417 0.09
USD 500,000  NORTHERN ST PR-M 3.2000% 01/04/52 355,308 0.09
USD 360,000 REALTY INCOME 4.8500% 15/03/30 351,701 0.09
USD 430,000  ESSENTIAL UTIL 2.4000% 01/05/31 351,125 0.09
USD 400,000 BERKSHIRE HATHAW 4.5000% 01/02/45 350,750 0.09
USD 400,000  ABBVIE INC 4.4% 06/11/42 350,113 0.09
USD 400,000 HEALTHPEAK OP 3.0000% 15/01/30 348,415 0.09
USD 525,000 CHARTER COMM OPT 3.5000% 01/06/41 345,360 0.09
USD 370,000  VICI PROPERTIE 4.9500% 15/02/30 344,715 0.09
USD 335,000 NESTLE HOLDIN 4.8500% 14/03/33 144A 344,564 0.09
USD 400,000 ERAC USA FINA 4.5000% 15/02/45 144A 343,792 0.09
USD 350,000 WESTERN GAS PART 3.9500% 01/06/25 336,069 0.09
USD 360,000  FIRSTENERGY TRANS 5.45% 15/07/44 14 334,887 0.09
USD 400,000  MPLX LP 2.6500% 15/08/30 334,459 0.09
USD 363,000 ANHEUSER-BUSCH 4.6000% 15/04/48 332,102 0.09
USD 330,000  PPL ELECTRIC UTI 5.2500% 15/05/53 329,119 0.09
USD 335,000 FMC CORP 5.6500% 18/05/33 328,418 0.09
USD 440,000  ENTERPRISE PRODU 3.7000% 31/01/51 326,028 0.09
USD 490,000  UNIV OF VIRGINIA V 2.5840% 01/11/51 323,906 0.09
USD 340,000 EXPEDIA GRP INC 3.8000% 15/02/28 WI 318,186 0.08
USD 500,000  DISCOVERY COMMUN 4.0000% 15/09/55 316,226 0.08
USD 350,000  GENERAL MOTORS CO 5% 01/04/35 314,484 0.08
USD 340,000 CDW LLC/CDW FIN 4.2500% 01/04/28 313,779 0.08
USD 400,000  JEFFERIES GROUP 2.6250% 15/10/31 310,782 0.08
USD 341,000 PECO ENERGY CO 4.6000% 15/05/52 307,938 0.08
EUR 400,000  MPT OP PTNR/FINL 0.9930% 15/10/26 307,400 0.08
USD 330,000 NEXTERA ENERGY 3.5000% 01/04/29 303,797 0.08
GBP 359,000  MPT OP PTNR/FINL 3.6920% 05/06/28 301,781 0.08
USD 300,000 SAN DIEGO G & E 5.3500% 01/04/53 295,867 0.08
USD 295,000  CVS HEALTH CORP 5.0000% 20/02/26 294,984 0.08
USD 350,000 MARRIOTT INTL 2.8500% 15/04/31 HH 294,464 0.08
USD 405,000  KAISER FOUN H 2.8100% 01/06/41 2021 293,826 0.08
USD 300,000  WALMART INC 4.1000% 15/04/33 293,349 0.08
USD 350,000 NEXTERA ENERGY 2.2500% 01/06/30 290,599 0.08
USD 290,000  PENSKE TRUCK 5.5500% 01/05/28 144A 285,793 0.08



J L5 RIVFRE—Tr— X T7 VRN — % & #E&4H&EFC/FD

e i il 53 A BE b (%)
USD 300,000  VENTAS REALTY LP 4.4000% 15/01/29 282,357 0.08
uUSD 285,000  PACIFICORP 5.3500% 01/12/53 280,551 0.07
USD 300,000  WELLTOWER INC 4.1250% 15/03/29 278,499 0.07
USD 325,000  ATLANTIC CITY EL 2.3000% 15/03/31 271,366 0.07
USD 260,000 NEXTERA ENERGY 6.0510% 01/03/25 262,849 0.07
USD 400,000 COMCAST CORP 2.8870% 01/11/51 262,089 0.07
uUsD 265,000 AMGEN INC 5.6000% 02/03/43 261,808 0.07
USD 310,000  JBS USA/FOOD/ 3.0000% 02/02/29 144A 260,491 0.07
UsD 360,000 LIBERTY MUTUA 3.9510% 15/10/50 144A 260,092 0.07
USD 300,000  VENTAS REALTY LP 3.0000% 15/01/30 257,768 0.07
USD 375,000 ORACLE CORP 3.6000% 01/04/50 257,511 0.07
USD 380,000  APPLE INC 2.8500% 05/08/61 252,888 0.07
USD 250,000  INTEL CORP 4.8750% 10/02/26 251,314 0.07
USD 250,000 ENERGY TRANS 5.5500% 15/02/28 250,590 0.07
USD 245,000  WILLIAMS COS INC 5.6500% 15/03/33 248,040 0.07
USD 250,000  UNION PAC CORP 5.1500% 20/01/63 245,325 0.07
USD 250,000 ERAC USA FINA 4.6000% 01/05/28 144A 244,835 0.07
USD 280,000  PUGET ENERGY 2.3790% 15/06/28 244,301 0.07
USD 250,000 BURLINGTON NORTH 4.9500% 15/09/41 239,941 0.06
USD 243,000 DUKE ENERGY IND 5.4000% 01/04/53 239,835 0.06
USD 355,000 MARKEL CORP 3.4500% 07/05/52 239,776 0.06
USD 285,000  T-MOBILE USA IN 2.5500% 15/02/31 WI 238,007 0.06
USD 250,000  GENERAL MOTORS 6.2500% 02/10/43 235,910 0.06
USD 250,000  ENTERGY TEXAS 5.0000% 15/09/52 231,897 0.06
USD 250,000  VISA INC 4.3000% 14/12/45 231,588 0.06
USD 250,000 ABBVIE INC 4.8500% 15/06/44 229,149 0.06
EUR 225,000  US BANCORP 0.8500% 07/06/24 EMTN 228,611 0.06
USD 250,000  NISOURCE INC 5.0000% 15/06/52 227,831 0.06
USD 280,000  WARNERMEDIA HLD 5.0500% 15/03/42 WI 226,002 0.06
GBP 200,000  IBM CORP 4.8750% 06/02/38 222,762 0.06
GBP 200,000  PEPSICO INC 3.2000% 22/07/29 222,352 0.06
USD 300,000  MICROSOFT CORP 2.9210% 17/03/52 221,237 0.06
EUR 200,000  VF CORP 4.1250% 07/03/26 EMTN 213,696 0.06
GBP 200,000  PEPSICO INC 3.5500% 22/07/34 213,631 0.06
USD 215,000  INTEL CORP 5.7000% 10/02/53 211,717 0.06
USD 200,000  SPRINT CORP 7.6250% 01/03/26 209,173 0.06
USD 285,000  MASS INSTIT TECH 2.9890% 01/07/50 F 208,896 0.06
USD 250,000 WESTAR ENERGY 4.1250% 01/03/42 208,280 0.06
USD 230,000 CDW LLC/CDW FIN 2.6700% 01/12/26 205,776 0.05
USD 300,000 NORTHERN NAT 3.4000% 16/10/51 144A 204,692 0.05
EUR 200,000  DUKE ENERGY COR 3.8500% 15/06/34 196,387 0.05
USD 200,000  GLP CAP/FIN 1II 5.2500% 01/06/25 195,594 0.05
USD 200,000  UNITEDHEALTH GRP 5.2000% 15/04/63 194,777 0.05
USD 195,000 AMGEN INC 5.6500% 02/03/53 194,136 0.05
USD 195,000  OVINTIV INC 5.6500% 15/05/28 193,752 0.05
USD 200,000  VISTRA OPERAT 3.5500% 15/07/24 144A 193,371 0.05
USD 200,000 NRG ENERGY IN 3.7500% 15/06/24 144A 193,101 0.05
USD 195,000 AUTOZONE INC 4.7500% 01/02/33 189,230 0.05
USD 210,000  VIACOMCBS INC 4.9500% 15/01/31 187,713 0.05
USD 195,000 MPLX LP 5.0000% 01/03/33 187,256 0.05
uUSD 275,000  PACIFIC GAS&ELEC 3.9500% 01/12/47 185,432 0.05
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USD 200,000 HUNTSMAN INT LLC 4.5000% 01/05/29 181,950 0.05
UsSD 200,000  PIEDMONT NAT GAS 5.0500% 15/05/52 181,477 0.05
USD 165,000 ORACLE CORP 6.9000% 09/11/52 178,705 0.05
uUsD 200,000  HCA INC 5.2500% 15/06/49 175,170 0.05
USD 175,000  OVINTIV INC 5.6500% 15/05/25 174,672 0.05
USD 175,000 FMC CORP 5.1500% 18/05/26 172,988 0.05
USD 170,000  SPRINT CORP 7.125% 15/06/24  WI 171,823 0.05
USD 175,000 ~ GEN MOTORS FIN 5.0000% 09/04/27 171,522 0.05
uUsD 205,000 BALTIMORE GAS 2.2500% 15/06/31 170,968 0.05
USD 160,000 NEW ENG POWER 5.9360% 25/11/52 144A 167,807 0.04
USD 205,000  STELLANTIS FI 2.6910% 15/09/31 144A 162,668 0.04
USD 200,000 MOTOROLA SOLUTIO 2.3000% 15/11/30 161,658 0.04
USD 186,000 GEN MOTORS FIN 2.4000% 10/04/28 161,179 0.04
EUR 200,000 GOLDMAN SACHS 0.7500% 23/03/32 EMTN 158,598 0.04
USD 230,000  STANFORD HEALTH 3.0270% 15/08/51 158,029 0.04
USD 160,000 TARGA RESOURCES 6.5000% 15/02/53 156,200 0.04
USD 235,000  INDIANA UNIV 2.8520% 01/11/51 2021 155,711 0.04
USD 155,000 MARRIOTT INTL 5.0000% 15/10/27 155,123 0.04
USD 174,000 REGENCY CENTERS 2.9500% 15/09/29 151,081 0.04
USD 225,000 COCA-COLA CO/THE 2.5000% 15/03/51 150,458 0.04
USD 150,000 MERCK & CO INC 4.9000% 17/05/44 148,797 0.04
USD 205,000 BROADSTONE NET L 2.6000% 15/09/31 148,427 0.04
USD 200,000 SOUTHERN CAL ED 3.6500% 01/06/51 H 147,563 0.04
USD 180,000 HELMERICH & PAYN 2.9000% 29/09/31 146,198 0.04
USD 145,000 ENERGY TRANS 5.7500% 15/02/33 145,224 0.04
USD 155,000 COREBRIDGE FI 3.6500% 05/04/27 144A 144,910 0.04
USD 145,000  HCA INC 5.375% 01/02/25 144,105 0.04
USD 145,000 BERRY GLOBAL 5.5000% 15/04/28 144A 143,304 0.04
USD 200,000 UNUM GROUP 4.1250% 15/06/51 139,948 0.04
USD 140,000 TARGA RESOURCES 5.2000% 01/07/27 138,097 0.04
USD 200,000  WAKEMED 3.2860% 01/10/52 A 138,028 0.04
uUSD 175,000 FORD MOTOR CO 3.2500% 12/02/32 133,160 0.04
USD 175,000 BROADCOM INC 3.1370% 15/11/35 144A 133,098 0.04
USD 160,000  GENERAL MOTORS C 5.2000% 01/04/45 132,596 0.04
USD 142,000  JBS USA/FOOD/ 5.7500% 01/04/33 REGS 132,558 0.04
USD 130,000 REGAL REXNORD 6.0500% 15/02/26 144A 130,328 0.03
USD 150,000  FLORIDA PWR & LT 4.1250% 01/02/42 130,246 0.03
USD 185,000 EVEREST RE HLDGS 3.5000% 15/10/50 128,474 0.03
USD 150,000 PUB SVC NEW HAMP 2.2000% 15/06/31 V 124,584 0.03
USD 130,000 PENSKE TRUCK 4.4000% 01/07/27 144A 123,450 0.03
USD 155,000  SKYWORKS SOLUT 3.0000% 01/06/31 122,195 0.03
USD 150,000 BAYER US FIN 4.7000% 15/07/64 144A 117,354 0.03
USD 125,000 TARGET CORP 4.8000% 15/01/53 117,017 0.03
uUSD 114,000  NISOURCE INC 5.2500% 30/03/28 114,475 0.03
USD 115,000 LKQ CORP 5.7500% 15/06/28 144A 114,312 0.03
USD 100,000  UNITEDHEALTH GRP 6.0500% 15/02/63 109,480 0.03
USD 105,000 EVERGY KANSAS 5.7000% 15/03/53 105,577 0.03
USD 105,000  ELI LILLY & CO 4.8750% 27/02/53 105,149 0.03
USD 105,000  UNITED PARCEL 5.0500% 03/03/53 104,393 0.03
EUR 100,000  ZIMMER BIOMET 2.4250% 13/12/26 102,254 0.03
USD 125,000  GLP CAP/FIN 1II 3.2500% 15/01/32 101,188 0.03
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USD 150,000  VIATRIS INC 3.8500% 22/06/40 WI 100,299 0.03
USD 100,000 DEVON ENERGY 5.8750% 15/06/28 WI 100,167 0.03
USD 130,000  JBS USA/FOOD/ 3.0000% 15/05/32 144A 98,972 0.03
USD 100,000 T-MOBILE USA INC 5.0500% 15/07/33 98,394 0.03
USD 100,000  WALMART INC 4.5000% 15/04/53 95,383 0.03
UsD 140,000 TUCSON ELEC PWR 3.2500% 01/05/51 93,833 0.03
USD 125,000 ORACLE CORP 4.0000% 15/07/46 93,386 0.02
USD 100,000 ORACLE CORP 5.5500% 06/02/53 93,158 0.02
USsD 130,000  AEP TEXAS 3.4500% 15/05/51 91,506 0.02
UsD 95,000 ELEVANCE HEALTH 5.1250% 15/02/53 90,695 0.02
USD 85,000 SYSTEM ENG RES 6.0000% 15/04/28 86,188 0.02
USsD 85,000 WESTERN MIDSTRM 6.1500% 01/04/33 84,637 0.02
USD 80,000 MERCK & CO INC 5.1500% 17/05/63 80,441 0.02
USsD 85,000 NEWELL RUBBERMAID INC 4.2% 01/04/26 78,838 0.02
USD 80,000 SUN COMMUNITIES 5.7000% 15/01/33 77,684 0.02
UsD 75,000 INTEL CORP 5.9000% 10/02/63 74,147 0.02
USD 80,000 LIBERTY MUTUA 5.5000% 15/06/52 144A 73,899 0.02
USD 72,000  AMERICAN TOWER 5.5500% 15/07/33 72,336 0.02
USD 80,000 TARGA RESOURCES 4.2000% 01/02/33 70,461 0.02
USD 70,000  PHILLIPS 66 4.9500% 01/12/27 69,782 0.02
USD 80,000 SUN COMMUNITIES 4.2000% 15/04/32 69,701 0.02
USD 85,000 FLOWSERVE CORP 2.8000% 15/01/32 67,777 0.02
USD 69,000 ORACLE CORP 4.3000% 08/07/34 62,014 0.02
USsD 60,000 INTEL CORP 5.6250% 10/02/43 59,807 0.02
USD 75,000  MYLAN NV 5.2500% 15/06/46 57,081 0.02
USD 55,000 LOCKHEED MARTIN 5.2000% 15/02/55 55,264 0.01
USD 75,000 ORACLE CORP 3.9500% 25/03/51 55,099 0.01
USD 70,000 LYB INT FIN III 3.3750% 01/10/40 50,227 0.01
USD 54,000 EXPEDIA GRP INC 2.9500% 15/03/31 45,033 0.01
USD 55,000  PACIFIC GAS&ELEC 4.9500% 01/07/50 42,504 0.01
USsD 65,000 EVEREST RE HLDGS 3.1250% 15/10/52 41,388 0.01
USD 40,000  ELI LILLY & CO 4.9500% 27/02/63 39,513 0.01
USsD 30,000 DOW CHEMICAL CO 4.5500% 30/11/25 29,511 0.01
USD 35000 COREBRIDGE FI 4.3500% 05/04/42 144A 27,904 0.01
128,852,164 3436

KEE
USD 3,443,500 US TREASURY N/B 1.2500% 30/11/26 3,136,276 0.83
USD 2,535,000 US TREASURY N/B 3.5000% 30/04/28 2,498,955 0.67
USsD 1,491,200 US TREASURY N/B 4.0000% 15/12/25 1,483,511 0.40
USD 309,300 US TREASURY N/B 3.5000% 31/01/28 304,612 0.08
USD 65,000 US TREASURY N/B 3.3750% 15/05/33 63,456 0.02
7,486,810 2.00
T AU E] 172,380,333 45.98
BEHMRESR AT 356,101,907 95.00

(1) B 3R Tl G TR
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USD 30,023,871 EUR 27,145,300 June 15, 2023 1,022,017
USD 5,224,750 GBP 4,139,800 June 15, 2023 105,332
USD 4,336,071 CAD 5,849,900 June 15, 2023 47,270
JPY 8,571,356 USD 61,281 June 15, 2023 203
CAD 161 USD 119 June 15, 2023 2)
GBP 115 USD 144 June 15, 2023 2)
EUR 761 USD 830 June 15, 2023 17)
CAD 3,289 USD 2,447 June 15, 2023 (395)
GBP 2,356 USD 2,952 June 15, 2023 39)
EUR 15,536 USD 16,955 June 15, 2023 (356)
JPY 5,515,482 USD 39,930 June 15, 2023 (366)
JPY 6,108,499 USD 44,380 June 15, 2023 (563)
JPY 4,493,440 USD 32,939 June 15, 2023 (707)
JPY 6,086,586 USD 45,025 June 15, 2023 (1,365)
JPY 27,631,617 USD 203,937 June 15, 2023 (5,729)
USD 74,020 JPY 10,010,646 June 15, 2023 2,212
USD 46,715 EUR 42,902 June 15, 2023 879
USD 10,313 EUR 9,450 June 15, 2023 217
USD 7,545 EUR 6,953 June 15, 2023 116
USD 3,626 JPY 490,492 June 15, 2023 108
USD 10,166 EUR 9,419 June 15, 2023 102
USD 9,146 EUR 8,473 June 15, 2023 94
USD 8,135 GBP 6,513 June 15, 2023 81
USD 6,742 CAD 9,106 June 15, 2023 67
USD 14,037 EUR 13,111 June 15, 2023 30
USD 1,796 GBP 1,433 June 15, 2023 24
USD 1,488 CAD 2,001 June 15, 2023 22
USD 1,467 CAD 1,977 June 15, 2023 18
USD 1,089 CAD 1,470 June 15, 2023 11
USDh 1,320 CAD 1,787 June 15, 2023 10
USD 2,026 CAD 2,752 June 15, 2023 8
USD 1,314 GBP 1,056 June 15, 2023 8
USD 1,592 GBP 1,282 June 15, 2023 7
USD 1,770 GBP 1,426 June 15, 2023 6
USD 2,444 GBP 1,975 June 15, 2023 2
JPY 16,300,238,382 USD 122,285,233 June 15, 2023 (5,359,801)
USD 32,282,440 EUR 29,356,000 June 13, 2023 922,576
USD 10,230,007 EUR 9,281,985 June 09, 2023 316,883
USD 3,227,041 AUD 4,827,000 June 13, 2023 99,230
USD 5,285,062 GBP 4,203,000 June 13, 2023 87,734
USD 1,682,379 EUR 1,533,000 June 13, 2023 44,736
USD 3,793,097 EUR 3,510,000 June 13, 2023 43,502
USD 3,153,552 GBP 2,525,826 June 09, 2023 30,468
USD 786,740 EUR 712,536 June 09, 2023 25,754
USD 2,179,642 EUR 2,022,000 June 13, 2023 19,619
USD 275,936 SEK 2,838,920 June 09, 2023 15,776
USD 4,558,302 EUR 4,232,326 August 31, 2023 15,431
USD 412,000 EUR 371,960 June 09, 2023 14,748
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USD 414,975 IPY 56,342,123 June 09, 2023 11,212
USD 268,736 CHF 239,004 June 09, 2023 6,282
USD 397,964 SGD 530,528 June 09, 2023 6,271
USD 385,000 CNH 2,700,966 June 09, 2023 5,586
GBP 939,468 USD 1,158,374 August 31, 2023 5,001
USD 987,443 EUR 920,000 June 13, 2023 4,643
USD 183,077 GBP 145,000 June 09, 2023 3,791
USD 199,269 PLN 831,000 June 09, 2023 3,676
CHF 633,000 EUR 647,924 June 13, 2023 3,291
USD 314,000 EUR 290,981 June 09, 2023 3,233
USD 101,131 EUR 92,000 June 09, 2023 2,876
USD 1,458,385 CAD 1,985,680 June 09, 2023 2,861
PLN 831,000 CZK 4,283,786 June 09, 2023 2,796
JPY 162,995,504 USD 1,182,116 August 31, 2023 2,246
USD 208,837 AUD 319,000 June 09, 2023 2,163
USD 230,857 SGD 311,000 June 09, 2023 1,243
USD 276,879 GBP 223,000 June 09, 2023 1,149
USD 207,151 TWD 6,344,000 June 09, 2023 753
USD 266,286 CAD 362,273 June 09, 2023 736
EUR 294,800 CZK 6,979,434 June 09, 2023 726
USD 38,109 EUR 35,000 June 13, 2023 720
USD 247,507 GBP 199,488 August 31, 2023 474
GBP 91,000 JPY 15,649,288 June 09, 2023 371
TWD 6,344,000 USD 206,074 June 09, 2023 324
USD 6,833 NOK 73,684 June 09, 2023 282
USD 2,331 NZD 3,756 June 09, 2023 80
SGD 96,189 USD 71,245 August 31, 2023 11
USD 918 HUF 316,651 June 09, 2023 9
USD 71,038 SGD 96,189 June 21, 2023 (@)
USD 950 MXN 17,306 June 09, 2023 27
ZAR 20,647 USD 1,114 June 09, 2023 (72)
USD 423,947 TWD 13,033,000 June 09, 2023 (73)
PLN 280,581 CZK 1,471,719 June 09, 2023 (196)
SGD 96,189 USD 71,323 June 21, 2023 (278)
JPY 15,894,122 CHF 104,000 June 09, 2023 (302)
CZK 1,457,564 PLN 280,581 June 09, 2023 (441)
CAD 267,877 USD 197,000 June 09, 2023 (643)
TWD 6,516,000 USD 212,975 June 09, 2023 (982)
GBP 132,000 USD 164,954 June 09, 2023 (1,742)
SGD 311,000 USD 231,430 June 09, 2023 (1,816)
EUR 369,000 USD 396,354 June 13,2023 (2,166)
CAD 8,211,332 USD 6,033,915 August 31, 2023 (2,501)
AUD 1,172,645 USD 765,116 August 31, 2023 (2,927)
CHF 593,284 USD 660,917 August 31, 2023 (2,996)
NZD 120,000 USD 75,150 June 13, 2023 (3,215)
SEK 1,459,541 USD 138,000 June 09, 2023 (4,247)
SGD 262,352 USD 198,000 June 09, 2023 (4,302)
GBP 801,000 USD 995,609 June 13, 2023 (5,113)
AUD 319,000 USD 212,317 June 09, 2023 (5,643)
EUR 321,000 USD 349,153 June 09, 2023 (6,327)
IPY 30,505,448 GBP 182,000 June 09, 2023 (6,425)
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GBP 1,073,000 USD 1,335,354 June 13, 2023 (8,508)
SEK 1,409,952 USD 138,000 June 09, 2023 (8,791)
AUD 449,576 USD 300,183 June 09, 2023 (8,911)
EUR 1,659,000 USD 1,781,710 June 13, 2023 (9,466)
EUR 698,000 USD 755,869 June 13, 2023 (10,223)
EUR 611,000 USD 664,461 June 09, 2023 (11,916)
CZK 11,149,751 USD 518,748 June 09, 2023 (16,938)
EUR 1,518,000 USD 1,640,096 June 13, 2023 (18,477)
EUR 698,000 USD 764,167 June 13, 2023 (18,521)
JPY 72,904,000 USD 543,821 June 13, 2023 (21,034)
EUR 1,113,000 USD 1,215,829 June 13, 2023 (26,855)
EUR 1,999,000 USD 2,167,666 June 13, 2023 (32,213)
CAD 11,722,000 USD 8,625,975 June 13, 2023 (32,611)
(2,757,780)
SR
202345 H 31 A HLE
N - N R E REHIERE
iR EHIE kA i B CRRL) CkR)
B&ER g
EUR 11 FUT EURO-SCHATZ Sep 2023 1,242,359 1,966
USD 177 FUT US LONG BOND(CBT) Sep 2023 22,672,593 173,121
USD 23 FUT US ULTRA BOND CBT Sep 2023 3,139,500 30,115
AUD 4 FUT AUST 10Y BOND Jun 2023 310,646 (325)
CAD 51 FUT CAN 10YR BOND Sep 2023 4,606,670 (13,455)
GBP 5 FUT LONG GILT Sep 2023 597,580 (2,221)
UsD 105 FUT US 2YR NOTE (CBT) Sep 2023 21,594,726 (65,506)
USD 232 FUT US 5YR NOTE (CBT) Sep 2023 25,266,249 (56,056)
79,430,323 67,639
SERR g
UsSD 97) FUT US 10YR NOTE (CBT) Sep 2023 (11,085,281) 20,943
EUR (71) FUT EURO-BOBL Jun 2023 (8,949,507) (25,708)
EUR (138) FUT EURO-BUND Jun 2023 (20,022,671) (229,660)
EUR (10) FUT EURO-BUXL 30Y BND Jun 2023 (1,478,137) (68,605)
EUR (60) FUT EURO-SCHATZ Jun 2023 (6,763,053) (32,203)
IPY 3) FUT JPN 10Y BOND(OSE) Jun 2023 (3,190,091) (72,203)
USsD (65) FUT US 10YR ULTRA Sep 2023 (7,814,219) (13,326)
(59,302,959) (420,762)
(353,123)
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EUR 709,174 C EUR/USD 1.09 16/06/23 June 16, 2023 2,806 550 (2,256)
usD 767,000 P USD/INR 82.5 08/06/23 June 08, 2023 1,045 669 (377)
3,851 1,219 (2,632)
RT3
EUR 354,587 C EUR/USD 1.09 16/06/23 June 16, 2023 (1,395) (275) 1,120
UsD 767,000 P USD/INR 82 08/06/23 June 08, 2023 (219) (70) 149
(1,614) (345) 1,269
2,237 874 (1,363)
04277 ¢
BRNAT T FH)
202345 H 31 H BifE
N ; PR RFEBUHAL
yi= L 3
W g it A o e
GBP 3,780,000 Receive Float (SONIA ) - Pay Fixed (2.98%) August 19, 2027 11,311 281,855
AUD 380,000 Receive Fixed (1.7215%) - Pay Float (BILLS 6M) April 30, 2031 (475) (37,541)
CAD 2,415,000 Receive Fixed (3.65%) - Pay Float (CORRA ) December 03, 2027 (7,053) 2,897
CAD 495,000 Receive Fixed (3.3%) - Pay Float (CORRA ) December 03, 2052 (2,068) (394)
CAD 575,000 Receive Fixed (3.45%) - Pay Float (CORRA ) December 03, 2032 (2,093) 1,817
CAD 770,000 Receive Fixed (3.5%) - Pay Float (CORRA ) December 03, 2029 (2,664) 2,201
CAD 2,130,000 Receive Fixed (4.45%) - Pay Float (CORRA ) December 03, 2024 97) (4,092)
CAD 610,000 Receive Fixed (3.55%) - Pay Float (CORRA ) December 03, 2042 (2,001) 3,836
CHF 150,000 Receive Fixed (0.461%) - Pay Float (SARON ) February 09, 2037 (396) (27,979)
GBP 290,000 Receive Fixed (1.25%) - Pay Float (SONIA ) May 08, 2041 (706) (123,360)
GBP 560,000 Receive Fixed (1.25%) - Pay Float (SONIA ) May 08, 2046 (1,364) (275,543)
GBP 260,000 Receive Fixed (1.2%) - Pay Float (SONIA ) May 10, 2038 (643) (99,796)
JPY 45,000,000 Receive Fixed (0%) - Pay Float (TONAR ) July 08, 2031 102 (12,578)
JPY 90,000,000 Receive Fixed (-0.05%) - Pay Float (TONAR ) July 08, 2026 (85) (3,743)
USD 1,357,000 Receive Float (SOFR ) - Pay Fixed (1.21967%) August 15, 2028 30,588 148,000
UsD 4,452,000 Receive Fixed (4.9185%) - Pay Float (SOFR ) March 10, 2025 495 33,014
22,851 (111,406)
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EUR 1,160,000 CDS ANGLO AME 5YR 500BP 5% 20/06/28 June 20, 2028 (173,324)
USD 975,000 CDS APACHE CORP 5Y 1% 20/12/27 December 20, 2027 31,022
USD 1,830,000 CDS BARRICK GOLD 100 1% 5Y 20/6/28 June 20, 2028 (32,136)
USD 1,260,000 CDS BORGWARNER 1% 5Y 20/06/28 June 20, 2028 (12,989)
EUR 1,950,000 CDS BRITISH AMER TOB 1% 5Y 20/06/28 June 20, 2028 7,399
EUR 970,000 CDS BRITISH TEL 7YR 1% 20/06/28 June 20, 2028 7,082
USD 950,000 CDS CANADIAN NAT 5Y 1% 20/06/28 June 20, 2028 (8,192)
EUR 1,550,000 CDS CARREFOUR 5Y 1% 20/06/28 June 20, 2028 (14,449)
USD 2,250,000 CDS CISCO SYSTEMS 5Y 1% 20/06/28 June 20, 2028 (68,758)
USD 1,075,000 CDS CLEVELAND-CLIFF 5% 5Y 20/12/27 December 20, 2027 (73,779)
USD 870,000 CDS DEVON ENERGY 5Y 1% 20/06/28 June 20, 2028 9,337
EUR 1,940,000 CDS IMPERIAL BRANDS PLC 1% 20/06/28 June 20, 2028 7,539
EUR 900,000 CDS INTESA SANPAOLO 5Y 1% 20/06/28 June 20, 2028 61,147
EUR 1,040,000 CDS MEDIOBANCA 5Y 1% 20/06/28 June 20, 2028 53,882
EUR 1,290,000 CDS PEARSON PLC 5YR 1% 20/06/28 June 20, 2028 (5,310)
EUR 900,000 CDS UNICREDIT SPA 5Y 1% 20/06/28 June 20, 2028 56,614
USD 1,180,000 CDS UNITED RENTALS 5Y 5% 20/12/27 December 20, 2027 (158,436)
USD 750,000 CDS US STEEL 5Y 5% 20/06/28 June 20, 2028 (18,279)
EUR 890,000 CDS VODAFONE GP 5Y 1% 20/06/28 June 20, 2028 (5,343)
USD 1,170,000 CDS YUM BRANDS 1% 5Y 20/06/28 June 20, 2028 (2,434)
EUR 17,400,000 CDX ITRAX EUR SN S39 5Y 1% 20/06/28 June 20, 2028 (59,760)
EUR 33,945,000 CDX ITRAX EUROPE S39 5Y 1% 20/06/28 June 20, 2028 (297,708)
USD 1,005,000 CDX NA.HY.40 5Y 5% 20/06/28 June 20, 2028 (10,659)
(707,534)
TaFI g iR g
EUR 2,000,000 CDS LADBROKES 1% 5Y 20/06/28 June 20, 2028 (119,331)
USD 1,070,000 CDS NEWELLS BRANDS 1% 5Y 20/06/28 June 20, 2028 (158,113)
EUR 990,000 CDS VALEO 5YR 1% 20/06/28 June 20, 2028 (87,960)
USD 1,400,000 CDS VERIZON COMM 5Y 1% 20/06/28 June 20, 2028 (1,374)
EUR 870,000 CDS VIRGIN MEDIA 5Y 5% 20/06/28 June 20, 2028 4,712
EUR 870,000 CDS ZIGGO BV 5% 500BP 5Y 20/06/28 June 20, 2028 2,157
EUR 17,200,000 CDX ITRAX EUROPES39 10Y 1% 20/06/33 June 20, 2033 (254,115)
EUR 1,620,000 CDX ITRX XOVER CDSI S39 5% 20/06/28 June 20, 2028 45,677
USD 21,645,000 CDX NA.IG.40 10Y 1% 20/06/33 June 20, 2033 (217,770)
USD 3,848,000 CDX NA.IG.40 5Y 1% 20/06/28 June 20, 2028 42,743
EUR 3,390,000 CDX SUBFIN CDSI S39 5Y 1% 20/06/28 June 20, 2028 (119,433)
(862,808)
(1,570,342)
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MEEHESE
202451 A31HIRAE
GBEAIZ KR LZET)
BIE
P& A MR R AT 443,011,208
(A 473,040,316 2K /L)
B TRESE 17,747,642
R e S I Y ey 9,464
TV I T T AV AT T EIGN AR DM 225 88,607
FATITARD AL 42 341,883
ENIEE 7,304,675
Bl B L OBLE RSEWIARORE 2,132
BrEAE 468,505,611
=t
U Rk 472,728
PSP =S Bt E S I E ST eS| 2,168,950
T UNT 4T NARDAILFEL A 3,492
Ta—h—~DRE 3,384,559
ARALTEE H 661,052
AfEEFT 6,690,781
WG PERRAE 461,814,830
S ARAESE— O M 70 -
10 Y70 A FATIEZ Ak AL S AL T PERREE
FC/ZA (M) 8,221 1,684,709 13,849,825,224
FDZZ A (H) 14,235 3,810,726 54,247,103,582
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SRAT D RIS 936,937

AR (PSR OB bR %) 27,392,834

2 B 2 A5 (RUR BB PERR ) 256,151

ZDOMILES 4,521

e i 28,590,443

# M

A R 1,981,220

S BT R 176,006

PRE T A 176,389

SRAT D EESCHLFILE 108,635

s | 6RA T 35,371

SRAT FHCE 24,240

ZREH 88,055

TSI 8,332

HEs B Fe T4kt 733

SERE 37,386

B S 30,195

Met A 158,611

EHAH 2,825,173

S Si=Ea 25,765,270

PG AMRES 7 B IARD IS (9,157,982)
VitZ/E S SN E AT E b (96,598)
SV EE 3 LUV E A R SE I LRI R DR (16,452,525)
TL Dy T T Vb AT TERN AR DR (91,841)
YIS HMEAR (25,798,946)
PEE AT MRS MR S O HEI 19,985,444

Se IR D FAM 240 4% (141,515)
IL Dk T T 4V AT T BENARD R ZE R S (51,695)
FEL 2R S L SN AR DA R A D A (484,046)
S} i Ea 19,308,188

1B DR RAT L DRI PE D JRER 19,274,512
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440,221,684

25,765,270
(25,798,946)
19,308,188

19,274,512

76,163,247
(43,445,072)

32,718,175

(30,399,541)

461,814,830
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CREA)

CIENEE
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CREA)

2024

461,814,830

13,849,825,224
8,221

54,247,103,582
14,235

1,672,818

320,645
(308,754)

1,684,709

3,473,975

612,648
(275.897)

3,810,726

2023

440,221,684

13,776,081,766
8,235

43,622,274,947
12,557

2022

532,291,169

14,451,927,431
9,539

47,009,089,922
12,620
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F—RRSUT
BEE (EE SR
USD 1,200,000 MINERAL RESOU 8.1250% 01/05/27 144A 1,328,577 1,208,993 0.27
USD 700,000 MINERAL RESOU 9.2500% 01/10/28 144A 707,188 737,205 0.16
USD 418,000 CORONADO FIN 10.7500% 15/05/26 144A 416,028 437,008 0.09
uUsD 250,000 FMG RES AUG 2 5.8750% 15/04/30 144A 237,679 246,450 0.05
USD 175,000 FMG RES AUG 2 4.3750% 01/04/31 144A 175,000 157,515 0.03
USD 50,000 FMG RES AUG 2 6.1250% 15/04/32 144A 50,000 49,461 0.01
UsD 50,000  VIRGIN AU HLD 0.0000% 15/11/24 144A @ 50,000 125 0.00
2,964,472 2,836,757 0.61
Bl A—ANUT 2,964,472 2,836,757 0.61
F—RM)T
BEE (EE SR
USD 850,000 BENTELER INT 10.5000% 15/05/28 144A 858,878 908,063 0.20
858,878 908,063 0.20
Gt A —ANT 858,878 908,063 0.20
NIa1—5HE
EEHE (R
USD 1,675,000 NCL CORP 5.8750% 15/03/26 144A 1,583,501 1,633,769 0.36
USD 1,150,000 NABORS INDS L 7.5000% 15/01/28 144A 1,086,158 1,043,049 0.23
USD 850,000 WEATHERFORD I 8.6250% 30/04/30 144A 856,031 871,813 0.19
USD 400,000  VIK CRUISES L9.1250% 15/07/31 144A 400,438 428,640 0.09
UsD 415,000  VIKING OCEAN 5.6250% 15/02/29 144A 396,106 403,588 0.09
UsD 400,000  VIK CRUISES L 7.0000% 15/02/29 144A 354,938 399,000 0.09
USD 375,000 NCLFIN LTD 6.1250% 15/03/28 144A 338,886 358,973 0.08
UsD 350,000  VALARIS 8.3750% 30/04/30 144A 350,875 358,750 0.08
UsD 350,000 VOC ESCROW LT 5.0000% 15/02/28 144A 313,000 334,254 0.07
USD 325,000  VIKING CRUISE 5.8750% 15/09/27 144A 296,281 314,438 0.07
uUsD 225,000 NCL CORP 8.3750% 01/02/28 144A 226,063 235,377 0.05
uUsD 225,000 NCL CORP 7.7500% 15/02/29 144A 203,512 227,253 0.05
USD 200,000 SEADRILL FINA 8.3750% 01/08/30 144A 200,000 207,130 0.04
USD 200,000 NCL CORP 5.8750% 15/02/27 144A 187,000 196,732 0.04
USD 187,000 WEATHERFORD I 6.5000% 15/09/28 144A 181,826 192,411 0.04
USD 150,000 NCL CORP 8.1250% 15/01/29 144A 150,000 157,265 0.03
USD 125,000 NABORS INDS L 7.2500% 15/01/26 144A 105,716 123,064 0.03
USD 100,000 NCL CORP 3.6250% 15/12/24 144A 88,750 97,892 0.02
USD 795,000  DIGICEL LTD 6.75% 01/03/23 144A 742,558 19,875 0.00
USD 4,143 DIGICEL GROUP 0% 31/12/30 1A14 105,030 2,072 0.00
USD 12,924  DIGICEL GROUP 0% 31/12/30 1B14 9,233 646 0.00
USD 780  DIGICEL GROUP 0% 31/12/30 3A14 14,280 390 0.00
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USD 35,404  DIGICEL GROUP 0% 31/12/30 3B14 25,294 354 0.00
8,215,476 7,606,735 1.65
AN —H S 8,215,476 7,606,735 1.65
FEEN—DUHE
TEAE(EEEFUR)
USD 1,045,000  SK INVICTUS I 5.0000% 30/10/29 144A 967,245 890,863 0.19
USD 200,000  STUDIO CITY F 5.0000% 15/01/29 144A 200,000 171,084 0.04
1,167,245 1,061,947 0.23
ARt ANV 1,167,245 1,061,947 0.23
hr45
TEskR
- 97,407 BAYTEX ENERGY CO 0 314,625 0.07
0 314,625 0.07
ZDMES
USD 196,000 CONUMA RESOU 13.1250% 01/05/28 144A 190,120 192,099 0.04
190,120 192,099 0.04
RA A2 AR (PIK) &
USD 200,000 HUSKY III HLDING PIK 15/02/25 144A 187,562 200,000 0.05
USD 225,000 INTEL PKG HOLDCO PIK 15/01/26 144A 202,188 198,000 0.04
389,750 398,000 0.09
TEMLE(EEEFUR)
USD 1,675,000  OPEN TEXT HLD 4.1250% 15/02/30 144A 1,697,436 1,513,336 0.32
USD 1,525,000 1011778 BC UL 4.0000% 15/10/30 144A 1,447,950 1,360,153 0.29
USD 925,000 RITCHIE BROS 7.7500% 15/03/31 144A 943,662 972,689 0.21
USD 970,000  FIRST QUANTUM MIN 7.5% 01/04/25 144 988,733 951,115 0.21
USD 965,000 BROOKFIELD RE 6.2500% 15/09/27 144A 988,372 937,223 0.20
USD 825,000 PARKLAND CORP 4.5000% 01/10/29 144A 732,205 760,650 0.16
USD 1,702,000 BAUSCH HEALTH 5.2500% 30/01/30 144A 1,686,112 705,261 0.15
USD 675,000 BOMBARDIER IN 7.5000% 01/02/29 144A 666,762 687,899 0.15
USD 700,000 BOMBARDIER IN 6.0000% 15/02/28 144A 679,937 681,395 0.15
USD 725,000 PARKLAND CORP 4.6250% 01/05/30 144A 696,460 667,000 0.14
USD 600,000 BAUSCH LOMB 8.3750% 01/10/28 144A 600,337 627,594 0.14
USD 650,000 ELDORADO CORP 6.2500% 01/09/29 144A 602,073 616,938 0.13
USD 702,000 IAMGOLD CORP 5.7500% 15/10/28 144A 524,643 608,985 0.13
USD 1,400,000 BAUSCH HEALTH 5.0000% 15/02/29 144A 1,359,080 589,019 0.13
USD 550,000 TRANSALTA CORP 7.7500% 15/11/29 558,508 575,566 0.12
USD 550,000 MATTAMY GROUP 4.6250% 01/03/30 144A 549,693 501,313 0.11
USD 455,000 HUDBAY MINERA 6.1250% 01/04/29 144A 443,936 447,734 0.10
USD 450,000 NOVA CHEMICALS CORP 4.875% 01/06/24 440,500 446,510 0.10
USD 407,000 ATHABASCA OIL 9.7500% 01/11/26 144A 395,527 432,504 0.09
USD 450,000 NOVA CHEMICALS CORP 5.25% 01/06/27 427,813 417,364 0.09
USD 410,000 PARKLAND CORP 5.8750% 15/07/27 144A 421,914 406,686 0.09
USD 425,000 AIR CANADA 3.8750% 15/08/26 144A 411,891 403,776 0.09
USD 410,000 CASCADES INC/ 5.3750% 15/01/28 144A 426,400 400,978 0.09
USD 400,000 VIDEOTRON LTD 5.1250% 15/04/27 144A 421,442 392,591 0.09
USD 400,000 1011778 BC UL 4.3750% 15/01/28 144A 376,429 381,239 0.08
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USD 545,000 BAUSCH HEALT 11.0000% 30/09/28 144A 584,468 373,325 0.08
USD 365,000 NEW GOLD INC 7.5000% 15/07/27 144A 371,663 363,229 0.08
USD 350,000 OPEN TEXT COR 6.9000% 01/12/27 144A 353,339 362,355 0.08
USDh 360,000 BOMBARDIER IN 7.8750% 15/04/27 144A 361,786 360,195 0.08
USD 335,000 BOMBARDIER IN 8.7500% 15/11/30 144A 335,000 354,394 0.08
USD 375,000 OPEN TEXT COR 3.8750% 15/02/28 144A 313,828 348,156 0.08
USD 360,000 MATTAMY GROUP 5.2500% 15/12/27 144A 360,000 347,402 0.08
USD 375,000 SUPERIOR PLUS 4.5000% 15/03/29 144A 372,312 340,172 0.07
USD 350,000 GFL ENVIRON I 4.3750% 15/08/29 144A 316,969 319,948 0.07
USD 300,000 BAYTEX ENERGY 8.5000% 30/04/30 144A 296,127 311,400 0.07
USD 329,000 VALEANT PHARM 9.0000% 15/12/25 144A 329,474 309,953 0.07
USD 315,000 BCULC 3.8750% 15/01/28 144A 306,288 296,328 0.06
USD 325,000 VIDEOTRON LTD 3.6250% 15/06/29 144A 278,688 293,714 0.06
USD 270,000 INTELLIGENT P 6.0000% 15/09/28 144A 275,952 252,874 0.05
USD 235,000 NOVA CHEMICAL 8.5000% 15/11/28 144A 236,209 245,553 0.05
USD 250,000 TEINE ENERGY 6.8750% 15/04/29 144A 249,391 237,034 0.05
USD 220,000 GFL ENVIRON 1 6.7500% 15/01/31 144A 220,000 225,414 0.05
USD 230,000 MEG ENERGY CO 5.8750% 01/02/29 144A 220,829 223,811 0.05
USD 250,000 IRIS HOLDING 10.0000% 15/12/28 144A 206,563 216,507 0.05
USD 205,000 HUDBAY MINERA 4.5000% 01/04/26 144A 206,121 200,188 0.04
USD 200,000 EMPIRE COMMUN 7.0000% 15/12/25 144A 190,563 197,751 0.04
USD 200,000 PRECISION DRI 6.8750% 15/01/29 144A 197,352 196,427 0.04
USD 194,000 BOMBARDIER IN 7.1250% 15/06/26 144A 196,945 195,318 0.04
USD 200,000 FIRST QUANTUM 8.6250% 01/06/31 144A 200,000 185,500 0.04
USD 400,000 TELESAT CANAD 6.5000% 15/10/27 144A 393,316 180,000 0.04
USD 200,000 FIRST QUANTUM 6.8750% 15/10/27 144A 191,500 179,408 0.04
USD 180,000 1375209 BC LT 9.0000% 30/01/28 144A 265,301 173,896 0.04
USD 175,000 OPEN TEXT COR 3.8750% 01/12/29 144A 170,281 157,530 0.03
USDh 150,000 TITAN ACQ/CO- 7.7500% 15/04/26 144A 155,063 150,000 0.03
USD 130,000 GOEASY LTD 9.2500% 01/12/28 144A 130,000 137,833 0.03
USD 150,000 1011778 BC UL 3.5000% 15/02/29 144A 128,549 137,165 0.03
USDh 315,000 BAUSCH HEALTH 5.2500% 15/02/31 144A 306,900 132,300 0.03
USD 150,000 OPEN TEXT HLD 4.1250% 01/12/31 144A 150,000 131,573 0.03
USD 125,000 ENERFLEX LTD 9.0000% 15/10/27 144A 113,345 125,463 0.03
USD 125,000 MASONITE INTL 5.3750% 01/02/28 144A 132,813 120,999 0.03
USD 125,000 VERMILION ENE 6.8750% 01/05/30 144A 124,051 120,293 0.03
USD 113,000 PRECISION DRI 7.1250% 15/01/26 144A 111,640 112,664 0.02
USD 100,000 GFL ENVIRON I 4.0000% 01/08/28 144A 100,000 91,678 0.02
USD 100,000 BAFFINLAND IR 8.7500% 15/07/26 144A 103,000 91,487 0.02
USD 140,000 TELESAT CANAD 5.6250% 06/12/26 144A 124,400 84,700 0.02
USD 75,000 RITCHIE BROS 6.7500% 15/03/28 144A 75,000 76,668 0.02
USD 75,000 GARDA SECURIT 7.7500% 15/02/28 144A 75,000 76,315 0.02
USD 175,000 BAUSCH HEALTH 6.2500% 15/02/29 144A 175,000 74,551 0.02
USD 75,000 NOVA CHEMICALS CORP 5% 01/05/25 144 73,049 73,086 0.02
USD 125,000 BAUSCH HLTH A 8.5000% 31/01/27 144A 129,219 68,750 0.01
USD 155,000 BAUSCH HEALTH 5.0000% 30/01/28 144A 155,000 66,748 0.01
USD 100,000 BAUSCH HEALTH 6.1250% 01/02/27 144A 100,000 63,726 0.01
USD 50,000 ONTARIO GAMIN 8.0000% 01/08/30 144A 50,000 51,665 0.01
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USDh 50,000 GOEASY LTD 4.3750% 01/05/26 144A 50,000 47,635 0.01
USD 25,000 GFL ENVIRON 14.7500% 15/06/29 144A 22,625 23,401 0.01
USD 100,000 NORTHWEST/DOM 7.1250% 01/11/22 144A @ 99,722 10 0.00
USDh 275,000 LIGHTSTREAM 8.6250% 01/02/20 144A @ 273,625 0 0.00
29,446,081 25,992,010 5.63
GEt & 30,025,951 26,896,734 5.83
TARVEE
AEIBRITA
USD 1,250,000 ROCKT 2020-1A A FRN 20/01/32 1,233,438 1,249,613 0.28
USD 1,250,000  PSTAT 2022-3A A1A FRN 15/04/31 974,799 975,052 0.22
USD 1,250,000 KSTAT 2022-2A A1 FRN 20/10/31 955,491 958,182 0.21
USD 1,000,000 BLUEM 2017-2A A1AR FRN 20/10/30 828,288 847,079 0.18
USD 1,250,000 SHACK 2017-11A AR FRN 15/08/30 729,478 746,271 0.16
USD 750,000 CIFC 2018-2A A1 FRN 20/04/31 697,787 713,307 0.15
USD 1,200,000 PSTAT 2021-4A A1 FRN 15/10/29 689,544 697,482 0.15
USD 750,000 SPEAK 2018-5A A FRN 25/04/31 571,837 585,036 0.13
6,680,662 6,772,022 1.48
2O
USDh 945,000 TRANSOCEAN PO 6.8750% 01/02/27 144A 693,880 705,266 0.15
USD 525,000 TRANSOCEAN IN 8.7500% 15/02/30 144A 505,160 519,248 0.11
USDh 536,935 GLB AIR LEASE CO PIK 15/09/24 144A 463,812 515,784 0.11
USDh 73,000 SHLF DRLL NO 10.2500% 31/10/25 144A 70,810 72,813 0.02
1,733,662 1,813,111 0.39
RFUTFYTE YA
USD 38,000 TRANSOCEAN INC 9.3500% 15/12/41 36,385 33,820 0.01
36,385 33,820 0.01
HEAE (EE SRR
USD 1,010,000 WYNN MACAU LT 5.1250% 15/12/29 144A 873,999 898,375 0.19
USD 700,000 WYNN MACAU LT 5.6250% 26/08/28 144A 703,749 651,978 0.14
USD 569,000 DIAMOND FRGN/ 8.5000% 01/10/30 144A 569,410 583,768 0.13
USD 475,000 SPIRIT LOYALT 8.0000% 20/09/25 144A 323,125 313,500 0.07
USD 270,000 TRANSOCEAN I 11.5000% 30/01/27 144A 360,417 280,825 0.06
USD 275,000 CARLYLE AVIAT 7.0000% 15/10/24 144A 218,167 264,000 0.06
USD 250,000 GGAM FINANCE 8.0000% 15/02/27 144A 255,065 256,316 0.06
USD 250,000 VANTAGE DRILL 9.5000% 15/02/28 144A 242,500 248,441 0.05
USD 275,000 TRANSOCEAN INC 7.5000% 15/04/31 215,188 242,688 0.05
USD 200,000 TRANSOCEAN TI 8.3750% 01/02/28 144A 200,000 206,946 0.04
USD 200,000 SHELF DRL HOL 9.6250% 15/04/29 144A 196,368 194,457 0.04
USD 200,000 MGM CHINA HOL 4.7500% 01/02/27 144A 178,000 186,727 0.04
USD 200,000 TRANSOCEAN INC 6.8000% 15/03/38 144,313 162,588 0.04
USD 125,000 TRANSOCEAN IN 8.0000% 01/02/27 144A 105,313 124,010 0.03
4,585,614 4,614,619 1.00
B A~ S 13,036,323 13,233,572 2.88
TS5
HEAE (EE SRR
USDh 500,000 ALTICE FRANCE 8.1250% 01/02/27 144A 531,400 447,828 0.10
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USD 525,000 ALTICE FRANCE 5.1250% 15/07/29 144A 473,750 386,932 0.08
USD 275,000 ILIAD HOLDING 6.5000% 15/10/26 144A 275,000 271,957 0.06
USD 250,000 CONSTELLIUM S 3.7500% 15/04/29 144A 250,000 224,904 0.05
USD 200,000  ILIAD HOLDING 7.0000% 15/10/28 144A 207,500 197,935 0.04
USD 200,000 SNF GROUP SAC 3.3750% 15/03/30 144A 200,000 172,952 0.04
USD 200,000  ALTICE FRANCE 5.5000% 15/10/29 144A 200,000 148,687 0.03
2,137,650 1,851,195 0.40
Bit TR 2,137,650 1,851,195 0.40
KAy
RA A2 HAUE (PIK) &
USD 1,760,000 THO VERWALTUNGS PIK 15/09/26 144A 1,812,145 1,706,930 0.37
USD 1,095,000 THO VERWALTUNGS PIK 15/05/27 144A 1,152,488 1,076,551 0.23
USD 225,000 IHO VERWALTUNGS PIK 15/05/29 144A 209,250 224,404 0.05
3,173,883 3,007,885 0.65
Bt RAY 3,173,883 3,007,885 0.65
FANLSUR
TEMLE(EEEFUR)
USD 1,135,000  JAZZ SECURITI 4.3750% 15/01/29 144A 1,111,001 1,051,969 022
USD 950,000 MOTION BONDCO 6.6250% 15/11/27 144A 970,000 909,146 0.20
USD 744,000 LCPR SR SECUR 6.7500% 15/10/27 144A 775,863 718,430 0.16
USD 613,000 JAMES HARDIE 5.0000% 15/01/28 144A 648,657 590,231 0.13
USD 650,000 LCPR SR SECUR 5.1250% 15/07/29 144A 609,632 570,421 0.12
USD 475,000 CASTLELAKE AV 5.0000% 15/04/27 144A 458,813 452,373 0.10
USD 475,000 ARDAGH PKG FI 5.2500% 15/08/27 144A 473,000 359,744 0.08
USD 300,000 VIRGIN MEDIA 5.0000% 15/07/28 144A 294,375 282,886 0.06
USD 300,000 ARDAGH PKG FI 5.2500% 15/08/27 144A 219,750 227,207 0.05
USD 157,000 ENDO DAC/ENDO 6.0000% 30/06/28 144A 101,514 10,205 0.00
USD 103,000 ENDO DAC/ENDO 9.5000% 31/07/27 144A 107,070 8,017 0.00
5,769,675 5,180,629 1.12
BEFTANTUR 5,769,675 5,180,629 1.12
ARSIV
TEMAE(EEEFUR)
USD 50,000 ENERGIAN ISRAEL 5.3750% 30/03/28 50,000 43,558 0.01
USD 50,000 ENERGIAN ISRAEL 5.8750% 30/03/31 50,000 41,500 0.01
100,000 85,058 0.02
BEFAATTL 100,000 85,058 0.02
A432)7
EHEFE
USD 200,000 UNICREDIT SPA FRN 30/06/35 144A 163,648 187,491 0.04
USD 200,000 INTESA SANPAOLO FRN 01/06/32 162,500 165,770 0.04
326,148 353,261 0.08
LEHE (EESFR)
USD 250,000 F-BRASILE SPA/F 7.3750% 15/08/26 XR 253,019 246,563 0.05
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USD 200,000 TELECOM ITALIA 5.3030% 30/05/24 195,500 198,782 0.04
448,519 445345 0.09
BEbAXIT 774,667 798,606 0.17
AX
TEAE(EEEFUR)
USD 200,000 RAKUTEN GROU 11.2500% 15/02/27 144A 195,660 203,500 0.04
195,660 203,500 0.04
A EEFN 195,660 203,500 0.04
D—T—
TEAE(EEEFUR)
USD 375,000 ADIENT GLOBAL 4.8750% 15/08/26 144A 384,947 364,550 0.08
USD 275,000 ADIENT GLOBAL 8.2500% 15/04/31 144A 280,250 290,316 0.06
USD 175,000  ADIENT GLOBAL 7.0000% 15/04/28 144A 175,000 178,751 0.04
840,197 833,617 0.18
BEVr—U— 840,197 833,617 0.18
YRy
TEMLE(EEEFUR)
USD 650,000 ROYAL CARIBBE 9.2500% 15/01/29 144A 674,398 698,854 0.15
USD 625,000 ROYAL CARIBBE 5.5000% 01/04/28 144A 587,630 614,927 0.13
USD 565,000 ROYAL CARIBBE 7.2500% 15/01/30 144A 564,994 588,242 0.13
USD 525,000 ROYAL CARIBBEAN 3.7000% 15/03/28 468,319 482,358 0.10
USD 325,000 ROYAL CARIBB 11.6250% 15/08/27 144A 347,944 353,442 0.08
USD 175,000 ROYAL CARIBBE 5.3750% 15/07/27 144A 168,500 172,019 0.04
USD 150,000 ROYAL CARIBBE 5.5000% 31/08/26 144A 146,625 148,492 0.03
USD 125,000 ROYAL CARIBBE 8.2500% 15/01/29 144A 126,563 132,823 0.03
3,084,973 3,191,157 0.69
AR URYT 3,084,973 3,191,157 0.69
Wt I LY
- 2,141 INTELSAT SA/LUXE 226,772 62,089 0.01
226,772 62,089 0.01
RA A2 HAUR (PIK) &
USD 1,293,437  ARD FINANCE SA PIK 30/06/27 144A 1,200,726 607,648 0.13
1,200,726 607,648 0.13
TEMLE(EEEFUR)
USD 1,050,000 CONNECT FINCO 6.7500% 01/10/26 144A 1,068,129 1,031,852 0.22
USD 685,000 INTELSAT JACK 6.5000% 15/03/30 144A 661,628 646,841 0.14
USD 500,000 STENA INTERNA 6.1250% 01/02/25 144A 490,625 500,000 0.11
USD 492,000  ALTICE FINANC 5.0000% 15/01/28 144A 429,950 443292 0.10
USD 450,000 ALTICE FINANC 5.7500% 15/08/29 144A 380,625 392,655 0.09
USD 400,000 CAMELOT FINAN 4.5000% 01/11/26 144A 384,204 384,469 0.08
USD 375,000 STENA INTERNA 7.2500% 15/01/31 144A 375,425 376,391 0.08
USD 500,000 ALTICE FRANC 10.5000% 15/05/27 144A 540,391 287,550 0.06
USD 400,000 ENDO LUX FIN 6.1250% 01/04/29 144A @ 393,220 262,964 0.06



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

P=N Gt 1 ! s
i 45 O 4, L
USD 150,000 TELECOM ITALIA CAP 6% 30/09/34 144,042 140,453 0.03
USD 200,000 ALTICE FRANCE 6.0000% 15/02/28 144A 200,000 88,838 0.02
USD 200,000 TR OP/TR FI 5.1250% 01/04/29 144A 146,500 78,036 0.02
USD 50,000 DANA FIN LUX 5.7500% 15/04/25 144A 49,535 49,855 0.01
USD 31,202  MALLINCKRODT 10.0000% 15/06/29 144A @ 63,946 1,560 0.00
5,328,220 4,684,756 1.02
i TS 6,755,718 5,354,493 1.16
E4%
LEE (EELFR)
USD 580,000  VISTAJET MALT 7.8750% 01/05/27 144A 523,267 488,046 0.11
USD 475,000  VISTAJET MALT 6.3750% 01/02/30 144A 447,718 338,533 0.07
USD 295,000  VISTAJET MALT 9.5000% 01/06/28 144A 264,734 249,850 0.05
1,235,719 1,076,429 0.23
BEtiez 1,235,719 1,076,429 0.23
I—IvLEE
TEAE(EEEFUR)
USD 770,000 SEASPAN CORP 5.5000% 01/08/29 144A 695,125 662,463 0.14
695,125 662,463 0.14
BEb v LS 695,125 662,463 0.14
E—JI¥RX
LEHE (EESFR)
USD 200,000 CA MAGNUM HLD 5.3750% 31/10/26 144A 200,000 186,953 0.04
200,000 186,953 0.04
HE =Yy R 200,000 186,953 0.04
]
LEHE (EESFR)
USD 200,000 CEMEX SAB 5.4500% 19/11/29 144A 200,000 197,742 0.04
USD 200,000 CEMEX SAB 3.8750% 11/07/31 144A 200,000 178,179 0.04
400,000 375,921 0.08
Bt AFT = 400,000 375,921 0.08
*S5o4
LEE (EESFR)
USD 600,000 SENSATA TECH 4.0000% 15/04/29 144A 596,000 548,347 0.12
USD 625,000 VZ SECURED FI 5.0000% 15/01/32 144A 615,599 547,176 0.12
USD 400,000  SUNRISE HOLDC 5.5000% 15/01/28 144A 382,563 378,716 0.08
USD 300,000  ZIGGO BV 4.8750% 15/01/30 144A 309,609 270,213 0.06
USD 250,000 SIGMA HOLDCO 7.8750% 15/05/26 144A 198,281 235,735 0.05
USD 200,000  SUNRISE FINCO 4.8750% 15/07/31 144A 200,000 175,310 0.04
USD 150,000 EAGLE INT/RUY 7.5000% 01/05/25 144A 150,000 99,678 0.02
2,452,052 2,255,175 0.49
Bt ATH 2,452,052 2,255,175 0.49
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INFT
TEMLE(EEEFUR)
USD 3,675,000 CARNIVAL CORP 5.7500% 01/03/27 144A 3,510,876 3,624,549 0.78
USD 1,000,000 CARNIVAL CORP 6.0000% 01/05/29 144A 947,050 968,368 0.21
USD 475,000 CARNIVAL CORP 4.0000% 01/08/28 144A 422,400 439,818 0.10
USD 225,000 CARNIVAL COR 10.5000% 01/06/30 144A 206,308 246,709 0.05
USD 125,000 CARNIVAL CORP 7.0000% 15/08/29 144A 125,000 130,089 0.03
USD 100,000 CARNIVAL CORP 7.6250% 01/03/26 144A 100,000 101,386 0.02
5,311,634 5,510,919 1.19
BEF N 5,311,634 5,510,919 1.19
AYI—T
LEHE(EESFR)
USD 250,000 STENA AB 7.0000% 01/02/24 144A 256,320 250,000 0.05
256,320 250,000 0.05
LE AT z—F 256,320 250,000 0.05
LR
TEskR
- 3,982 BUNGE GLOBAL SA 278,315 354,796 0.07
278,315 354,796 0.07
TEMLE(EEEFUR)
USD 250,000 TRANSOCEAN AQUIL 8.0000% 30/09/28 248,750 254,076 0.06
248,750 254,076 0.06
BEt AR 527,065 608,872 0.13
1¥YR
EHEFE
USD 300,000 BARCLAYS PLC FRN 15/12/69 332,625 285,242 0.07
USD 200,000 VODAFONE GROUP FRN 04/04/79 219,955 206,696 0.04
USD 200,000 BARCLAYS PLC FRN 31/12/73 200,250 194,491 0.04
752,830 686,429 0.15
- 3,789  NOBLE CORP PLC 71,899 168,156 0.04
- 114  VENATOR MATERIAL 514,946 104,025 0.02
586,845 272,181 0.06
LTEHE (EESFR)
USD 990,000 INTL GAME TEC 6.2500% 15/01/27 144A 1,113,775 994,517 0.21
USD 550,000 ITHACA ENERGY 9.0000% 15/07/26 144A 533,911 547,515 0.12
USD 450,000 ATLANTIC SUST 4.1250% 15/06/28 144A 452,250 417,475 0.09
USD 465,000  VIRGIN MEDIA 5.0000% 15/07/30 144A 424,197 413,464 0.09
USD 250,000 EG GLOBAL 12.0000% 30/11/28 144A 250,000 264,375 0.06
USD 225,000 MACQUARIE AIR 8.3750% 01/05/28 144A 228,161 236,329 0.05
USD 200,000 MACQUARIE AIR 8.1250% 30/03/29 144A 200,281 207,965 0.05
USD 200,000 JAGUAR LAND R 7.7500% 15/10/25 144A 200,000 201,671 0.04
USD 200,000 MERLIN ENTERT 5.7500% 15/06/26 144A 191,250 197,681 0.04
USD 200,000 JAGUAR LAND R 5.5000% 15/07/29 144A 200,000 191,854 0.04
USD 200,000 GLOBAL AUTO/A 8.3750% 15/01/29 144A 200,000 188,447 0.04
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USD 200,000 GLOBAL AUTO/A 8.7500% 15/01/32 144A 200,000 187,511 0.04
USD 200,000 VMED 02 UK FI 4.2500% 31/01/31 144A 200,000 174,955 0.04
USsD 100,000  VIRGIN MEDIA 5.5000% 15/05/29 144A 93,250 96,142 0.02
4,487,075 4,319,901 0.93
BEtAFIA 5,826,750 5,278,511 1.14

FAYH

N\oHa—2

USD 1,368,050  GREAT OUTDOORS G FRN 08/03/28 TB102 1,365,710 1,362,919 0.31
USD 632,003 DIRECTV 2024 FINAN FRN 02/08/29 TB1 618,428 631,244 0.15
USsD 533,960 TIBCO SOFTWARE $ FRN 30/03/29 TB 484,414 523,127 0.12
USD 328,508  SKILLSOFT FIN II IN FRN 31/07/28 TL 323,384 303,049 0.07
USD 334,050 SWF HD INI FRN 31/12/49 1ST LIEN TL 331,004 296,887 0.06
USD 295,790  JAZZ PHARM FRN 05/05/28 TB1 295,050 295,976 0.06
USD 299,155 TENNECO FRN 17/11/28 1ST LIEN TB02 254,282 269,774 0.06
USD 264,322 AMERICAN R FRN 09/06/28 1ST LIEN TL 251,437 252,208 0.05
USD 265,000 ASURION N FRN 14/01/29 2ND LIEN TB4 262,350 250,922 0.05
USD 248,750  CARNIVAL CORP INIT FRN 02/08/27 TL 247,506 248,595 0.05
USD 244,138  DIAMOND SP FRN 25/05/26 1ST LIEN TL @ 235,570 230,913 0.05
USD 230,066 OPEN TEXT CORP FRN 31/01/30 TL 223,164 230,066 0.05
USD 200,000 NEW FORTRESS ENERGY FRN 28/10/28 TL 184,000 199,875 0.04
USD 200,000 OSAIC HOLDINGS FRN 11/08/28 TB2 198,000 199,556 0.04
USD 200,000 NGL ENERGY OP INIT FRN 27/01/31 TL 198,500 199,500 0.04
USD 200,000 LIFEPOINT FRN 16/11/28 1ST LIEN TB 192,000 199,500 0.04
USD 199,500  USIINC FRN 22/11/29 TB 199,500 199,001 0.04
USD 198,000 DEALER TIRE FIN FRN 14/12/27 TB3 193,050 197,876 0.04
USD 198,000 CSC HOLDINGS FRN 17/07/25 TL02 188,100 193,359 0.04
USD 173,668  ACRISURE L FRN 13/02/27 1ST LIEN TL 166,597 172,582 0.04
USD 179,547  TENNECO FRN 17/11/28 TAO1 145,433 161,255 0.03
USD 150,000 REALTRUCK GP INC FRN 31/01/28 TL 146,250 147,656 0.03
USD 108,129 SCHWEITZER MAUDUIT FRN 09/02/28 TB 107,588 107,858 0.02
USD 75,000 BMC SOFTWA FRN 27/02/26 2ND LIEN TL 74,625 74,766 0.02
USD 88,324  RADIATE HOLDCO FRN 25/09/26 TL 72,989 71,347 0.02
USD 62,000 U IRIS HLDG INC FRN 28/06/28 TL 58,280 58,014 0.01
USD 45,948  VENATOR DIP FRN 30/12/23 TL 40,000 47,556 0.01
USD 596,985 DIAMOND FRN 24/08/26 2ND LIEN TL02 @ 91,040 38,591 0.01
USD 35,135 VENATOR MAT FRN 12/10/28 TL 33,536 34,871 0.01
USD 31,313 IRIS HD FRN 28/06/28 1ST LIEN TL02 28,691 29,300 0.01
USD 30,530  IRIS HD FRN 28/06/28 1ST LIEN TLO1 27,973 28,568 0.01
USD 18,826 ICON LUX FRN 03/07/28 TB 18,732 18,838 0.00
USD 14,011 VENATOR MAT INIT 1 FRN 31/12/25 TL 11,120 11,120 0.00
USD 13,779  SORENSON HDGS SB FA FRN 17/03/26 TL 0 10,335 0.00
USsD 4,691 ICON US FRN 03/07/28 TL 4,667 4,694 0.00
USD 3,432 SORENSON HDGS SA FA FRN 17/03/26 TL 0 2,574 0.00
USD 845 TENNECO IN FRN 17/11/28 1ST LIEN TB 718 762 0.00
USD 18,225 GLOBAL AVIATION FRN 13/01/18 2ND TL @ 98,083 0 0.00
7,371,771 7,305,034 1.58
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USD 550,000 DISH NETWO CV 2.3750% 15/03/24 144A 530,325 534,070 0.13
USDh 500,000 CABLE ONE INC CV 0% 15/03/26 396,875 427,102 0.09
USDh 200,000 NEXTERA ENGY PTR CV 0% 15/06/24 194,000 194,500 0.04
USD 18,677 CARNELIAN POINT HLD CV PIK 30/06/28 177,761 186,771 0.04
USDh 140,000 MARRIOTT VACATIO CV 0% 15/01/26 141,135 123,825 0.03
USD 150,000 CABLE ONE INC CV 1.1250% 15/03/28 114,188 113,600 0.02
USD 90,000 GUARDANT HEALTH CV 0% 15/11/27 90,000 61,210 0.01
1,644,284 1,641,078 0.36
EHLFIE
USD 475,000 VISTRA CORP FRN 31/12/70 144A 478,062 460,984 0.09
USD 400,000 VISTRA CORP FRN 15/04/70 144A 399,999 398,729 0.09
USD 500,000 ILFC E-CAP TRUST FRN 21/12/65 144A 396,875 386,228 0.08
USD 260,000 CITIGROUP INC FRN 30/07/69 V 236,163 247,389 0.05
USD 150,000 JPMORGAN CHASE FRN 31/12/72 Q 148,338 150,912 0.03
USD 125,000 CITIGROUP INC FRN 29/12/49 T 125,000 124,466 0.03
USD 100,000 NRG ENERGY INC FRN 31/12/72 144A 100,000 105,646 0.02
USD 75,000 JPMORGAN CHASE FRN 01/08/69 S 79,594 75,639 0.02
USD 75,000 JPMORGAN CHASE FRN 01/08/69 HH 75,000 72,963 0.02
USD 75,000 CITIGROUP INC FRN 10/03/70 W 75,000 70,408 0.02
USD 25,000 ENERGY TRANS FRN 15/05/54 25,000 25,921 0.01
2,139,031 2,119,285 0.46
YEF RS bF—S T
- 273 FERRELLGAS PAR-B 72,000 44,513 0.01
72,000 44,513 0.01
HiE
- 15,563 TPC GROUP SHARE REORG DUMMY 356,335 427,982 0.10
- 168 CARNELIAN POINT HLDSG LP COMMON UNI 358,240 199,896 0.05
- 1,287 GULFPORT ENERGY 64,644 169,858 0.05
- 2,562  BOSTON SCIENTIFIC CORP 117,493 161,406 0.03
- 7,342 FORUM ENERGY TEC 198,509 150,878 0.03
- 4,579  DIEBOLD NIXDORF 352,881 137,416 0.03
- 25,612 UCI HOLDINGS INC COMMON STOCK 165,910 115,254 0.02
- 1,617 TALEN ENERGY 58,688 107,773 0.02
- 4,457 CORNERSTONE CHEM CO 169,738 84,683 0.02
- 1,636  VISTRA CORP 83,621 67,469 0.01
- 2,557 PARKER DRILLING 119,770 24,292 0.01
- 297 TALEN ENERGY REGISTERED SHS 0 19,795 0.00
- 190 EXXON MOBIL CORP 0 19,779 0.00
- 280 NEW HARDWOOD HOLDINGS BANKRUPTCY 19,087 14,000 0.00
- 2,018 NINE ENERGY SERV 121 5,186 0.00
- 926 IHEARTMEDIA-CL A 35,800 2,672 0.00
- 3,265 ‘WARREN RESOURCES INC 0 816 0.00
- 14 INCLUSIVE LANGUAGE SERVICES LLC CLB 0 703 0.00
- 1,844 BLUESTEM GROUP INC 37,360 57 0.00
- 2 PHYSIOTHERAPY PAH TR DUMMY 0 0 0.00
- 10,714 MOOD MEDIA CORPORATION R/B/R DUMMY 8,571 0 0.00
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- 150 CLOUD PEAK ENERG 0 0 0.00
2,146,768 1,709,915 0.37
ZOtES
USD 897,000 AMERICAN AIRL 5.7500% 20/04/29 144A 931,414 881,093 0.19
USD 330,000 AMERICAN AIRL 5.5000% 20/04/26 144A 247,498 245,012 0.05
USD 289,740  AMC ENTMNT H PIK 15/06/26 144A 284,419 221,205 0.05
USD 216,743 FORUM ENERGY TEC CV PIK 04/08/25 215,961 208,803 0.05
USD 200,000 MILEAGE PLUS 6.5000% 20/06/27 144A 139,650 140,524 0.03
USD 100,000 DELTA/SKYMILE 4.7500% 20/10/28 144A 100,000 98,514 0.02
USD 64,000 DELTA/SKYMILE 4.5000% 20/10/25 144A 58,800 55,316 0.01
USD 65,000 UNTD AIR 20-1 B 4.8750% 15/01/26 36,140 35,378 0.01
USD 25,000 JC PENNEY COR 8.6250% 15/03/25 144A @ 25,015 5 0.00
2,038,897 1,885,850 041
RA A2 HA42R (PIK) &
USD 450,000 WHITE CAP PAR PIK 15/03/26 144A 463,630 448,647 0.10
USD 465,000 IRIS HLDING INC PIK 15/02/26 144A 477,188 393,710 0.09
USD 150,000 BCPE ULYSSES PIK 01/04/27 144A 141,273 142,446 0.03
USD 76,986 EXELA INTER 11.5000% 15/04/26 144A 91,000 12,492 0.00
USD 63,000 TOPS HLDNG II ESC PIK 15/06/18 @ 62,370 0 0.00
1,235,461 997,295 0.22
T HIE
- 2,141 VISTRA ENERGY CORP RIGHT RTS 0 2,976 0.00
0 2,976 0.00
RFTT T YA
USD 195,000 SUMMIT MID HLD / STUP 15/10/26 144A 193,852 194,598 0.04
193,852 194,598 0.04
HEAE (EE SR
USD 2,795,000 CCO HOLDINGS 4.7500% 01/03/30 144A 2,845,197 2,477,303 0.55
USDh 1,780,000 CHURCHILL DOW 5.5000% 01/04/27 144A 1,846,285 1,753,598 0.39
USD 1,665,000 TALOS PRODUCTI 12.0000% 15/01/26 WI 1,684,144 1,715,933 0.38
USD 1,600,000 TALEN ENERGY 8.6250% 01/06/30 144A 1,654,093 1,698,301 0.38
USDh 1,785,000 CCO HOLDINGS 5.0000% 01/02/28 144A 1,720,918 1,685,642 0.38
USD 1,525,000 NMG HLD/NEIMA 7.1250% 01/04/26 144A 1,549,324 1,486,241 0.32
USD 1,470,000  VAIL RESORTS 6.2500% 15/05/25 144A 1,566,174 1,471,543 0.32
USD 1,500,000 VERTICAL US N 5.2500% 15/07/27 144A 1,573,905 1,443,277 0.31
USD 1,575,000 CALPINE CORP 5.0000% 01/02/31 144A 1,539,562 1,427,069 0.31
USD 1,545,000 BOYD GAMING C 4.7500% 15/06/31 144A 1,490,887 1,422,318 0.31
USD 1,391,392 GULFPORT ENER 8.0000% 17/05/26 144A 1,494,432 1,398,098 0.30
USD 1,400,000 SS&C TECH INC 5.5000% 30/09/27 144A 1,446,905 1,379,464 0.30
USD 1,395,000 TRANSDIGM INC 5.5000% 15/11/27 1,397,685 1,362,956 0.30
USD 1,500,000 MSCI INC 3.8750% 15/02/31 144A 1,543,499 1,350,025 0.29
USD 1,350,000 ALLIED UNIVER 9.7500% 15/07/27 144A 1,396,969 1,323,565 0.29
USD 1,350,000 HILTON DOMESTIC 4.8750% 15/01/30 W1 1,433,090 1,300,156 0.28
USD 1,425,000 MEDLINE BORRO 3.8750% 01/04/29 144A 1,339,857 1,287,616 0.28
USD 1,200,000 VENTURE GLOBA 9.5000% 01/02/29 144A 1,200,999 1,276,618 0.28
USD 1,475,000 CCO HOLDINGS 4.2500% 01/02/31 144A 1,479,896 1,248,247 0.27
USD 1,270,000 TALLGRASS NRG 6.0000% 01/03/27 144A 1,269,511 1,247,774 0.27
USD 1,170,000 OLYMPUS WTR H 9.7500% 15/11/28 144A 1,167,899 1,247,103 0.27
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USD 1,380,000 LCM INVESTMEN 4.8750% 01/05/29 144A 1,326,490 1,246,262 0.27
USD 1,250,000 T-MOBILE USA INC 4.7500% 01/02/28 1,338,169 1,242,224 0.27
USD 1,230,000 ENACT HLDGS I 6.5% 15/08/25 144A 1,256,437 1,226,924 0.27
USD 1,465,000 CCO HOLDINGS 4.5000% 01/05/32 1,267,033 1,222,303 0.26
USD 1,250,000 KFC HLD/PIZZA 4.7500% 01/06/27 144A 1,315,624 1,220,312 0.26
USD 1,475,000 DAVITA INC 3.7500% 15/02/31 144A 1,388,762 1,214,874 0.26
USD 1,435,000 FORD MOTOR CO 4.7500% 15/01/43 1,383,050 1,183,555 0.26
USD 1,504,000 LIFEPOINT HEA 5.3750% 15/01/29 144A 1,374,096 1,175,662 0.25
USD 1,175,000 HESS MIDSTREA 5.6250% 15/02/26 144A 1,206,915 1,164,412 0.25
USD 1,300,000 SERVICE CORP 4.0000% 15/05/31 1,247,796 1,150,390 0.25
USD 1,151,000 MGM RESORTS 5.5000% 15/04/27 1,212,469 1,137,009 0.25
USD 1,111,000 BIG RVR STL/F 6.6250% 31/01/29 144A 1,168,188 1,122,887 0.24
USD 1,200,000 CLAR SCIHLD 4.8750% 01/07/29 144A 1,143,019 1,118,746 0.24
USD 1,200,000 TENET HEALTHCARE 4.3750% 15/01/30 1,084,493 1,107,258 0.24
USD 2,105,000 CSC HOLDINGS 5.7500% 15/01/30 144A 2,139,203 1,105,724 0.24
USD 1,200,000 NEWS CORP 3.8750% 15/05/29 144A 1,217,216 1,100,999 0.24
USD 1,144,000 CALPINE CORP 5.1250% 15/03/28 144A 1,158,387 1,097,222 0.24
USD 1,225,000 DAVITA INC 4.6250% 01/06/30 144A 1,156,434 1,083,790 0.23
USD 1,100,000 PTC INC 3.6250% 15/02/25 144A 1,130,249 1,077,977 0.23
USD 1,275,000 SCOTTS MIRACLE 4.0000% 01/04/31 1,209,882 1,069,677 0.23
USD 1,045,000 JB POINDEXTER 8.7500% 15/12/31 144A 1,051,128 1,068,457 0.23
USD 1,125,000 PTC INC 4.0000% 15/02/28 144A 1,154,312 1,059,795 0.23
USD 1,025,000 CAESARS ENT 7.0000% 15/02/30 144A 1,022,391 1,054,641 0.23
USD 1,050,000 CITGO PETROLE 7.0000% 15/06/25 144A 1,056,591 1,049,197 0.23
USD 1,125,000 METIS MERGER 6.5000% 15/05/29 144A 1,044,962 1,047,285 0.23
USD 1,190,000 LAMAR MEDIA CORP 3.6250% 15/01/31 1,162,814 1,041,249 0.23
USD 1,040,000 TENET HEALTHCARE 6.1250% 01/10/28 1,046,137 1,036,100 0.22
USD 1,200,000 ORGANON & CO/5.1250% 30/04/31 144A 1,045,198 1,033,410 0.22
USD 1,048,000 MGIC INVT CORP 5.2500% 15/08/28 1,106,936 1,024,725 0.22
USD 1,025,000 GN BONDCO LLC 9.5000% 15/10/31 144A 1,006,865 1,012,188 0.22
USD 1,075,000 TRANSDIGM INC 4.6250% 15/01/29 W1 1,037,374 1,007,813 0.22
USD 1,100,000 ORGANON & CO/4.1250% 30/04/28 144A 1,114,624 1,007,040 0.22
USD 1,000,000 TRANSDIGM INC 6.2500% 15/03/26 144A 1,057,499 998,038 0.22
USD 1,025,000 VISTRA OPERAT 5.0000% 31/07/27 144A 1,029,079 993,521 0.22
USD 1,000,000 CCO HLDGS LLC/CAP 5.5% 01/05/26 144 1,032,249 988,879 0.21
USD 1,000,000 WATCO COS LLC 6.5000% 15/06/27 144A 1,068,749 986,389 0.21
USD 975,000 GENESIS ENERGY 8.0000% 15/01/27 1,003,624 984,582 0.21
USD 1,000,000 HILTON WORLDWIDE 4.8750% 01/04/27 1,041,249 980,783 0.21
USD 1,075,000  JEFFERIES FIN LL 5.0000% 15/08/28 1,036,408 972,437 0.21
USD 1,100,000 CATALENT PHAR 3.1250% 15/02/29 144A 1,038,253 962,500 0.21
USD 1,000,000 EQT MIDSTREAM PT 4.1250% 01/12/26 1,003,999 962,359 0.21
USD 1,275,000 MPT OP PTNR/FINL 5.0000% 15/10/27 1,230,859 961,803 0.21
USD 1,050,000 STANDARD INDS 4.3750% 15/07/30 144A 1,067,384 950,902 0.21
USD 900,000 VENTURE GLOBA 9.8750% 01/02/32 144A 894,711 949,158 0.21
USD 925,000 TRANSDIGM INC 6.7500% 15/08/28 144A 926,099 942,126 0.20
USD 1,050,000 POST HOLDINGS 4.5000% 15/09/31 144A 945,174 941,862 0.20
USD 935,000 EQT MIDSTREAM PT 5.5000% 15/07/28 886,790 927,169 0.20
USD 935,000 BRISTOW GROUP 6.8750% 01/03/28 144A 927,904 908,963 0.20
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USD 910,000 REGIONALCARE/ 9.7500% 01/12/26 144A 784,282 908,683 0.20
USD 975,000 TENET HEALTHCARE 4.2500% 01/06/29 951,986 903,457 0.20
USD 895,000 BEAZER HOMES USA 7.2500% 15/10/29 986,400 899,923 0.19
USD 940,000 DIRECTYV FIN/D 5.8750% 15/08/27 144A 943,412 894,347 0.19
USD 881,000 PM GENERAL PU 9.5000% 01/10/28 144A 887,491 887,056 0.19
USD 925,000 SHEA HOMES 4.7500% 15/02/28 925,000 880,071 0.19
USD 950,000  VISTRA OPERAT 4.3750% 01/05/29 144A 893,887 878,624 0.19
USD 1,000,000 UNITED RENTAL NA 3.7500% 15/01/32 876,830 877,357 0.19
USD 850,000 UBER TECHNOLO 7.5000% 15/09/27 144A 909,061 870,225 0.19
USD 1,460,000 DISH DBS CORP 7.75% 01/07/26 1,519,402 868,700 0.19
USD 1,000,000 PRESTIGE BRAN 3.7500% 01/04/31 144A 962,494 867,500 0.19
USD 975,000 FOUNDATION BL 6.0000% 01/03/29 144A 883,828 856,099 0.19
USD 1,000,000 MPT OP PTNR/FINL 5.2500% 01/08/26 1,035,761 845,357 0.18
USD 843,000 MATADOR RESOURC 5.8750% 15/09/26 W1 857,178 836,151 0.18
USD 830,000 ASCENT RESOUR 7.0000% 01/11/26 144A 814,604 828,601 0.18
USD 855,000 VIASAT INC 5.6250% 15/09/25 144A 803,625 827,301 0.18
USD 890,000 NCR VOYIX COR 5.2500% 01/10/30 144A 895,282 816,955 0.18
USD 900,000 B&G FOODS INC 5.2500% 15/09/27 892,706 809,583 0.18
USD 830,000 HILCORP ENERG 5.7500% 01/02/29 144A 831,362 801,504 0.17
USD 825,000 EDGEWELL PERS 5.5000% 01/06/28 144A 793,367 801,281 0.17
USD 886,000 NATIONSTAR MT 5.1250% 15/12/30 144A 879,499 795,755 0.17
USD 915,000 MERCER INTL INC 5.1250% 01/02/29 WI 868,882 788,663 0.17
USD 800,000 ENCINO ACQUIS 8.5000% 01/05/28 144A 793,140 788,000 0.17
USD 870,000 SCIH SALT HOL 6.6250% 01/05/29 144A 721,113 784,989 0.17
USD 770,000 T-MOBILE USA INC 5.3750% 15/04/27 817,163 773,963 0.17
USD 915,000 ONEMAIN FINANCE 4.0000% 15/09/30 852,499 773,894 0.17
USD 750,000 NMI HOLDINGS 7.3750% 01/06/25 144A 833,063 757,535 0.16
USD 870,000 CCO HOLDINGS 4.5000% 15/08/30 144A 882,599 756,256 0.16
USD 800,000 KB HOME 4.8000% 15/11/29 737,658 751,154 0.16
USD 765,000 ANTERO MIDSTR 5.7500% 15/01/28 144A 768,900 750,142 0.16
USD 795,000 NESCO HOLDING 5.5000% 15/04/29 144A 749,691 747,101 0.16
USD 820,000 MCAFEE CORP 7.3750% 15/02/30 144A 763,127 745,545 0.16
USD 725,000 VENTURE GLOBA 8.1250% 01/06/28 144A 724,800 737,067 0.16
USD 1,108,000 PAR PHARMA IN 7.5000% 01/04/27 144A @ 834,197 731,114 0.16
USD 800,000 FERTITTA ENT 6.7500% 15/01/30 144A 730,625 717,706 0.16
USDh 650,000 CARNIVAL HLD 10.3750% 01/05/28 144A 681,509 711,484 0.15
USDh 750,000 NEXTERA ENERG 3.8750% 15/10/26 144A 782,442 708,563 0.15
USD 750,000 JACOBS ENTERT 6.7500% 15/02/29 144A 732,325 707,504 0.15
USDh 700,000 LIVE NATION E 6.5000% 15/05/27 144A 750,438 706,828 0.15
USDh 650,000 SPRINT CAP CORP 6.875% 15/11/28 830,488 699,563 0.15
USD 745,000 ROCKCLIFF ENE 5.5000% 15/10/29 144A 721,890 692,321 0.15
USD 700,000  VISTRA OPERAT 5.6250% 15/02/27 144A 717,774 690,406 0.15
USD 830,000 ALLIED UNIVER 6.0000% 01/06/29 144A 750,522 684,740 0.15
USD 670,000 CAESARS ENT 6.5000% 15/02/32 144A 670,000 676,232 0.15
USD 700,000 BOYD GAMING CORP 4.7500% 01/12/27 708,866 676,200 0.15
USD 720,000 TRANSDIGM INC 4.8750% 01/05/29 WI 710,712 676,005 0.15
USD 600,000 HCA INC 7.5000% 06/11/33 802,606 674,984 0.15
USD 550,000 SPRINT CAPITAL CORP 8.75% 15/03/32 775,735 671,000 0.15
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USD 675,000 GRAHAM HOLDIN 5.7500% 01/06/26 144A 700,703 669,134 0.14
USD 750,000 YUM! BRANDS INC 3.6250% 15/03/31 741,750 667,041 0.14
USD 775,000 HILTON DOMEST 3.6250% 15/02/32 144A 699,519 666,595 0.14
USDh 685,000 YUM! BRANDS INC 5.3750% 01/04/32 668,156 666,424 0.14
USD 835,000 CCO HOLDINGS 4.2500% 15/01/34 144A 737,250 665,294 0.14
USD 650,000 ONEMAIN FINANCE 7.8750% 15/03/30 656,285 659,886 0.14
USD 725,000 H&E EQUIPMENT 3.8750% 15/12/28 144A 684,283 658,837 0.14
USD 700,000 WILLIAMS SCOT 4.6250% 15/08/28 144A 713,956 656,440 0.14
USD 1,680,000 DISH DBS CORP 5.1250% 01/06/29 1,382,355 655,200 0.14
USD 650,000 CENTURY COMMUNIT 6.7500% 01/06/27 689,730 654,954 0.14
USD 650,000 SPRINT CORP 7.125% 15/06/24 WI 663,200 652,694 0.14
USD 650,000 ROCKIES EXPRE 6.8750% 15/04/40 144A 691,903 643,856 0.14
USD 625,000 CHART INDUSTR 7.5000% 01/01/30 144A 621,412 643,634 0.14
USD 689,000 MEDLINE BORRO 5.2500% 01/10/29 144A 650,424 641,980 0.14
USD 695,000 CLAR SCI HLD 3.8750% 01/07/28 144A 667,938 641,384 0.14
USD 675,000 CLEARWAY ENER 4.7500% 15/03/28 144A 698,526 641,162 0.14
USD 730,000 TENNECO INC 8.0000% 17/11/28 144A 620,188 634,181 0.14
USD 592,000 NCR ATLEOS LL 9.5000% 01/04/29 144A 583,906 633,942 0.14
USD 670,000 TELEFLEX INC 4.2500% 01/06/28 144A 689,507 632,951 0.14
USD 700,000 HOLOGIC INC 3.2500% 15/02/29 144A 692,000 629,019 0.14
USD 600,000 GTCR W-2 MERG 7.5000% 15/01/31 144A 600,000 627,025 0.14
USD 650,000 UNITED AIRLIN 4.3750% 15/04/26 144A 629,568 626,192 0.14
USD 650,000 CCO HDG LLC/CAP 5.125% 01/05/27 144 681,688 625,426 0.14
USD 700,000 QUICKEN LOANS 3.6250% 01/03/29 144A 574,975 625,141 0.14
USD 675,000 FRONTIER COMM 5.0000% 01/05/28 144A 602,656 622,955 0.13
USD 675,000  AFFINITY INTE 6.8750% 15/12/27 144A 710,750 610,621 0.13
USD 625,000 SCILIV LLC/5.3750% 01/11/26 144A 598,375 608,503 0.13
USD 600,000 EMRLD BOR / E 6.6250% 15/12/30 144A 600,500 605,250 0.13
USD 600,000 LIGHT & WONDE 7.0000% 15/05/28 144A 607,712 603,274 0.13
USD 650,000 UNITED AIRLIN 4.6250% 15/04/29 144A 631,838 602,875 0.13
USD 610,000 GRAY TELE INC 5.875% 15/07/26 144A 587,280 596,255 0.13
USD 600,000 COMPASS MIN 1 6.7500% 01/12/27 144A 585,847 592,332 0.13
USD 625,000 FORESTAR GROU 3.8500% 15/05/26 144A 611,842 591,798 0.13
USD 690,000 NRG ENERGY IN 3.8750% 15/02/32 144A 545,910 588,805 0.13
USD 690,000 INNOPHOS HOLD 9.3750% 15/02/28 144A 738,249 588,225 0.13
USD 600,000 FORD MOTOR CREDIT 5.1130% 03/05/29 507,000 583,439 0.13
USD 650,000 HOWARD HUGHES 4.1250% 01/02/29 144A 646,061 583,375 0.13
USD 575,000 HARVEST MIDST 7.5000% 01/09/28 144A 592,243 580,842 0.13
USD 625,000 NOVELIS CORP 4.7500% 30/01/30 144A 613,688 579,614 0.13
USD 565,000 LCM INVESTMEN 8.2500% 01/08/31 144A 571,625 578,915 0.13
USD 600,000 PENN NATL GAM 5.6250% 15/01/27 144A 613,125 577,640 0.13
USD 650,000 MPH ACQUISITI 5.5000% 01/09/28 144A 608,048 577,109 0.12
USD 605,000 OWENS & MINOR 6.6250% 01/04/30 144A 575,391 576,248 0.12
USD 600,000 LAND O LAKES CAP 7.4500% 15/03/28 697,700 573,000 0.12
USD 550,000 DISH NETWORK 11.7500% 15/11/27 144A 556,500 571,842 0.12
USD 705,000 PARK RIVER HO 5.6250% 01/02/29 144A 691,802 570,542 0.12
USD 558,000 HCA INC 5.875% 15/02/26 630,455 563,544 0.12
USD 540,000 MAXIM CRANE 11.5000% 01/09/28 144A 532,413 562,950 0.12
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USDh 550,000 TALOS PRODUCT 9.3750% 01/02/31 144A 554,069 562,480 0.12
USD 573,000 SRM ESCROW IS 6.0000% 01/11/28 144A 592,801 559,372 0.12
USD 626,000 CP ATLAS BUYE 7.0000% 01/12/28 144A 595,351 557,178 0.12
USD 605,000 COMSTOCK RE16.7500% 01/03/29 144A 586,663 555,555 0.12
USD 585,000 NEON HLDGS110.1250% 01/04/26 144A 635,463 552,094 0.12
USD 575,000 NEPTUNE BIDCO 9.2900% 15/04/29 144A 557,553 550,617 0.12
USD 625,000 CENTRAL GARDE 4.1250% 30/04/31 144A 624,833 548,598 0.12
USD 545,000 CAESARS ENT 6.2500% 01/07/25 144A 542,113 547,486 0.12
USD 545,000 VERSCEND ESCR 9.7500% 15/08/26 144A 558,325 547,430 0.12
USD 565,000 CENTURY ALUMI 7.5000% 01/04/28 144A 575,686 545,627 0.12
USD 550,000 HAT HOLDINGS 6.0000% 15/04/25 144A 562,500 545,419 0.12
USD 550,000 PRIME HEALTHC 7.2500% 01/11/25 144A 579,581 543,507 0.12
USD 575,000 SINCLAIR TELE 5.125% 15/02/27 144A 558,757 540,858 0.12
USD 500,000 TRIDENT TPI 12.7500% 31/12/28 144A 499,287 534,938 0.12
USD 575,000 HUNT COS INC 5.2500% 15/04/29 144A 546,389 534,005 0.12
USD 575,000 SOUTHWESTERN ENE 4.7500% 01/02/32 511,919 532,962 0.12
USD 525,000 STL HOLDING C 7.5000% 15/02/26 144A 541,800 529,550 0.11
USD 575,000 PATRICK INDS 4.7500% 01/05/29 144A 575,208 527,639 0.11
USD 525,000 NAVIENT CORP 6.7500% 15/06/26 538,107 527,460 0.11
USD 575,000 NAVIENT CORP 5.5000% 15/03/29 566,375 524,294 0.11
USD 525,000 BREAD FINANCI 9.7500% 15/03/29 144A 535,124 524,150 0.11
USD 550,000 COMPASS GRP L 5.2500% 15/04/29 144A 566,793 522,730 0.11
USD 520,000 TALLGRASS NRG 7.3750% 15/02/29 144A 520,000 520,132 0.11
USD 575,000 ALBERTSONS CO 3.5000% 15/03/29 144A 533,250 519,126 0.11
USD 408,000 ASCENT RESOUR 9.0000% 01/11/27 144A 476,316 517,140 0.11
USD 524,000 AMSTED INDS 5.6250% 01/07/27 144A 549,838 515,690 0.11
USD 495,000 FTAI INFRA E 10.5000% 01/06/27 144A 471,355 513,361 0.11
USD 515,000 CHESAPEAKE EN 5.5000% 01/02/26 144A 533,375 512,176 0.11
uUSDh 525,000 CHURCHILL DOW 5.7500% 01/04/30 144A 517,219 507,021 0.11
USD 510,000 TAYLOR MORRIS 5.7500% 15/01/28 144A 566,738 506,133 0.11
USD 485,000 TRINITY IND 7.7500% 15/07/28 144A 485,000 505,705 0.11
USDh 585,000 SIMMONS FOODS 4.6250% 01/03/29 144A 572,621 503,307 0.11
USD 515,000 WHITE CAP BUY 6.8750% 15/10/28 144A 510,563 502,054 0.11
USD 470,000 WERNER LP/IN 11.5000% 15/06/28 144A 480,427 501,598 0.11
uUSDh 550,000 PRIMO WATER H 4.3750% 30/04/29 144A 486,063 500,968 0.11
USD 500,000 BOXER PARENT 7.1250% 02/10/25 144A 538,750 500,625 0.11
USD 525,000 ASBURY AUTO GRP 4.5000% 01/03/28 WI 521,438 494813 0.11
USD 500,000 IQVIA INC 5.0000% 15/10/26 144A 518,000 491,283 0.11
USD 500,000 WINNEBAGO IND 6.2500% 15/07/28 144A 509,631 490,641 0.11
USD 490,000 GOLDEN ENTERT 7.6250% 15/04/26 144A 521,953 490,613 0.11
USD 500,000 GO DADDY OP/F 5.2500% 01/12/27 144A 498,844 490,515 0.11
USD 600,000 LD HOLDINGS G 6.1250% 01/04/28 144A 457,666 490,158 0.11
USD 525,000 WEEKLEY HM LL 4.8750% 15/09/28 144A 538,625 489,513 0.11
USD 450,000 FORD MOTOR CO 7.4000% 01/11/46 622,125 487,971 0.11
USD 500,000 FERRELLGAS LP 5.8750% 01/04/29 144A 455,469 487,746 0.11
USD 500,000 FORD MOTOR CR 4.3890% 08/01/26 GMTN 530,218 487,461 0.11
USD 700,000 SWF ESCROW IS 6.5000% 01/10/29 144A 672,344 485,366 0.11
USD 600,000 WOLVERINE WOR 4.0000% 15/08/29 144A 540,938 483,480 0.10
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USD 450,000 CIVITAS RESOU 8.6250% 01/11/30 144A 451,719 483,401 0.10
USD 500,000 FORD MOTOR CRED 3.3750% 13/11/25 462,330 479,955 0.10
USD 525,000 UNITED RENTAL NA 4.0000% 15/07/30 525,000 479,515 0.10
USD 550,000 CLEARWAY ENER 3.7500% 15/02/31 144A 522,500 476,557 0.10
USD 525,000 LBM ACQUISITI 6.2500% 15/01/29 144A 488,594 476,342 0.10
USD 475,000 SUMMIT MATERI 6.5000% 15/03/27 144A 504,688 473,861 0.10
USD 500,000 BLACK KNIGHT 3.6250% 01/09/28 144A 485,475 473,750 0.10
USD 460,000 WESCO DISTRIB 7.2500% 15/06/28 144A 489,287 472,844 0.10
USD 525,000 ICAHN ENTERP/FINANCE 5.25% 15/05/27 487,125 471,497 0.10
USD 500,000 ENCOMPASS HLTH 4.7500% 01/02/30 523,188 471,306 0.10
USD 475,000 RAIN CARBON 12.2500% 01/09/29 144A 483,938 470,293 0.10
USD 500,000 CQP HOLDCO LP/BI 5.5000% 15/06/31 500,000 466,487 0.10
USD 1,100,000 RADIATE HOLDC 6.5000% 15/09/28 144A 777,013 465,996 0.10
USD 545,000 CSC HOLDINGS 6.5000% 01/02/29 144A 513,239 463,156 0.10
USD 500,000 TERRAFORM POW 4.7500% 15/01/30 144A 442,000 462,510 0.10
USD 500,000 ASBURY AUTO GRP 4.7500% 01/03/30 WI 470,953 462,397 0.10
USD 500,000 TRANSMONTAIGE 6.1250% 15/02/26 510,180 459,825 0.10
USD 495,000 KEN GARFF AUT 4.8750% 15/09/28 144A 500,717 459,359 0.10
USD 450,000 UBER TECHNOLO 8.0000% 01/11/26 144A 477,300 457,961 0.10
USD 425,000 LIFEPOINT HE 11.0000% 15/10/30 144A 425,000 453,486 0.10
USD 500,000 LPL HOLDINGS 4.3750% 15/05/31 144A 500,000 453,260 0.10
USD 450,000 NAVIENT CORP 6.75% 25/06/25 440,563 452,835 0.10
USD 445,000 CSC HOLDINGS 11.7500% 31/01/29 144A 445,000 452,174 0.10
USD 435,000 AG TTMT ESCRO 8.6250% 30/09/27 144A 441913 450,986 0.10
USD 450,000 TRANSDIGM INC 7.5000% 15/03/27 W1 450,500 450,626 0.10
USD 500,000 BLOCK COMMUNI 4.8750% 01/03/28 144A 510,060 449,365 0.10
USD 510,000 OUTFRONT MEDI 4.2500% 15/01/29 144A 484,353 449,304 0.10
USD 440,000 NABORS INDS 19.1250% 31/01/30 144A 439,938 449,240 0.10
USDh 500,000 PILGRIM'S PRIDE 4.2500% 15/04/31 431,250 449,166 0.10
USD 425,000 GREYSTAR REAL 7.7500% 01/09/30 144A 427,406 448,486 0.10
USD 465,000 SUMMIT MATERI 5.2500% 15/01/29 144A 441,600 447,563 0.10
USDh 450,000 L BRANDS 6.75% 01/07/36 456,406 444233 0.10
USD 500,000 OWENS & MINOR 4.5000% 31/03/29 144A 430,500 441,250 0.10
USD 450,000 SERVICE CORP 5.1250% 01/06/29 432,000 438,750 0.10
uUSDh 445,000 CENTENNIAL RE 5.3750% 15/01/26 144A 423,863 438,279 0.09
USD 475,000 SUNOCO LP/FIN 4.5000% 30/04/30 466,000 437,291 0.09
USD 450,000 WASH MULT ACQ 5.7500% 15/04/26 144A 444,858 436,462 0.09
USDh 500,000 COMSTOCK RE15.8750% 15/01/30 144A 506,938 435,556 0.09
USD 430,000 LIKEWIZE CORP 9.7500% 15/10/25 144A 468,275 435,404 0.09
USD 450,000 PG&E CORP 5.0000% 01/07/28 454,920 434,972 0.09
USD 450,000 CHENIERE ENERGY 4.6250% 15/10/28 WI 471,938 434,869 0.09
USD 460,000 BROADSTREET P 5.8750% 15/04/29 144A 443,330 434,740 0.09
USD 435,000 CENTENNIAL RE 6.8750% 01/04/27 144A 417,600 434,093 0.09
USD 415,000 B&G FOODS INC 8.0000% 15/09/28 144A 412,933 433,494 0.09
USD 425,000 NGL EN OP/FIN 7.5000% 01/02/26 144A 419,063 432,709 0.09
USD 425,000 TALOS PRODUCT 9.0000% 01/02/29 144A 426,625 431,980 0.09
USD 400,000 CHART INDUSTR 9.5000% 01/01/31 144A 406,484 428,944 0.09
USD 430,000 NORTONLIFELOC 5.0000% 15/04/25 144A 435,762 428,370 0.09
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USD 474,000 ACRISURE LLC 4.2500% 15/02/29 144A 468,765 425,285 0.09
USD 450,000 UNITED WHOLES 5.5000% 15/04/29 144A 400,178 424,581 0.09
USD 450,000 MURPHY OIL USA 4.7500% 15/09/29 415,313 423,758 0.09
USD 425,000 HILCORP ENERG 6.2500% 01/11/28 144A 404,938 423,215 0.09
USD 425,000 BLUE RACER MI 6.6250% 15/07/26 144A 414,375 422,812 0.09
USD 425,000 LIFE TIME INC 5.7500% 15/01/26 144A 436,458 421,439 0.09
USD 500,000 PILGRIM'S PRIDE 3.5000% 01/03/32 423,313 420,706 0.09
USD 400,000 KNIFE RIVER C 7.7500% 01/05/31 144A 401,896 420,042 0.09
USD 400,000 LAREDO PETROLEUM 10.1250% 15/01/28 401,313 418,176 0.09
USD 425,000 HILCORP ENERG 6.0000% 15/04/30 144A 425,000 412,758 0.09
USD 460,000 CENTURY COMMU 3.8750% 15/08/29 144A 458,137 412,583 0.09
USD 405,000 UNIVISION COM 8.0000% 15/08/28 144A 407,150 411,234 0.09
USD 425,000 SOUTHWESTERN ENE 5.3750% 15/03/30 417,047 410,832 0.09
USD 400,000 CAESARS ENT 8.1250% 01/07/27 144A 401,895 409,971 0.09
USD 475,000 REAL HERO MER 6.2500% 01/02/29 144A 494,660 409,702 0.09
USD 475,000 MOLINA HEALTH 3.8750% 15/05/32 144A 449,686 407,981 0.09
USD 406,000 NRG ENERGY 6.625% 15/01/27 W1 421,285 407,127 0.09
USD 425,000 M/I HOMES INC 4.9500% 01/02/28 431,720 405,990 0.09
USD 400,000 BEACON ROOFIN 6.5000% 01/08/30 144A 405,000 405,425 0.09
USD 450,000 MINERVA MERGE 6.5000% 15/02/30 144A 428,411 405,096 0.09
USD 450,000 AMN HEALTHCAR 4.0000% 15/04/29 144A 428,835 404,366 0.09
USD 410,000 INSTALLED BUI 5.7500% 01/02/28 144A 431,578 402,539 0.09
USD 425,000 WYNN RESORTS 5.1250% 01/10/29 144A 403,849 402,161 0.09
USD 400,000 LIVE NATION E 4.8750% 01/11/24 144A 390,275 397,600 0.09
USD 400,000 TEMPO ACQ LLC 5.7500% 01/06/25 144A 399,000 397,376 0.09
USD 425,000 CCO HOLDINGS 5.3750% 01/06/29 144A 398,563 397,226 0.09
USD 450,000 WR GRACE HOLD 5.6250% 15/08/29 144A 387,194 397,127 0.09
USD 400,000 RADIAN GROUP INC 4.5000% 01/10/24 414,185 394,844 0.09
USDh 445,000 TRONOX INC 4.6250% 15/03/29 144A 414,284 393,610 0.09
USD 431,000 CIENA CORP 4.0000% 31/01/30 144A 397,940 392,409 0.08
USD 425,000 VECTOR GROUP 5.7500% 01/02/29 144A 431,077 392,225 0.08
USD 505,000 TERRIER MEDIA 8.8750% 15/12/27 144A 505,699 390,956 0.08
USD 400,000 CARS.COM INC 6.3750% 01/11/28 144A 398,377 390,804 0.08
USD 375,000 PERMIAN RESR 7.0000% 15/01/32 144A 374,375 386,378 0.08
USD 400,000 ADVANCED DRALI 5.0000% 30/09/27 144A 420,375 386,119 0.08
USD 425,000 ATLAS LUXCO 4 4.6250% 01/06/28 144A 423,750 385,496 0.08
USD 375,000 AVIENT CORP 7.1250% 01/08/30 144A 374,615 384,635 0.08
USD 425,000 ATLAS LUXCO 4 4.6250% 01/06/28 144A 425,000 383,549 0.08
USD 375,000 ADAMS HOMES 19.2500% 15/10/28 144A 378,781 383,367 0.08
USD 400,000 LABLINC 10.5000% 15/07/27 144A 372,274 381,901 0.08
USD 450,000 NINE ENERG SRVC 13.0000% 01/02/28 427,365 379,530 0.08
USD 350,000 YUM! BRANDS INC 6.8750% 15/11/37 428,750 379,084 0.08
USD 400,000 CHEMOURS CO 5.7500% 15/11/28 144A 352,671 377,348 0.08
USD 375,000 PGT INNOVATIO 4.3750% 01/10/29 144A 332,488 376,450 0.08
USD 375,000 GENESIS ENERGY 7.7500% 01/02/28 370,809 376,031 0.08
USD 410,000 GROUP 1 AUTO 4.0000% 15/08/28 144A 387,883 375,947 0.08
USD 450,000 SIRIUS XM RAD 3.8750% 01/09/31 144A 377,712 375,765 0.08
USD 400,000 CLD SFTWR GRP 6.5000% 31/03/29 144A 344,625 373,181 0.08
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USD 360,000 DIRECTYV FINAN 8.8750% 01/02/30 144A 360,819 367,421 0.08
USD 355,000 HUB INTL LTD 7.2500% 15/06/30 144A 360,600 366,481 0.08
USD 425,000 NRG ENERGY IN 3.6250% 15/02/31 144A 354,360 364,090 0.08
USD 400,000 ACCO BRANDS C 4.2500% 15/03/29 144A 379,250 363,716 0.08
USD 425,000 PENN NATL GAM 4.1250% 01/07/29 144A 378,125 363,400 0.08
USD 350,000 RANGE RESOURCES 8.2500% 15/01/29 W1 359,000 362,988 0.08
USD 350,000 FORTRESS TRAN 9.7500% 01/08/27 144A 380,806 362,726 0.08
USD 350,000 BELLRING DIST 7.0000% 15/03/30 144A 347,769 362,250 0.08
USD 355,145 FIVE PT OP C 10.5000% 15/01/28 144A 447,031 362,245 0.08
USD 550,000 CHS/COMMUNITY 6.1250% 01/04/30 144A 541,500 361,645 0.08
USD 350,000 ZF NA CAPITAL 6.8750% 14/04/28 144A 349,314 360,031 0.08
USD 355,000 VAREX IMAGING 7.8750% 15/10/27 144A 353,225 359,431 0.08
USD 400,000 CABLEVISION L 3.8750% 15/09/27 144A 397,500 358,366 0.08
USD 400,000 SUBURBAN PROP 5.0000% 01/06/31 144A 360,946 357,986 0.08
USD 419,000 KAISER ALUMIN 4.5000% 01/06/31 144A 337,295 357,797 0.08
USD 360,000 POLYONE CORP 5.7500% 15/05/25 144A 360,975 357,796 0.08
USD 375,000 KORN/FERRY IN 4.6250% 15/12/27 144A 388,594 355,395 0.08
USD 425,000 SCOTTS MIRACLE 4.3750% 01/02/32 331,466 354,875 0.08
USD 350,000 ALBERTSONS CO 6.5000% 15/02/28 144A 350,000 354,519 0.08
USD 350,000 CALIFORNIA RE 7.1250% 01/02/26 144A 358,050 352,937 0.08
USD 391,000 AMSTED INDS 4.6250% 15/05/30 144A 364,480 352,644 0.08
USD 350,000 HF SINCLAIR C 6.3750% 15/04/27 144A 348,420 351,375 0.08
USD 425,000 GAP INC/THE 3.8750% 01/10/31 144A 406,128 351,004 0.08
USD 350,000 OWENS-BROCKWA 6.6250% 13/05/27 144A 350,438 348,840 0.08
USD 375,000 RHP HOTEL PPT 4.5000% 15/02/29 144A 364,125 347,910 0.08
USD 350,000 ANTERO MIDSTR 5.7500% 01/03/27 144A 349,000 346,818 0.08
USD 340,000 CHOBANI LLC/F 7.6250% 01/07/29 144A 341,496 344,748 0.07
USD 344,000 CNX RESOURCES 7.2500% 14/03/27 144A 369,853 344,702 0.07
USDh 390,000  PAPA JOHN'S I 3.8750% 15/09/29 144A 335,891 343,879 0.07
USD 350,000 AMERIGAS PART/FIN 5.5% 20/05/25 387,369 343,763 0.07
USD 400,000 CSC HOLDINGS 5.3750% 01/02/28 144A 368,000 343,444 0.07
USD 345,000 DEALER TIRE L 8.0000% 01/02/28 144A 365,797 342,275 0.07
USD 350,000 RADIAN GROUP INC 4.8750% 15/03/27 372,156 342,125 0.07
USD 475,000 PREMIER ENTER 5.8750% 01/09/31 144A 468,599 341,807 0.07
USD 350,000 HOSPITALITY PROP 4.5000% 15/03/25 346,061 341,227 0.07
USD 340,000 BOEING CO 5.8050% 01/05/50 369,081 340,671 0.07
USD 325,000 NAVIENT CORP 9.3750% 25/07/30 328,395 339,884 0.07
USDh 350,000 KRONOS ACQ/7.0000% 31/12/27 144A 339,031 338,625 0.07
USD 385,000 ITT HOLDINGS 6.5000% 01/08/29 144A 336,898 337,168 0.07
USD 400,000 UNITED NATURA 6.7500% 15/10/28 144A 423,947 337,064 0.07
USD 380,000 CORNERSTONE 6.1250% 15/01/29 144A 371,250 336,887 0.07
USD 375,000 BUILDERS FIRS 4.2500% 01/02/32 144A 366,594 336,311 0.07
USD 350,000 STANDARD INDS 4.7500% 15/01/28 144A 358,724 334,545 0.07
USD 350,000 LAMAR MEDIA CORP 4.8750% 15/01/29 338,905 334,250 0.07
USD 425,000 ADAPTHEALTH L 4.6250% 01/08/29 144A 399,216 333,358 0.07
USD 325,000 TENET HEALTHC 6.7500% 15/05/31 144A 325,000 331,500 0.07
USD 375,000 VENTURE GLOBA 4.1250% 15/08/31 144A 349,525 331,067 0.07
USD 325,000 VENTURE GLOBA 8.3750% 01/06/31 144A 325,625 330,302 0.07
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USD 350,000 NEWS CORP 5.1250% 15/02/32 144A 344,000 329,000 0.07
USD 350,000 STAPLES INC 7.5000% 15/04/26 144A 293,719 328,945 0.07
USDh 400,000 CCO HOLDINGS 4.5000% 01/06/33 144A 372,052 328,576 0.07
USD 412,000 CHS/COMMUNITY 4.7500% 15/02/31 144A 372,277 328,284 0.07
USD 350,000 INTERFACE INC 5.5000% 01/12/28 144A 365,750 328,273 0.07
USD 325,000 CLEVELAND-CLI 6.7500% 15/04/30 144A 318,875 325,893 0.07
USD 325,000 CITGO PETROLE 6.3750% 15/06/26 144A 320,625 324,261 0.07
USD 300,000 HILCORP ENERG 8.3750% 01/11/33 144A 300,000 322,422 0.07
USD 325,000 ASHTON WOODS 6.6250% 15/01/28 144A 343,518 321,096 0.07
USD 321,000 FORTRESS TRAN 6.5000% 01/10/25 144A 306,610 320,594 0.07
USD 350,000 MATTEL INC 3.7500% 01/04/29 144A 357,875 319,686 0.07
USD 425,000 COINBASE GLOB 3.6250% 01/10/31 144A 303,500 318,825 0.07
USD 352,000 PENNYMAC FIN 4.2500% 15/02/29 144A 323,990 318,243 0.07
USD 325,000 NEWELL BRANDS 16.3750% 15/09/27 328,750 318,100 0.07
USD 375,000 LSF11 A5 HOLD 6.6250% 15/10/29 144A 354,938 317,167 0.07
USD 350,000 HILTON DOMEST 4.0000% 01/05/31 144A 354,875 314,420 0.07
USD 300,000 BRINKER INTL 8.2500% 15/07/30 144A 299,375 313,737 0.07
USD 325,000 MERCER INTL INC 5.5000% 15/01/26 WI 309,250 313,630 0.07
USD 300,000 LINDBAD EXP H 9.0000% 15/05/28 144A 298,750 311,076 0.07
USD 325,000 ALTA EQUIPMEN 5.6250% 15/04/26 144A 334,344 311,018 0.07
USD 325,000 AVANTOR FUNDI 4.6250% 15/07/28 144A 316,875 309,837 0.07
USD 430,000 CSC HOLDINGS 4.1250% 01/12/30 144A 430,538 309,569 0.07
USD 300,000 KB HOME 7.2500% 15/07/30 295,500 309,300 0.07
USD 400,000 AMC NETWORKS INC 4.2500% 15/02/29 261,000 306,116 0.07
USD 300,000 UNITI/ CSL 10.5000% 15/02/28 144A 300,000 305,170 0.07
USD 300,000 NEW ENTERPRIS 9.7500% 15/07/28 144A 320,750 301,741 0.07
USD 300,000 G-III APPAREL 7.8750% 15/08/25 144A 271,623 300,806 0.07
USD 300,000 NFP CORP 6.8750% 15/08/28 144A 291,211 300,375 0.07
USDh 350,000 LEVEL 3 FIN 1 3.4000% 01/03/27 144A 303,438 299,250 0.06
USD 300,000 GATES GLOBAL 6.2500% 15/01/26 144A 295,188 298,897 0.06
USD 300,000 POST HLDGS 5.75% 01/03/27 144A 295,500 298,743 0.06
USD 400,000 GRAFTECH GLOB 9.8750% 15/12/28 144A 379,384 298,526 0.06
USD 325,000 ADT SEC CORP 4.1250% 01/08/29 144A 307,750 298,188 0.06
USD 325,000 CAESARS ENT 4.6250% 15/10/29 144A 274,864 297,213 0.06
USDh 325,000 DORNOCH DEBT 6.6250% 15/10/29 144A 291,816 297,209 0.06
USD 325,000 ALLEGHENY TECH 5.1250% 01/10/31 290,500 296,658 0.06
USD 300,000 NEXTERA ENERG 4.2500% 15/07/24 144A 316,500 296,176 0.06
USDh 300,000 CCM MERGER IN 6.3750% 01/05/26 144A 313,170 295,600 0.06
USD 300,000 PENNYMAC FIN 5.3750% 15/10/25 144A 279,750 295,434 0.06
USD 295,000 BOEING CO 5.9300% 01/05/60 383,067 294,610 0.06
USD 325,000 ENERGIZER HLD 4.3750% 31/03/29 144A 289,906 293,313 0.06
USD 280,000 NOBLE FIN II 8.0000% 15/04/30 144A 280,650 291,557 0.06
USD 300,000 CNX RESOURCES 6.0000% 15/01/29 144A 293,012 290,597 0.06
USD 350,000 CLEAR CHANNEL 7.5000% 01/06/29 144A 298,375 289,714 0.06
USD 325,000 UNIVISION COM 4.5000% 01/05/29 144A 326,990 289,397 0.06
USD 300,000 LPL HOLDINGS 4.6250% 15/11/27 144A 281,097 288,835 0.06
USD 300,000 NEW ENTERPRIS 5.2500% 15/07/28 144A 274,125 288,675 0.06
USD 300,000 RHP HOTEL PPTY 4.7500% 15/10/27 279,969 288,255 0.06
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USD 300,000 IRON MOUNTAIN 5.0000% 15/07/28 144A 308,940 286,918 0.06
USD 300,000 ENTEGRIS ESCR 4.7500% 15/04/29 144A 267,750 286,782 0.06
USD 275,000 ACRISURE LLC 10.1250% 01/08/26 144A 285,656 286,479 0.06
USD 275,000  VISTRA OPERAT 7.7500% 15/10/31 144A 276,688 286,092 0.06
USD 300,000 LSB INDUSTRIE 6.2500% 15/10/28 144A 292,649 285,998 0.06
USD 275,000 CRESCENT ENRG 9.2500% 15/02/28 144A 269,781 285,806 0.06
USD 275,000  WINDSOR HOLDI 8.5000% 15/06/30 144A 275,000 284,964 0.06
USD 300,000 MGM RESORTS 4.7500% 15/10/28 284,063 284,120 0.06
USD 300,000 CLD SFTWR GRP 9.0000% 30/09/29 144A 241,844 284,063 0.06
USD 300,000 TEREX CORP 5.0000% 15/05/29 144A 273,597 284,001 0.06
USD 300,000 FORESTAR GROU 5.0000% 01/03/28 144A 291,250 283,959 0.06
USD 300,000  VICI PROPERTI 4.6250% 01/12/29 144A 309,230 283,076 0.06
USD 300,000 WESTERN MIDSTRM 4.0500% 01/02/30 274,695 281,104 0.06
USD 300,000 PATTERN ENERG 4.5000% 15/08/28 144A 313,125 279,950 0.06
USD 295,000 BRINK'S CO/TH 4.6250% 15/10/27 144A 277,380 279,920 0.06
USD 275,000 SPRINGLEAF FIN 7.1250% 15/03/26 261,486 279,048 0.06
USD 260,000 NEOGEN FOOD 8.6250% 20/07/30 144A 268,681 278,207 0.06
USD 250,000 FREEDOM MORT 12.2500% 01/10/30 144A 245,000 277,768 0.06
USD 355,000 APACHE CORP 4.7500% 15/04/43 321,675 277,351 0.06
USD 300,000 LPL HOLDINGS 4.0000% 15/03/29 144A 299,813 276,951 0.06
USD 275,000 ADVANCED DRALI 6.3750% 15/06/30 144A 275,044 276,415 0.06
USD 300,000 MIDWEST GMNG 4.8750% 01/05/29 144A 299,625 276,000 0.06
USD 300,000 SCIH SALT HOL 4.8750% 01/05/28 144A 263,500 275,954 0.06
USD 300,000 LFS TOPCO LLC 5.8750% 15/10/26 144A 282,000 275,889 0.06
USD 265,000 SUMMIT MATERI 7.2500% 15/01/31 144A 265,000 275,003 0.06
USD 275,000 TENET HEALTHCARE 6.1250% 15/06/30 268,181 274,990 0.06
USD 275,000 AET UNI/AET F 8.2500% 15/02/26 144A 284,375 274913 0.06
USD 274,000 SPRINGLEAF FINANCE 6.8750% 15/03/25 269,293 274,749 0.06
USD 350,000 ADAPTHEALTH L 5.1250% 01/03/30 144A 319,549 274,498 0.06
USD 250,000 FREEDOM MORT 12.0000% 01/10/28 144A 245,000 274,144 0.06
USD 255,000 MERCER INTL 12.8750% 01/10/28 144A 255,050 273,637 0.06
USD 275,000 ENDEAVOR ENER 5.7500% 30/01/28 144A 282,909 273,550 0.06
USD 290,000 JACOBS ENTE 6.7500% 15/02/29 F1144A 260,150 272,081 0.06
USD 300,000 EDGEWELL PERS 4.1250% 01/04/29 144A 276,560 271,500 0.06
USD 275,000 RANGE RESOURCES 4.8750% 15/05/25 272,429 271,205 0.06
USD 350,000 STAPLES INC 10.7500% 15/04/27 144A 345,776 269,701 0.06
USD 275,000 NEXTERA ENERG 4.2500% 15/09/24 144A 279,813 268,813 0.06
USD 300,000 CHEMOURS CO 4.6250% 15/11/29 144A 294,476 264,966 0.06
USD 260,000 DELTA AIR LIN 7.0000% 01/05/25 144A 301,275 264,583 0.06
USD 300,000 ARKO CORP 5.1250% 15/11/29 144A 253,232 264,459 0.06
USD 325,000 C&S GROUP 5.0000% 15/12/28 144A 272,472 263,933 0.06
USD 275,000 ICAHN ENTER/FIN 6.2500% 15/05/26 W1 279,848 263,715 0.06
USD 263,000 SUNOCO LP/FIN 6.0000% 15/04/27 W1 265,750 263,062 0.06
USD 250,000  CIVITAS RESOU 8.3750% 01/07/28 144A 251,525 263,057 0.06
USD 260,000 UKG INC 6.8750% 01/02/31 144A 260,000 262,600 0.06
USD 275,000 ANTERO RESOUR 5.3750% 01/03/30 144A 269,875 261,690 0.06
USD 260,000 ACRISURE LLC 8.2500% 01/02/29 144A 260,000 261,245 0.06
USD 280,000 HAWAIIAN BRAN 5.7500% 20/01/26 144A 275,971 260,930 0.06



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

PoNI=N Gt v ~* 52
i i O B4 L
USD 250,000 LIGHT & WONDE 7.5000% 01/09/31 144A 251,179 260,452 0.06
USD 280,000 ARETEC GROUP 7.5000% 01/04/29 144A 238,888 260,149 0.06
USD 300,000 PLAYTIKA HOLD 4.2500% 15/03/29 144A 258,750 258,551 0.06
USD 275,000 SHEA HOMES 4.7500% 01/04/29 257,875 258,084 0.06
USD 275,000 SRS DISTRIBUT 6.0000% 01/12/29 144A 258,271 257,813 0.06
USD 250,000 TENET HEALTHCARE 6.8750% 15/11/31 245,000 257,188 0.06
USD 277,000 SUNOCO LP/FIN 4.5000% 15/05/29 276,860 257,048 0.06
USD 300,000 DANA INC 4.5000% 15/02/32 277,188 256,781 0.06
USD 300,000 MATCH GROUP 13.6250% 01/10/31 144A 248,888 256,500 0.06
USD 250,000 CENTRAL PAR/C 7.2500% 15/06/29 144A 246,938 255,347 0.06
USD 245,000 TRANSDIGM INC 7.1250% 01/12/31 144A 243,163 255,131 0.06
USD 250,000 REGAL REXNORD 6.0500% 15/04/28 144A 248,388 253,855 0.05
USD 250,000 PERMIAN RESR 7.7500% 15/02/26 144A 255,420 253,368 0.05
USD 275,000 MERITAGE HOME 3.8750% 15/04/29 144A 277,500 253,195 0.05
USD 275,000 TALLGRASS NRG 6.0000% 01/09/31 144A 232,375 253,114 0.05
USD 250,000 NUSTAR LOGISTICS 6.3750% 01/10/30 246,875 250,867 0.05
USD 250,000 MATTEL INC 5.8750% 15/12/27 144A 274,373 250,748 0.05
USD 325,000 RADIATE HOLDC 4.5000% 15/09/26 144A 328,835 249,986 0.05
USD 275,000 MIWD HLD/MIWD 5.5000% 01/02/30 144A 253,712 249,662 0.05
USD 250,000 CHESAPEAKE EN 5.8750% 01/02/29 144A 260,200 248,180 0.05
USD 250,000 CEC ENTERTAIN 6.7500% 01/05/26 144A 249,022 248,073 0.05
USD 250,000 DARLING INGRE 6.0000% 15/06/30 144A 248,500 247,750 0.05
USD 250,000 VISTRA OPERAT 5.5000% 01/09/26 144A 247,408 247,722 0.05
USD 250,000 LAREDO PETROL 7.7500% 31/07/29 144A 236,333 246,573 0.05
USD 250,000 VIPER ENERGY 5.3750% 01/11/27 144A 257,853 245915 0.05
USD 240,000 HUB INTL LTD 7.3750% 31/01/32 144A 240,000 245,714 0.05
USD 275,000 GRAHAM PKG CO 7.1250% 15/08/28 144A 282,276 245,438 0.05
USD 300,000 LABL INC 8.2500% 01/11/29 144A 288,744 245,250 0.05
USD 250,000 ENLINK MIDSTREAM PRT 4.85% 15/07/26 224,375 244,761 0.05
USD 250,000 PETSMART INC/ 7.7500% 15/02/29 144A 246,875 244,660 0.05
USD 250,000 TENET HEALTHCARE 5.1250% 01/11/27 261,200 243,591 0.05
USD 250,000 PRESTIGE BRAN 5.1250% 15/01/28 144A 236,063 242,647 0.05
USD 240,000 CHURCHILL DOW 6.7500% 01/05/31 144A 238,215 241,500 0.05
USD 279,743 WERNER FINCO 14.5000% 15/10/28 144A 275,000 240,623 0.05
USD 235,000 XPO INC 7.1250% 01/02/32 235,000 238,972 0.05
USD 250,000 ACADIA HEALTH 5.0000% 15/04/29 144A 232,625 238,125 0.05
USD 234,055 TPC GRP INC EXIT 13.0000% 16/12/27 39,600 237,896 0.05
USD 250,000 CHURCHILL DOW 4.7500% 15/01/28 144A 257,188 237,503 0.05
USD 250,000 US FOODS INC 4.7500% 15/02/29 144A 228,750 236,885 0.05
USD 225,000 CHS/COMMUNIT 10.8750% 15/01/32 144A 225,000 236,452 0.05
USD 225,000 HOWARD MIDSTR 8.8750% 15/07/28 144A 225,000 236,305 0.05
USD 275,000 TMS INTERNATI 6.2500% 15/04/29 144A 236,000 236,017 0.05
USD 235,000 ECO MATERIAL 7.8750% 31/01/27 144A 232,744 235,116 0.05
USD 235,000 FREEDOM MORTG 7.6250% 01/05/26 144A 225,939 233,924 0.05
USD 230,000 ENERSYS 6.6250% 15/01/32 144A 230,350 233,273 0.05
USD 235,000 ACI WORLDWIDE 5.7500% 15/08/26 144A 227,566 232,782 0.05
USD 250,000 HAT HOLDINGS 3.3750% 15/06/26 144A 239,635 232,600 0.05
USD 230,000 REGAL REXNORD 6.0500% 15/02/26 144A 229,836 232,509 0.05
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USD 235,000 TRI POINTE GROUP 5.7000% 15/06/28 232,750 232,110 0.05
USD 250,000 IMOLA MERGER 4.7500% 15/05/29 144A 242,243 231,632 0.05
USD 250,000 AVIS BUDGET C 4.7500% 01/04/28 144A 253,519 230,370 0.05
USD 250,000 ROLLER BEARIN 4.3750% 15/10/29 144A 220,313 230,137 0.05
USD 250,000 CINEMARK USA 5.2500% 15/07/28 144A 242,730 230,062 0.05
USD 450,000 CSC HOLDINGS 4.6250% 01/12/30 144A 455,313 229,917 0.05
USD 225,000 BUILDERS FIRS 6.3750% 15/06/32 144A 220,813 229,683 0.05
USD 225,000 USI INC/NY 7.5000% 15/01/32 144A 225,000 228,363 0.05
USD 230,000 SUBURBAN PROPANE 5.8750% 01/03/27 232,991 227,972 0.05
USD 230,000 UNIVISION COM 6.6250% 01/06/27 144A 238,100 227,425 0.05
USD 250,000 PARK-OHIO INDUST 6.6250% 15/04/27 238,671 227,232 0.05
USD 223,000 ALLEGHENY LUDLUM 6.9500% 15/12/25 241,676 226,399 0.05
USD 250,000 LAMAR MEDIA CORP 4.0000% 15/02/30 222,813 226,250 0.05
USD 225,000 WYNDHAM INC 6.6250% 31/07/26 144A 235,033 226,182 0.05
USD 225,000 CRESTWOOD MID 6.0000% 01/02/29 144A 214,991 226,096 0.05
USD 550,000 LEVEL 3 FIN 14.2500% 01/07/28 144A 537,517 225,500 0.05
USD 250,000 IRON MTN INFO 5.0000% 15/07/32 144A 226,938 225,495 0.05
USD 225,000 GLOB PART/GLP F 7.0000% 01/08/27 W1 239,063 225,074 0.05
USD 275,000 EMBECTA CORP 5.0000% 15/02/30 144A 242,000 225,016 0.05
USD 250,000 LEEWARD RENEW 4.2500% 01/07/29 144A 253,646 224,930 0.05
USD 225,000 TITAN INTL INC 7.0000% 30/04/28 WI 230,575 224,426 0.05
USD 250,000 LITHIA MOTORS 3.8750% 01/06/29 144A 253,141 224,254 0.05
USD 225,000 PROVIDENCE SE 5.8750% 15/11/25 144A 237,818 223,425 0.05
USD 250,000 CENTENE CORP 3.3750% 15/02/30 WI 253,000 223,224 0.05
USD 225,000 OCEANEERING INTL 6.0000% 01/02/28 205,875 221,172 0.05
USD 275,000 HERTZ CORP/TH 5.0000% 01/12/29 144A 275,000 219,187 0.05
USD 225,000 CCO HOLDINGS 6.3750% 01/09/29 144A 225,000 219,081 0.05
USD 225,000 MACY'S RETAIL 5.8750% 01/04/29 144A 228,671 218,968 0.05
USD 225,000 STANDARD IND 5% 15/02/27 144A 223,656 218,336 0.05
USD 275,000 DISH DBS CORP 5.2500% 01/12/26 144A 267,846 217,594 0.05
USD 230,000 NCR VOYIX COR 5.0000% 01/10/28 144A 231,813 217,175 0.05
USD 300,000 GLATFELTER CO 4.7500% 15/11/29 144A 204,750 216,391 0.05
USD 238,600 ANYWHERE RE/C 7.0000% 15/04/30 144A 254,969 215,992 0.05
USD 245,000 VIRTUSA CORP 7.1250% 15/12/28 144A 252,690 214,834 0.05
uUSD 325,000 UNIFRAX ESC15.2500% 30/09/28 144A 279,960 214,351 0.05
USD 250,000  VERITAS US/BM 7.5000% 01/09/25 144A 234,779 213,791 0.05
USD 250,000 CCO HOLDINGS 4.7500% 01/02/32 144A 219,438 213,750 0.05
USD 225,000 AMN HEALTHCAR 4.6250% 01/10/27 144A 225,000 213,469 0.05
USD 275,000 HLF FIN SARL 4.8750% 01/06/29 144A 201,438 213,469 0.05
USD 250,000 VALVOLINE INC 3.6250% 15/06/31 144A 246,020 212,675 0.05
USD 225,000 SC GAMES HLD/ 6.6250% 01/03/30 144A 216,750 211,500 0.05
USD 225,000 IRON MOUNTAIN 5.6250% 15/07/32 144A 186,967 211,493 0.05
USD 200,000 BRAND INDUST 10.3750% 01/08/30 144A 200,000 211,000 0.05
USD 210,000  VICI PROPERTI 5.7500% 01/02/27 144A 213,812 210,820 0.05
USD 220,000 HILCORP ENERG 6.0000% 01/02/31 144A 206,500 210,791 0.05
USD 230,000 BOYNE USA 4.7500% 15/05/29 144A 205,543 210,693 0.05
USD 220,000 BUILDERS FIRS 5.0000% 01/03/30 144A 226,584 210,558 0.05
USD 221,000 ADTALEM GLOBA 5.5000% 01/03/28 144A 214,158 209,923 0.05
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USD 210,000 NATIONSTAR MT 7.1250% 01/02/32 144A 208,427 208,289 0.05
USD 225,000 ENCOMPASS HLTH 4.6250% 01/04/31 212,250 205,892 0.04
USD 200,000 REGAL REXNORD 6.3000% 15/02/30 199,998 205,702 0.04
USD 200,000 FORD MOTOR CRED 6.9500% 10/06/26 200,000 205,274 0.04
USD 250,000 HAT HOLDINGS 3.7500% 15/09/30 144A 253,906 205,112 0.04
USD 250,000 COINBASE GLOB 3.3750% 01/10/28 144A 185,500 204,704 0.04
USD 218,000 MOLINA HEALTH 4.3750% 15/06/28 144A 219,417 204,159 0.04
USD 200,000 AMERICAN AIRL 7.2500% 15/02/28 144A 200,000 203,659 0.04
USD 200,000 IQVIA INC 5.7000% 15/05/28 144A 199,986 203,484 0.04
USD 200,000 HOWMET AEROSPACE 5.9000% 01/02/27 231,859 203,208 0.04
USD 205,000 NRG ENERGY INC 5.7500% 15/01/28 W1 208,521 202,888 0.04
USD 175,000 FORD HOLDINGS 9.3000% 01/03/30 238,551 202,418 0.04
USD 200,000 CSC HOLDINGS 11.2500% 15/05/28 144A 200,000 201,935 0.04
USD 225,000 LABL INC 5.8750% 01/11/28 144A 206,714 201,583 0.04
USD 200,000 CINEMARK USA 8.7500% 01/05/25 144A 203,000 201,061 0.04
USD 200,000 MERLIN ENTERT 7.3750% 15/02/31 144A 200,000 200,255 0.04
USD 200,000 VENTURE GLOBA 6.2500% 15/01/30 144A 198,313 200,000 0.04
USD 200,000 ENPRO INC 5.7500% 15/10/26 210,600 198,352 0.04
USD 200,000 NFP CORP 4.8750% 15/08/28 144A 187,625 197,860 0.04
USD 200,000 CINEMARK USA 5.8750% 15/03/26 144A 195,625 197,484 0.04
USD 195,000 CHESAPEAKE EN 6.7500% 15/04/29 144A 205,859 197,307 0.04
USD 200,000 ALLIED UNIVER 6.6250% 15/07/26 144A 196,000 197,146 0.04
USD 225,000 SIRIUS XM RAD 4.1250% 01/07/30 144A 192,375 197,057 0.04
USD 205,000 FRONTIER COMM 5.8750% 15/10/27 144A 184,863 196,917 0.04
USD 200,000 FERRELLGAS LP 5.3750% 01/04/26 144A 195,781 196,881 0.04
USD 200,000 TRI POINTE GROUP 5.2500% 01/06/27 215,900 196,267 0.04
USD 250,000 SENIOR HOUSING 4.7500% 15/02/28 249,084 195,458 0.04
USD 205,000 MATTEL INC 3.3750% 01/04/26 144A 193,763 195,444 0.04
USD 200,000 SOUTHWESTERN EN 5.3750% 01/02/29 W1 199,600 195,351 0.04
USD 200,000 VORNADO RLTY LP 3.5000% 15/01/25 192,250 195,266 0.04
USD 200,000 UNITED RENTAL NA 4.8750% 15/01/28 212,250 195,229 0.04
USDh 200,000 BONANZA CREEK 5.0000% 15/10/26 144A 187,750 194,741 0.04
USD 200,000 CHARTER COMM OPT 6.4840% 23/10/45 188,934 194,343 0.04
USD 195,000 SM ENERGY CO 6.75% 15/09/26 193,875 193,775 0.04
uUSDh 200,000 NEW FORTRESS 6.5000% 30/09/26 144A 193,500 193,731 0.04
USD 200,000 CENTRAL GARDEN 5.1250% 01/02/28 211,500 193,465 0.04
USD 225,000 LGI HOMES INC 4.0000% 15/07/29 144A 186,750 192,719 0.04
USDh 185,000 GENESIS ENERGY 8.2500% 15/01/29 183,078 190,460 0.04
USD 220,000 GREAT LAKES D 5.2500% 01/06/29 144A 222,761 189,949 0.04
USD 175,000 ARETEC GROUP 10.0000% 15/08/30 144A 175,000 189,000 0.04
USD 200,000 SIRIUS XM RAD 3.1250% 01/09/26 144A 200,000 186,509 0.04
USD 200,000 PACTIV EVERGR 4.3750% 15/10/28 144A 199,844 186,248 0.04
USD 200,000  VERTIV GROUP 4.1250% 15/11/28 144A 180,000 186,138 0.04
USD 186,000 HECLA MINING CO 7.2500% 15/02/28 198,180 185,978 0.04
USD 200,000 GENTING NEW Y 3.3000% 15/02/26 144A 178,978 185,853 0.04
USD 175,000 AMERICAN AIRL 8.5000% 15/05/29 144A 175,000 185,785 0.04
USD 200,000 CHS/COMMUNITY 5.6250% 15/03/27 144A 171,000 185,000 0.04
USD 200,000 DT MIDSTREAM 4.1250% 15/06/29 144A 174,000 183,172 0.04
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USD 225,000 P&L DEV/PLD F 7.7500% 15/11/25 144A 189,852 182,813 0.04
USD 175,000 ARSENAL AIC P 8.0000% 01/10/30 144A 175,000 182,487 0.04
USD 200,000 OLYMPUS WTR H 4.2500% 01/10/28 144A 200,000 182,314 0.04
USD 200,000 COMMERCIAL METAL 4.1250% 15/01/30 195,781 182,026 0.04
USD 175,000 RHP HOTEL PPT 7.2500% 15/07/28 144A 175,000 180,217 0.04
USD 180,000 ANTERO MIDSTR 6.6250% 01/02/32 144A 180,000 179,946 0.04
USD 200,000 CSC HOLDINGS 5.5% 15/04/27 144A 179,500 179,496 0.04
USD 200,000 CONSENSUS CLO 6.5000% 15/10/28 144A 188,000 178,974 0.04
USD 175,000 ENLINK MIDSTR 6.5000% 01/09/30 144A 174,500 178,677 0.04
USD 175,000 WR GRACE HOLD 7.3750% 01/03/31 144A 175,063 178,187 0.04
USD 265,000 CSC HOLDINGS 7.5000% 01/04/28 144A 196,138 177,423 0.04
USD 175,000 MAUSER PACKAG 7.8750% 15/08/26 144A 175,000 177,417 0.04
USD 185,000  AVIS BUDGET C 5.7500% 15/07/27 144A 170,200 177,394 0.04
USD 175,000 HANESBRANDS 19.0000% 15/02/31 144A 176,500 176,595 0.04
USD 175,000 WESCO DISTRIB 7.1250% 15/06/25 144A 176,750 175,788 0.04
USD 200,000 FORD MOTOR CRED 2.9000% 10/02/29 166,000 175,433 0.04
USD 175,000 CSC HOLDINGS 5.25% 01/06/24 173,156 174,725 0.04
USD 2,495,000 DIAMOND SPORT 6.6250% 15/08/27 144A @ 1,218,350 174,650 0.04
USD 200,000 COVANTA HOLDI 4.8750% 01/12/29 144A 166,313 174,519 0.04
USD 200,000 QUICKEN LOANS 3.8750% 01/03/31 144A 153,168 174,500 0.04
USDh 175,000 SPRINGLEAF FIN 6.6250% 15/01/28 182,239 174,196 0.04
USD 170,000 NEWMARK GROUP 7.5000% 12/01/29 144A 170,000 173,493 0.04
USD 205,000 CABLEVISION L 5.6250% 15/09/28 144A 205,000 173,288 0.04
USDh 200,000 FORD MOTOR CRED 3.6250% 17/06/31 200,000 172,225 0.04
USD 175,000 PBF HOLDING CO 6.0000% 15/02/28 150,642 171,110 0.04
USD 175,000 ENLINK MIDSTREA 5.3750% 01/06/29 170,100 170,627 0.04
USD 170,000 EQM MIDSTREAM 6.0000% 01/07/25 144A 174,550 169,942 0.04
USD 425,000 LOGAN MERGER 5.5000% 01/09/27 144A 358,921 169,389 0.04
USD 200,000 ROCKET MTGE L 4.0000% 15/10/33 144A 149,031 169,296 0.04
USD 160,000 SMYRNA READY 8.8750% 15/11/31 144A 160,000 168,234 0.04
USD 175,000 FREEDOM MORTG 6.6250% 15/01/27 144A 175,000 168,123 0.04
USD 168,000 OWENS-BROCKWAY 6.375% 15/08/25 144A 186,900 168,037 0.04
USD 200,000 CHS/COMMUNITY 5.2500% 15/05/30 144A 200,000 166,374 0.04
USD 155,000 CALDERYS FIN 11.2500% 01/06/28 144A 156,125 165,743 0.04
USD 340,000 WW INTERNATIO 4.5000% 15/04/29 144A 337,324 164,057 0.04
USD 165,000 DIVERSIFIED HLTH 9.7500% 15/06/25 177,492 164,028 0.04
USD 175,000 MCGRAW-HILL E 8.0000% 01/08/29 144A 175,000 163,625 0.04
USD 175,000 CLEVELAND-CLI 4.6250% 01/03/29 144A 177,217 163,313 0.04
USD 200,000 ENLINK MIDSTREAM 5.05% 01/04/45 132,500 162,774 0.04
USD 175,000 HILTON GRAND 5.0000% 01/06/29 144A 175,000 161,617 0.03
USD 175,000 POST HOLDINGS 4.6250% 15/04/30 144A 160,906 161,226 0.03
USD 175,000 EVERI HOLDING 5.0000% 15/07/29 144A 165,550 160,249 0.03
USD 150,000 OCCIDENTAL PETE 6.6250% 01/09/30 170,813 159,215 0.03
USD 150,000 ONEMAIN FINANCE 9.0000% 15/01/29 149,500 158,157 0.03
USD 150,000 ZF NA CAPITAL 7.1250% 14/04/30 144A 149,390 158,099 0.03
USD 175,000 CROCS INC 4.2500% 15/03/29 144A 151,813 158,041 0.03
uUSDh 175,000 ASHTON WOODS 4.6250% 01/04/30 144A 172,813 157,456 0.03
USD 150,000 HELIX ENERGY 9.7500% 01/03/29 144A 149,289 157,389 0.03



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

PoNI=N Gt v ~* 52
i i O B4 L
USD 175,000 VENTURE GLOBA 3.8750% 15/08/29 144A 177,344 157,166 0.03
USD 175,000 GRAPHIC PACKA 3.5000% 01/03/29 144A 156,188 157,045 0.03
USD 150,000 GENESIS ENERGY 8.8750% 15/04/30 150,151 156,842 0.03
USD 175,000 HERTZ CORP/TH 4.6250% 01/12/26 144A 172,000 156,539 0.03
USD 150,000 REGAL REXNORD 6.4000% 15/04/33 144A 149,541 156,095 0.03
USD 150,000 WAND NEWCO 3 7.6250% 30/01/32 144A 150,000 154,688 0.03
USD 175,000 FRONTIER COMM 6.7500% 01/05/29 144A 149,625 154,571 0.03
USD 150,000  ATTINC 7.2500% 15/08/30 150,000 154,257 0.03
USD 150,000 CAMELOT RETUR 8.7500% 01/08/28 144A 135,444 153,954 0.03
USD 150,000 LIGHT & WONDE 7.2500% 15/11/29 144A 151,711 153,563 0.03
USD 150,000 MATADOR RESOU 6.8750% 15/04/28 144A 148,440 153,542 0.03
USD 150,000 COTY/HFC PRES 6.6250% 15/07/30 144A 150,094 152,371 0.03
USD 150,000 CCO HOLDINGS 7.3750% 01/03/31 144A 147,420 151,750 0.03
USD 150,000 OWENS-BROCKWA 7.2500% 15/05/31 144A 150,000 151,355 0.03
USD 150,000 WARRIOR MET C 7.8750% 01/12/28 144A 148,735 150,596 0.03
USD 320,000 UNIFRAX ESC I 7.5000% 30/09/29 144A 263,361 150,224 0.03
USD 150,000 CRESTWOOD MID 5.6250% 01/05/27 144A 150,938 149,729 0.03
USD 150,000 TAYLOR MORRIS 5.8750% 15/06/27 144A 166,688 149,716 0.03
USD 150,000 USA PART/USA FI 6.8750% 01/04/26 W1 153,303 149,263 0.03
USD 175,000 SPIRIT AEROSYSTE 4.6000% 15/06/28 150,594 148,875 0.03
USD 150,000 MURPHY OIL USA 5.6250% 01/05/27 144,105 148,763 0.03
USD 150,000 NUSTAR LOGISTICS 5.625% 28/04/27 148,688 148,743 0.03
USD 150,000 EQT MIDSTREAM PARTNERS 4% 01/08/24 149,250 148,547 0.03
USD 150,000 NEW FORTRESS 6.7500% 15/09/25 144A 147,375 148,207 0.03
USD 150,000 PRIME SEC/FIN 6.2500% 15/01/28 144A 146,750 148,056 0.03
USD 150,000 ACADIA HEALTH 5.5000% 01/07/28 144A 146,541 146,706 0.03
USD 150,000 IRON MOUNTALIN 5.2500% 15/03/28 144A 144,488 145,470 0.03
USD 150,000 FORTRESS TRAN 5.5000% 01/05/28 144A 136,500 144,876 0.03
USDh 160,000 ASBURY AUTO G 5.0000% 15/02/32 144A 160,000 144,718 0.03
USD 150,000 POST HOLDINGS 5.5000% 15/12/29 144A 143,535 144,570 0.03
USD 147,000 AMER AXLE & MFG 6.2500% 15/03/26 151,190 144,310 0.03
USDh 140,000 TRANSDIGM INC 6.8750% 15/12/30 144A 140,000 143,491 0.03
USD 150,000 LIVE NATION E 4.7500% 15/10/27 144A 140,250 143,438 0.03
USD 150,000 ENCOMPASS HLTH 4.5000% 01/02/28 138,188 143,243 0.03
uUSDh 150,000 CLYDESDALE AC 8.7500% 15/04/30 144A 133,125 143,223 0.03
USD 150,000 PG&E CORP 5.2500% 01/07/30 134,051 143,162 0.03
USD 150,000  VICI PROPERTI 4.5000% 15/01/28 144A 156,563 142,936 0.03
USD 150,000 APX GROUP 5.7500% 15/07/29 144A 132,750 142,515 0.03
USD 150,000 ENERSYS 4.3750% 15/12/27 144A 137,295 141,705 0.03
USD 150,000 CLEAR CHANNEL 5.1250% 15/08/27 144A 150,000 141,315 0.03
USD 175,000 COMMSCOPE TECH FIN 6% 15/06/25 144A 157,938 140,000 0.03
USD 139,000 MERITAGE HOMES CORP 6% 01/06/25 141,027 138,405 0.03
USD 175,000  GPS HOSPITALI 7.0000% 15/08/28 144A 175,000 138,304 0.03
USD 150,000 KAISER ALUMIN 4.6250% 01/03/28 144A 138,375 138,126 0.03
USD 150,000 PRIME SEC/FIN 3.3750% 31/08/27 144A 150,000 137,980 0.03
USD 150,000 COEUR MINING 5.1250% 15/02/29 144A 145,538 137,615 0.03
USD 200,000 CHS/COMMUNITY 6.8750% 15/04/29 144A 203,750 137,000 0.03
USD 140,000 MIDCONTINENT 5.3750% 15/08/27 144A 129,486 135,353 0.03
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USD 150,000 COMMERCIAL METAL 4.3750% 15/03/32 150,000 133,972 0.03
USD 1,840,000 DIAMOND SPORT 5.3750% 15/08/26 144A @ 819,435 133,400 0.03
USDh 175,000 NEWFOLD DIGIT 6.0000% 15/02/29 144A 168,928 133,000 0.03
USDh 129,000 ANTERO RESOUR 7.6250% 01/02/29 144A 136,762 132,849 0.03
USD 150,000 SCOTTS MIRACLE 4.5000% 15/10/29 124,500 132,765 0.03
USDh 150,000 OUTFRONT MEDI 4.6250% 15/03/30 144A 115,125 132,456 0.03
USD 125,000 TRIUMPH GROUP 9.0000% 15/03/28 144A 125,000 132,122 0.03
USD 150,000 SONIC AUTOMOT 4.8750% 15/11/31 144A 116,750 131,362 0.03
USD 150,000 WESTERN GAS PART 5.3000% 01/03/48 118,625 131,028 0.03
USD 185,000 BOEING CO 3.3750% 15/06/46 158,576 130,512 0.03
USD 450,000 LEVEL 3 FIN 1 3.7500% 15/07/29 144A 298,250 130,500 0.03
USD 125,000 OUTFRONT MEDI 7.3750% 15/02/31 144A 125,000 129,933 0.03
USD 125,000 CNT PAR/CDK G 8.0000% 15/06/29 144A 125,000 129,688 0.03
USD 125,000 CITGO PETROLE 8.3750% 15/01/29 144A 125,000 129,667 0.03
USD 125,000 HAT HOLDINGS 8.0000% 15/06/27 144A 126,375 129,637 0.03
USD 125,000 NORTONLIFELOC 7.1250% 30/09/30 144A 125,000 129,443 0.03
USD 125,000 BALL CORP 6.8750% 15/03/28 125,000 129,187 0.03
USD 125,000 CANTOR FITZGE 7.2000% 12/12/28 144A 124,758 129,183 0.03
USD 125,000 PENNYMAC FIN 7.8750% 15/12/29 144A 124,259 128,820 0.03
USD 130,000 LEVEL 3 FIN 10.5000% 15/05/30 144A 283,907 128,717 0.03
USD 125,000 AMERITEX HOL 10.2500% 15/10/28 144A 124,518 128,575 0.03
USD 125,000 OSAIC HOLDIN 10.7500% 01/08/27 144A 125,475 128,364 0.03
USD 125,000 EQM MIDSTREAM 7.5000% 01/06/27 144A 125,000 128,331 0.03
USD 125,000 CARROLS RESTA 5.8750% 01/07/29 144A 119,350 127,974 0.03
USD 125,000 IRON MOUNTAIN 7.0000% 15/02/29 144A 125,000 127,815 0.03
USD 125,000 EQT MIDSTREAM PT 6.5000% 15/07/48 112,813 127,806 0.03
USD 150,000 COVANTA HOLDING 5.0000% 01/09/30 124,156 127,771 0.03
USD 150,000 BALL CORP 3.1250% 15/09/31 121,125 127,063 0.03
USD 125,000 KEHE DIS/FIN/ 9.0000% 15/02/29 144A 125,000 126,282 0.03
USD 125,000 NGL EN OP/FIN 8.3750% 15/02/32 144A 125,000 126,094 0.03
USD 130,000 NEXSTAR ESCRO 5.6250% 15/07/27 144A 119,052 126,014 0.03
USDh 125,000 CARPENTER TECH 6.3750% 15/07/28 124,375 124,851 0.03
USD 150,000 SUNNOVA ENERG 5.8750% 01/09/26 144A 150,908 124,500 0.03
USD 130,000 YUM! BRANDS 14.7500% 15/01/30 144A 143,488 124,313 0.03
USD 125,000 RAND PARENT L 8.5000% 15/02/30 144A 125,000 124,112 0.03
USD 125,000 DELEK LOG PT/FI 6.7500% 15/05/25 W1 124,056 123,698 0.03
USD 125,000 SUGAR HSP GAM 5.8750% 15/05/25 144A 118,813 123,376 0.03
uUSDh 125,000 NATIONSTAR MT 6.0000% 15/01/27 144A 115,483 122,638 0.03
USD 125,000  UNIVISION COM 7.3750% 30/06/30 144A 126,314 122,576 0.03
USD 125,000 GRIFFON CORP 5.7500% 01/03/28 W1 133,750 122,518 0.03
USD 125,000 KINETIK HLDIN 5.8750% 15/06/30 144A 124,485 122,497 0.03
USD 125,000 MATTHEWS INTE 5.2500% 01/12/25 144A 125,000 122,268 0.03
USD 125,000 BEAZER HOMES USA 5.8750% 15/10/27 115,462 121,891 0.03
USD 165,000 ACPRODUCTS HL 6.3750% 15/05/29 144A 137,619 121,275 0.03
USD 135,000 PENSKE AUTO GRP 3.7500% 15/06/29 119,475 120,234 0.03
USD 125,000 ANTERO MIDSTR 5.3750% 15/06/29 144A 112,124 120,079 0.03
USD 125,000 HILCORP ENERG 6.2500% 15/04/32 144A 125,000 119,886 0.03
USD 125,000 NRG ENERGY IN 5.2500% 15/06/29 144A 133,594 119,743 0.03
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USD 125,000 STATION CAS 4.5000% 15/02/28 144A 108,438 118,038 0.03
USD 119,000 B&G FOODS INC 5.25% 01/04/25 105,794 116,811 0.03
USD 125,000 APACHE CORP 4.2500% 15/01/30 132,813 116,494 0.03
USD 125,000 LAMAR MEDIA CORP 3.7500% 15/02/28 125,000 116,250 0.03
USD 150,000 HOSPITALITY PROP 4.3750% 15/02/30 140,250 115,800 0.03
USD 116,000 ADAMS HOMES 17.5000% 15/02/25 144A 121,119 115,357 0.02
USD 125,000 NEXSTAR BROAD 4.7500% 01/11/28 144A 125,000 114,504 0.02
USD 125,000 GARTNER GROUP 3.6250% 15/06/29 144A 125,000 113,588 0.02
USD 125,000  ASHTON WOODS 4.6250% 01/08/29 144A 116,500 113,544 0.02
USD 150,000 PREMIER ENTER 5.6250% 01/09/29 144A 148,803 112,875 0.02
USD 125,000 CLEVELAND-CLI 4.8750% 01/03/31 144A 125,000 112,503 0.02
USD 125,000 SCRIPPS ESCRO 5.8750% 15/07/27 144A 91,913 112,452 0.02
USD 125,000 TRIMAS CORP 4.1250% 15/04/29 144A 127,031 111,656 0.02
USD 125,000 ENLINK MIDSTREAM 5.6000% 01/04/44 104,438 110,944 0.02
USD 150,000 DIVERSIFIED HLTH 4.3750% 01/03/31 127,583 110,882 0.02
USD 225,000 CASTLE US HOL 9.5000% 15/02/28 144A 225,000 110,813 0.02
USD 128,638 IHEARTCOMMUNICAT 6.3750% 01/05/26 138,716 110,575 0.02
USD 125,000 TOPBUILD CORP 4.1250% 15/02/32 144A 125,000 110,299 0.02
USD 125,000 CATALENT PHAR 3.5000% 01/04/30 144A 100,000 109,781 0.02
USD 100,000 NAVIENT CORP 11.5000% 15/03/31 99,810 109,697 0.02
USD 100,000 SPIRIT AEROSY 9.3750% 30/11/29 144A 100,000 108,424 0.02
USD 240,000 DISH DBS CORP 7.3750% 01/07/28 239,513 106,800 0.02
USD 100,000 VITAL ENERGY INC 9.7500% 15/10/30 98,742 106,294 0.02
USD 108,000 CROWNROCK LP/ 5.0000% 01/05/29 144A 108,000 105,890 0.02
USD 125,000 VENTURE GLOBA 3.8750% 01/11/33 144A 125,000 105,842 0.02
USD 100,000 NRG ENERGY IN 7.0000% 15/03/33 144A 98,749 105,433 0.02
USD 100,000 LGI HOMES INC 8.7500% 15/12/28 144A 100,000 105,424 0.02
USD 105,000 CROWNROCK LP/ 5.6250% 15/10/25 144A 101,913 104,738 0.02
USDh 100,000 SPIRIT AEROSY 9.7500% 15/11/30 144A 100,000 104,509 0.02
USD 100,000 WILLIAMS SCOT 7.3750% 01/10/31 144A 100,000 103,990 0.02
USD 104,000 WYNN LAS VEGAS 5.5% 01/03/25 144A 97,500 103,750 0.02
USD 125,000 HOSPITALITY PROP 4.9500% 01/10/29 112,438 103,740 0.02
USD 100,000 VT TOPCO INC 8.5000% 15/08/30 144A 100,000 103,500 0.02
USD 100,000 PBF HOLDING C 7.8750% 15/09/30 144A 99,324 103,435 0.02
uUSDh 100,000 RXO INC 7.5000% 15/11/27 144A 99,481 103,344 0.02
USD 100,000 GLOB PART/GLP 8.2500% 15/01/32 144A 100,000 102,257 0.02
USD 100,000  XPO INC 7.1250% 01/06/31 144A 100,000 102,162 0.02
USDh 100,000 GEN DIGITAL T 6.7500% 30/09/27 144A 100,000 101,617 0.02
USD 100,000 EQM MIDSTREAM 6.5000% 01/07/27 144A 100,000 101,509 0.02
USD 100,000 L BRANDS INC 6.6250% 01/10/30 144A 100,000 101,063 0.02
USD 100,000  LIFE TIME INC 8.0000% 15/04/26 144A 100,209 101,000 0.02
USD 100,000 NGL EN OP/FIN 8.1250% 15/02/29 144A 100,000 100,797 0.02
USD 200,000 CSC HOLDINGS 5.0000% 15/11/31 144A 200,000 100,678 0.02
USD 100,000 PATRICK INDS 7.5000% 15/10/27 144A 95,280 100,641 0.02
USD 125,000 CABLE ONE INC 4.0000% 15/11/30 144A 124,203 100,625 0.02
USD 100,000 FORD MOTOR CO 6.1000% 19/08/32 100,000 100,333 0.02
USD 100,000  AVIS BUDGET C 8.0000% 15/02/31 144A 98,250 99,705 0.02
USD 100,000 ENTEGRIS ESCR 5.9500% 15/06/30 144A 94,875 98,849 0.02
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USD 100,000 MURPHY OIL CORP 5.8750% 01/12/27 96,708 98,796 0.02
USD 125,000 GRAY ESCROW 15.3750% 15/11/31 144A 118,906 98,561 0.02
USDh 153,000 GRAFTECH FINA 4.6250% 15/12/28 144A 156,775 98,245 0.02
USDh 130,000 BOEING CO 3.7500% 01/02/50 114,256 97,231 0.02
USD 100,000 ALBERTSONS CO 4.6250% 15/01/27 144A 101,000 97,060 0.02
USD 100,000  JELD-WEN INC 4.6250% 15/12/25 144A 97,250 96,977 0.02
USD 125,000 SINCLAIR TELE 4.1250% 01/12/30 144A 125,000 96,259 0.02
USD 100,000 CENTENE CORP 4.2500% 15/12/27 W1 103,125 96,119 0.02
USD 100,000 ALBERTSONS CO 4.8750% 15/02/30 144A 100,000 95,723 0.02
USD 100,000 CHENIERE ENERGYP 4.5000% 01/10/29 104,853 95,665 0.02
USD 100,000 CDW LLC/CDW FIN 4.2500% 01/04/28 100,235 95,573 0.02
USD 100,000 DELEK LOG PT/7.1250% 01/06/28 144A 100,000 95,352 0.02
USD 100,000 NATIONSTAR MT 5.5000% 15/08/28 144A 100,000 94,932 0.02
USD 100,000 CALPINE CORP 4.5000% 15/02/28 144A 93,750 94,856 0.02
USD 100,000 CONSENSUS CLO 6.0000% 15/10/26 144A 100,000 94,630 0.02
USD 100,000 OLIN CORP 5.0000% 01/02/30 87,000 94,537 0.02
USD 125,000 IHEARTCOMMUNI 4.7500% 15/01/28 144A 125,000 94,405 0.02
USD 100,000 LIFEPOINT HEA 4.3750% 15/02/27 144A 82,438 93,785 0.02
USD 100,000 API GROUP DE 4.7500% 15/10/29 144A 100,000 93,523 0.02
USD 100,000 ENERGIZER HLD 4.7500% 15/06/28 144A 102,287 92,755 0.02
USD 150,000 MPT OP PTNR/FINL 3.5000% 15/03/31 111,845 92,402 0.02
USD 100,000 PENNYMAC FIN 5.7500% 15/09/31 144A 81,125 92,377 0.02
USD 100,000  FERTITTA ENT 4.6250% 15/01/29 144A 100,000 92,289 0.02
USD 389,000 POLAR US BORR 6.7500% 15/05/26 144A 230,040 91,501 0.02
USD 90,000 FREE MTGE HOL 9.2500% 01/02/29 144A 90,000 91,403 0.02
USD 100,000 SIRIUS XM RAD 4.0000% 15/07/28 144A 96,757 90,896 0.02
USD 100,000 ARCHES BUYER 4.2500% 01/06/28 144A 99,255 90,260 0.02
USD 100,000 KONTOOR BRAND 4.1250% 15/11/29 144A 99,250 89,000 0.02
uUSDh 100,000 KB HOME 4.0000% 15/06/31 100,000 88,181 0.02
USD 75,000 FORD MOTOR CO 9.6250% 22/04/30 75,000 87,965 0.02
USD 115,000 BOEING CO 3.9000% 01/05/49 107,228 87,097 0.02
USD 100,000 ADAPTHEALTH L 6.1250% 01/08/28 144A 95,063 87,094 0.02
USD 125,000 COMMSCOPE INC 4.7500% 01/09/29 144A 106,526 82,976 0.02
USD 79,000 K HOVNANIAN 13.5000% 01/02/26 144A 97,761 81,765 0.02
USD 75,000 RAISING CANE'9.3750% 01/05/29 144A 75,000 80,502 0.02
USD 75,000 EQM MIDSTREAM 7.5000% 01/06/30 144A 75,000 80,329 0.02
USD 110,000 BOEING CO 3.6250% 01/03/48 96,724 79,055 0.02
USDh 75,000 CREDIT ACCEPTANC 9.2500% 15/12/28 75,000 78,844 0.02
USD 75,000 DREAM FINDERS 8.2500% 15/08/28 144A 75,000 78,562 0.02
USD 75,000 NORTHERN OIL 8.7500% 15/06/31 144A 73,926 78,293 0.02
USD 75,000 EARTHSTONE NR 8.0000% 15/04/27 144A 77,625 77,705 0.02
USD 75,000 LIFEPOINT HEA 9.8750% 15/08/30 144A 75,000 77,250 0.02
USD 75,000 KB HOME 6.8750% 15/06/27 74,813 77,165 0.02
USD 75,000 ICAHN ENTER/F 9.7500% 15/01/29 144A 75,156 76,969 0.02
USD 75,000 US FOODS INC 6.8750% 15/09/28 144A 75,000 76,875 0.02
USD 75,000 ASCENT RESOUR 8.2500% 31/12/28 144A 75,000 76,734 0.02
USD 75,000 SUNOCO LP/FIN 7.0000% 15/09/28 144A 75,000 76,690 0.02
USD 150,000 ALLEN MEDIA 10.5000% 15/02/28 144A 150,000 76,500 0.02
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USD 75,000 SEALED AIR/US 6.1250% 01/02/28 144A 75,000 75,435 0.02
USD 75,000 UBER TECHNOLO 6.2500% 15/01/28 144A 75,000 75,030 0.02
USD 75,000 HILTON DOMEST 5.7500% 01/05/28 144A 75,000 74,993 0.02
USD 75,000 SYNCHRONY FINANC 7.2500% 02/02/33 74,737 74,927 0.02
USD 75,000 NAVIENT CORP 5.875% 25/10/24 75,281 74,869 0.02
USD 75,000 LABL INC 9.5000% 01/11/28 144A 75,000 74,807 0.02
USD 75,000 HOWARD MIDSTR 6.7500% 15/01/27 144A 75,000 74,700 0.02
USD 75,000 GRAPHIC PACKAGE 4.1250% 15/08/24 72,188 74,227 0.02
USD 75,000 OLIN CORP 5.6250% 01/08/29 75,000 73,432 0.02
USD 75,000  VISTA OUTDOOR 4.5000% 15/03/29 144A 74,599 73,125 0.02
USD 75,000  AVIS BUDGET C 5.7500% 15/07/27 144A 78,938 73,052 0.02
USD 75,000 OCCIDENTAL PETE 3.5000% 15/06/25 52,688 72,990 0.02
USD 75,000 NEWELL BRANDS I 6.6250% 15/09/29 75,000 72,847 0.02
USD 75,000 VICI PROPERTI 4.2500% 01/12/26 144A 75,000 72,093 0.02
USD 75,000 PRA GROUP INC 8.3750% 01/02/28 144A 75,000 71,477 0.02
USD 75,000 TENET HEALTHCARE 4.6250% 15/06/28 75,000 71,131 0.02
USD 78,423 CORNERSTONE 15.0000% 06/12/28 144A 70,581 70,581 0.02
USD 75,000 EQM MIDSTREAM 4.5000% 15/01/29 144A 75,000 70,330 0.02
USD 75,000 CALPINE CORP 4.6250% 01/02/29 144A 75,000 69,153 0.01
USD 75,000 GOODYEAR TIRE 5.2500% 15/07/31 76,928 68,168 0.01
USD 75,000 AVANTOR FUNDI 3.8750% 01/11/29 144A 71,384 67,907 0.01
USD 75,000 MATTEL INC 5.4500% 01/11/41 62,975 67,439 0.01
USD 75,000 CHS/COMMUNITY 6.0000% 15/01/29 144A 75,000 67,313 0.01
USD 75,000 WESTERN MIDSTRM 5.2500% 01/02/50 58,350 66,960 0.01
USD 75,000 THOR INDUSTRI 4.0000% 15/10/29 144A 75,000 66,549 0.01
USD 75,000 ONEMAIN FINANCE 3.8750% 15/09/28 66,563 65,757 0.01
USD 75,000 DANA INC 4.2500% 01/09/30 75,000 65,578 0.01
USD 75,000 ENLINK MIDSTREAM 5.4500% 01/06/47 65,813 65,257 0.01
USDh 75,000 CHENIERE ENERGY 3.2500% 31/01/32 WI 75,000 63,512 0.01
USD 75,000 ICAHN ENTER/FIN 4.3750% 01/02/29 75,000 62,708 0.01
USD 50,000 NFP CORP 8.5000% 01/10/31 144A 50,000 55,035 0.01
USD 2,650,000 DIG INTL FIN 8.0000% 31/12/26 144A 2,577,938 53,000 0.01
USD 50,000 PIKE CORP 8.6250% 31/01/31 144A 50,000 52,849 0.01
USD 50,000 STAR PARENT I 9.0000% 01/10/30 144A 50,000 52,627 0.01
USDh 50,000 NFP CORP 7.5000% 01/10/30 144A 50,000 52,568 0.01
USD 50,000 CUSHMAN & WAK 8.8750% 01/09/31 144A 49,647 52,500 0.01
USD 50,000 SEALED AIR/US 7.2500% 15/02/31 144A 50,000 52,325 0.01
USDh 50,000 US FOODS INC 7.2500% 15/01/32 144A 50,000 52,130 0.01
USD 50,000 IQVIA INC 6.2500% 01/02/29 144A 49,929 51,969 0.01
USD 50,000 ACUSHNET 7.3750% 15/10/28 144A 50,000 51,873 0.01
USD 50,000 L BRANDS INC 7.5000% 15/06/29 50,688 51,688 0.01
USD 50,000 FORTREA HOLDI 7.5000% 01/07/30 144A 50,000 51,012 0.01
USD 75,000 MPT OP PTNR/FINL 4.6250% 01/08/29 71,571 50,385 0.01
USD 50,000 CLEVELAND-CLI 6.7500% 15/03/26 144A 49,392 50,178 0.01
USD 50,000 LINDBLAD EXPE 6.7500% 15/02/27 144A 50,000 50,001 0.01
USD 50,000 CRESCENT ENRG 7.2500% 01/05/26 144A 48,500 50,000 0.01
USD 50,000 BRINKER INTL 5.0000% 01/10/24 144A 52,456 49,590 0.01
USD 50,000 UNITED CONT HLDG 4.8750% 15/01/25 48,813 49,375 0.01
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USD 50,000 UNITED WHOLES 5.7500% 15/06/27 144A 50,000 48,969 0.01
USD 50,000 HESS MIDSTREA 5.5000% 15/10/30 144A 50,000 48,658 0.01
USD 50,000 MGM RESORTS INTL 4.625% 01/09/26 46,125 48,490 0.01
USD 100,000 PECF USS INTE 8.0000% 15/11/29 144A 90,250 48,250 0.01
USD 50,000 TAYLOR MORRIS 5.1250% 01/08/30 144A 46,050 47,608 0.01
USD 50,000 MACY'S RETAIL 6.1250% 15/03/32 144A 50,000 47,221 0.01
USD 50,000 SERVICE PROP 5.5000% 15/12/27 50,000 47,016 0.01
USD 50,000 ASSUREDPARTNE 5.6250% 15/01/29 144A 50,000 46,911 0.01
USD 50,000 RANGE RESOURC 4.7500% 15/02/30 144A 50,000 46,500 0.01
USD 50,000 NATIONSTAR MT 5.7500% 15/11/31 144A 50,000 45,933 0.01
USD 50,000 HILTON DOMEST 3.7500% 01/05/29 144A 50,000 45,697 0.01
USD 50,000  VICI PROPERTI 4.1250% 15/08/30 144A 50,000 45,442 0.01
USD 50,000 TEMPUR SEALY 4.0000% 15/04/29 144A 43,900 45,163 0.01
USD 50,000 TARGA RES PRTNRS 4.0000% 15/01/32 50,000 44961 0.01
USD 50,000 LADDER CAP FI 4.7500% 15/06/29 144A 50,000 44,837 0.01
USD 50,000 CNX MID PART 4.7500% 15/04/30 144A 50,000 43,596 0.01
USD 50,000 CLEARWAY ENER 3.7500% 15/01/32 144A 50,000 42,491 0.01
USD 50,000 PARK RIVER HO 6.7500% 01/08/29 144A 34,500 41,956 0.01
USD 79,000 K HOVNANIAN E 5.0000% 01/02/40 144A 52,239 39,500 0.01
USD 50,000 SINCLAIR TELE 5.5000% 01/03/30 144A 50,000 38,010 0.01
USD 75,000 LEVEL 3 FIN 14.6250% 15/09/27 144A 70,313 37,500 0.01
USD 36,732 FRONTIER COMMUN 5.8750% 01/11/29 47,380 31,120 0.01
USD 125,000 CURO GROUP HL 7.5000% 01/08/28 144A 50,188 30,202 0.01
USD 30,000 AMERIGAS PART/FIN 5.75% 20/05/27 33,462 28,564 0.01
USD 25,000 FORTRESS TRAN 7.8750% 01/12/30 144A 24,833 26,378 0.01
USD 25,000 OCCIDENTAL PETE 6.2000% 15/03/40 15,813 25,819 0.01
USD 25,000 WYNN RESORTS 7.1250% 15/02/31 144A 23,688 25,747 0.01
USD 25,000 CLEAN HARBORS 6.3750% 01/02/31 144A 25,000 25,260 0.01
USD 25,000 RADIAN GROUP INC 6.6250% 15/03/25 25,000 25,098 0.01
USD 25,000 UNITED CONTINENTAL 5% 01/02/24 17,375 25,000 0.01
USD 25,000 CALLON PETROLEU 6.3750% 01/07/26 W1 25,000 24,997 0.01
USD 25,000 CRESTWOOD MID PA 5.7500% 01/04/25 25,000 24,989 0.01
USD 25,000 CLYDESDALE AC 6.6250% 15/04/29 144A 25,000 24,889 0.01
USD 25,000 NABORS INDS 1 7.3750% 15/05/27 144A 25,000 24,703 0.01
USD 25,000 CHEMOURS CO 5.3750% 15/05/27 19,424 24,353 0.01
USD 25,000 SEALED AIR CO 5.0000% 15/04/29 144A 25,000 24,094 0.01
USD 25,000 MACY'S RETAIL 5.8750% 15/03/30 144A 25,000 23,750 0.01
USD 25,000 NEXTERA ENERG 4.5000% 15/09/27 144A 24,500 23,734 0.01
USD 25,000 CLIFFS NATURALR 6.2500% 01/10/40 19,625 22,012 0.00
USD 400,000 SANCHEZ ENERGY ESC 0.0000% 15/01/23 321,876 22,000 0.00
USD 25,000 MSCIINC 3.6250% 01/11/31 144A 21,063 21,916 0.00
USD 25,000 CALPINE CORP 3.7500% 01/03/31 144A 20,844 21,813 0.00
USD 25,000 EMBECTA CORP 6.7500% 15/02/30 144A 24,629 21,781 0.00
USD 25,000 NOVELIS CORP 3.8750% 15/08/31 144A 25,140 21,643 0.00
USD 25,000 GAP INC/THE 3.6250% 01/10/29 144A 17,438 21,386 0.00
USD 20,000 FREEPORT-MCMORAN 5.4% 14/11/34 24,225 19,949 0.00
USD 25,000 MACYS RETAIL HLD 5.1250% 15/01/42 16,688 19,767 0.00
USD 25,000  VIASAT INC 7.5000% 30/05/31 144A 16,250 18,769 0.00
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PTN=N R He
i 45 O $i% L
USD 12,500  PACIFIC GAS&ELEC 3.4500% 01/07/25 11,007 12,196 0.00
USD 12,500  PACIFIC GAS&ELEC 3.7500% 01/07/28 11,191 11,774 0.00
USD 200,000 SANCHEZ ENERGY ESC 0.0000% 15/06/21 165,944 11,000 0.00
USD 9,000  RAIN CII CARB 7.2500% 01/04/25 144A 9,318 8,770 0.00
USD 100,000 ENVISION HEAL ESC 0.0000% 15/10/26 0 8,500 0.00
USD 8,000 PRIME SEC/FIN 5.2500% 15/04/24 144A 8,000 7,952 0.00
USD 10,000 BOEING CO 3.8500% 01/11/48 9,107 7,435 0.00
USD 8,000 REALOGY GRP/5.2500% 15/04/30 144A 8,000 5,656 0.00
USD 300,000 CLOUD PEAK NRJ ESC 0.0000% 15/03/24 172,125 3,000 0.00
USD 2,443  GULFPORT ENERGY 8.0000% 17/05/26 2,928 2,455 0.00
USD 125,000 ASP AMC MERGER SUB 8% 15/05/25 144A @ 124,844 625 0.00
USD 50,000 BASIC ENERGY S 0.0000% 15/10/23 ESC 49,521 250 0.00
USD 250,000 GENON ENERGY INC E 0.0000% 15/10/18 0 0 0.00
USD 400,000 APPVION INC ESC 0.0000% 01/06/20 @ 250,200 0 0.00

349,303,390 326,891,853 70.78

EEHT S

- 31,685  DIGICEL HDGS PFD 12.0000% 31/12/49 316,850 316,850 0.07
316,850 316,850 0.07

KERE
USD 4,600,000 US TREASURY N/B 4.1250% 31/07/28 4,543,039 4,644,562 1.01
USD 3,200,000 US TREASURY N/B 3.8750% 30/11/27 3,214,625 3,193,000 0.69
USD 1,100,000  US TREASURY N/B 3.7500% 31/12/28 1,089,000 1,093,984 0.24
USD 970,000 US TREASURY N/B 4.2500% 30/09/24 971,794 965,150 0.21
USD 758,000 US TREASURY N/B 3.0000% 31/07/24 754,121 750,065 0.16

10,572,579 10,646,761 231

IS5k

- 1,215  VISTRA COR-CW24 0 9 0.00
0 9 0.00

BT AR 377,034,883 353,756,017 76.61

HABESST 473,040,316 443,011,208 95.93

(1) FREAFS 3T S TR
@) BT /N IEMAE AL A TR
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BMHEHICETHER
202451 A31BER®E
HAERR, ToHNEHH, SRR, BHIEN L B i i 2T)
FRI-NEHBEELREY

20244E1 H31 A BIE, 77U RIZLL R ORFFINE LRI LN Z /L T,

. s B . - F IR
Bl £ WA S A SR i *( %f?ff)
JPY 13,345,143,634 USD 92,990,340 20244E2 H22 H (2,169,937)
USD 155,712 JPY 22,692,060 202442 H22H 1,281
USD 14,047 JPY 2,047,215 202442 A 22 H 116
USD 3,040 JPY 443,115 202442 A 22 H 25
USD 1,464 JPY 213,435 202442 H22 H 12
USD 241,577 JPY 35,540,000 202442 H22 H (290)
USD 385,731 JPY 56,760,000 202442 H22 H (548)
JPY 13,740,000 USD 93,201 202442 H22 H 306
JPY 10,470,000 USD 71,168 202442 H22 H 85
(2,168,950)
SEER2-SEN
202441 H 31 A, 77U RIZLA T ORI-BF LM ERKI AL TNz,
. B . S 44E REBHEL
Hi % & A i o
] BH# B it 41 CRRL) CRRL)
EEOR g
USD 11  FUT US 10YR NOTE (CBT) 202443 H 1,236,469 15,625
USD 41 FUTUS 2YR NOTE (CBT) 202443 H 8,435,109 64,472
9,671,578 80,097
VR g
USD (4) FUT US LONG BOND(CBT) 202443 H (490,375) (30,007)
USD (5) FUT US ULTRA BOND CBT 202443 H (648,125) (29,344)
USD (20) FUT US 5YR NOTE (CBT) 20244E3 H (2,169,219) (11,282)
(3,307,719) (70,633)
9,464
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ENSy A g Ty H C

i# ] N4 Tt 151 CREL)
FarrsaDEVIR g

USD 16,120,000 CDX NAIG S415Y 1% 20/12/28 2028412 H20H (322,643)

(322,643)

Tarsia DI a

USD 7,170,000 CDX NAHY S41 V2 5Y 5% 20/12/28 2028412 H20H 411,250

411,250
88,607
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FCZF A (1) 6,130
FDZZ (1) 10,063

2,122,690
5,003,080

438,420,892

36,854,088
1,041,203
116,884
1,587,777
446,419
778,466
5,935,195
1,895

485,182,819

17,947,967
166,118
1,947,142
578
356,178
625,696
743,456

21,787,135
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492,203
23,736,046
50,678
11,259

24,290,186

2,301,096
183,854
184,260

56,298
18,315
109,510
242,820
91,988
8,422
321
45,960
49,369
1,912
4,021
19,026

3,317,172

20,973,014

(52,900,292)
627,314

(15,165,944)

(754,960)
72,924

(68,120,958)

(15,030,241)
202,175
5,052
435,530

(2,663,886)
(17,051,370)

(64,199,314)
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519,851,179

20,973,014
(68,120,958)

(17,051,370)

(64,199,314)

103,182,244

(59,857,109)
43,325,135
(35,581,316)

463,395,684
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ROEZRIAHFBOEHR

202352 A28HIZ# 73 5 5HRIEAR

(R
FC/Z A
I S AR RESE AL
IR BT LA AL S
FDZ 52
B 52 ARAESAL
FAE SR AL
R AR AR
IR BT LA AL S
HETIER
20232 A28ARE
(R
2023 2022
IARHIE PEREE CRE L) 463,395,684 519,851,179
FCo7A (M)
A P A 13,012,584,927 13,004,918,854
TR 1Y 720 PE AR 6,130 7,476
FDZZ A ()
A PE A 50,345,228,867 47,071,679,497
IR 1 1Y 720 4l PEAT RS 10,063 10,096

1,739,468

618,254
(235,032)

2,122,690

4,662,217

982,304

(641,441)

5,003,080

2021
49,809,405

190,900,159
8,753

5,095,376,014
10,846
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A EERM
202352 A28 RTE
(BHEITHK L ZE7)
i i % T A W %)
5Eﬁ{ﬂﬁ$ﬁ(” oy FFHS, i AR MR PERCES (Yo
FILIN=T
EfE
EUR 200,000 ALBANIA 3.5000% 23/11/31 REGS 221,733 173,041 0.04
221,733 173,041 0.04
LR T AN=T 221,733 173,041 0.04
Foas
EfE
USD 2,843,000 ANGOLA REP OF 8.7500% 14/04/32 REGS 2,564,649 2,562,355 0.55
uUsb 2,024,000 ANGOLA REP OF 8.0000% 26/11/29 REGS 1,960,657 1,816,864 0.39
usD 1,800,000 ANGOLA REP OF 9.3750% 08/05/48 REGS 1,765,828 1,532,218 0.33
UsD 1,400,000 ANGOLA REP OF 8.2500% 09/05/28 REGS 1,379,849 1,295,021 0.28
UsD 803,000 ANGOLA REP OF 9.5000% 12/11/25 REGS 774,138 812,026 0.18
UsD 722,000 ANGOLA REP OF 9.1250% 26/11/49 REGS 676,760 606,740 0.13
9,121,881 8,625,224 1.86
Gt Tva7 9,121,881 8,625,224 1.86
FILEUFY
EfE
USD 13,306,440 ARGENTINA 1.5000% 09/07/35 3,699,848 3,725,803 0.80
usD 9,705,817 ARGENTINA 3.5000% 09/07/41 2,810,901 2,996,671 0.65
usD 2,297,539 ARGENTINA 0.5000% 09/07/30 805,251 747,341 0.16
UsD 420,739 ARGENTINA 3.8750% 09/01/38 165,318 147,014 0.03
UsD 486,661 ARGENTINA 1.5000% 09/07/46 161,186 138,090 0.03
usD 118,065 ARGENTINA 1.0000% 09/07/29 95,345 36,556 0.01
7,737,849 7,791,475 1.68
T DHfES
UsD 515,574 PROV BUENOS AIRE STUP 01/09/37 REGS 227,263 195,145 0.04
227,263 195,145 0.04
ST FU 7,965,112 7,986,620 1.72
FILAZT
Ef%
UsD 800,000 ARMENIA 3.6000% 02/02/31 REGS 738,820 615,041 0.13
UsD 260,000 ARMENIA 3.9500% 26/09/29 REGS 249,860 213,210 0.05
988,680 828,251 0.18
G TAA=T 988,680 828,251 0.18
F—RRT
LEitE (BT £FIE)
UsD 240,000 SUZANO AUSTRI 7.0000% 16/03/47 REGS 314,352 239,710 0.05
314,352 239,710 0.05
At A =27 314,352 239,710 0.05
FELNAT K
EfE
usD 1,709,000 REPUBLIC OF A 5.1250% 01/09/29 REGS 1,874,164 1,634,214 0.35
UsD 150,000 REPUBLIC OF A 3.5000% 01/09/32 REGS 127,050 126,753 0.03
2,001,214 1,760,967 0.38
LEtE (BT £FIE)
usD 1,670,000 STATE OIL CO AZE 6.9500% 18/03/30 1,988,159 1,713,754 0.37
1,988,159 1,713,754 0.37
AT EAANDr 3,989,373 3,474,721 0.75
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JAVAY-4
Ef%
UsD 450,000 BAHAMAS-COMMO 6.0000% 21/11/28 REGS 341,450 365,931 0.08
UsD 400,000 BAHAMAS-COMMO 9.0000% 16/06/29 REGS 320,096 358,000 0.08
661,546 723,931 0.16
A e 661,546 723,931 0.16
N—L—>
Ef%
UsD 3,471,000 BAHRAIN 5.4500% 16/09/32 REGS 3,453,605 3,128,315 0.67
UsD 800,000 BAHRAIN 7.0000% 12/10/28 REGS 867,537 819,000 0.18
usD 400,000 BAHRAIN 6.7500% 20/09/29 REGS 410,500 398,208 0.09
usD 337,000 BAHRAIN 6.0000% 19/09/44 REGS 339,150 268,333 0.06
UsD 201,000 BAHRAIN 7.3750% 14/05/30 REGS 201,000 206,890 0.04
5,271,792 4,820,746 1.04
LEtE (BT £FIE)
UsD 2,300,000 BAHRAIN 4.2500% 25/01/28 REGS 2,286,921 2,120,618 0.45
UsD 917,000 CBB INTL SUK 3.8750% 18/05/29 REGS 885,237 819,389 0.18
usD 800,000 BAHRAIN 5.2500% 25/01/33 REGS 775,450 698,000 0.15
usD 670,000 OIL & GAS HLD 7.5000% 25/10/27 REGS 745,389 690,462 0.15
4,692,997 4,328,469 0.93
e el 9,964,789 9,149,215 1.97
~Fy
EfE
EUR 249,000 BENIN INTL BO 4.9500% 22/01/35 REGS 244,598 191,157 0.04
EUR 150,000 BENIN INTL BO 4.8750% 19/01/32 REGS 181,340 124,398 0.03
425,938 315,555 0.07
e 425,938 315,555 0.07
NS1—HHEE
EfE
usD 200,000 BERMUDA-GOVT 5.0000% 15/07/32 REGS 207,122 194,460 0.04
207,122 194,460 0.04
TEatE(EEEFR)
UsD 820,000 BERMUDA-GOVT 4.7500% 15/02/29 REGS 950,475 800,761 0.18
usD 453,000 SAGICOR FINL 5.3000% 13/05/28 REGS 453,000 433,974 0.09
usD 400,000 TENGIZCH FIN 3.2500% 15/08/30 REGS 408,860 300,916 0.06
1,812,335 1,535,651 0.33
At Ra—SHE 2,019,457 1,730,111 0.37
RYET
EfE
usD 200,000 BOLIVIA GOVT 7.5000% 02/03/30 REGS 189,000 172,250 0.04
189,000 172,250 0.04
T DfES
UsD 400,000 BOLIVIA GOVT 4.5000% 20/03/28 REGS 345,398 284,000 0.06
345,398 284,000 0.06
Gt ARVEe T 534,398 456,250 0.10
I3
Ef%
UsD 2,767,000 BRAZIL REP OF 2.8750% 06/06/25 2,683,312 2,601,198 0.56
UsD 2,834,000 BRAZIL REP OF 4.7500% 14/01/50 2,136,363 2,031,250 0.44
usD 1,402,000 FED REP OF BRAZIL 5.625% 07/01/41 1,351,036 1,209,225 0.26
usD 400,000 BRAZIL REP OF 4.6250% 13/01/28 379,200 380,415 0.08
UsD 410,000 BRAZIL REP OF 5.6250% 21/02/47 317,650 334,663 0.07
UsD 252,000 FED REP OF BRAZIL 8.25% 20/01/34 270,279 285,705 0.06
usD 264,000 REP OF BRAZIL 5% 27/01/45 194,199 201,939 0.04
usD 200,000 BRAZIL REP OF 3.7500% 12/09/31 168,000 168,250 0.04
7,500,039 7,212,645 1.55
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ZDhfES
usD 2,260,000 BRAZIL MINAS 5.333% 15/02/28 REGS 1,197,540 1,102,597 0.24
UsD 345,000 MC BRAZIL 7.2500% 30/06/31 REGS 333,356 273,697 0.06
1,530,896 1,376,294 0.30
A TI5oN 9,030,935 8,588,939 1.85
REI7—OUHEE
EEERE
usD 1,018,000 CN HUANENG GP HK FRN 09/06/70 1,032,825 995,604 0.21
UsD 1,000,000 MINMETALS BOUNTE FRN 03/09/69 1,017,450 965,000 0.21
UsD 260,000 DIANJIAN HAIYU FRN 20/12/69 EMTN 268,967 254,934 0.06
2,319,242 2,215,538 0.48
TEatE(EEEFR)
UsD 623,000 SINOCHEM OFFS 2.2500% 24/11/26 EMTN 622,471 550,414 0.11
usD 552,000 STATE GRID OS 1.6250% 05/08/30 EMTN 484,060 447,437 0.09
usD 468,000 SUNNY EXPRESS 3.1250% 23/04/30 21,111 413,305 0.09
UsD 249,000 HUARONG FIN I4.8750% 22/11/26 EMTN 228,831 218,952 0.05
UsD 249,000 HUARONG FINANCE 4.7500% 27/04/27 225,345 215,362 0.05
usD 200,000 HUARONG FIN 15.0000% 19/11/25 EMTN 138,000 183,359 0.04
usD 200,000 CHINALCO CAPITAL 2.1250% 03/06/26 198,890 179,871 0.04
UsD 200,000 CLP POWER HK 2.1250% 30/06/30 EMTN 194,484 162,944 0.04
UsD 200,000 HUARONG FINAN 4.9500% 07/11/47 EMTN 172,250 133,030 0.03
EUR 100,000 FORTUNE STAR 4.3500% 06/05/23 61,506 102,975 0.02
EUR 100,000 FORTUNE STAR 3.9500% 02/10/26 82,481 76,807 0.02
2,829,429 2,684.456 0.58
BRbEEY VR 5,148,671 4,899,994 1.06
HAN—
EfE
EUR 417,000 REP OF CAMERO 5.9500% 07/07/32 REGS 496,397 331,794 0.07
496,397 331,794 0.07
Bt AL— 496,397 331,794 0.07
h+5
TEtE (AESFR)
UsD 490,000 PETRONAS ENER 2.1120% 23/03/28 REGS 486,695 426,947 0.09
486,695 426,947 0.09
e 486,695 426,947 0.09
TARVHEE
ZDhfES
UsD 1,587,000 BIOCEANICO SOV 0% 05/06/34 REGS 1,079,585 1,002,248 0.22
UsD 300,000 RUTAS 2 AND 7 0% 30/09/36 REGS 163,100 181,124 0.04
1,242,685 1,183,372 0.26
LEt R (BE£FIE)
UsD 3,521,000 GACIFIRST INVST 5.1250% 14/02/53 3,270,312 3,160,097 0.67
UsD 2,450,000 GACIFIRST INVST 4.7500% 14/02/30 2,424,153 2,391,812 0.52
usD 1,300,000 GACI FIRST INVST 5.0000% 13/10/27 1,303,433 1,287,039 0.28
usD 1,032,000 GACI FIRST INVST 4.8750% 14/02/35 1,008,728 977,686 0.21
UsD 710,000 CSN ISLANDS X 6.7500% 28/01/28 REGS 768,625 675,502 0.15
UsD 650,000 SHARJAH SUKUK 3.2340% 23/10/29 636,000 572,865 0.12
usD 500,000 KSA SUKUK LTD 5.2680% 25/10/28 REGS 500,000 512,500 0.11
usD 500,000 XP INC 3.2500% 01/07/26 REGS 494,310 436,288 0.09
UsD 400,000 LAMAR FUNDING 3.9580% 07/05/25 REGS 376,500 379,960 0.08
UsD 400,000 SHARJAH SUKUK 2.9420% 10/06/27 367,800 359,886 0.08
usD 300,000 MAF SUKUK LTD 4.6380% 14/05/29 336,600 293,738 0.06
usD 300,000 SA GLOBAL SUK 1.6020% 17/06/26 REGS 300,000 270,298 0.06
UsD 300,000 GRUPO AVAL LT 4.3750% 04/02/30 REGS 302,400 225,597 0.05
UsD 229,000 LIBERTY COST 10.8750% 15/01/31 REGS 229,000 215,260 0.05
usD 200,000 GACI FIRST INVST 5.2500% 13/10/32 197,660 199,553 0.04
usD 200,000 QNB FINANCE L 1.3750% 26/01/26 EMTN 198,500 178,250 0.04
UsD 227,000 LONGFOR HOLDINGS 3.9500% 16/09/29 186,140 177,836 0.04
UsD 208,000 LONGFOR HOLDINGS 4.5000% 16/01/28 180,960 175,864 0.04

— 81
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usD 200,000 COUNTRY GARDEN 6.1500% 17/09/25 182,000 140,449 0.03
usD 200,000 TENCENT HOLD 3.2400% 03/06/50 REGS 183,812 126,938 0.03
UsD 400,000 KAISA GROUP 11.7000% 11/11/25 389,200 64,885 0.01
UsD 200,000 SUNAC CHINA HLDG 6.5000% 10/01/25 199,000 52,178 0.01
14,035,133 12,874,481 2.77
R R e 15,277,818 14,057,853 3.03
F
Ef%
UsD 6,350,000 CHILE 2.5500% 27/07/33 6,052,407 5,008,563 1.08
UsD 1,769,000 CHILE 2.7500% 31/01/27 1,749,892 1,622,585 0.35
usD 523,000 CHILE 3.1000% 07/05/41 510,386 380,396 0.08
EUR 400,000 CHILE 1.8750% 27/05/30 370,717 363,263 0.08
UsD 400,000 CHILE 3.2500% 21/09/71 383,764 245,442 0.05
UsD 200,000 CHILE 3.2400% 06/02/28 217,750 185,062 0.04
usD 200,000 CHILE 4.3400% 07/03/42 199,840 171,500 0.04
9,484,756 7,976,811 1.72
TatE(EEEFR)
usD 2,373,000 CODELCO INC 5.1250% 02/02/33 REGS 2,365,392 2,303,501 0.49
usD 620,000 EMPRESA NACIONAL 3.75% 05/08/26 REG 654,275 575,473 0.11
UsD 500,000 CODELCO INC 4.25% 17/07/42  REGS 467,840 409,272 0.09
UsD 500,000 CODELCO INC 3.7000% 30/01/50 REGS 438,700 362,141 0.08
usD 400,000 EMPRESA METRO 3.6500% 07/05/30 REGS 428,600 358,815 0.08
usD 400,000 EMPRESA NACIO 4.5000% 14/09/47 REGS 396,250 301,800 0.07
UsD 400,000 EFE 3.8300% 14/09/61 REGS 393,400 270,329 0.06
UsD 250,000 CODELCO INC 3.1500% 14/01/30 REGS 262,854 217,532 0.05
usD 300,000 CODELCO INC 3.1500% 15/01/51 REGS 282,990 203,627 0.04
usD 200,000 CENCOSUD SA 4.3750% 17/07/27 REGS 218,900 187,260 0.04
UsD 200,000 CODELCO INC 3.7500% 15/01/31 REGS 169,000 177,969 0.04
UsD 200,000 EMPRESA METRO 4.7000% 07/05/50 REGS 229,200 170,500 0.04
usD 200,000 EMPRESA NACIO 3.4500% 16/09/31 REGS 199,296 165,038 0.04
6,506,697 5,703,257 1.23
Gt Ty 15,991,453 13,680,068 2.95
HhE
EfE
UsD 1,818,000 CHINA (PEOPLE 0.5500% 21/10/25 REGS 1,767,029 1,624,711 0.35
usD 1,550,000 CHINA (PEOPLE'S) 3.2500% 19/10/23 1,655,092 1,534,237 0.33
usD 1,384,000 CHINA (PEOPLE 0.4000% 21/10/23 REGS 1,370,747 1,345,701 0.29
4,792,868 4,504,649 0.97
TatE(EESFR)
usD 300,000 ZHONGAN ONLINE 3.1250% 16/07/25 302,013 267,172 0.06
302,013 267,172 0.06
Gt E 5,094,881 4,771,821 1.03
aavE7?
EfE
UsD 4,129,000 COLOMBIA REP OF 8.0000% 20/04/33 4,103,629 4,063,548 0.89
usD 3,347,000 COLOMBIA REP OF 7.5000% 02/02/34 3,320,865 3,126,634 0.67
usD 1,450,000 COLOMBIA REP OF 3.0000% 30/01/30 1,395,020 1,089,105 0.24
UsD 900,000 COLOMBIA REP OF 4.5000% 28/01/26 938,151 847,179 0.18
UsD 1,241,000 REP OF COLOMBIA 5% 15/06/45 1,036,778 809,471 0.17
usD 980,000 COLOMBIA REP OF 5.2000% 15/05/49 934,608 643,851 0.14
usD 800,000 COLOMBIA REP OF 3.1250% 15/04/31 759,453 576,589 0.12
UsD 708,000 REP OF COLOMBIA 6.125% 18/01/41 680,501 549,991 0.12
UsD 855,000 COLOMBIA REP OF 4.1250% 22/02/42 682,645 516,907 0.11
usD 413,000 COLOMBIA REP OF 5.6250% 26/02/44 355,155 294,910 0.06
usD 400,000 COLOMBIA REP OF 3.2500% 22/04/32 344,384 282,690 0.06
UsD 210,000 REP OF COLOMBIA 3.875% 25/04/27 183,750 186,066 0.04
14,734,939 12,986,941 2.80
LEtE (BT £FIE)
usD 600,000 ECOPETROL SA 4.125% 16/01/25 626,898 575,701 0.12
UsD 516,000 ECOPETROL SA 8.8750% 13/01/33 504,104 504,648 0.11
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e B ; . B :
il kel S S i WARE MR %)
usD 200,000 ECOPETROL SA 6.8750% 29/04/30 246,360 177,500 0.04
usD 200,000 ECOPETROL SA 4.6250% 02/11/31 200,000 149,100 0.03
usD 200,000 ECOPETROL SA 5.875% 28/05/45 220,600 131,850 0.03
UsD 137,000 ECOPETROL SA 5.8750% 02/11/51 137,000 87,680 0.02
1,934,962 1,626,479 0.35
=N 16,669,901 14,613,420 3.15
aRAH
EfE
usD 1,047,000 COSTA RICA GO 6.1250% 19/02/31 REGS 1,044,534 1,011,664 0.22
usD 1,012,000 REP OF COSTA RICA 7% 4/04/44 REGS 880,780 965,195 0.21
usD 450,000 COSTA RICA GO 7.1580% 12/03/45 REGS 423,500 435,375 0.09
usD 300,000 COSTA RICA GO 4.3750% 30/04/25 REGS 304,500 288,000 0.06
usD 200,000 COSTA RICA GO 5.6250% 30/04/43 REGS 158,650 165,000 0.04
2,811,964 2,865,234 0.62
AatiarzU 2,811,964 2,865,234 0.62
RE=h#£ME
EfE
usD 4,170,000 DOMINICAN REP 6.0000% 22/02/33 REGS 3,895,499 3,784,274 0.83
usD 2,583,000 DOMINICAN REP 7.0500% 03/02/31 REGS 2,586,681 2,576,542 0.56
usD 1,587,000 DOMINICAN REP 6.4000% 05/06/49 REGS 1,654,587 1,318,897 0.28
usD 1,250,000 DOMINICAN REP 5.95% 25/01/27 REGS 1,396,518 1,222,278 0.26
usD 1,383,000 DOMINICAN REP 4.5000% 30/01/30 REGS 1,404,886 1,189,380 0.26
usD 1,100,000 DOMINICAN REP 7.45% 30/04/44 REGS 1,028,162 1,058,530 0.23
usb 1,350,000 DOMINICAN REP 5.8750% 30/01/60 REGS 1,287,452 1,012,500 0.22
usD 1,243,000 DOMINICAN REP 5.3000% 21/01/41 REGS 1,169,492 974,201 0.21
usD 895,000 DOMINICAN REP 4.8750% 23/09/32 REGS 897,915 749,563 0.16
usD 570,000 DOMINICAN REP 6.0000% 19/07/28 REGS 614,064 550,050 0.12
usD 300,000 DOMINICAN REP 5.5000% 22/02/29 REGS 300,000 277,875 0.06
usD 300,000 DOMINICAN REP 6.5000% 15/02/48 REGS 238,050 254,250 0.05
usD 200,000 DOMINICAN REP 5.5000% 27/01/25 REGS 220,700 196,776 0.04
usD 166,000 DOMINICAN REP 6.85% 27/01/45 REGS 149,215 147,948 0.03
16,843,221 15,313,064 3.31
At RI=n3tHnE 16,843,221 15,313,064 3.31
I9FFL
EfE
usD 10,848,829 REPUBLIC OF E 2.5000% 31/07/35 REGS 6,691,930 4,068,311 0.87
usD 2,860,363 REPUBLIC OF E 5.5000% 31/07/30 REGS 2,052,252 1,462,361 0.32
usD 1,649,042 REPUBLIC OF E 1.5000% 31/07/40 REGS 934,497 548,306 0.12
9,678,679 6,078,978 1.31
Gt =T 9,678,679 6,078,978 1.31
ICTh
EfE
usD 4,529,000 ARAB REP EGYP 7.6250% 29/05/32 REGS 3,879,170 3,317,719 0.71
usD 1,961,000 EGYPT SUKUK 10.8750% 28/02/26 REGS 1,954,319 1,935,507 0.41
usD 1,505,000 ARAB REP EGYP 8.8750% 29/05/50 REGS 1,215,797 1,008,350 0.22
uUsh 1,260,000 ARAB REPUBLIC EGYPT 8.5% 31/1/47 RE 1,156,812 836,287 0.18
usD 1,070,000 ARAB REP EGYP 7.9030% 21/02/48 REGS 940,890 670,088 0.14
usD 900,000 ARAB REP EGYP 7.0529% 15/01/32 REGS 840,730 626,868 0.14
usD 1,000,000 ARAB REP EGYP 7.5000% 16/02/61 REGS 776,946 582,580 0.13
usD 600,000 ARAB REP EGYP 8.1500% 20/11/59 REGS 563,435 364,877 0.08
usD 400,000 ARAB REP EGYP 8.7002% 01/03/49 REGS 348,037 266,502 0.06
uUsD 421,000 ARAB REP EGYP 6.8750% 30/04/40 REGS 333,008 262,603 0.06
usD 200,000 ARAB REP EGYP 5.2500% 06/10/25 REGS 164,960 175,025 0.04
usD 200,000 ARAB REP EGYP 8.7500% 30/09/51 REGS 180,200 128,488 0.03
12,354,304 10,174,894 2.20
LEtE (BT £FIE)
usD 2,895,000 ARAB REP EGYP 7.3000% 30/09/33 REGS 2,511,497 1,961,363 0.43
EUR 2,450,000 ARAB REP EGYP 6.3750% 11/04/31 REGS 2,877,181 1,735,126 0.37
EUR 600,000 ARAB REP EGYP 5.6250% 16/04/30 REGS 417,007 424,483 0.09
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UsD 300,000 AFREXIMBANK 2.6340% 17/05/26 REGS 300,000 268,458 0.06
UsD 200,000 ARAB REP EGYP 5.8750% 16/02/31 REGS 146,040 132,724 0.03
6,251,725 4,522,154 0.98
At =UF b 18,606,029 14,697,048 3.18
TILHILIAR )L
EfE
UsD 3,340,000 EL SALVADOR R 9.5000% 15/07/52 REGS 2,676,200 1,673,347 0.37
UsD 537,000 REP EL SALVADOR 7.65% 15/6/35 REGS 484,163 245,611 0.06
UsD 325,000 REP EL SALVADOR 8.625% 28/2/29 REG 159,581 161,162 0.03
UsD 300,000 EL SALVADOR R 7.1246% 20/01/50 REGS 196,688 132,000 0.03
UsD 228,000 EL SALVADOR R 8.2500% 10/04/32 REGS 103,789 112,105 0.02
UsD 200,000 EL SALVADOR R 7.6250% 01/02/41 REGS 71,020 90,000 0.02
UsD 130,000 REP EL SALVADOR 6.375% 18/01/27 REG 52,669 68,250 0.01
3,744,110 2,482,475 0.54
At YR L 3,744,110 2,482,475 0.54
IFAET
EfE
UsD 200,000 ETHIOPIA BOND 6.6250% 11/12/24 REGS 148,500 137,074 0.03
148,500 137,074 0.03
At zFAET 148,500 137,074 0.03
HRY
EfE
UsD 825,000 REPUBLIC OF G 7.0000% 24/11/31 REGS 777,500 672,406 0.15
UsD 600,000 GABONESE REP 6.95% 16/06/25 REGS 589,883 575,274 0.12
1,367,383 1,247,680 0.27
AFtAR 1,367,383 1,247,680 0.27
DEE
EfE
UsD 329,000 GEORGIA REP O 2.7500% 22/04/26 REGS 327,098 298,183 0.06
327,098 298,183 0.06
L@ E (EEEFE)
UsD 400,000 GEORGIAN RAIL 4.0000% 17/06/28 REGS 370,000 351,600 0.08
370,000 351,600 0.08
697,098 649,783 0.14
EfE
UsD 3,374,000 GHANA REP OF 8.6250% 07/04/34 REGS 2,288,319 1,261,032 0.26
UsD 2,946,000 GHANA REP OF 7.6250% 16/05/29 REGS 2,179,588 1,104,750 0.24
UsD 1,943,000 GHANA REP OF 7.8750% 11/02/35 REGS 1,481,124 728,625 0.16
UsD 900,000 GHANA REP OF 7.7500% 07/04/29 REGS 918,940 337,500 0.07
UsD 600,000 GHANA REP OF 8.7500% 04/02/25 REGS 581,240 218,250 0.05
UsD 473,000 GHANA REP OF 8.9500% 26/03/51 REGS 295,648 173,828 0.04
UsD 400,000 GHANA REP OF 6.3750% 11/02/27 REGS 262,065 152,000 0.03
UsD 300,000 GHANA REP OF 8.8750% 07/05/42 REGS 191,610 109,875 0.02
UsD 250,000 GHANA REP OF 0.0000% 07/04/25 REGS 198,125 83,871 0.02
UsD 200,000 GHANA REP OF 8.1250% 26/03/32 REGS 199,501 74,750 0.02
UsD 200,000 GHANA REP OF 8.6270% 16/06/49 REGS 172,628 72,750 0.02
8,768,788 4,317,231 0.93
T DfES
UsD 1,460,000 GHANA REP OF 10.7500% 14/10/30 REGS 1,619,373 1,034,775 0.22
UsD 200,000 GHANA REP OF 8.1250% 18/01/26 REGS 75,000 81,494 0.02
1,694,373 1,116,269 0.24
At —F 10,463,161 5,433,500 1.17
TT7TR5
EfE
UsD 1,667,000 REP OF GUATEM 5.2500% 10/08/29 REGS 1,660,132 1,600,320 0.36
UsD 400,000 REP OF GUATEM 4.3750% 05/06/27 REGS 428,900 379,000 0.08
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uUsbh 400,000 REP OF GUATEM 6.1250% 01/06/50 REGS 475,380 379,000 0.08
usD 400,000 REP OF GUATEM 4.9000% 01/06/30 REGS 419,220 376,000 0.08
UsD 340,000 REP OF GUATEM 5.3750% 24/04/32 REGS 346,800 325,550 0.07
UsD 300,000 REP OF GUATEM 4.8750% 13/02/28 REGS 338,250 286,500 0.06
usD 200,000 REP OF GUATEM 3.7000% 07/10/33 REGS 195,258 164,500 0.04
uUsb 200,000 REP OF GUATEM 4.6500% 07/10/41 REGS 194,916 162,000 0.03

4,058,856 3,672,870 0.80

LEtE (BT £FIE)

usD 200,000 CT TRUST 5.1250% 03/02/32 REGS 200,000 157,683 0.03
200,000 157,683 0.03
BRI T~ 4,258,856 3,830,553 0.83

w15 R

EfE
usD 616,000 HONDURAS GOVT 5.6250% 24/06/30 REGS 601,440 492,800 0.10
usD 150,000 HONDURAS GVT 6.25% 19/01/27 REGS 165,135 130,875 0.03

766,575 623,675 0.13
766,575 623,675 0.13
]

EfE

uUsb 300,000 AIRPORT AUTH 4.8750% 12/01/30 REGS 298,140 300,537 0.06
298,140 300,537 0.06

L@ E (EEEFE)

UsD 794,000 HONG KONG 4.3750% 11/01/26 REGS 791,372 784,697 0.17
usb 625,000 CNAC HK FINBRID 4.1250% 19/07/27 601,156 584,897 0.13
usD 294,000 CNAC HK FINBRID 3.8750% 19/06/29 287,794 262,272 0.06
UsD 240,000 HONG KONG 4.6250% 11/01/33 REGS 239,107 245,595 0.05
UsD 300,000 LENOVO GROUP 3.4210% 02/11/30 REGS 308,163 243,981 0.05
2,227,592 2,121,442 0.46
Gt Ak 2,525,732 2,421,979 0.52

NUHY)—

Ef%

UsD 1,594,000 HUNGARY 6.7500% 25/09/52 REGS 1,548,575 1,633,562 0.35
UsD 1,111,000 HUNGARY 6.1250% 22/05/28 REGS 1,102,979 1,126,526 0.24
usD 1,320,000 HUNGARY 2.1250% 22/09/31 REGS 1,164,042 1,010,537 0.22
usD 1,024,000 HUNGARY 5.5000% 16/06/34 REGS 1,009,349 980,485 0.21
UsD 1,199,000 HUNGARY 3.1250% 21/09/51 REGS 1,094,448 727,375 0.16
UsD 600,000 HUNGARY 5.2500% 16/06/29 REGS 592,752 584,392 0.13
EUR 300,000 HUNGARY 5.0000% 22/02/27 305,256 317,743 0.07
uUsb 210,000 REP OF HUNGARY 7.625% 29/03/41 267,637 234,725 0.05
EUR 100,000 HUNGARY 1.6250% 28/04/32 64,276 77,582 0.02
UsD 18,000 HUNGARY 5.3750% 25/03/24 20,461 17.947 0.00
7,169,775 6,710,874 1.45
Bt HY— 7,169,775 6,710,874 1.45

AR

Ef%

UsD 608,000 EX-IM BK OF I3.8750% 01/02/28 REGS 588,666 560,959 0.12
UsD 400,000 EX-IM BK OF 13.3750% 05/08/26 REGS 423,824 370,944 0.08
1,012,490 931,903 0.20

LEtE (BT £FIE)

UsD 1,550,000 EX-IM BK OF 12.2500% 13/01/31 REGS 1,365,050 1,216,768 0.27
UsD 1,018,000 EX-IM BK OF 13.2500% 15/01/30 REGS 995,536 879,164 0.19
uUsb 504,000 RELIANCE INDU 3.6250% 12/01/52 REGS 497,004 345,751 0.07
uUsb 200,000 ADANI GREEN/P 6.2500% 10/12/24 REGS 184,000 184,980 0.04
3,041,590 2,626,663 0.57
At AR 4,054,080 3,558,566 0.77

AVRRST

EfE
usD 3,189,000 INDONESIA (REP) 2.8500% 14/02/30 3,240,417 2,802,089 0.61
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UsD 2,179,000 INDONESIA (REP) 4.6500% 20/09/32 2,102,989 2,109,856 0.47
UsD 1,165,000 INDONESIA (REP) 3.5000% 11/01/28 1,174,854 1,093,893 0.25
UsD 1,077,000 INDONESIA (REP) 4.5500% 11/01/28 1,065,153 1,053,223 0.23
EUR 1,200,000 INDONESIA (REP) 1.4000% 30/10/31 1,267,383 994,881 0.21
UsD 750,000 INDONESIA (RE 5.2500% 17/01/42 REGS 919,529 736,129 0.16
UsD 750,000 INDONESIA (REP) 4.8500% 11/01/33 738,783 733,126 0.16
UsD 749,000 INDONESIA REP 4.6250% 15/04/43 REGS 790,787 683,874 0.15
USD 800,000 INDONESIA (REP) 4.2000% 15/10/50 890,375 669,114 0.14
UsD 673,000 INDONESIA (REP) 5.4500% 20/09/52 664,877 666,247 0.14
UsD 629,000 INDONESIA (REP) 5.6500% 11/01/53 620,056 637,244 0.14
EUR 600,000 INDONESIA (RE 3.7500% 14/06/28 REGS 686,129 622,629 0.13
UsD 472,000 INDONESIA (RE 6.6250% 17/02/37 REGS 598,152 531,571 0.11
UsD 414,000 REP OF INDONES 8.5% 12/10/35 654,805 523,983 0.11
UsD 481,000 INDONESIA (REP) 3.0500% 12/03/51 447,088 343,894 0.07
UsD 342,000 INDONESIA (REP) 4.1500% 20/09/27 338,200 329,255 0.07
UsD 260,000 INDONESIA (REP) 3.5500% 31/03/32 258,916 233,018 0.05
EUR 300,000 INDONESIA (REP) 1.1000% 12/03/33 247,802 232,401 0.05
UsD 200,000 INDONESIA (REP) 4.4500% 15/04/70 198,018 166,523 0.04
EUR 200,000 INDONESIA (REP) 1.3000% 23/03/34 155,669 153,661 0.03
17,059,982 15,316,611 332
LEt R (BT £FIE)
UsD 1,693,000 INDONESIA (REP) 2.1500% 28/07/31 1,643,200 1,368,890 0.29
EUR 900,000 PERUSAHAAN LI 1.8750% 05/11/31 REGS 1,072,608 700,042 0.15
UsD 700,000 SBSN INDO III 4.7000% 06/06/32 REGS 700,000 686,468 0.15
UsD 800,000 PERUSAHAAN LI 5.2500% 15/05/47 REGS 882,250 679,000 0.15
UsD 609,000 PERUSAHAAN LISTRIK 5.25% 24/10/42 531,353 534,239 0.12
UsD 400,000 PELABUHAN IND 4.5000% 02/05/23 REGS 425,000 398,501 0.09
UsD 400,000 PT PERTAMINA 1.4000% 09/02/26 REGS 390,360 357,002 0.08
UsD 383,000 HUTAMA KARYA 3.7500% 11/05/30 REGS 405,632 341,368 0.07
UsD 300,000 PT PERTAMINA 6.5000% 07/11/48 REGS 391,896 303,016 0.07
UsD 300,000 PELABUHAN IND 4.2500% 05/05/25 REGS 315,300 292,200 0.06
UsD 200,000 INDONESIA ASA 6.5300% 15/11/28 REGS 204,700 205,657 0.04
UsD 200,000 INDONESIA ASA 5.4500% 15/05/30 REGS 232,000 198,230 0.04
UsD 220,000 INDONESIA ASA 5.8000% 15/05/50 REGS 265,375 192,234 0.04
UsD 200,000 PERUSAHAAN LI 6.1500% 21/05/48 REGS 228,500 190,750 0.04
UsD 200,000 FREEPORT INDO 5.3150% 14/04/32 REGS 200,000 183,993 0.04
7,888,174 6,631,590 1.43
Bt AR T 24,948,156 21,948,201 475
139
ZOMiES
UsD 710,000 IRAQ REPUBLIC 5.8% 15/01/28 410,630 407,602 0.09
410,630 407,602 0.09
HitATs 410,630 407,602 0.09
ARSIV
Ef%
UsD 1,097,000 STATE OF ISRAEL 4.5000% 17/01/33 1,090,626 1,056,840 0.24
ILS 3,200,000 ISRAEL FIXED 0.1500% 31/07/23 0723 915,127 855,433 0.18
UsD 736,000 STATE OF ISRAEL 4.5000% 03/04/20 904,182 591,124 0.13
2,909,935 2,503,397 0.55
L@ E (EEEFE)
UsD 500,000 LEVIATHAN BOND 6.5000% 30/06/27 562,050 473,750 0.10
UsD 200,000 ISRAEL ELECTRIC 5.0000% 12/11/24 6 225,000 196,578 0.04
UsD 200,000 LEVIATHAN BOND 6.7500% 30/06/30 227,200 186,444 0.04
1,014,250 856,772 0.18
BEbARTT L 3,924,185 3,360,169 0.73
a—kOART—L
EfE
EUR 1,984,000 IVORY COAST-P 6.8750% 17/10/40 REGS 2,316,151 1,552,020 0.33
EUR 1,400,000 IVORY COAST-P 5.2500% 22/03/30 REGS 1,372,338 1,244,608 0.27
EUR 500,000 IVORY COAST-P 5.8750% 17/10/31 REGS 466,968 442,188 0.10
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usD 400,000 IVORY COAST-P 6.1250% 15/06/33 REGS 347,833 347,000 0.07
EUR 400,000 IVORY COAST-P 6.6250% 22/03/48 REGS 488,401 295,227 0.06
EUR 300,000 IVORY COAST-P 4.8750% 30/01/32 REGS 357,727 242,701 0.05
5,349,418 4,123,744 0.88
ZDhfES
UsD 900,000 IVORY COAST 5.7500% 31/12/32 REGS 543,622 486,883 0.11
543,622 486,883 0.11
Bitia—boRT— 5,893,040 4,610,627 0.99
Tx¥IAh
EfE
usD 700,000 JAMAICA GVT 7.875% 28/07/45 852,386 819,000 0.17
852,386 819,000 0.17
T DHfES
usD 300,000 JAMAICA GOVT 8.0000% 15/03/39 345,865 360,000 0.08
345,865 360,000 0.08
1,198,251 1,179,000 0.25
BX
EEEFIE
UsD 600,000 MITSUB UFJ FIN FRN 12/09/25 600,000 594,072 0.13
600,000 594,072 0.13
Gt HA 600,000 594,072 0.13
Tr——
ZDhfES
UsD 4,430,000 GALAXY PIPELI 2.9400% 30/09/40 REGS 4,061,945 3,372,568 0.73
UsD 903,000 GALAXY PIPELI 2.1600% 31/03/34 REGS 824,948 704,240 0.15
usD 240,000 GALAXY PIPELI 2.6250% 31/03/36 REGS 234,998 189,651 0.04
5,121,891 4,266,459 0.92
B Tr—T— 5,121,891 4,266,459 0.92
ALEY
EfE
UsD 1,456,000 JORDAN 7.3750% 10/10/47 REGS 1,463,871 1,283,099 0.28
usD 1,041,000 JORDAN 5.8500% 07/07/30 REGS 963,904 940,825 0.20
usD 445,000 JORDAN 7.7500% 15/01/28 REGS 443,718 457,228 0.10
UsD 214,000 KINGDOM OF JORDAN 5.75% 31/01/27 RE 209,525 208,117 0.04
3,081,018 2,889,269 0.62
Aitanzs 3,081,018 2,889,269 0.62
HYPFIREY
EfE
usD 1,991,000 KAZAKHSTAN 4.8750% 14/10/44 REGS 1,916,643 1,806,614 0.39
UsD 832,000 REP KAZAKHSTAN 6.5% 21/07/45 REGS 967,793 879,081 0.19
2,884,436 2,685,695 0.58
LEtE (BT £FIE)
usD 2,280,000 KAZMUNAYGAS N 5.3750% 24/04/30 REGS 2,704,915 2,056,128 0.45
UsD 849,000 KAZTRANSGAS J 4.3750% 26/09/27 REGS 859,940 763,514 0.16
UsD 600,000 KAZMUNAYGAS N 4.7500% 24/04/25 REGS 659,100 582,809 0.13
usD 400,000 KAZMUNAYGAS N 6.3750% 24/10/48 REGS 417,200 335,306 0.07
EUR 360,000 KAZAKHSTAN 1.5000% 30/09/34 REGS 268,244 275,794 0.06
EUR 240,000 KAZAKHSTAN 2.3750% 09/11/28 REGS 311,156 230,605 0.05
UsD 200,000 KAZMUNAYGAS NTL 5.75% 19/04/47 REGS 243,298 159,509 0.03
usD 200,000 KAZMUNAYGAS N 3.5000% 14/04/33 REGS 149,500 149,492 0.03
5,613,353 4,553,157 0.98
Gt T RE 8,497,789 7,238,852 1.56
T=7
EfE
UsD 1,763,000 KENYA REP OF 7.0000% 22/05/27 REGS 1,805,471 1,586,824 0.34
usD 900,000 KENYA REP OF 6.3000% 23/01/34 REGS 813,937 682,898 0.15
usD 700,000 KENYA REP OF 6.8750% 24/06/24 REGS 646,100 660,709 0.14
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usD 200,000 KENYA REP OF 7.2500% 28/02/28 REGS 156,750 174,508 0.04

3,422,258 3,104,939 0.67

TEatE(EEEFR)

usD 500,000 EASTN/STHN AF 4.1250% 30/06/28 EMTN 498,941 425,000 0.09
498,941 425,000 0.09
Gitr=7 3,921,199 3,529,939 0.76

LNy

EfE
UsD 2,872,000 LEBANESE REP 6.6000% 27/11/26 GMTN 384,281 191,706 0.05
usD 2,731,000 LEBANESE REP 6.1000% 04/10/22 EMTN 452,859 189,122 0.04
usD 2,360,000 LEBANESE REP 8.2500% 17/05/34 89 245,250 165,672 0.04
UsD 2,104,000 LEBANESE REPUBLIC 6.65% 3/11/28 GMT 208,205 140,442 0.03
UsD 1,867,000 LEBANESE REP 6.3750% 09/03/20 GMTN 311,703 128,356 0.03
usD 1,040,000 LEBANESE REP 6.6500% 26/02/30 GMTN 153,796 71,760 0.02
uUsD 940,000 LEBANESE REP 6.2500% 04/11/24 GMTN 69,650 64,155 0.01
UsD 779,000 LEBANESE REP 8.2500% 12/04/21 REGS 116,058 53,946 0.01
UsD 768,000 LEBANESE REP 6.6500% 22/04/24 120,634 52,416 0.01
UsD 331,000 LEBANESE REP 6.7500% 29/11/27 90,158 22,094 0.00
UsD 318,000 LEBANESE REP 6.8500% 23/03/27 50,321 21,227 0.00
UsD 281,000 LEBANESE REP 7.2500% 23/03/37 64,320 18,757 0.00
UsD 150,000 LEBANESE REP 7.0000% 23/03/32 15YR 19,470 10,425 0.00
UsSD 155,000 LEBANESE REP 6.2000% 26/02/25 GMTN 25,650 10,345 0.00
UsD 60,000 LEBANESE REP 6.0000% 27/01/23 10,386 4,210 0.00

2,322,741 1,144,633 0.24

TEatE(EEEFR)
usD 4,358,000 LEBANESE REP 7.0000% 20/03/28 GMTN 566,060 296,561 0.07
usD 850,000 LEBANESE REP 7.0500% 02/11/35 GMTN 67,993 56,738 0.01

634,053 353,299 0.08
e AV 2,956,794 1,497,932 0.32
%k %

LTEatE(EEEFR)
usD 1,198,000 TMS ISSUER SA 5.7800% 23/08/32 REGS 1,198,000 1,214,268 0.27
usD 400,000 PETRORIO LUX 6.1250% 09/06/26 REGS 403,200 377,290 0.08
UsD 360,000 VM HOLDING SA 5.3750% 04/05/27 REGS 333,000 339,292 0.07
UsD 400,000 EIG PEARL HOL 3.5450% 31/08/36 REGS 400,000 334,500 0.07
usD 230,000 NEXA RESOURCE 6.5000% 18/01/28 REGS 257,600 224,250 0.05
usD 200,000 GREENSAIF PIP 6.5100% 23/02/42 REGS 200,000 202,500 0.04
UsD 200,000 GREENSAIF PIP 6.1290% 23/02/38 REGS 200,000 198,848 0.04

2,991,800 2,890,948 0.62
Aitvrwe TS 2,991,800 2,890,948 0.62
L7

LEtE (BE£FIE)
usD 3,378,000 PETRONAS CAP 2.4800% 28/01/32 REGS 3,251,520 2,774,756 0.60
UsD 2,365,000 PETRONAS CAP 4.5500% 21/04/50 REGS 2,819,393 2,128,208 0.46
UsD 2,000,000 1MDB GBL INVEST 4.4% 09/03/23 2,023,100 1,986,562 0.43
usD 617,000 MY WAKALA SUK 2.0700% 28/04/31 REGS 618,609 521,014 0.11
usD 600,000 PETRONAS CAP 3.4040% 28/04/61 REGS 577,543 420,020 0.09
UsD 400,000 AXIATA SPV5 L 3.0640% 19/08/50 EMTN 369,444 275,923 0.06

9,659,609 8,106,483 1.75
Bt — 7 9,659,609 8,106,483 1.75
E-JOXR

ZDhfES

usD 200,000 GREENKO POWER 4.3000% 13/12/28 REGS 160,440 161,843 0.03
160,440 161,843 0.03
Bt 'V 160,440 161,843 0.03
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Axio
EEEFE
UsD 200,000 CEMEX SAB FRN 08/09/69 REGS 208,050 181,032 0.04
208,050 181,032 0.04
EfE
UsD 4,668,000 UNITED MEXICAN 2.6590% 24/05/31 3,944,343 3,763,906 0.81
UsD 1,936,000 UNITED MEXICAN 6.3500% 09/02/35 1,928,899 1,946,673 0.42
usD 1,390,000 UTD MEXICAN STATES 5.75% 12/10/2110 1,582,371 1,217,190 0.26
UsD 682,000 UNITED MEXICAN 5.4000% 09/02/28 680,656 673,363 0.15
UsD 612,000 UNITED MEXICAN 4.8750% 19/05/33 597,328 567,432 0.12
UsD 600,000 UNITED MEXICAN 4.2800% 14/08/41 523,464 478,966 0.10
MXN 80,000 MEXICAN BONOS DES 8.5% 31/5/29 M 419,132 416,503 0.09
EUR 410,000 UNITED MEXICAN 2.3750% 11/02/30 413,996 375,147 0.08
UsD 395,000 UNITED MEXICAN 3.5000% 12/02/34 392,851 320,702 0.07
UsD 460,000 UNITED MEXICAN 3.7710% 24/05/61 413,778 302,047 0.07
MXN 54,800 MEXICAN BONOS 7.7500% 23/11/34 M 250,084 266,235 0.06
USD 274,000 UNITED MEXICAN 4.7500% 27/04/32 268,219 255,375 0.06
UsD 233,000 UNITED MEXICAN 4.4000% 12/02/52 232,082 176,691 0.04
MXN 22,800 MEXICAN BONOS DES 7.75% 29/5/31 M 106,344 113,157 0.02
uUsD 100,000 UTD MEXICAN STATE 6.05% 11/01/40 121,150 99,367 0.02
MXN 14,600 MEXICAN BONOS DES 10% 20/11/36 M30 79,404 84,178 0.02
11,954,101 11,056,932 239
T DHfES
UsD 1,524,267 PETROLEOS MEXICA 8.7500% 02/06/29 1,445,757 1,437,251 0.31
1,445,757 1,437,251 0.31
TiEtE(EEERE)
UsD 4,900,000 PETROLEOS ME 10.0000% 07/02/33 REGS 4,792,821 4,701,794 1.02
UsD 3,120,000 PETROLEOS MEXICA 7.6900% 23/01/50 2,910,320 2,189,660 0.48
usD 1,489,000 PEMEX 6.75% 21/09/47 1,176,856 959,611 0.21
UsD 1,507,000 PETROLEOS MEXICA 6.3750% 23/01/45 1,272,200 948,222 0.20
UsD 1,180,000 PETROLEOS MEXICA 5.9500% 28/01/31 1,151,232 896,905 0.19
usD 751,000 COMISION FEDE 4.6880% 15/05/29 REGS 750,850 673,084 0.15
usD 1,000,000 PETROLEOS MEXICA 6.9500% 28/01/60 899,700 641,350 0.14
UsD 820,000 PETROLEOS MEX 6.5% 02/06/41 749,694 553,131 0.12
UsD 430,000 COMISION FEDE 3.3480% 09/02/31 REGS 420,302 340,069 0.07
UsD 444,000 COMISION FEDE 3.8750% 26/07/33 REGS 388,578 337,599 0.07
usD 400,000 MEXICO CITY A 5.5000% 31/07/47 REGS 403,296 296,716 0.06
UsD 300,000 SITIOS 5.3750% 04/04/32 REGS 300,000 265,890 0.06
UsD 300,000 PETROLEOS MEX/PEMEX 6.625% 15/06/38 183,213 208,538 0.05
usD 200,000 COMISION FEDE 6.2640% 15/02/52 REGS 200,000 163,546 0.04
usD 200,000 INDUSTRIAS PE 4.7500% 06/08/50 REGS 212,000 161,515 0.03
UsD 200,000 TRUST FIBRAI 6.3900% 15/01/50 REGS 228,000 159,503 0.03
UsD 241,000 UNITED MEXICA 3.7500% 19/04/71 EMTN 205,244 155,110 0.03
16,244,306 13,652,243 2.95
BabiAxT 29,852,214 26,327,458 5.69
EUdL
Ef%
UsD 1,480,000 MONGOLIA 8.6500% 19/01/28 REGS 1,566,474 1,502,199 0.33
UsD 927,000 MONGOLIA 3.5000% 07/07/27 REGS 867,445 770,569 0.17
usD 602,000 MONGOLIA 5.1250% 07/04/26 REGS 552,395 548,615 0.12
UsD 400,000 DEVT BK OF MO 7.2500% 23/10/23 REGS 435,340 379,260 0.08
UsD 200,000 MONGOLIA INTL 5.6250% 01/05/23 REGS 210,700 198,750 0.04
3,632,354 3,399,393 0.74
LEtE (BT £FIE)
UsD 441,000 MONGOLIA 8.7500% 09/03/24 REGS 500,207 440,118 0.09
500,207 440,118 0.09
Aty 4,132,561 3,839,511 0.83
€Ava
EfE
usD 579,000  MOROCCO KINGD 3.0000% 15/12/32 REGS 553,805 440,787 0.09
UsD 648,000 MOROCCO KINGD 4.0000% 15/12/50 REGS 605,070 414,727 0.09

— 89
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usD 256,000 MOROCCO KINGD 5.5000% 11/12/42 REGS 213,255 209,934 0.05
1,372,130 1,065,448 0.23
TEatE(EEEFR)
usD 300,000 OCP SA 5.1250% 23/06/51 REGS 294,723 216,366 0.05
usD 200,000 OCP SA 3.7500% 23/06/31 REGS 198,730 160,150 0.03
493,453 376,516 0.08
e a=E 1,865,583 1,441,964 0.31
EHFUE—Y
EfE
usD 400,000 MOZAMBIQUE RE 5.0000% 15/09/31 REGS 340,950 309,500 0.07
340,950 309,500 0.07
GtV LE—2 340,950 309,500 0.07
F
T DifES
UsD 200,000 GREENKO DUTCH 3.8500% 29/03/26 REGS 191,057 168,156 0.04
191,057 168,156 0.04
LEtE (BE£FIE)
UsD 1,125,000 BRASKEM NL 7.2500% 13/02/33 REGS 1,121,900 1,096,875 0.23
EUR 400,000 BOI FINANCE B 7.5000% 16/02/27 REGS 457,120 336,527 0.07
usD 200,000 MDGH GMTN RSC 2.5000% 21/05/26 GMTN 186,150 185,360 0.04
usD 200,000 THS NETHERLAN 8.0000% 18/09/27 REGS 214,980 180,860 0.04
UsD 200,000 PROSUS NV 3.2570% 19/01/27 REGS 200,000 177,843 0.04
UsD 200,000 MDGH GMTN RSC 2.8750% 07/11/29 REGS 208,000 176,750 0.04
usD 200,000 MDGH GMTN RSC 2.8750% 21/05/30 GMTN 207,360 175,301 0.04
usD 200,000 MDGH GMTN RSC 3.7000% 07/11/49 REGS 235,000 157,768 0.03
2,830,510 2,487,284 0.53
HtATH 3,021,567 2,655,440 0.57
FATIYT
EfE
usD 2,907,000 REP OF NIGERI 7.3750% 28/09/33 REGS 2,236,997 2,113,389 0.46
usD 800,000 REP OF NIGERI 6.3750% 12/07/23 REGS 862,200 788,080 0.17
UsD 970,000 REP OF NIGERI 7.8750% 16/02/32 REGS 1,031,233 761,469 0.16
UsD 600,000 REP OF NIGERI 6.5000% 28/11/27 REGS 585,601 496,464 0.11
usD 400,000 REP OF NIGERI 7.6960% 23/02/38 REGS 376,000 286,000 0.06
usD 299,000 REP OF NIGERI 8.7470% 21/01/31 REGS 245,928 250,424 0.05
UsD 333,000 REP OF NIGERI 7.6250% 28/11/47 REGS 240,905 222,258 0.05
UsD 200,000 REP OF NIGERI 7.6250% 21/11/25 REGS 182,600 183,630 0.04
usD 200,000 REP OF NIGERI 7.1430% 23/02/30 REGS 210,500 156,758 0.03
5,971,964 5,258,472 1.13
TatE(EELFR)
UsD 3,742,000 REP OF NIGERI 8.3750% 24/03/29 REGS 3,203,120 3,158,248 0.68
usD 1,075,000 REP OF NIGERI 8.2500% 28/09/51 REGS 890,163 743,062 0.16
usD 800,000 REP OF NIGERI 6.1250% 28/09/28 REGS 663,000 635,504 0.14
4,756,283 4,536,814 0.98
AT AV=)T 10,728,247 9,795,286 2.11
Fv—
EfE
usD 3,252,000 OMAN INTRNL B 6.7500% 28/10/27 REGS 3,623,496 3,386,080 0.73
usD 1,612,000 OMAN INTRNL B 6.2500% 25/01/31 REGS 1,704,681 1,636,116 0.35
UsD 1,680,000 OMAN INTRNL B 6.7500% 17/01/48 REGS 1,643,127 1,619,167 0.35
UsD 1,205,000 OMAN INTRNL B 7.0000% 25/01/51 REGS 1,130,013 1,197,421 0.26
usD 1,198,000 OMAN GVT INTL 6.5% 08/03/47 REGS 1,098,550 1,121,687 0.24
usD 1,000,000 OMAN INTRNL B 4.7500% 15/06/26 REGS 983,902 972,510 0.21
UsD 550,000 OMAN INTRNL B 5.6250% 17/01/28 REGS 553,577 541,761 0.12
UsD 200,000 OMAN GVT INTL 5.375% 08/03/27 REGS 197,192 197,004 0.04
10,934,538 10,671,746 2.30
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LEtE (BT £FIE)
usD 600,000 OMAN INTRNL B 6.0000% 01/08/29 REGS 621,670 600,216 0.13
621,670 600,216 0.13
Bt iA~e—r 11,556,208 11,271,962 2.43
INFREY
EfE
usD 200,000 REP OF PAKIST 6.8750% 05/12/27 REGS 195,700 90,030 0.02
195,700 90,030 0.02
TEatE(EEEFR)
usD 3,206,000 REP OF PAKIST 7.3750% 08/04/31 REGS 2,658,687 1,350,880 0.29
usD 1,073,000 REP OF PAKIST 8.8750% 08/04/51 REGS 900,229 434,565 0.09
3,558,916 1,785,445 0.38
[ EPAT S % 3,754,616 1,875,475 0.40
NFT
EfE
usD 2,313,000 PANAMA 6.4000% 14/02/35 2,288,621 2,391,063 0.52
usD 2,466,000 PANAMA 3.8700% 23/07/60 2,349,197 1,581,323 0.34
usD 1,960,000 PANAMA 2.2520% 29/09/32 1,759,830 1,462,650 0.32
usD 1,425,000 PANAMA 4.5000% 19/01/63 1,419,964 1,020,656 0.22
usD 930,000 PANAMA 3.7500% 16/03/25 1,002,604 899,775 0.19
usD 300,000 REP OF PANAMA 3.875% 17/03/28 316,875 281,625 0.06
usD 200,000 PANAMA 4.5000% 01/04/56 215,700 146,750 0.03
9,352,791 7,783,842 1.68
ZDhfES
usD 641,000 REP OF PANAMA 6.7% 26/01/36 796,197 678,659 0.15
usD 900,000 REP OF PANAMA 4.3% 29/04/53 930,816 653,625 0.14
usD 760,000 PANAMA 4.5000% 15/05/47 719,347 587,100 0.13
usD 600,000 AEROPUERTO IN 5.1250% 11/08/61 REGS 608,680 470,151 0.10
usD 200,000 ETESA 5.1250% 02/05/49 REGS 221,120 161,400 0.03
3,276,160 2,550,935 0.55
TatE(EEEFR)
usD 200,000 BANCO NAC DE 2.5000% 11/08/30 REGS 190,500 159,023 0.03
190,500 159,023 0.03
i atavrasd 12,819,451 10,493,800 2.26
NTF7Za—F=7
EfE
usD 200,000 PNG GOVT INTL 8.3750% 04/10/28 REGS 209,478 180,269 0.04
209,478 180,269 0.04
209,478 180,269 0.04
INSTTA
EfE
usD 800,000 PARAGUAY 4.9500% 28/04/31 REGS 917,493 750,000 0.15
usD 800,000 REPUBLIC OF P 5.6000% 13/03/48 REGS 851,320 683,000 0.15
usD 636,000 PARAGUAY 2.7390% 29/01/33 REGS 571,140 492,235 0.11
usD 467,000 PARAGUAY 5.4000% 30/03/50 REGS 547,768 388,778 0.08
usD 280,000 PARAGUAY 6.1000% 11/08/44 REGS 342,717 263,550 0.06
usD 200,000 PARAGUAY 4.7000% 27/03/27 REGS 194,500 191,750 0.04
usD 200,000 PARAGUAY 3.8490% 28/06/33 REGS 199,988 168,500 0.04
3,624,926 2,937,813 0.63
Gt T TTA 3,624,926 2,937,813 0.63
R)L—
EfE
usD 4,114,000 REPUBLIC OF PERU 2.7830% 23/01/31 3,841,183 3,380,457 0.74
usD 1,344,000 REPUBLIC OF PERU 8.7500% 21/11/33 2,027,938 1,650,591 0.36
usD 2,110,000 REPUBLIC OF PERU 3.2300% 28/07/2121 1,758,569 1,216,672 0.26
usD 1,403,000 REPUBLIC OF PERU 3.0000% 15/01/34 1,290,699 1,108,436 0.24
usD 1,032,000 REPUBLIC OF PERU 3.3000% 11/03/41 802,331 750,633 0.16
EUR 637,000 REPUBLIC OF PERU 1.9500% 17/11/36 625,381 458,788 0.10
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EUR 600,000 REPUBLIC OF PERU 1.2500% 11/03/33 456,854 442,382 0.10
usD 452,000 REPUBLIC OF PERU 2.8440% 20/06/30 377,420 381,495 0.08
PEN 1,000 REPUBLIC OF P 6.9000% 12/08/37 REGS 238,205 234,196 0.05
usD 224,000 FONDO MIVIVIE 4.6250% 12/04/27 REGS 223,220 214,480 0.05
PEN 880,000 PERU B SOBERANO 6.1500% 12/08/32 205,836 202,657 0.04
usD 160,000 REPUBLIC OF PERU 1.8620% 01/12/32 118,017 115,594 0.02
PEN 477 REPUBLIC OF P 6.8500% 12/02/42 REGS 112,989 109,903 0.02
UsD 18,000 REPUBLIC OF PERU 3.6000% 15/01/72 16,445 11,678 0.00
12,095,087 10,277,962 222
T DHfES
UsD 64,000 REPUBLIC OF PERU 6.5500% 14/03/37 70,010 67.888 0.01
70,010 67,888 0.01
LEtE (BE£FIE)
UsD 2,648,000 PETROLEOS DEL 5.6250% 19/06/47 REGS 2,633,358 1,763,568 0.38
UsD 900,000 PETROLEOS DEL 4.7500% 19/06/32 REGS 859,790 688,500 0.15
usD 200,000 CIA DE MINAS 5.5000% 23/07/26 REGS 198,280 168,200 0.04
3,691,428 2,620,268 0.57
Bt~ L— 15,856,525 12,966,118 2.80
T4YEY
EfE
UsD 4,910,000 PHILIPPINES(REP) 1.9500% 06/01/32 4,647,575 3,830,935 0.83
usD 1,223,000 PHILIPPINES(REP) 5.0000% 17/07/33 1,223,258 1,207,069 0.26
usD 1,600,000 PHILIPPINES(REP) 2.6500% 10/12/45 1,100,000 1,064,118 0.23
UsD 784,000 PHILIPPINES(REP) 3.2000% 06/07/46 670,028 560,842 0.12
UsD 550,000 PHILIPPINES(REP) 5.5000% 17/01/48 550,000 554,507 0.12
usD 689,000 PHILIPPINES(REP) 1.6480% 10/06/31 659,959 529,970 0.11
usD 739,000 PHILIPPINES(REP) 2.9500% 05/05/45 634,516 523,190 0.11
UsD 484,000 PHILIPPINES(REP) 5.1700% 13/10/27 499,730 487,385 0.11
UsD 420,000 PHILIPPINES(REP) 5.9500% 13/10/47 417,320 445,942 0.10
UsD 418,000 REP OF PHILIPPINES 3.7% 01/03/41 396,567 336,471 0.07
usD 200,000 PHILIPPINES(REP) 4.6250% 17/07/28 198,870 196,705 0.04
UsD 210,000 PHILIPPINES(REP) 3.9500% 20/01/40 181,650 175733 0.04
UsD 200,000 PHILIPPINES(REP) 4.2000% 29/03/47 200,000 169,086 0.04
11,379,473 10,081,953 2.18
LEtE (BT £FIE)
UsD 386,000 PILIPINAS BOND 8.6000% 15/06/27 A 538,470 434,485 0.09
538,470 434,485 0.09
At 70 11,917,943 10,516,438 227
R—FUF
L@t (BE£FIE)
usD 1,529,000 REP OF POLAND 5.5000% 16/11/27 EMTN 1,522,398 1,560,464 0.34
UsD 1,446,000 REP OF POLAND 5.7500% 16/11/32 EMTN 1,451,328 1,511,330 0.33
EUR 320,000 BANK GOSPODAR 5.1250% 22/02/33 EMTN 342,339 338,285 0.07
EUR 142,000 REP OF POLAND 4.2500% 14/02/43 EMTN 152,020 144,657 0.03
3,468,085 3,554,736 0.77
Gt AR—=FoF 3,468,085 3,554,736 0.77
hs—
EfE
UsD 2,742,000 QATAR STATE O 4.4000% 16/04/50 REGS 2,974,834 2,450,811 0.53
usD 1,781,000 QATAR STATE O 4.8170% 14/03/49 REGS 2,127,231 1,689,366 0.36
usD 1,383,000 QATAR STATE O 3.7500% 16/04/30 REGS 1,490,000 1,311,995 0.28
UsD 1,097,000 QATAR STATE O 4.5000% 23/04/28 REGS 1,098,371 1,089,642 0.24
UsD 200,000 QATAR STATE O 6.4000% 20/01/40 REGS 297,000 229,748 0.05
usD 200,000 QATAR STATE O 4.6250% 02/06/46 REGS 198,576 185,668 0.04
8,186,012 6,957,230 1.50
T DifES
usD 200,000 NAKILAT INC 6.0670% 31/12/33 REGS 219,162 185,489 0.04
219,162 185,489 0.04
TEatE(EEEFR)
UsD 3,523,000 QATAR ENERGY 2.2500% 12/07/31 REGS 3,444,745 2,893,581 0.63
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il kel S S i WARE MR %)
usD 1,300,000 QATAR ENERGY 3.1250% 12/07/41 REGS 1,130,782 987,064 0.21
usD 800,000 QATAR ENERGY 1.3750% 12/09/26 REGS 700,000 709,128 0.15
UsD 500,000 QATAR ENERGY 3.3000% 12/07/51 REGS 500,000 364,375 0.08

5,775,527 4,954,148 1.07
Bt hs— 14,180,701 12,096,867 2.61
BE

EfE

uUsb 200,000 EXP-IMP BK KOREA 5.1250% 11/01/33 199,180 203,739 0.04
199,180 203,739 0.04

LEtE (BT £FIE)

usD 500,000 LG CHEM LTD 1.3750% 07/07/26 REGS 497,480 435,831 0.10
497,480 435,831 0.10
Gt E 696,660 639,570 0.14

L—==7

EfE
usD 2,116,000 ROMANIA 7.6250% 17/01/53 REGS 2,136,315 2,277,961 0.49
usD 1,776,000 ROMANIA 7.1250% 17/01/33 REGS 1,782,026 1,861,980 0.40
UsD 936,000 ROMANIA 5.2500% 25/11/27 REGS 923,235 904,120 0.20
EUR 970,000 ROMANIA 3.8750% 29/10/35 REGS 1,343,286 772,314 0.17
usD 986,000 ROMANIA 4.0000% 14/02/51 REGS 954,109 686,719 0.15
EUR 200,000 ROMANIA 2.8750% 26/05/28 REGS 174,776 184,805 0.04
UsD 184,000 ROMANIA 5.1250% 15/06/48 REGS 141,748 152,799 0.03
UsD 118,000 ROMANIA 5.2500% 25/11/27 144A 113,752 113,981 0.02
uUsb 94,000 ROMANIA 6.1250% 22/01/44 REGS 78,960 88,576 0.02
usD 38,000 ROMANIA 3.0000% 14/02/31 REGS 30,305 30,764 0.01

7,678,512 7,074,019 1.53

TEatE(EEEFR)

EUR 1,151,000 ROMANIA 3.7500% 07/02/34 REGS 1,176,595 933,157 0.19
EUR 800,000 ROMANIA 2.0000% 28/01/32 REGS 696,000 590,250 0.12
EUR 694,000 ROMANIA 4.6250% 03/04/49 REGS 1,048,899 537,828 0.12
UsD 486,000 ROMANIA 6.0000% 25/05/34 REGS 464,341 473,218 0.10
EUR 500,000 ROMANIA 2.1250% 07/03/28 REGS 557,926 446,987 0.10
EUR 518,000 ROMANIA 2.8750% 13/04/42 REGS 599,467 314,062 0.07
EUR 500,000 ROMANIA 3.3750% 28/01/50 REGS 637,348 312,296 0.07
EUR 400,000 ROMANIA 1.7500% 13/07/30 REGS 472,878 306,798 0.07
EUR 100,000 ROMANIA 2.1240% 16/07/31 REGS 125,192 75,958 0.02
EUR 88,000 ROMANIA 2.0000% 14/04/33 REGS 75,954 62,100 0.01
5,854,600 4,052,654 0.87
B —~w=T 13,533,112 11,126,673 2.40

av7

EfE
usD 3,400,000 RUSSIA-EUROBO 4.375% 21/03/29 REGS 3,800,125 1,394,000 0.30
EUR 400,000 RUSSIA-EUROBOND 1.8500% 20/11/32 472,515 154,994 0.03
UsD 200,000 RUSSIA-EUROBO 5.2500% 23/06/47 REGS 245,745 80,000 0.02

4,518,385 1,628,994 0.35
Aty T 4,518,385 1,628,994 0.35
LI EFE

EfE

usD 200,000 REPUBLIC OF R 5.5000% 09/08/31 REGS 200,000 150,257 0.03
200,000 150,257 0.03
Bt g RE 200,000 150,257 0.03

YOCTIET

EfE
usD 2,985,000 SAUDI INT BON 4.3750% 16/04/29 REGS 2,970,067 2,909,443 0.63
usD 2,451,000 SAUDI INT BON 4.5000% 26/10/46 REGS 2,536,731 2,110,311 0.46
UsD 800,000 SAUDI INT BON 5.0000% 17/04/49 REGS 795,060 734,192 0.16
UsD 394,000 SAUDI INT BON 4.6250% 04/10/47 REGS 413,836 344,766 0.07

6,715,694 6,098,712 1.32
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LEtE (BT £FIE)
usD 2,926,000 SAUDI INT BON 5.0000% 18/01/53 REGS 2,703,721 2,670,560 0.58
UsD 1,844,000 SAUDI INT BON 4.7500% 18/01/28 REGS 1,837,601 1,823,218 0.39
UsD 640,000 SAUDI INT BON 2.2500% 02/02/33 REGS 601,700 508,000 0.11
usD 500,000 SAUDI ARAB OI 1.6250% 24/11/25 REGS 450,150 455,280 0.10
usD 400,000 SAUDI INT BON 3.6250% 04/03/28 REGS 399,798 377,314 0.08
UsD 403,000 SAUDI INT BON 3.2500% 22/10/30 REGS 395,699 362,673 0.08
UsD 300,000 SAUDI INT BON 4.0000% 17/04/25 REGS 293,589 294,313 0.06
usD 300,000 SAUDI ARAB OI 4.2500% 16/04/39 REGS 331,800 263,850 0.06
usD 200,000 SAUDI INT BON 4.8750% 18/07/33 REGS 197,640 196,756 0.04
UsD 300,000 SAUDI ARAB OI 3.5000% 24/11/70 REGS 276,000 196,635 0.04
UsD 200,000 SAUDI ARAB OI 3.5000% 16/04/29 REGS 214,628 182,711 0.04
7,702,326 7,331,310 1.58
Gt o TIET 14,418,020 13,430,022 2.90
wRAIL
Ef%
UsD 1,038,000 SENEGAL REP O 6.7500% 13/03/48 REGS 976,294 739,575 0.16
EUR 400,000 SENEGAL REP O 4.7500% 13/03/28 REGS 424,977 362,430 0.08
EUR 400,000 SENEGAL REP O 5.3750% 08/06/37 REGS 488,800 284,781 0.06
1,890,071 1,386,786 0.30
T DOfES
usD 200,000 SENEGAL REP O 6.2500% 23/05/33 REGS 165,750 167,000 0.04
165,750 167,000 0.04
BRI 2,055,821 1,553,786 0.34
TILET
EfE
UsD 1,445,000 SERBIA REPUBL 6.5000% 26/09/33 REGS 1,411,807 1,399,875 0.30
usD 1,002,000 SERBIA REPUBL 6.2500% 26/05/28 REGS 998,263 999,473 0.22
EUR 720,000 SERBIA REPUBL 1.5000% 26/06/29 REGS 778,608 567,532 0.12
EUR 200,000 SERBIA REPUBL 3.1250% 15/05/27 REGS 242,663 187,160 0.04
UsD 200,000 SERBIA REPUBL 2.1250% 01/12/30 REGS 186,380 147,267 0.03
EUR 150,000 SERBIA REPUBL 1.6500% 03/03/33 REGS 99,722 101,497 0.02
3,717,443 3,402,804 0.73
TEatE(EEEFR)
EUR 659,000 SERBIA REPUBL 2.0500% 23/09/36 REGS 673,077 406,933 0.09
EUR 400,000 SERBIA REPUBL 1.0000% 23/09/28 REGS 367,774 320,179 0.07
1,040,851 727,112 0.16
&BitereT 4,758,294 4,129,916 0.89
SUHR—IL
LTEtE(EESFR)
UsD 600,000 BOC AVIATION 4.0000% 25/01/24 GMTN 640,230 591,330 0.13
usD 300,000 SINGAPORE AIR 3.3750% 19/01/29 EMTN 297,819 270,237 0.06
usD 200,000 MEDCO BELL 6.3750% 30/01/27 REGS 204,750 183,340 0.04
1,142,799 1,044,907 0.23
Bt HR— 1,142,799 1,044,907 0.23
m7IVh
EfE
usD 3,423,000 SOUTH AFRICA 5.8750% 20/04/32 3,167,324 3,059,350 0.66
usD 3,673,000 SOUTH AFRICA 5.7500% 30/09/49 3,335,617 2,681,239 0.58
UsD 1,783,000 SOUTH AFRICA 7.3000% 20/04/52 1,617,285 1,546,829 0.33
UsD 1,300,000 SOUTH AFRICA 4.8500% 30/09/29 1,340,143 1,150,562 0.25
ZAR 14,330,457 REP OF STH AFRICA 10.5% 21/12/26 R1 894,515 823,476 0.18
ZAR 6,229,177 REP OF STH AFRICA 8.75% 31/1/44 204 277,496 262,969 0.06
ZAR 4,628,741 REP SOUTH AFR 8.0000% 31/01/30 2030 239,921 225,051 0.05
UsD 300,000 SOUTH AFRICA 5.0000% 12/10/46 267,000 206,633 0.04
ZAR 3,585,156 REP OF STH AFRICA 9% 31/01/40 2040 174,876 158,013 0.03
usD 200,000 SOUTH AFRICA 5.6500% 27/09/47 152,754 145,998 0.03
ZAR 2,903,508 REP OF STH AFRIC 8.25% 31/3/32 2032 149,276 135,348 0.03
11,616,207 10,395,468 224
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LEtE (BT £FIE)
usD 1,472,000 ESKOM HOLDINGS 4.3140% 23/07/27 1,464,640 1,302,720 0.28
UsD 1,142,000 TRANSNET 8.2500% 06/02/28 REGS 1,142,000 1,144,353 0.25
UsD 700,000 ESKOM HOLDING 8.4500% 10/08/28 REGS 653,650 685,881 0.15
usD 200,000 ESKOM HLDG 7.125% 11/02/25 REGS 209,125 196,250 0.04
3,469.415 3,329.204 0.72
Gt T 7Ih 15,085,622 13,724,672 2.96
ARAY
LTatE(EESFR)
UsD 400,000 BANCO SANTANDER 5.1470% 18/08/25 400,000 394,878 0.09
400,000 394,878 0.09
Bt A 400,000 394,878 0.09
RSN
Ef%
UsD 2,903,000 REP OF SRI LA 6.7500% 18/04/28 REGS 1,881,124 1,034,194 0.23
UsD 2,518,000 REP OF SRI LA 7.8500% 14/03/29 REGS 1,652,222 897,038 0.19
usD 1,600,000 REP OF SRI LA 6.1250% 03/06/25 REGS 1,097,640 592,000 0.13
usD 1,018,000 REP OF SRI LA 5.7500% 18/04/23 REGS 591,320 367,228 0.08
UsD 950,000 REP OF SRI LA 6.8500% 14/03/24 REGS 696,255 339,625 0.07
UsD 771,000 REP OF SRI LA 6.8500% 03/11/25 REGS 414,948 292,602 0.06
usD 800,000 REP OF SRI LA 7.5500% 28/03/30 REGS 528,543 285,000 0.06
usD 640,000 REP OF SRI LA 6.3500% 28/06/24 REGS 282,635 227,200 0.05
UsD 300,000 REP OF SRI LA 6.8250% 18/07/26 REGS 205,230 110,625 0.02
UsD 200,000 REP OF SRI LA 6.2000% 11/05/27 REGS 138,980 71,250 0.02
7,488,897 4,216,762 0.91
R RIF 7,488,897 4,216,762 0.91
EIFHERE
LEitE (BT £FIE)
UsD 580,000 BOAD 4.7000% 22/10/31 REGS 620,020 495,900 0.11
UsD 200,000 EASTN/STHN AF 4.8750% 23/05/24 EMTN 209,200 193,708 0.04
usD 200,000 AFREXIMBANK 3.9940% 21/09/29 REGS 209,800 171,628 0.04
1,039,020 861,236 0.19
Gt EEERE 1,039,020 861,236 0.19
ZAR
EEEFIE
UsD 300,000 UBS GROUP FRN 05/08/25 REGS 299,745 295,259 0.06
299,745 295,259 0.06
299,745 295,259 0.06
Ef%
EUR 200,000 TUNISIAN REPU 6.7500% 31/10/23 REGS 154,995 186,587 0.04
154,995 186,587 0.04
LEtE (BT £FIE)
UsD 1,457,000 BANQ CENT TUNIS 5.75% 30/01/25 reGS 1,066,754 999,866 0.22
EUR 550,000 TUNISIAN REPUB 5.6250% 17/02/24 582,685 459,718 0.10
1,649,439 1,459,584 0.32
At Fa=U7 1,804,434 1,646,171 0.36
~La
Ef%
UsD 3,366,000 TURKEY REP OF 5.9500% 15/01/31 3,043,044 2,722,344 0.59
UsD 3,529,000 REP OF TURKEY 4.875% 16/04/43 2,383,295 2,218,989 0.48
usD 2,273,000 HAZINE MUSTES 7.2500% 24/02/27 REGS 2,262,463 2,167,874 0.47
usD 1,156,000 TURKEY REP OF 4.7500% 26/01/26 1,037,240 1,027,493 0.22
UsD 1,024,000 TURK IHRACAT 9.3750% 31/01/26 REGS 1,018,112 1,008,640 0.22
UsD 1,100,000 TURKEY REP OF 5.7500% 11/05/47 931,999 728,785 0.16
usD 600,000 TURKEY REP OF 5.8750% 26/06/31 517,570 475,529 0.10
usD 299,000 TURK IHRACAT 5.7500% 06/07/26 REGS 257,115 263,120 0.06
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UsD 250,000 TURKEY REP OF 7.2500% 23/12/23 262,125 250,001 0.05
UsD 281,000 TURKEY REP OF 4.8750% 09/10/26 246,578 244,846 0.05
UsD 272,000 TURKEY REP OF 6.0000% 25/03/27 244,120 241,421 0.05
USD 240,000 TURKEY REP OF 7.3750% 05/02/25 240,600 236,105 0.05
UsD 245,000 TURKEY REP OF 5.6000% 14/11/24 238,875 233,074 0.05
UsD 200,000 TURKEY REP OF 6.3750% 14/10/25 205,076 187,261 0.04
USD 200,000 REP OF TURKEY 6.625% 17/02/45 175,250 148,494 0.03
USD 200,000 REP OF TURKEY 6% 14/01/41 176.400 140,997 0.03
13,239,862 12,294,973 2.65
L@ E (EEEFE)
UsD 200,000 SISECAM 6.9500% 14/03/26 REGS 223,250 191,500 0.04
223,250 191,500 0.04
Aft:br= 13,463,112 12,486,473 2.69
29714F
EELFE
UsD 490,000 UKRAINE GOVT FRN 01/08/41 REGS 428,533 132,991 0.03
428,533 132,991 0.03
EfE
UsD 6,121,000 UKRAINE GOVT 6.8760% 21/05/31 REGS 5,529,546 1,055,872 0.24
UsD 2,978,000 UKRAINE GOVT 7.2530% 15/03/35 REGS 2,476,888 513,705 0.11
UsD 1,568,000 UKRAINE GOVT 7.7500% 01/09/28 REGS 1,364,250 293,279 0.06
UsD 1,481,000 UKRAINE GOVT 9.7500% 01/11/30 REGS 525,730 285,093 0.06
UsD 1,272,000 UKRAINE GOVT 7.7500% 01/09/27 REGS 1,140,309 241,680 0.05
UsD 1,002,000 UKRAINE GOVT 7.3750% 25/09/34 REGS 563,690 172,845 0.04
UsD 482,000 UKRAINE GOVT 7.7500% 01/09/24 REGS 253,623 110,860 0.02
UsD 400,000 UKRAINE GOVT 7.7500% 01/09/25 REGS 418,113 84,000 0.02
UsD 350,000 UKRAINE GOVT 7.7500% 01/09/26 REGS 359,290 63,371 0.01
UsD 338,000 UKRAINE GOVT 7.7500% 01/09/29 REGS 186,935 63,003 0.01
UsD 200,000 UKRAINE GOVT 8.9940% 01/02/26 REGS 227,000 38,000 0.01
13,045,374 2,921,708 0.63
ZOiES
UsD 1,074,000 STATE AGENCY 6.2500% 24/06/30 REGS 1,074,000 183,654 0.04
1,074,000 183,654 0.04
L@ EETEFE)
UsD 469,000 NPC UKRENERGO 6.8750% 09/11/28 REGS 436,836 78,546 0.02
436,836 78,546 0.02
Gt rI4F 14,984,743 3,316,899 0.72
TIIEREER
EELFE
UsD 950,000 NBK SPC LTD FRN 15/09/27 REGS 945,421 838,759 0.18
UsD 200,000 NBK TIER 1 FRN 24/08/69 REGS 168,450 176,616 0.04
1,113,871 1,015,375 0.22
EfE
UsD 1,200,000 ABU DHABI GOV 3.1250% 03/05/26 REGS 1,137,720 1,146,960 0.25
UsD 1,559,000 ABU DHABI GOV 3.1250% 30/09/49 REGS 1,204,200 1,119,130 0.24
UsD 437,000 FIN DEPT SHAR 6.5000% 23/11/32 REGS 433,395 434,780 0.09
2,775,315 2,700,870 0.58
ZOiES
UsD 970,000 ABU DHABI CRU 4.6000% 02/11/47 REGS 1,120,079 883,913 0.19
1,120,079 883,913 0.19
L@ EETEFE)
UsD 863,000 MDGH GMTN RSC 5.5000% 28/04/33 REGS 850,771 895,268 0.19
UsD 1,084,000 ABU DHABI GOV 1.7000% 02/03/31 REGS 941,033 884,756 0.18
UsD 957,000 ABU DHABI GOV 1.6250% 02/06/28 REGS 896,332 830,774 0.18
UsD 1,106,000 ABU DHABI GOV 3.0000% 15/09/51 REGS 964,000 774,753 0.17
UsD 430,000 DP WORLD PLC 6.8500% 02/07/37 REGS 509,049 477,448 0.10
UsD 600,000 FIN DEPT SHAR 4.3750% 10/03/51 REGS 512,944 406,128 0.09
UsD 400,000 ABU DHABI POR 2.5000% 06/05/31 EMTN 391,688 329,364 0.07
UsD 300,000 KUWAIT PROJEC 4.5000% 23/02/27 EMTN 291,498 258,300 0.06
UsD 266,000 FIRST ABU DHA 4.3750% 24/04/28 EMTN 264,242 258,073 0.06
UsD 200,000 UAE INTL BOND 4.9510% 07/07/52 REGS 200,000 194,000 0.04
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usD 200,000 DUBAI GOVT IN 5.2500% 30/01/43 EMTN 184,800 182,758 0.04
usD 200,000 ABU DHABI GOV 3.8750% 16/04/50 REGS 164,000 164,374 0.04
6,170,357 5,655,996 1.22
GEt T I EREE 11,179,622 10,256,154 221
EEDFS
EEEFIE
uUsb 400,000 STANDARD CHART FRN 16/11/28 REGS 400,000 431,282 0.10
uUsb 400,000 STANDARD CHART FRN 16/11/25 REGS 400,000 413,366 0.09
UsD 200,000 HSBC HOLDINGS FRN 11/08/28 200,000 195,188 0.04
UsD 200,000 LLOYDS BK GR PLC FRN 11/08/26 200,000 194,949 0.04
usD 200,000 LLOYDS BK GR PLC FRN 11/08/33 200,000 185,241 0.04
1,400,000 1,420,026 031
TEatE(EEEFR)
usD 1,980,000 SOUTHERN GAS CO 6.875% 24/03/26 RE 2,371,764 2,019,683 0.43
usD 400,000 VEDANTA RESOU 7.1250% 31/05/23 REGS 373,000 366,934 0.08
UsD 300,000 BARCLAYS PLC FRN 09/08/26 300,000 295,591 0.06
usD 200,000 BIDVEST GROUP 3.6250% 23/09/26 REGS 200,000 178,000 0.04
EUR 200,000 NAK NAFTOGAZ 7.1250% 19/07/24 240,556 39,279 0.01
3,485,320 2,899,487 0.62
BREAFYR 4,885,320 4,319,513 0.93
FAYH
T DfES
usD 600,000 RIO OIL FINAN 9.2500% 06/07/24 REGS 151,553 136,230 0.03
usD 250,000 RIO OIL FINAN 9.7500% 06/01/27 REGS 130,451 113,800 0.02
282,004 250,030 0.05
TatE(EESFR)
usb 900,000 SASOL FIN USA 5.8750% 27/03/24 962,680 888,018 0.19
usD 200,000 TSMC ARIZONA 4.2500% 22/04/32 199,484 191,021 0.04
1,162,164 1,079,039 0.23
ML TS
usD 1,700,000 TREASURY BILL 0% 27/04/23 * 1,681,342 1,687,602 0.36
1,681,342 1,687,602 0.36
KRE A RS
usD 1,600,000 US TREASURY N/B 3.1250% 31/08/29 1,568,056 1,505,999 0.33
usD 1,200,000 US TREASURY N/B 3.2500% 15/05/42 1,087,877 1,051,125 0.23
usD 700,000 US TREASURY N/B 3.3750% 15/08/42 664,250 624,313 0.13
usD 700,000 US TREASURY N/B 1.8750% 15/02/41 532,030 495,141 0.11
usD 600,000 US TREASURY N/B 2.0000% 15/11/41 427,753 428,906 0.09
usD 400,000 US TREASURY N/B 2.3750% 15/02/42 310,922 304,625 0.07
usD 200,000 US TREASURY N/B 1.7500% 15/08/41 174,320 137,125 0.03
4,765,208 4,547,234 0.99
BE T AU 7,890,718 7,563,905 1.63
INTTA
EfE
usD 3,118,842 URUGUAY 5.7500% 28/10/34 3,108,347 3,353,726 0.73
usD 2,261,512 URUGUAY 4.9750% 20/04/55 2,609,685 2,165,398 0.47
usD 628,482 URUGUAY 4.3750% 23/01/31 638,569 611,984 0.13
6,356,601 6,131,108 133
ZDhfES
usD 962,687 REP ORIENT URUGUAY 5.1% 18/06/50 1,213,006 947,043 0.20
1,213,006 947,043 0.20
AEtonrTA 7,569,607 7,078,151 1.53
DARFRAY
EfE
usD 488,000 REPUB UZBEKIS 3.9000% 19/10/31 REGS 480,230 388,580 0.08
uUsb 433,000 UZBEKNEFTEGAZ 4.7500% 16/11/28 REGS 433,000 359,684 0.08
913,230 748,264 0.16
TEatE(EEEFR)
usD 810,000 REPUB UZBEKIS 5.3750% 20/02/29 REGS 826,953 742,981 0.16
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usD 735,000 REPUB UZBEKIS 3.7000% 25/11/30 REGS 705,535 590,778 0.13
1,532,488 1,333,759 0.29
BRb U ARFRE 2,445,718 2,082,023 0.45
NhF L
EfE
UsD 300,000 VIETNAM (REP 4.8000% 19/11/24 REGS 335,760 294,780 0.07
335,760 294,780 0.07
TEatE(EEEFR)
UsD 340,000 DEBT & ASSET 1.0000% 10/10/25 REGS 289,000 289,000 0.06
289,000 289,000 0.06
At A 624,760 583,780 0.13
HUET
Ef%
UsD 1,442,000 ZAMBIA REP OF 5.3750% 20/09/22 REGS 910,137 638,085 0.13
UsD 880,000 ZAMBIA REP OF 8.5000% 14/04/24 REGS 592,150 409,200 0.09
1,502,287 1,047,285 0.22
ZDhfES
UsD 1,700,000 ZAMBIA REP OF 8.9700% 30/07/27 REGS 1,035,110 775,625 0.17
1,035,110 775,625 0.17
AT 2,537,397 1,822,910 0.39
FAANEFEGTT 521,254,836 438,420,892 94.61

O AT AR 1A T A TR

CHARERIE T VAT 7 DI L L T8 L ARSI TS,
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BT E5EICET 5ER
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AR - SNEABLELEY
202342 A28 HHFE, 77 RIZLL T ORI E BRI W LKA LTV e, SME ARSI LRI B IEFCO/TAD~y Y B TTHWLRA,

(RN NN S EAEE FEAI &R il B RFEBUALE CRE V)
JPY 12,270,309,976 USD 92,104,704 202343 H24H (2,041,146)
USD 1,727,760 ILS 5,849,850  20234E5H3H 132,995
USD 1,094,257 ILS 3,536,640 202348 H2H 125,452
USD 891,200 ILS 2,855,630  20234E7H5H 110,136
USD 854,197 ILS 2,750,944  20234E8 H2H 100,621
USD 683,764 ILS 2,166,780 202347 5H 91,112
USD 930,679 ILS 3,133,440 202347 H31H 72,419
USD 623,392 ZAR 10,761,027 202343 H9H 40,770
USD 491,000 ZAR 8,375,729  20234E3H9H 37,523
USD 5,797,270 EUR 5,401,000 20234E5H 16 H 37,451
USD 600,342 ZAR 10,608,000  20234E9 H 12H 34,521
USD 246,784 ILS 790,080 2023455 3H 31,396
USD 245,931 ILS 787,840 202347 H5H 30,443
USD 591,519 KRW 741,950,000 202344 H10H 29,779
USD 337,739 ZAR 5,702,705  20234E3H9H 28,985
USD 960,000 CNH 6,354,840  20244F1H12H 24,927
USD 581,888 KRW 740,570,000 202343 H15H 21,831
USD 1,188,388 EUR 1,100,000 2023434 7H 20,107
USD 428,657 CLP 341,000,000 202343 H9H 20,081
MXN 5,200,000 EUR 251,556 202343 H9H 15,464
UusD 443,198 CLP 357,000,000 20234E3H9H 15,451
usD 284,994 CLP 227,000,000  20234E3H9H 13,009
USD 574,130 JPY 76,640,000 202343 H 14 H 12,428
USD 595,638 EUR 550,000 20234E3H7H 11,498
USD 496,325 CNH 3,350,000 202346 412H 11,142
TRY 14,180,000 USD 701,450  20234:5H22H 10,956
USD 195,886 KRW 246,610,000 2023423 H10H 9,426
EUR 623,082 ILS 2,400,000 202343 H20H 9,219
CNH 3,270,000 USD 464,732 202346 H12H 8,866
EUR 471,592 CNH 3,420,000 2023464 12H 8,370
USD 570,771 IPY 76,750,000  20234-3 H 14H 8,262
USD 596,887 CAD 800,000  20234E3H7H 8,052
USD 264,945 ZAR 4,752,879  20234E3H9H 7,615
USD 61,294 ILS 197,600  20234E5H 3H 7,425
USD 428,652 ZAR 7,800,000 202343 H 16H 6,613
PEN 1,150,000 USD 294,610 2023423 H27H 6,512
TRY 7,565,331 UsD 361,717 20234E7H3H 6,346
PEN 1,160,000 UsD 297,629 202343 H27H 6,111
USD 578,362 PHP 31,710,000 202343 H 14H 5,878
USD 1,163,931 EUR 1,090,000 202343 H15H 5,680
USD 1,163,631 EUR 1,090,000 2023423 H15H 5,380
MXN 3,649,034 EUR 182,132 202343 H9H 4,898
USD 583,688 SGD 780,000 2023424 H24H 4,480
USD 152,723 ZAR 2,747,120 20234E3H9H 3,989
USD 284,165 KRW 370,640,000 202343 H24H 3,766
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T/ WAGH  HmK SRR i B CR /L)
UsSD 693,221 EUR 648,593  20234F3H23H 3,605
UsSD 283,882 KRW 370,640,000 202343 H24H 3,483
USD 562,374 BRL 2,930,000 202344 H4H 3,138
PEN 890,000 USD 230,065 202343 H27H 2,977
USD 548,160 PHP 30,257,746 202344 H17H 2,729
MXN 1,750,965 EUR 87,245 20234E3H9H 2,508
USD 548,652 PHP 30,257,745 2023423 H17H 2,507
USD 23,384 ILS 79,000 202344 A 14H 1,866
PEN 1,170,000 UsSD 303,459  20234E5H24H 1,596
USD 583,212 IDR 8,877,740,000 202343 A21H 1,595
USD 557,519 PEN 2,125,285 202343 H27H 1,025
USD 26,083 ZAR 463,283 202343 H15H 1,014
USD 149,840 PEN 570,000 20234F3H27H 589
USD 5,371 ZAR 89,758  20234E5H12H 537
SGD 780,000 UsSD 578,839 20234F4H24H 369
USD 19,750 ZAR 360,000 20234F4H17H 324
EUR 273,596 HUF 105,000,000  20234F3 H28 H 300
USD 115,423 PEN 440,000 202343 H27H 212
USD 77,732 Copr 370,000,000  20234E3H7H 137
UsSbD 30,842 PHP 1,702,254 202343 16H 115
USD 30,792 PHP 1,702,254 202344178 107
CLP 238,000,000 USD 285,135 20234E3H9H 30
USD 132,984 PEN 510,000 20234F5H24H 11
USD 22,949 MXN 423,000 202343 H15H (17)
PHP 1,702,254 UsSD 30,822 202343 H16H (95)
USD 57,261 PEN 220,000 20234-5H24H (100)
USD 57,500 PEN 220,000 202343 A27H (105)
USD 114,582 PEN 440,000 202345 H24H (140)
USD 22,217 MXN 424,000 202346 421 H (369)
USD 114,612 PEN 440,000 202343 H27H (600)

ILS 34,000 UsSD 9,962 202344 14H (701)
EUR 67,000 UsSD 72,163 202345H 16H (712)
USD 584,369 TWD 17,630,000 20234E8 H25H (747)
USD 118,908 PEN 460,000 202343 H27H (1,541)
KRW 741,950,000 USD 563,320 20234F4H10H (1,580)
EUR 540,000 USD 575,574 20234F3H15H (1,762)
KRW 741,280,000 USD 562,774  20234E3H24H (1,976)
IDR 8,877,740,000 UsSD 582,801  20234E5H22H (2,145)
EUR 406,355 HUF 157,000,000 202343 A28 H (2,463)
PHP 30,257,746 USD 548,662 20234F3H17H (2,517)
INR 24,290,000 UsSD 296,508 202344 H20H (3,764)
EUR 267,604 MXN 5,300,000 202343 H9H (3,854)
USD 297,154 PEN 1,150,000 202343 A27H (3,967)
BRL 2,940,000 USD 565,747 202344 H4H (4,602)
IDR 8,877,740,000 USD 586,333  20234F3H21H 4,717)
EUR 540,000 USD 578,776  20234F3H15H (4,964)
EUR 266,009 MXN 5,300,000 20234F3H9H (5,548)
JPY 76,870,000 UsSD 570,704 202343 H27H (6,232)
ZAR 2,889,751 UsSD 163,081 202343 H9H (6,625)
EUR 550,000 USD 590,891 20234E3H7H (6,751)
EGP 2,370,000 USD 72,655 20244F1H10H (6,948)
EUR 550,000 USD 591,494 20234F3H7H (7,354)
EUR 550,000 USD 591,812 20234F3H7H (7,671)
EUR 273,030 TRY 6,400,000 20234E8H15H (8,732)
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T/ WAGH  HmK SRR i B CR /L)
CAD 800,000 uUSb 598,578 20234E3H7H (9,744)
THB 19,400,000 [SN1D) 562,353 20234F4H24H (10,595)
USD 258,446 TRY 5,132,119 202343 H15H (10,982)
JPY 38,350,000 USD 293,468 202343 H14H (12,397)
USD 902,786 MXN 16,896,966 202343 H17H (14,237)
EUR 1,080,000 USD 1,163,814 202343 H15H (16,190)
USD 841,518 TRY 17,470,000 202346 H21H (16,389)
ZAR 3,575,252 UsSD 211,006 202343 A9H (17,435)
USD 350,480 TRY 7,565,331 202347 H 3H (17,583)
ZAR 7,387,644 USD 417,650 202343 H9H (17,670)
ZAR 7,800,000 USD 439,747 202343 H16H (17,708)
ILS 2,400,000 EUR 636,674  20234F3H20H (23,667)
KRW 740,570,000 USD 587,753  20234F3HI15H (27,696)
CNH 6,455,014 USD 960,000 202344 H12H (29,190)
THB 19,870,000 USD 594,023  20234F4H10H (29,585)
CNH 3,210,000 EUR 464,986 202346 H12H (31,730)
ILS 3,354,066 USD 951,913 20234F5H 3 H (37,540)
JPY 115,040,000 USD 885,112 202343 H14H (41,972)
ILS 2,200,000 USD 658,643 20234F8 H2H (55,989)
ILS 4,087,584 USD 1,195,646 202348 H2H (75,919)
ILS 3,483,464 USD 1,038,290 202345 H3H (88,641)
USD 570,851 TRY 14,180,000 202345 H22H (141,555)
ILS 5,810,250 USD 1,736,761 20234E7H5H (147,557)
USD 577,203 TRY 15,700,000 202348 H22H (158,228)
USD 299,524 JPY 39,925,760  20234E3 H24H 6,471
USD 10,958 JPY 1,460,780 202343 A24H 237
USD 4,984 JPY 664,440 202343 A24H 108
USD 2,429 JPY 323,780 20234F3H24H 52
JPY 12,710,000 USD 93,509  20234F3H24H (219)
JPY 11,540,000 UsSD 86,069 20234F3 H24H (1,366)

(1,947,142)

FRE2 - EMRK

202342 7 28 A BUE, 77 RIZLL F ORBIF MR AL T,

RS ESVEN [ZALES i A FEM A CRR L) RFEBUEL CRRL)
TEOFFER T g
EUR (38) FUT EURO-BOBL 202343 H (4,630,319) 185,387
EUR (90) FUT EURO-BUND 202343 A (12,623,279) 652,178
EUR (10) FUT EURO-BUXL 30Y BND 202343 H (1,411,716) 286,866
EUR ) FUT EURO-SCHATZ 202343 A (445,341) 4374
PY ®) FUT JPN 10Y BOND(OSE) 202343 (8,580,714) (31,246)
(27,691,369) 1,097,559
BFEbRTar
KRW 14 FUT KOREA 3YR BND 202343 A 1,090,802 (13,437)
USD 24 FUT US LONG BOND(CBT) 202346 2,985,750 (21,906)
USD 17 FUT US ULTRA BOND CBT 202346 A 2,278,531 (4,516)
USD 1 FUT US 10YR NOTE (CBT) 202346 A 111,297 (7,109)
USD 8 FUT US 2YR NOTE (CBT) 202346 A 1,629,125 (4,407)
USD 44 FUT US 5YR NOTE (CBT) 202346 A 4,702,500 (4,981)
12,798,005 (56,356)
1,041,203

— 101 —



ERES - EFRTYTEH

202342 7 28 A BUE, 77 RIZLL F ORPIFGFIAT 7 24T LTz,

JLZRNTFRP—Tr—X - T7UR T —HEEFHFC/FD

W () FA it A FRBFLE CREV)  RFEBHELE CRE V)
BRL 1,440,000 Receive Fixed (11.105) - Pay Floating (CETIP) 20274E1 H 4H 0 (24,186)
BRL 1,500,000 Receive Fixed (11.4575) - Pay Floating (CETIP) 20274E1 H4H 0 (20,355)
BRL 3,048,420 Receive Fixed (12.65) - Pay Floating (CETIP) 202541 H2H 0 (2,343)
BRL 351,581 Receive Fixed (12.67) - Pay Floating (CETIP) 202541 4 2H 0 (244)
BRL 1,200,000 Receive Fixed (12.8025) - Pay Floating (CETIP) 20274E1 H4H 0 (1,418)
BRL 1,100,000 Receive Fixed (13.01) - Pay Floating (CETIP) 20274F1 A4 R 0 363
BRL 5,323,486 Receive Fixed (12.22) - Pay Floating (CETIP) 202541 A 2H 0 (5,163)
BRL 5,803,069 Receive Fixed (11.8275) - Pay Floating (CETIP) 202541 A 2H 0 14,842
BRL 1,273,530 Receive Fixed (11.4525) - Pay Floating (CETIP) 202741 H4H 0 7,263
BRL 506,238 Receive Fixed (11.62) - Pay Floating (CETIP) 20274E1 H4H 0 (3,523)
BRL 2,425,179 Receive Fixed (11.415) - Pay Floating (CETIP) 20274E1H4H 0 (9,011)
BRL 997,855 Receive Floating (CETIP) - Pay Fixed (13.19) 2025/F1 A 2H 0 4,766
BRL 2,217,193 Receive Floating (CETIP) - Pay Fixed (13.4) 202541 A 2H 225 14,031
BRL 2,292,350 Receive Floating (CETIP) - Pay Fixed (13.015) 202741 H4H 246 5)
BRL 997,385 Receive Floating (CETIP) - Pay Fixed (13.215) 202541 H2H 0 (11,389)
CLP 228,400,000 Receive Fixed (4.955) - Pay Floating (ICPROM) 203349 H20H 0 14,309
CLP 953,400,000 Receive Floating (ICPROM) - Pay Fixed (5.645) 202549221 0 (16,464)
CLP 662,200,000 Receive Floating (ICPROM) - Pay Fixed (5.86) 202549 A22H 0 (14,399)
CLP 159,000,000 Receive Fixed (4.96) - Pay Floating (ICPROM) 20334£9 H20 A 0 (1,162)
CZK 15,000,000 Receive Fixed (4.748) - Pay Floating (PRIBOR) 202846 H21H (434) (10,800)
CZK 68,500,000 Receive Floating (PRIBOR) - Pay Fixed (6.597) 202446 A21H 0 21,079
KRW 165,851,500 Receive Floating (CD) - Pay Fixed (2.104) 20324F1 H19H 0 (8,604)
KRW 354,800,000 Receive Floating (CD) - Pay Fixed (3.545) 20324F6 A21H 0 (2,104)
KRW 1,846,000,000 Receive Fixed (3.47) - Pay Floating (CD) 202543 A 17H 0 (18,793)
MXN 8,000,000 Receive Floating (TIIE) - Pay Fixed (8.5) 203343 2 0 (23,178)
MXN 10,300,000 Receive Fixed (8.315) - Pay Floating (TIIE) 2028426 4 141 0 (14,280)
MXN 7,100,000 Receive Fixed (8.11) - Pay Floating (TIIE) 202846 A 14H 0 (5,076)
MXN 4,000,000 Receive Floating (TIIE) - Pay Fixed (9.085) 20334E3H2H 0 (27,736)
MXN 24,800,000 Receive Fixed (8.8967) - Pay Floating (TIIE) 20284F2 A 7H 0 (1,278)
MYR 6,400,000 Receive Fixed (3.225) - Pay Floating (KLIBOR) 202542 A 3H 0 (4,603)
PLN 6,500,000 Receive Floating (WIBOR) - Pay Fixed (5.86) 20254E3 A 170 0 (258)
PLN 2,000,000 Receive Fixed (5.253) - Pay Floating (WIBOR) 203343151 0 (1372)
PLN 700,000 Receive Floating (WIBOR) - Pay Fixed (5.49) 202841 A 10H (1,312) (22,360)
PLN 800,000 Receive Floating (WIBOR) - Pay Fixed (5.455) 202841 A 10H 321 3,302
ZAR 7,900,000 Receive Floating (JIBAR) - Pay Fixed (9.3) 203343 A 15H 376 4,031
(578) (166,118)
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i i [ZALES T A AREBHRLE CKRL)
Tarria DBV R e
UsSD 1,400,000 CDS FED REP BRAZIL 5Y 1% 20/12/27 2027412 H20H 74,853
USD 100,000 CDS OMAN GOVT 1% 5Y 20/12/27 20274£12 420 H 2,117
USD 700,000 CDS REP OF KOREA 5Y 1% 20/06/27 20274F6 H20 H (15,821)
USD 2,056,250 CDS REP OF TURKEY 1% 20/12/27 20274E12H20H 354,211
USD 2,400,000 CDS REP SOUTH AFRICA 1% 5Y 20/12/27 20274E12H20H 151,983
EUR 400,000 CDS STANDARD CHAR 5YR 1% 20/12/27 2027412 H20H (3,924)
USD 4,290,000 CDX EM S38 V1 5Y 1% 20/12/27 2027412 H20H 244,067
EUR 10,500,000 CDX ITRAXX XOVER S38 5Y 5% 20/12/27 2027412 H20H (373,983)
433,503
TrTri e DI e
USD 50,000 CDS ARGENTINA LA SPMYC 5% 20/12/23 20234E12H20H (4,305)
USD 500,000 CDS ARGENTINA 5% 5Y 20/12/27 20274E12H20H (303,601)
USD 600,000 CDS BRAZIL 100BP 1% 20/12/26 20264E12H20H (17,290)
USD 500,000 CDS CHILEAN GOVT 1% 100BP 20/06/26 202646 H20H 5,384
USD 300,000 CDS CHILEAN SR 5Y D14 1% 20/06/27 202746 H20H 1,957
USD 700,000 CDS CHILEAN SR 5Y D14 1% 20/12/26 20264F12 20 H 6,647
USD 100,000 CDS INDONESIA REP 5YR 1% 20/12/27 20274F12 H20H 346
USD 200,000 CDS MEXICO 5Y 1% ICE 1BP 20/06/27 20274F6 A20H (389)
USD 500,000 CDS MEXICO 5Y 1% 1BP 20/12/27 2027412 H20H (3,406)
USD 300,000 CDS REP CHILE 1% 5Y 20/12/27 2027412 H20H 1,086
USD 300,000 CDS REP OF CHILE 2Y 1% 20/12/24 2024412 H20H 3,240
USD 500,000 CDS REP OF COLOMBIA 1% 5YR 20/12/27 2027412 H20H 37,843
USD 100,000 CDS REP OF POLAND 1% 1YR 20/12/23 20234F12 H20H 469
USD 200,000 CDS REP OF POLAND 1% 2YR 20/06/24 20244F6 H20H 1,282
USD 100,000 CDS REP OF POLAND 1% 5YR 20/12/27 20274F12 H20H 270
USD 400,000 CDS REP OF TURKEY 1% 20/06/27 202746 H20 H (62,265)
USD 100,000 CDS REP PANAMA 100BP 1% 20/06/24 202446 H20H 670
USD 200,000 CDS REP PANAMA 2Y 1% 20/12/24 20244F12 H20H 1,678
USD 600,000 CDS REP PANAMA 5Y 1% 20/06/26 20264F6 20 H 3,803
USD 2,400,000 CDS REP PERU 5YR 100BP 1% 20/06/26 20264F6 H20 H 15,201
USD 300,000 CDS REP PHILIPPINES 1% 5Y 20/12/27 2027412 H20H 1,256
USD 300,000 CDS REP SOUTH AFRICA 100BP 20/06/27 202746 A20H (15,378)
USD 100,000 CDS ROMANIA 1 YR 1% 20/12/23 2023412 H20H 308
USD 100,000 CDS UTD MEXICAN 1% 20/12/23 20234F12A20H 545
USD 600,000 CDS UTD MEXICAN 1% 5Y 20/12/24 20244E12 H20H 5,764
USD 300,000 CDS UTD MEXICAN 2Y 1% 20/06/24 20244F6 H20H 2,266
(316,619)
116,884
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