W37 7 FOMLEAIRDEY TY,

(LR

BINTERIE iR

{EFEHARE

IR GREH : 20034£12A 5 H)

ER7E

BREEIESNOREEBMLU T, F&L
TREWE SR ENA 1 =)L RESEA
NS AP EITO 2 EICED, LEL
72N AR DHELR &5 FEHIPE D B 7 plk
?Eé:&%ﬁ%tbfﬁm%ﬁmi

FEREMR

47 7 2 RIELUT OREEFERES & 18

BAMRELET.
F4=+09T542- 777X SICAV-
USTHUS=b VK778 (Jd9T2)
K RIVEE T D E AT %
F4=-0Y-TI4R-77/X SICAV-
JO=1 N A=K -RKVE-T77VF
(Jdo352)
NA A =)L B EH

L477FK0
BRAE

BB GEHAESENOHREZBE LT, &
L TR RIVETOREWERESRB LD
/\;; « A=)l RIEEEHBAFEWITHREL
x£9,

W EERAE ST ENA - 1 — )V RE
FHIER N DOEEMT. FHAIE U THE
RNEN%EEZEAELLET,

WAVEBREFEICDNWTIE. HAEL TS
BAy DIRITWER A

WER ORI NS HERZT 1 — - O
T TIA A A I —FaF)-
UIFy RARFELET,

HEAHBR

WIMEREFEAN DR EH G ITIIHIR 2 3%
I EE A

SBLAE

WEH2H (REHOBHEIHERD)
CREZITD, pREZfTVET,

WIS, EEERE O T, &
LENG e EA GHEiHEEZ S AR
9. ) HOHEANLLET,

WO AT, REER AV AR 4E K
de, mREMEEBEL TREL £

7,

KB LOHWNIT X 0 Hfd 2 TTH7s0n
BEbdH D70, WNROHSE S DT
WBEUPZFDEBEIZDOVWTHRIET DD
DTIEEHD FH Ao

T.a7«TI51A
USTYVhLT7 VR
(e F R & 3 (240 )

SEIVERKHER (2022811 B26B M 520235 5 B25B % T)

5 008w/ 5 200w/ 5 230 w

REA20225128268 REH20235F 1 A250 REA2023% 2 A27H

5 031w/ 5 230w/ 5 033 w

REA2023F3P2TH REH023F 4 250 REA2023F 5 A25H

SZREDEIEA

SERIIEB OBEISLTICHEND, E<BILHFL L
FET,

Wy RBBREREIHENOHEEZBL T,
EUTHBHEBESEENT « 1 =)L REHEANS
CRAEMETD ZEITED, BE LIS DM
LEEMEOERMNREERS e HESL
THEAZITVWET, BIERIICDONTS, EHA
s ERZITTWEL 7,
SHEDTEBOFEBFEVEL EIFET,

) =HiERDSTEURTRUATR

T 105-6426 SREHAXE./FI1-17-1
https://www.smd-am.co.jp

BOERSRBE. SIEHRNRICOVTOBEVEDE

BEEIDHBRFEHANSENEHELZE L,

BEERABEEICOLTOBHEVWEDE

J—-)btr9— 0120-88-2976
S [ RO ~ESEF (. B, @ - ARBER)




T. AY - 754X USAhAZ77 2R

JFHINE LT, RO EL LO@EOBACRMEIIUE T, HRFIMBELATRRLZLTWES, 22, B
A DOEAENZ SN TN E XL T 2HE01H Y £,

am ExiT30HADEARIE

x u 9w | o Fo B B leseruzs & &
(9 EE) : #H O A K EF & ET

5 B £ B EF X
! & % % BAH
20488 (20205128 25R) 8,111 25 AO0. 4 96.5 6, 687
20588 (20214 1 A25R) 8,145 25 0.7 96.9 6, 691
20688 (20214 2 A25R) 8, 239 25 1.5 96.5 6, 737
20788 (20214 3 A25R) 8, 372 25 1.9 96. 4 6,772
208H8 (20215 4 A26R) 8, 345 25 A0.0 97.0 6, 742
20988 (20214 5 A25A) 8, 380 25 0.7 96. 4 6, 756
21088 (20215 6 A25A) 8, 596 25 2.9 97.0 6,873
21188 (20215 7 A26R) 8, 594 25 0.3 96.5 6, 845
21288 (20215 8 A25R) 8,510 25 A0 7 96. 4 6, 745
21388 (202159 A27RH) 8, 565 25 0.9 97.0 5, 882
21488 (2021510825R) 8, 691 25 1.8 96. 2 5, 937
21587 (2021411 H25H) 8, 741 25 0.9 96. 6 5,921
21648 (20215128 27H) 8,715 25 A0.0 96. 2 5, 860
217HR (20224 1 A25R) 8, 525 25 A1.9 96. 6 5,710
21888 (20224 2 A25R) 8, 373 25 Al1.5 96.8 5, 580
21988 (20224 3 A25R) 8,673 25 3.9 96.6 5, 765
22088 (20224 4 B25R) 8, 875 25 2.6 96.8 5,773
22188 (20224 5 B25R) 8, 521 25 A3.7 96. 1 5,511
22288 (20224 6 A27R) 8,773 25 3.3 96.5 5, 634
22388 (20224 7 A25R) 9, 086 25 3.9 96. 1 5, 784
22488 (20225 8 A25R) 9, 065 25 0.0 96.6 5,748
22588 (202259 A26A) 9,116 25 0.8 96.1 5, 759
22688 (2022410825R) 9,177 25 0.9 96. 1 5, 766
227HR (2022411 825R) 8, 930 25 A2.4 96. 0 5,576
22848 (20224128 26R) 8, 495 25 A4.6 96. 1 5,278
22988 (20234 1 A25R) 8, 526 25 0.7 95.9 5, 292
23088 (2023% 2 A27H) 8, 704 25 2.4 96.6 5, 385
23188 (20235 3 A27R) 8, 416 25 A3.0 96. 4 5,190
23288 (20235 4 A25A) 8, 695 25 3.6 95.9 5, 329
23388 (20235 5 A25A) 8,910 25 2.8 96.7 5, 441

ALY O BT 3L BLAIA
MW7 7 FOFEM G EHIG LB TE 2 BB 20 ed, XU Fv—s BLUSERLIH Y $E A,



= SERAATP OREMEE L TREDHSE

T. AY - 754X USAhAZ77 2R

R 2 L & % 5 O %
R B - B ] = = & W Z
€: ") % %
20224511 A 25H 8, 930 — 96.
5228HA 1MAX 8, 884 AO0.5 96.
€: x)
2022512826 H 8, 520 A4. 6 96.
(HA )
2022512826 H 8, 495 — 96.
522948 12BAXK 8, 437 A0. 7 96.
€:1 x)
20234 1 A25H 8, 551 0.7 95,
(HA ")
2023% 1 A25H 8, 526 — 95,
5230Hp 1AXR 8, 545 0.2 95.
€: x)
20235 2 A27H 8, 729 2.4 96.
(HA ")
20235 2 A27H 8, 704 — 96.
#5231 HA 2 AX 8,713 0.1 96.
(HA x)
20235 3 A27H 8, 441 A3.0 96.
(HA ")
20235 3 A27H 8,416 - 96.
#52321A 3AXR 8, 583 2.0 96.
(HA x)
20234 4 A25H 8, 720 3.6 95,
(%A ")
20235 4 A25H 8, 695 — 95,
£52334p 4 BXK 8, 688 AO0. 1 96.
(HA x)
20234 5 A25H 8,935 2.8 96.

SR T AL AR BT RITM T,




T. AY -S54 USAhAZ77 2R

EFAfEiE

BEMERFOHRICDONT (20225F11A26BH» 52023F 5 A25HF T)

BEHEMERZFOHERS

ERHAE '22/12 '23/1 2 3

4 EREHAR
XOEEBIREEEMEBALS. ERHAEOENBEMBALE LD LI CHEEELTLERT,

HEESBIREREEMEEICDOWVT
HEEEHEREREMIBAE D EE 5 5 708
8.910M [CEBREURERELCSHELIEDBDT. 7 VR

1EREAE 8,930H

ERURR e mer nme 1 50m (i3 80) EROERENB/NT # =XV AZRUE T,
B E = +1.5% XDESEBFREITDINEINCDOVNTIF. SWEDETEH T

(PEEHREN—X) FMADI-RICKWERIET, Ffeo 772 FOBAMERR

CILE>THEMEHDEBIFT, LT ZHEDES
FOERDOKRZRTEDTESHIEEA. AT BL)

T 7Y ROEAAHCH UBYICHE TES RN BV ). NXYFY—IBRUSEEHKIEH T A



T. AY -S54 USAhAZ77 2R

BEMEOESEENER (2022511H268H 520234 5 H258% T)

BT 7V R REGFHIUSFANDODREZBU T, TEUTREERESE/N\A - 4 —)U MESS
NSV ABRZETVE U,

F4— 0D 54X -T7RX SICAV-2O-NU-/\A +A4—)UR - R
R-Tr7YR(JdAdISR)ICBVTIE.
QBB T I—T. #ELEDWolverine WorldwideDIREN IS RICHFS5 U &,
B OEELIRERIHIY. DB ESNcER T S RFHEINE Ul
QX - UIv—EII—T. JIL—XS54 2V &EZT DRoyal CaribbeanDRENS
ZRICHFSLET &,
BEEDFHRRPREFBH R UEHA TV (BHHDFEKRT DEEBETR) MERIDNE
([CDIRRA L ZFE UTe,
OEEINELII—T. ZILZRED FRFEETHDConsteliumDREREN S RICHES
LiceC &
F4—-0D -FS5A4R-T7VX SICAV-USPZIUT—K- -RVR-TrY
R(JdISR)ICBVTIZE.
OREBEHBEDORI Y avh, FTRUEDREED. BERVORERER. ) LF CTHT
EVE-feC &L, TIRUI—VICESLIECE
OXKEEN. —ZOERTIEFFEIN ERLIEBDD, FEINANEFESLTFZRAUI—
vERDRECE
OMB S (REJEBRIES) DRI 3 U, &F LRICKDRTHIREDFLREICD
Bilron. FIBINADESICLD PTRAUT—VERRSel &



T. AY -S54 USAhAZ77 2R

FERIRICOWT (2022F11A26EBMm 52023545 H25H% T)

NA - A=) MESFMHS. KEREEBESFMERF LR LE UL, T, REHE>N

BICKRILE - AREBRWF UL,

NA - A —)U RESFTHIS

NA - A=LRESHHEEEF LR U
3RICEEC 2 DDOMFIRITDHIEE C.
SEEMRBEPAELSIEMEDDTER
WD EDBERNDLA X UIe ULMULFR
B CKEHEMHEZESR) FMEDOERZE
FELOMALT, RITHODREALEZR
WIESHDZEICHIILELZ. 3RICE
U2 BULEAMTBICELNOIKUINE SN,
PP | (EEEYMEL OI7IFALIY
[CEBESHRSNE L. FRBIE12H
([C0.5%. 2H. 38, 5RI20.25%®DH] L
[Pzl T TEREL, BRICEFTZTSIL -
772 REHOBZEZ5.00%~5.25% & U
FUlze 5ADFOMC CREHRHMEZ
BR)EBOFPHNTIEF RBDY AR~
T UIIH7ZERT B1115) BB(E O OIE M
SEROBERREIS CNH O DRBFEZICK
FIBHTEMEBFINF LI

BREBERSE
T—LN=TKEREESA VT VT
ATHICKBREBIEESTHE. TSR
Uy —r il E Uiz, KEEANTY E5%

F2ENSSFDFRMETLTAT 1 —
FEUERUED, BEF2FE10FTH T
A=V ZHFLE U, FEIFBICHEW
FROKEBEIF. BEREFD5IE LIFEE
% LBREENDORZD SFIEOY (F EFUE
Ulce A1V TURPPEBEESE UIHMK
REUTHERBEZ LO>THY. ZDH
BICT7xTF3IL: T7 Y REFOBRRE
4.00%EEN D, 2007FLLROEKELIR
%5.00%~5.25%~&E5|F EFoNE UL,
JLIY Ry R(EBICHT D RS
) F. ZLDEBRII—THIHARLFL
o 3RBE4ARICEETE 3HDIRITHREEIC
KIHHBRIRESEFHUX LN, DRR
SREXMINC K IIBILWVTENDRMERERE
BRULFEUTz,

AEME

REMBCTE. IRULTHB UIEEXE
FIEEKRILE - BRERERD X UIEDY
BARIRTIC K2 RAEH (10FEEFNDY)
DHFBEFBOILKY. KETOHTTIRIT
DWHERENKNILE - HIRERERY.
INBIFAK RIVE - BREBRDF LT,



T. AY -S54 USAhAZ77 2R

R—b;I7xUFICDOVT(2022F11H26BH52023%F 5 A25BF T)

HI7UKR

BROEEXRASICEWV. BT 7 RDIE
EREETIAETHDT+— - 09 TS
A2+ T7X SICAV-7JO0-N
WNA - A—=]LR-RVR-TPUR(J
dI73R)BLTF—-09 - S5/ R -
27X SICAV-USF7IUL—
EeRYR-T7YRJAdITR)ANKRE
ZITWE U, IBEREGSEIASDHEHFA
NESOICRSE. \A « 4 —)U REEED
Fq—-09 -TFZA4R-T7VX S|
CAV—-270=N)L:N\A - A—J]UR-K
VR TD7FUR(JAITR)) EREERE
KWW (F4— 09 FSAR TPV
SICAV-US7IUST =K -HRVR-
T7VR(JdISR)) ZHMRES50%IZED
gREUFE U,

F4—-09 - FSAR-T7URX
SI1CAV-20-N -

NA +A4=)LR - RVR-T7UR
(JdI32R)

BEELII—DF—N—DJ A ME=E
BPDICIARLE L. BEIEDO EME
XTS5y FREORIEES) 3. 2022
FRICIEF/NFMBELERT, BELDBIF

BICEWOE CEBEEZRTI 2N
ETWFE U, FledIHE2. 3FEEIE
PS54 F T — (HGH) OHIIC K B
EEAENFIBR SN TIRFTE RN RIREED
KOIEBIAALTUVEIESD, SBIFT TS
AFI—VDEELEEDICEHEADNRY
NPwIPFIYYRPELDERAATVE
g, OEMBELEBIC, EEETDBE
ClIIEHEERREEEE ICHEEN DD &
ZATVET,

F4—-0D FS5AR-T7UX
SICAV-US7JUS—h-
KRR «T7VR(JAdISR)

KEKREERESTHEOLEN, U
FI—VICTIRBFESUFE U, AU I —
VTHBDE MKOKRFRITEA —/N—
DA RKEMARTEF VI—DA
& U iREBESHEEDHRRIRD. R1T
TII—DRANDSTSITRICFESLF U,
FPHRENDED ZSHE LT ET.
A—=IURA=TFIQWER) ORI 3
HFIRICHFSLF U, B9 —BEDT
F. BLREOW ZRHET IR FIY—T5
DABS EEERIEH P/ -I—-Ix
VY—MB SANDESHN TS RICHFESLF
Ulee Tal—y3r*d%E3056E01E 7
I—%F—N\N—D1x4/4 EULTPPROE



T. AY -S54 USAhAZ77 2R

LIz &N, BEICES A FXITERL
FUlce MBS D#EIREIRB YA F X(TTE

AUFULU.

*TFa1l—yavERF RETADFHNG DU
B ZRIIE/IZET. BARF[E]| TRRINET. F/e.
[EFOEB W T DEFMSDOEENIE] DIBFEE L
THIBEIN. —BHNICCDEDI RV CREV) FE.
SHDEE) T BEHMEOEE AT B ET,

NYFI—TJ EDERICDOVNT(2022F11H26BH 52023F 5 A25BF T)

RUFI—ITDBRUOSEBEBHZRITITOETADT., COEBICEE I ZEEIEH FHA.

SFEEICOWVT(20226F11826BH 52023F 5 H25HF T)

BRI 1 A0OHE Y O idE (Bi5 a0 (&, BEEMEEKESFZ/HZEL. UITOBEY EWVEULEL
fco
BE. BREREICDEFULUTIE., EHDEARASHICEDEERWVELED,

(BfI: . 1730570, B50E)

E H $228M  $229M 2308 $231H] 2328 552334
S EcE 25 25 25 25 25 25
(Mg ) (029%)  (0.29%)  (029%)  (0.30%)  (0.29%)  (0.28%)
ZHADINE 24 25 25 25 25 25
SHIDIRE LS 0 - - - - -
BRI RE 440 446 452 454 471 481

MRBARBZYI BT TND e, [BEADING] & [HBEDINELSN] OGEH SN EE] E—HURWEEH B &I,
KOEAEMEALLR] (&, [HHDEE] (Bi5180) OHIRE#EMEE (DEE S 1A AH) (CHTDHERT, BT 7~ FOWR
WEEFRRIETT,



T. AY - TS54R USAhALZ7 VKR

StEOERSE

\17

N

LLE

Yk
SIEHRE. EFHOEARFGEHICEL. BE
BERASANOKREZBEUC. TEULTKRE
EBESFE/NA - A —ILRESFSANZ VX
BRZTD &L BE UG OTE
REBAVMEORPNGHUEZNS Z&%Z
BREUVCGERZITVED,

F4—-09 FS5AR-T7VR
SICAV-7O0-N-

NA -+ A=JLR IRV R-TF7UR
(JdI35R)

BUWYIORBRIEEEHMRIEDS|E
WEUORBR. T 770 ~EBARET =X
(FhEHMNICIERbZ I T, REO¥Y
NIFKETHDI%~A4%FTTCLERTDE
BAATWVWET, ULNAULIEHA S, /N1 -
A —=)LREETBD T 7 VI A VI (E
BEHIEL) KR, LoD ULIERITEEDES
B, MBICBVEEINSREMEZEZ R
& BUWY T OREBEADRRXIGENS
NH3ERTCVET, BEICBZOITD L.
NA - A=) RESHBOHEMPFILG YN
HEDOKRDIFKEISELREICIE. /N1 -
A4 =)L REFMBERFRUI—2ZERT
tEmH'SG . 2023FED/NT =XV RITE
WREBRDHDBEUNEEA. (ERBY. X
77V REEVWA VALRAZBIELDD.

NA - A—=)UREFHHFCOTHDODOFL
MST 4 UT « ([{A8ZENM) DIIHICEE5H
FJd, CNFTHIFIEFRMBEEDOT
T I—VZBEULTER. BIRLICY
LIy NS —FEURTZERUICER
EEELU TV H# T,

F4—-09 TFSAR-T7VR
SICAV-US7JUS—h -
KRR -2J72R(JdISR)

FRBICKDERMSIEMDITHKLDYCIT
DVWTERERTHY., BEHEKRESFS|E
EFAEBELEIND & BFFOYU ISERE
TUTCTEF U, ZDReH. HT 7V RT
FEEHIHNER—bTxUFDTalL—
VavERAETIHSZIHVE T, &b
BTA—ILRA—TRITV3vEULTIE.
SRBRRICKVBERESFSIETFATON
EBRICBEMERDDT. AT 4« —S1ETHI
WOHZDZRIYaVvERIFLES, U
Iy hII—-TF REDHFEL TE
T UTeBBRNDIREREZH > TEF
UIeh', IR E U TBERREZRZ 7T
TLWEYT, FNHELDEII—TRYS
Ly REDA4 R{ELF LD, NUa2TIT—
Y3V (REMESHM FSBRDEIEEY
ARI)EEZDETHTRIBVWEHFTVETD,
SOECAHEEZRBZHMFUI TN, #Y
BREFENENE U X T ZEHHET HE T,



T. AY - 754X USAYHhAZ7VE
A x5t

FZEBHEEFIITVE R A



T. AY -S54 USAhAZ77 2R

1 /08 OEREAH (20225F11A26BHh 520235 5 H25H% T)

5 B it} = EHO#ME
@IE S W B 730  0843% (STCRE=MhOTIIEELE X SIEHME X (BBEY FEH)
[ Bich IO E#(fEa(38,657/MHC S o |
® E = (43) (0.501) BiES1: T 7 v MERDIBRKE DM
R M ERRSEESEER DX, OFERNTDIT 7Y RO
BrR & = %) (28) (0.326) B, BARDBERIEHEZEOXIM
o o SR T 7 Y RHMEORERLIOEE, BESHNSDIBHODSE
(Z 5% = ) @) (0.016) DT
(b) FEZFEFHH - - SEERITFHH =R OFEEREF IR, B OIS FHEOL
. TEEZLF R EMIIEFEDTE DR, TR AISSZTIAD FER
(# =) (=) (=)
G T EM)| (=) (=)
(BREFTIAS) (-) (-)
(c) BmEEFEGIH - - BIEEZFENS |3 = BAch OB {IEESFENE |5, B D= iR HE 15
. BfEEZSEE [F A MEEZsDRE | DEEFKLE T DEE|ICET 2FHE
(% =) (-) (-)
= #®t B (=) (=)
(REFTIAH) (=) (=)
dzoith & B 1 0.008 ZDthER=HhDZDMER,HAhOTSZmEOL
s FREEASBNCDITDRERITHICILSBMEEZDRED LV
wesm O 000 HeDROS - BEOBESICET 58
&E B & B 0) (0.003) EEEREEEIACTID 77 ROEBTER
(% D .fm) (O) (0000) z D 1@1%%%%%%@%}@%[:%?6%@{@%%
& 5 74 0.851

MXHPOER CBEHRDONH 2 ODIFTHERZZO) (&, B - FHICK > CTRBEEDHCEB NG B, BEEICK

HEHULTWET,

MEEEME 1 FOSY) DENENOERSRZAPOFHREEMERCRLTI00ZRCIZHDTT,
XBIEEB(ICARBIIOHEAALTVET,
*BIEEOERAR. X7 7Y RPEBANTV R REBEEASITI S LBRAZZSHF A,



T. AY - TS54R USAhALZ7 VKR

0
O BEER LEEER (FEREE)

B ig&Ex7 7> ROEA 0.06% b7V ROER 1.72%
EREEERLSN 1 l
0.06% ZDthEF
EREEER | 0.02%
—% ERSEER
= (ZsER1) 0.03%
1.78%
ERSEER
(=2 1.01%
ERSEER
ERE21t) 0.66%
“wREEE+n 1.78%
b %77 Y ROBADHE 1.72%
1BE%T 7Y ROERSEERADLE -%
2]
BE%ET 7V ROERSEERAUNDLE 0.06%

xHOSERE. fH8l 1 AOZY OERBEME ICSVWTRVWEREICKWVERLIZDDT, BbE
&, FERBEULE(NBRUTS 2MREZUEAA) T, [1H0Z7Y OERBHIOSHES
[F. BHERGZBEDHIET

XEDEREXRT 7Y RET 7Y RPEFANTVRDRERLS (K — 772 FERL)) DBAR.
VITVISADREERTY, EREEERSEREEERMNDERZ. BRESCEHLTLDH
RICHEDTEXFILTVET . BEXRT 7Y RFAOTFIRELEZHRLC. RBENBZERZFTEL
TWEY, L. REXRT 7V RTOEREEERI. 277 Y FOEREFEHRMOINSE8EBL
TWaTcs. RmINETEREEEREH I FE A

*HCHADERE. RAIEULT. BEFHH. TERTFEHBSLUFMESNE IRz E B &
fo. FHESNICHBN R DIBED H U E T,

X EEEDRIHRRGTREEUVTVWSSEETH Y. RRICEEUVCERDLEE(FERI T,

SEREPOER - BECHH S I-BRAOHRE (FAIE UT. BEFHR. TERTFHRS LUHITEE
FIEIHRZR< . ) ZRAPOFIZHEORICHADOFOEAEMEE (1 OS5 W) ZR UL TR U cHEE
IS, WBET 7 RORBERZNMA THEER (FX)(31.78% T,



T. AY - TS54R USAhALZ7Z7 VKR

an SERREIRDFTE RUERGI DR (202251182685 52023% 5 B25A % T)

Eﬁ‘ﬁnini#
| (3 Bk HA
=1 (5} 5T f+
a # B & a # 5t fF %
afF7AuAh- FIb aOfF7AUh- R
FA4= 09 -TIAR-T7YR
S‘ |CAV=-UST7HUHF—}- 46, 592 449 77, 303 745
SHE KR 77VR8 (UJdIFR)
TAIR g RO TR T TR
- "EI—/\') AY )
4—)bF'71§7|"77‘/F 110, 096 911 141, 311 1,180
(J d 4% 73 2 )

AT L4,

an FIZERFRAEDEIBIHRRE (20225118268 1520235 5 A25H £ T)

LRI IR T D FIEFEBIRA & DERS]

FiIHY EH A,
KHFBRA &3, AR OBREIENIET DM IR 1HIC

BUE &

NDFEREATT,

am E-EEMERNGIE. E_ELMBEANSIENIHRNGIZAEELREL TVIERRHOACHAIRR
(20225E11 B26 A" 520235 5 A258 £ T)

BUFEHIIZSWETA, ELEESHIC

s SAANZEDIM (20235 5 A25AHE)
T7 VR AT - 77 AP ANTEHNERET 7 > ROBIA

TRHEEFRFERNIZI DI TR Y £ A,

£ B B 0§ (3 57 H x
7 7 4 r % F O OMm &
O O
* ® mman | mnnen | - L F
Wote>719) ] O [F7AUn- Kb +A[ %
7¢3 QUD"J? '77,11ny' 77777>ZF (SJ Id%égx)_ 2,011, 228.02 | 1, 980, 516. 16 18,854 | 2,630, 958 48.3
Ta T TR I 5D SV SAYT | 28,9405 | 2,200, 720.47| 18,875 | 2,633,902 48.4
& : 4,333,172.52 | 4, 271, 245. 63 37,730 | 5,264, 861 9. 7

ML GAUL, TERIR ORFli 2 A AR O BE BE BB O M XV ERF L2 b 0T,
MHASLRIT, MU PERERIC 9 2 R AR O LR,




T. AY - TS54R USAhALZ7Z7 VKR

am REETHAEDER (20235 5 A 250 7%E)
" : iF i 1 mﬁ gﬂtl: = %

M %
# & H # 5, 264, 861 96. 3
Ja—-—J)b -0 — Y%, o0 201, 149 3.7
® & E & B E ¥ % 5, 466, 010 100. 0

MERIIRIC BT DM EHEE PE (5,301, 666 T- 1) OFEFFEMPEREE (5,466,010 M) 1% 2 HIF97. 0% TY,
MOMEREFEL, TERRIIR ORI A B AR O X EE AR 78 EAS OMPEIC L 0 IBERE L2 b o T, k. ERIRICE T 2 EHREL —
ME. 17 AU H - FA=139.54[1CY,

wm BE. Aff. TFERUBEMEBEOIRER
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15 B 5 228 HA X 5 229 HA X 5 230 H X % 231 81 % % 232 H) X % 233 88 Xk
W & B | 5,325,749,073 | 5,317,373,967M | 5,420,275, 110/ | 5,217,802, 451/ | 5,364,087,225[ | 5,468, 910, 928
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=0226£12F 268 J [ E2023% 1 258 J L E2023F 2 B27H J L E2023% 3 B278 J [ Z2023% 4 258 J [ E2023% 5 A258
bic B £ 228 H £ 229 H £ 230 £ 231 £ 232 W £ 233 W
W B & % Iv & 22,967,311 23, 361, 412 19, 988, 9851 24,103,061 26, 227, 276 22, 548, 675
2 0 4% £ 22,970, 690 23, 345, 383 19, 966, 827 24,076, 639 26, 200, 922 22,524, 930
Z o OF B 6, 311 20, 294 24,990 29,070 28,239 31,278
* I F OBE|lA 9, 690 A 4, 265 A 2,832 A 2,648 A 1, 885 A 7,533
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NERDREZFEG [ ER R G [ Eh TH S mEF
F—A+IU7
SGSP Australia Assets Pty. Ltd.,, Reg.S ~ USD 400,000 411,272 0.09
3.3% 09/04/2023
411,272 0.09
~VF—
Anheuser-Busch Cos. LLC 4.9% usD 500,000 632,049  0.13
01/02/2046
Anheuser-Busch InBev Worldwide, Inc. ~ USD 1,245,000 1,532,578 0.33
4.5% 01/06/2050
2,164,627 0.46
HFH
Canadian Pacific Railway Co. 3.1% usb 290,000 296,233 0.06
02/12/2051
296,233 0.06
FV
Chile Government Bond 3.5% usD 865,000 899,747 0.19
25/01/2050
Corp. Nacional del Cobre de Chile, usD 1,515000 1,633,751 0.32
144A 3% 30/09/2029
Corp. Nacional del Cobre de Chile, usD 200,000 218,772 0.05
144A 3.625% 01/08/2027
2,647,270 0.56
i
Baidu, Inc. 3.875% 29/09/2023 usb 445,000 464,160 0.10
Longfor Group Holdings Ltd., Reg. S usD 500,000 518,331 011
3.95% 16/09/2029
State Grid Overseas Investment BVI usD 470,000 486,856  0.10
Ltd,, 144A 3.75% 02/05/2023
Tencent Holdings Ltd., Reg. S 3.8% usD 500,000 531,354 o011
11/02/2025
Yili Holding Investment Ltd., Reg. S usD 800,000 787,844 017
1.625% 19/11/2025
2,788,545 0.59
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Danske Bank A/S, 144A 3.875% UsD 200000 208,147 005
12/09/2023
Danske Bank A/S, FRN, 144A 3.244%  USD 235,000 244,610 0.05
20/12/2025
452,757 0.10
i
Hongkong Land Finance Cayman usD 600,000 591,342 0.12
Islands Co. Ltd. (The), Reg. S 2.25%
15/07/2031
591,342 0.12
NYHY—
Hungary Government Bond, 144A usb 310,000 305,803 0.06
2.125% 22/09/2031
305,803 0.06
AVER
Exportimport Bank of India, Reg. S usb 600,000 642,807 0.14
3.875% 01/02/2028
Reliance Industries Ltd., Reg. S3.667%  USD 450,000 482,567 0.10
30/11/2027
1,125,374 0.24
AV RRYT
Indonesia Government Bond 2.85% usD 370,000 386,076  0.08
14/02/2030
Indonesia Government Bond 2.95% usD 665,000 680,087  0.15
11/01/2023
Pertamina Persero PT, 144A 6.45% usb 400,000 522,947 0.11
30/05/2044
1,589,110 0.34
FANVIVE
AerCap Ireland Capital DAC 4.875% usbD 580,000 617,642 0.13
16/01/2024
AerCap Ireland Capital DAC 3.5% usb 150,000 156,761 0.03
16/01/2025
AerCap Ireland Capital DAC 6.5% usb 150,000 171,592 0.04
15/07/2025
AerCap Ireland Capital DAC 4.45% usb 415,000 451,632 0.09
03/04/2026
1,397,427 029
HA
NTT Finance Corp., 144A 1.591% usD 565,000 552,447 0.12
03/04/2028
NTT Finance Corp., 144A 2.065% usb 200,000 199,952 0.04
03/04/2031
752,399 0.16
J9z—t
Equate Petrochemical BV, Reg. S usD 560,000 610,296 0.13
4.25% 03/11/2026
610,296 0.13
AF¥a
Mexico Government Bond 4.28% usbD 1,325,000 1,371,375 0.29
14/08/2041
1,371,375 029
F5VE
AerCap Ireland Capital DAC 3.5% usbD 150,000 151,339 0.03
26/05/2022
AerCap Ireland Capital DAC 3.65% usb 675,000 711,393 0.15
21/07/2027
ING Groep NV, FRN 1.726% usb 200,000 198,834 0.04
01/04/2027
1,061,566 0.22
nr<
Autoridad del Canal de Panama, 144A  USD 200,000 243540 005

4.95% 29/07/2035
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Panama Government Bond 3.16% usD 700000 726250  0.15
23/01/2030
969,790 0.20
~Nib—
Peru Government Bond 3% usD 560,000 560,000  0.12
15/01/2034
560,000 0.12
AE—=V
Qatar Government Bond, 144A usb 240,000 249,639 0.05
3.875% 23/04/2023
QNB Finance Ltd,, Reg. S 2.75% usb 750,000 771,563 017
12/02/2027
1,021,202 0.22
JOITIET
Saudi Arabian Oil Co., 144A 3.5% usb 600,000 642,399 0.14
16/04/2029
Saudi Electricity Global Sukuk Co. 4, usb 450,000 519,996 0.1
Reg. S 4.723% 27/09/2028
1,162,395 025
Lk
South Africa Government Bond 4.3% usD 565,000 574,407  0.12
12/10/2028
South Africa Government Bond 4.85%  USD 1,085,000 1,122,878 0.24
30/09/2029
1,697,285 0.36
LE)
Kookmin Bank, Reg. S 4.5% usb 550,000 619,100 0.13
01/02/2029
619,100 0.13
ARAV
Banco Santander SA 3.49% usb 200,000 211,290 0.04
28/05/2030
Banco Santander SA, FRN 1.722% usb 1,400,000 1374619  0.29
14/09/2027
1,585,909 033
=]
TSMC Global Ltd., 144A 1% usb 600,000 567,330 0.12
28/09/2027
567,330 0.12
AFYR
Barclays plc, FRN 4.61% 15/02/2023 usD 510,000 512,202 0.11
Barclays plc, FRN 4.338% 16/05/2024  USD 275,000 286,398 0.06
Barclays plc, FRN 3.932% 07/05/2025  USD 430,000 452,561 0.10
Barclays plc, FRN 2.852% 07/05/2026 ~ USD 650,000 671,155 0.14
Barclays plc, FRN 2.279% 24/11/2027 ~ USD 435,000 436,140 0.09
HSBC Holdings plc 3.9% 25/05/2026 usb 400,000 431,843 0.09
HSBC Holdings plc 4.95% usD 555,000 651,650 0.14
31/03/2030
HSBC Holdings plc, FRN 1.645% usb 205,000 203,536 0.04
18/04/2026
HSBC Holdings plc, FRN 2.099% usbD 405,000 408,090 0.09
04/06/2026
LSEGA Financing plc, 144A 2% usb 450,000 444,580 0.09
06/04/2028
LSEGA Financing plc, 144A 2.5% usb 1,630,000 1535418 0.33
06/04/2031
LSEGA Financing plc, 144A 3.2% usb 850,000 884,716 0.19
06/04/2041
NatWest Group plc 3.875% usb 765,000 798,168 0.17
12/09/2023
NatWest Group plc, FRN 3.498% usb 380,000 383,370 0.08
15/05/2023
Santander UK Group Holdings plc, usb 1,075,000 1,068,791 0.22
FRN 1.532% 21/08/2026
9,158,618 1.94
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AbbVie, Inc. 2.95% 21/11/2026 usb 1,150,000 1,212,970 0.26

AbbVie, Inc. 3.2% 21/11/2029 usb 190,000 203,355 0.04

AbbVie, Inc. 4.7% 14/05/2045 usb 270,000 334,837 0.07

AbbVie, Inc. 4.875% 14/11/2048 usb 1,050,000 1,354,531 0.29

Aflac, Inc. 3.6% 01/04/2030 usb 145,000 159,941 0.03

Alexandria Real Estate Equities, Inc., usD 530,000 637,109 0.13
REIT 4.9% 15/12/2030

Alexandria Real Estate Equities, Inc., usb 530,000 580,276 0.12
REIT 3.95% 15/01/2027

American Campus Communities usD 885,000 946,714 0.20
Operating Partnership LP, REIT
3.625% 15/11/2027

American Campus Communities usD 635,000 648,314 0.14
Operating Partnership LP, REIT
2.85% 01/02/2030

American Tower Corp., REIT 1.6% usD 210,000 208,158 0.04
15/04/2026

American Tower Corp., REIT 2.3% usb 235,000 228,207 0.05
15/09/2031

AT&T, Inc. 2.3% 01/06/2027 usb 405,000 412,572 0.09

AT&T, Inc. 1.65% 01/02/2028 usbD 145,000 141,757 0.03

AT&T, Inc. 2.75% 01/06/2031 usb 1,075,000 1,097,244 0.23

AT&T, Inc. 2.25% 01/02/2032 usb 245,000 237,068 0.05

Bank of America Corp. 4.25% usb 610,000 673,669 0.14
22/10/2026

Becton Dickinson and Co. 2.823% usb 1,060,000 1,098,011 0.23
20/05/2030

Becton Dickinson and Co. 1.957% usb 480,000 461,727 0.10
11/02/2031

Becton Dickinson and Co. 3.794% usb 375,000 421,763 0.09
20/05/2050

Becton Dickinson and Co. 3.7% usb 373,000 407,015 009
06/06/2027

Becton Dickinson and Co. 4.669% usb 470,000 592280  0.13
06/06/2047

Boardwalk Pipelines LP 4.8% usD 600,000 672,669 0.14
03/05/2029

Boardwalk Pipelines LP 3.4% usb 480,000 496,260 0.10
15/02/2031

Boardwalk Pipelines LP 3.375% usD 105,000 106,945 0.02
01/02/2023

Boardwalk Pipelines LP 4.95% usD 315,000 341,682 0.07
15/12/2024

Boardwalk Pipelines LP 5.95% usb 505,000 578,585 0.12
01/06/2026

Boardwalk Pipelines LP 4.45% usD 40,000 43,856 0.01
15/07/2027

Boston Properties LP, REIT 3.25% usb 1,105,000 1,156,169 0.24
30/01/2031

Brixmor Operating Partnership LP, usD 515,000 570,906 0.12
REIT 4.125% 15/05/2029

Brixmor Operating Partnership LP, usb 225,000 245,699 005
REIT 4.05% 01/07/2030

Brixmor Operating Partnership LP, usD 115,000 121,712 0.03
REIT 3.85% 01/02/2025

Brixmor Operating Partnership LP, usD 335,000 363,395 0.08
REIT 4.125% 15/06/2026

Brixmor Operating Partnership LP, usb 332,000 357,064 0.08
REIT 3.9% 15/03/2027

Capital One Financial Corp. 3.75% usD 655,000 709,915 0.15
09/03/2027

Capital One Financial Corp. 3.65% usD 425,000 458,406 0.10
11/05/2027

Cardinal Health, Inc. 3.75% usD 390,000 418,722 0.09
15/09/2025

Cardinal Health, Inc. 4.56% 15/11/2044  USD 90,000 102,584 0.02
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Cardinal Health, Inc. 4.9% 15/09/2045

CC Holdings GS V LLG, REIT 3.849%
15/04/2023

Centene Corp. 3% 15/10/2030

Cigna Corp. 4.375% 15/10/2028

Cigna Corp. 2.4% 15/03/2030

CNO Financial Group, Inc. 5.25%
30/05/2025

Crown Castle International Corp., REIT
3.8% 15/02/2028

Crown Castle International Corp., REIT
4.45% 15/02/2026

CVS Health Corp. 1.3% 21/08/2027

CVS Health Corp. 3.756% 01/04/2030

CVS Health Corp. 1.875% 28/02/2031

CVS Health Corp. 5.06% 25/03/2048

Discover Financial Services 3.75%
04/03/2025

Edison International 4.95%
15/04/2025

Extra Space Storage LP, REIT 2.35%
15/03/2032

General Motors Financial Co., Inc. 5.1%
17/01/2024

General Motors Financial Co., Inc.
4.35% 09/04/2025

General Motors Financial Co., Inc. 4.3%
13/07/2025

General Motors Financial Co., Inc. 4%
06/10/2026

Healthcare Realty Trust, Inc., REIT
3.625% 15/01/2028

Healthcare Realty Trust, Inc., REIT
2.05% 15/03/2031

Healthpeak Properties, Inc., REIT
3.25% 15/07/2026

Healthpeak Properties, Inc., REIT 3.5%
16/07/2029

Healthpeak Properties, Inc., REIT
2.875% 15/01/2031

Highwoods Realty LP, REIT 4.2%
15/04/2029

Highwoods Realty LP, REIT 3.05%
156/02/2030

Humana, Inc. 3.95% 15/03/2027

Humana, Inc. 4.875% 01/04/2030

Intercontinental Exchange, Inc. 2.1%
16/06/2030

Intercontinental Exchange, Inc. 1.85%
15/09/2032

Intercontinental Exchange, Inc. 2.65%
15/09/2040

JPMorgan Chase & Co. 3.9%
15/07/2025

Kilroy Realty LP, REIT 4.375%
01/10/2025

Marsh & McLennan Cos.,, Inc. 2.25%
15/11/2030

Morgan Stanley, FRN 1.794%
13/02/2032

NextEra Energy Capital Holdings, Inc.
2.44% 15/01/2032

NextEra Energy Capital Holdings, Inc.
3% 15/01/2052

ONEOK Partners LP 4.9% 15/03/2025

Oracle Corp. 2.3% 25/03/2028
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usb
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usb
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usb
usb
usb
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usb
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usb
usb

usb
usb
usb

usb

usb
usb

usb
usb
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415,000
910,000

1,610,000
830,000
175,000
162,000

975,000
440,000

1,665,000
295,000
305,000

1,350,000

1,700,000

30,000
750,000
665,000
170,000

1,160,000
175,000
940,000
175,000

60,000

65,000

70,000
800,000
235,000

790,000
465,000
700,000

1,000,000
300,000
150,000
605,000
180,000
585,000
460,000
430,000

1,000,000
270,000
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499,194
942,109

1,639,366
943,655

176,091
179,032

1,058,811
481,986
1,616,430
323,652
292,792
1,762,955
1,800,758
32,784
729,595
713510
183,093
1,251,853
189,175
1,013,279
167,504
63,806
70,530
72,854
883,844
241,704

864,287
545,438
695,332

960,438
291,003
162,626
658,843
179,759
555,043
460,774
428,360

1,090,408
269,358

0.11
0.20

0.35
0.20
0.04
0.04
0.22
0.10
0.34
0.07
0.06

0.37
0.38

0.01

0.15

0.04

0.26

0.04

0.21

0.04

0.01

0.02

0.02

0.05

0.18
0.12
0.15

0.20

0.06

0.03

0.09

0.23
0.08
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Pacific Gas and Electric Co. 2.1%
01/08/2027

Pacific Gas and Electric Co. 2.5%
01/02/2031

Pacific Gas and Electric Co. 3.3%
01/08/2040

Pacific Gas and Electric Co. 3.95%
01/12/2047

PerkinElmer, Inc. 1.9% 15/09/2028
PerkinElmer, Inc. 3.3% 15/09/2029
PerkinElmer, Inc. 2.25% 15/09/2031

Perrigo Finance Unlimited Co. 4.375%
16/03/2026

Simon Property Group LP, REIT 2.65%
15/07/2030

STERIS Irish FinCo. UnLtd Co. 2.7%
15/03/2031

T-Mobile USA, Inc. 3.75% 15/04/2027

T-Mobile USA, Inc. 3.875%
15/04/2030

T-Mobile USA, Inc. 2.25% 15/11/2031

UnitedHealth Group, Inc. 2%
16/05/2030

UnitedHealth Group, Inc. 3.5%
15/08/2039

UnitedHealth Group, Inc. 2.75%
15/05/2040

UnitedHealth Group, Inc. 4.45%
15/12/2048

US Treasury 0.125% 31/05/2023
US Treasury 0.125% 30/06/2023
US Treasury 0.375% 31/12/2025
US Treasury 0.375% 31/01/2026
US Treasury 0.5% 28/02/2026
US Treasury 0.875% 15/11/2030
US Treasury 1.125% 15/02/2031
US Treasury 1.25% 15/08/2031
US Treasury 1.375% 15/11/2040
US Treasury 1.875% 15/02/2041
US Treasury 2.25% 15/05/2041
US Treasury 1.75% 15/08/2041
US Treasury 3% 15/02/2048
US Treasury 3.125% 15/05/2048
US Treasury 2.375% 15/11/2049
US Treasury 2% 15/02/2050
US Treasury 1.875% 15/02/2051
US Treasury 2.375% 15/05/2051
US Treasury 2% 15/08/2051
US Treasury 2.6% 15/02/2045
US Treasury 3% 15/11/2045
US Treasury 2.5% 15/02/2046
US Treasury 2.5% 15/05/2046
US Treasury 2.875% 15/11/2046
US Treasury 3% 15/05/2047
US Treasury 2.75% 15/08/2047
US Treasury 2.756% 15/11/2047
US Treasury Inflation Indexed, FRN
0.125% 15/07/2031
Verizon Communications, Inc. 3%
22/03/2027
Verizon Communications, Inc. 2.1%
22/03/2028
Verizon Communications, Inc. 2.55%
21/03/2031
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usb

usb
usb
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205,000
530,000
440,000
200,000

305,000
185,000
165,000
410,000

855,000
1,000,000

1,660,000
520,000

665,000
185,000

145,000
245,000
125,000

2,650,000
9,300,000
1,835,000
9,945,000
400,000
1,885,000
2,000,000
2,510,000
800,000
2,420,000
5,110,000
2,995,000
10,435,000
300,000
8,380,000
590,000
4,465,000
5,330,000
8,730,000
780,000
1,000,000
925,000
240,000
3,150,000
500,000
775,000
6,800,000
12,241,000

140,000
270,000

420,000

usD  HE# (%)

198,417
505,136
409,470
193,966

298,211
195,939
160,550
439,031

871,667
1,009,230

1,799,415
569475

645,714
183,759

160,381
248,084
169,370

2,634,887
9,239,332
1,779,233
9,626,449
388,797
1,792,075
1,940,469
2,454,113
725,406
2,384,834
5,343,543
2,888,303
12,692,792
373,641
9,170,208
597,052
4,398,374
5,864,666
8,862,314
855,075
1,197,305
1,018,078
264,244
3,714,662
604,629
898,667
7,889,328
14,224,519

147,936
270,747

424,585

0.04

0.11

0.09

0.04

0.06
0.04
0.03
0.09

0.18

0.21

0.38
0.12

0.14
0.04

0.05

0.03

0.56
1.95
0.38
203
0.08
038
041
052
0.15
0.50
113
0.61
268
0.08
194
0.13
093
124
187
0.18
0.25
0.22
0.06
0.79
0.13
0.19
167
301

0.03

0.06
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Verizon Communications, Inc. 4.75% usb 95,000 117,291 0.02
01/11/2041

Verizon Communications, Inc. 3.55% usb 370,000 398,219 0.08
22/03/2051

Verizon Communications, Inc. 2.987%  USD 885,000 836,171 0.18
30/10/2056

Verizon Communications, Inc. 4.862%  USD 895,000 1,158,381 0.24
21/08/2046

Walt Disney Co. (The) 3.8% usb 600,000 673,571 0.14
22/03/2030

Waste Connections, Inc. 2.2% usD 310,000 303818  0.06
15/01/2032

Williams Cos., Inc. (The) 4.3% usD 50,000 52,814 0.01
04/03/2024

Williams Cos., Inc. (The) 3.9% usb 605,000 643,818 0.14
156/01/2025

Williams Cos., Inc. (The) 4.85% usb 1,000,000 1,216,032 0.26
01/03/2048

Williams Cos., Inc. (The) 4% usD 705,000 763,015 0.16
15/09/2025

172,171,416  36.38

B At 207,078,441 43.76
ITBOREZFE [F T LIP3 207,078,441 43.76
EhTwaAhEE Ft

Z DD B ZTHBIC BOTEE [ E W TV B H1HES
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APT Pipelines Ltd., 144A 4.25% usb 1,000,000 1,101,855 0.23
15/07/2027

Ausgrid Finance Pty. Ltd., 144A3.85%  USD 250,000 256,870 0.05
01/05/2023

Ausgrid Finance Pty. Ltd., 144A 435%  USD 385,000 431,453 0.09
01/08/2028

Boral Finance Pty. Ltd., 144A 3% usb 535,000 541,021 0.1
01/11/2022

Boral Finance Pty. Ltd., 144A 3.75% usb 1,275,000 1,353,954 0.29
01/05/2028

Brambles USA, Inc., 144A 4.125% usb 85,000 92,037 0.02
23/10/2025

NBN Co. Ltd., 144A 2.625% usb 1,365,000 1,371,337 0.29
05/05/2031

Transurban Finance Co. Pty. Ltd., 144A  USD 255,000 252,744 0.05
2.45% 16/03/2031

Transurban Finance Co. Pty. Ltd., 144A  USD 150,000 163,224 0.04
4.125% 02/02/2026

Transurban Finance Co. Pty. Ltd,, 144A  USD 865,000 919,653 0.20
3.375% 22/03/2027

Woodside Finance Ltd., 144A 3.65% usb 650,000 683,771 0.15
05/03/2025

Woodside Finance Ltd., 144A 3.7% usD 672,000 716,059 0.15
16/09/2026

Woodside Finance Ltd., 144A 3.7% usb 758,000 809,393 017
15/03/2028

8,693,371 1.84
PE
Baidu, Inc. 2.875% 06/07/2022 usD 775,000 781,826 0.16
781,826 0.16

TII—=Y

Danske Bank A/S, 144A 5.375% usbD 405,000 436,255 0.09
12/01/2024

Danske Bank A/S, 144A 1.226% usD 455,000 454,668 0.10
22/06/2024

890,923 0.19

21
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BNP Paribas SA, FRN, 144A 1.323% usb 1,150,000 1,120,125 0.24
13/01/2027
BNP Paribas SA, FRN, 144A2.159%  USD 255000 249906 005
15/09/2029
1,370,031 0.29
RAY
Siemens Financieringsmaatschappij usD 250,000 248,054 0.05
NV, 144A 1.7% 11/03/2028
Siemens Financieringsmaatschappij usb 595,000 593,056 0.12
NV, 144A 2.15% 11/03/2031
Volkswagen Group of America Finance ~ USD 440,000 455440  0.10
LLC, 144A 2.85% 26/09/2024
Volkswagen Group of America Finance ~ USD 935,000 1,031,135 0.22
LLC, 144A 4.625% 13/11/2025
Volkswagen Group of America Finance ~ USD 780,000 821,669 017
LLC, 144A 3.2% 26/09/2026
3,149,354 0.66
=
AIA Group Ltd., 144A 3.9% usbD 685,000 756,990 0.16
06/04/2028
756,990 0.16
FANVIVE
Avolon Holdings Funding Ltd., 144A usD 120,000 125,838 0.03
3.95% 01/07/2024
Avolon Holdings Funding Ltd., 144A usb 260,000 287,826 0.06
5.5% 15/01/2026
Avolon Holdings Funding Ltd., 144A UsD 610000 647,341  0.14
4.25% 15/04/2026
Avolon Holdings Funding Ltd., 144A usD 250,000 265,029 0.05
4.375% 01/05/2026
Avolon Holdings Funding Ltd., 144A usD 582,000 566,107 0.12
2.528% 18/11/2027
SMBC Aviation Capital Finance DAC, usb 280,000 282919 006
144A 3% 15/07/2022
2,175,060 0.46
A2V7
Eni SpA, 144A 4.75% 12/09/2028 usD 1,075,000 1,239,451 0.26
1,239,451 0.26
xF¥a
BBVA Bancomer SA, Reg. S, FRN usbD 625,000 642,416 0.14
5.125% 18/01/2033
642,416 0.14
Ao5UF
NXP BV, 144A 4.875% 01/03/2024 usb 430,000 462,235 0.10
NXP BV, 144A 5.35% 01/03/2026 usbD 195,000 220,578 0.04
NXP BV, 144A 3.15% 01/05/2027 usbD 95,000 99,922 0.02
782,735 0.16
VT x—
Aker BP ASA, 144A 2.875% usb 950,000 986,066 0.21
15/01/2026
986,066 021
ALR
Credit Suisse Group AG, FRN, 144A usb 370,000 408,339 0.09
4.194% 01/04/2031
UBS Group AG, FRN, 144A 1.364% usb 200,000 195,667 0.04
30/01/2027
604,006 0.13
24
Bangkok Bank PCL, Reg. S, FRN usb 650,000 664,316 0.14
3.733% 25/09/2034
664,316 0.14
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Astrazeneca Finance LLC 1.75% usb 330,000 328383 007
28/05/2028
Astrazeneca Finance LLC 2.25% usb 110,000 110,843 002
28/05/2031
Barclays plc 3.684% 10/01/2023 usb 895,000 895,421 0.19
Standard Chartered plc, FRN, 144A usb 1,370,000 1,551,084 0.33
4.644% 01/04/2031
Vodafone Group plc 4.125% usD 450000 486,745  0.10
30/05/2025
Vodafone Group plc 4.375% usb 565,000 636,032  0.13
30/05/2028
Vodafone Group plc 5% 30/05/2038 usb 250,000 309,717 0.07
Vodafone Group plc 5.25% usb 250,000 325,425 0.07
30/05/2048
Vodafone Group plc 4.875% usD 400,000 504,100 011
19/06/2049
5,147,750 1.09
FAVA
AbbVie, Inc. 4.05% 21/11/2039 usb 440,000 503,922 0.11
AbbVie, Inc. 4.25% 21/11/2049 usb 500,000 599,844 0.13
American Express Credit Account usD 385,000 385,751 0.08
Master Trust, FRN, Series 2017-5 ‘B’
0.669% 18/02/2025
Angel Oak Mortgage Trust, FRN, usD 607,117 601,807 0.13
Series 2021-2 ‘A2, 144A 1.19%
25/04/2066
Angel Oak Mortgage Trust | LLC, FRN, ~ USD 162,730 163,055  0.03
Series 20183 ‘A1, 144A 3.649%
25/09/2048
Angel Oak Mortgage Trust | LLC, FRN, ~ USD 80568 80963 002
Series 20192 ‘A1’, 144A 3.628%
25/03/2049
Apple, Inc. 2.65% 11/05/2050 usb 235,000 230,645 0.05
Applebee’s Funding LLC, Series 2019-  USD 381,150 386,847 0.08
1A A21', 144A 4.194% 05/06/2049
Applebee’s Funding LLC, Series 2019-  USD 737,550 760,839 0.16
1A 'A21I", 144A 4.723% 05/06/2049
Arbys Funding LLC, Series 2020-1A usb 1,081,313 1,107,703 0.23
‘A2', 144A 3.237% 30/07/2050
Ascension Health 3.945% 15/11/2046  USD 390,000 476,350 0.10
Ashford Hospitality Trust, FRN, usb 355,000 354,543 0.07
Series 2018-ASHF 'B’, 144A 1.34%
15/04/2035
AT&T, Inc. 2.55% 01/12/2033 usb 1,200,000 1,171,095 0.25
Avis Budget Rental Car Funding usb 1,370,000 1,398,588 0.30
AESOP LLC, Series 2017-2A A,
144A 2.97% 20/03/2024
Avis Budget Rental Car Funding usD 1,000,000 1,055,078 0.22
AESOP LLG, Series 20182A ‘'A’,
144A 4% 20/03/2025
Avis Budget Rental Car Funding usb 630,000 644,212 0.14
AESOP LLC 'B’, 144A 2.68%
20/08/2026
Avis Budget Rental Car Funding usD 960,000 1,002,935 0.21
AESOP LLG, Series 2018-1A'C’,
144A 4.73% 20/09/2024
Banc of America Commercial usb 855,000 917,266 0.19
Mortgage Trust, FRN, Series 2016-
UB10 ‘C’ 5.015% 15/07/2049
Bank of America Corp., FRN 3.366% usb 1,375,000 1,447,973 0.31
23/01/2026
Bank of America Corp., FRN 4.271% usD 575,000 641,531 0.14
23/07/2029
Bank of America Corp., FRN 3.194% usb 705,000 743,860 0.16
23/07/2030
Bank of America Corp., FRN 2.496% usb 1,495,000 1,499,815 0.32

13/02/2031

22

S

Bank of America Corp., FRN 1.898%
23/07/2031

Bank of America Corp., FRN 1.922%
24/10/2031

Baxter International, Inc., 144A 2.272%
01/12/2028

Baxter International, Inc., 144A 2.539%
01/02/2032

Bayview Mortgage Fund IVc Trust,
FRN, Series 2017-RT3 ‘A", 144A 3.5%
28/01/2058

Bayview Opportunity Master Fund IVb
Trust, FRN, Series 2017-SPL4 ‘A,
144A 3.5% 28/01/20565

Benchmark Mortgage Trust, FRN,
Series 2018-B1 ‘B’ 4.059%
15/01/2051

BINOM Securitization Trust, FRN ‘M1’,
144A 3.449% 25/06/2056

BX Trust, FRN, Series 2018-GW ‘A’,
144A 0.89% 15/05/2035

BXP Trust, FRN, Series 2017-GM ‘C’,
144A 3.539% 13/06/2039

Cameron LNG LLG, 144A 2.902%
15/07/2031

Cameron LNG LLC, 144A 3.302%
156/01/2035

Cameron LNG LLC, 144A 3.701%
15/01/2039

Capital One Financial Corp., FRN
2.359% 29/07/2032

Capital One Multi-Asset Execution
Trust, FRN, Series 2005-B3 ‘B3’
0.676% 15/05/2028

Centene Corp. 4.25% 15/12/2027

Central Texas Regional Mobility
Authority 2.635% 01/01/2032

Charter Communications Operating
LLC 8.75% 15/02/2028

Charter Communications Operating
LLC 2.25% 15/01/2029

Charter Communications Operating
LLC 2.8% 01/04/2031

Charter Communications Operating
LLC 3.7% 01/04/2051

Charter Communications Operating
LLC 4.908% 23/07/2025

Charter Communications Operating
LLC 6.484% 23/10/2045

Cheniere Corpus Christi Holdings LLC
5.875% 31/03/2025

Cheniere Corpus Christi Holdings LLC
5.125% 30/06/2027

Cheniere Corpus Christi Holdings LLC
3.7% 15/11/2029

CIFC Funding Ltd., FRN, Series 2014-
2RA'AT’, 144A 1.175% 24/04/2030

Cigna Corp. 4.5% 25/02/2026

Cigna Corp. 3.4% 01/03/2027

Citigroup Commercial Mortgage Trust,
Series 2015-GC27 ‘AS’ 3.571%
10/02/2048

Citigroup Commercial Mortgage Trust,
FRN, Series 2018-B2 ‘C' 4.826%
10/03/2051

Citigroup, Inc., FRN 3.106%
08/04/2026
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455,000
1,785,000
265,000
365,000

112,879
77,481
415,000

1,075,000
460,000
1,005,000
160,000
175,000
130,000
1,000,000
310,000
620,000
305,000
345,000
270,000
565,000
715,000
600,000
100,000
1,000,000
130,000
420,000
900,000

505,000
297,000
110,000

280,000

465,000

AR WhEE
usD  H& (%)
436427 009
1664980 035
267,101 006
368899 008
113430  0.02
78475 002
446680 009
1074958 023
459,804  0.10
1,041,145 0.22
166713 0.04
183688  0.04
140,120 0.03
947,353 020
308492 007
647,423 0.14
313287 007
369,793 008
263569  0.06
558920  0.12
690,696  0.15
660,805  0.14
136485  0.03
1109692 023
146856  0.03
448286 009
900207  0.19
558976  0.12
319892 007
114159 002
297,499  0.06
487968  0.10
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Citigroup, Inc., FRN 4.412%
31/03/2031

Citigroup, Inc., FRN 2.572%
03/06/2031

City of Houston 2.485% 01/07/2032

City of New York 6.271% 01/12/2037

Colorado Health Facilities Authority
4.48% 01/12/2040

Comcast Corp., 144A 2.887%
01/11/2051

Comcast Corp. 2.65% 01/02/2030

COMM Mortgage Trust, Series 2014-
UBS5 ‘A4’ 3.838% 10/09/2047

COMM Mortgage Trust, FRN, Series
2015-L.C21 ‘B’ 4.478% 10/07/2048

COMM Mortgage Trust, FRN, Series
2015-PC1'B’ 4.463% 10/07/2050

COMM Mortgage Trust, FRN, Series
2014-CR19 'D’, 144A 4.86%
10/08/2047

Connecticut Avenue Securities Trust,
FRN "1IM2’, 144A 1.7% 25/12/2041

Crown Castle Towers LLC, 144A
3.663% 15/05/2045

CSAIL Commercial Mortgage Trust,
FRN, Series 2016-C7 ‘AS’ 3.958%
15/11/2049

Daimler Finance North America LLC,
144A 1.45% 02/03/2026

Daimler Finance North America LLC,
144A 2.45% 02/03/2031

DB Master Finance LLC ‘A2II', 144A
2.493% 20/11/2051

Denver City & County School District
No. 1.4.242% 15/12/2037

Diamondback Energy, Inc. 3.25%
01/12/2026

District of Columbia 5.591%
01/12/2034

Drive Auto Receivables Trust ‘D’ 1.39%
15/03/2029

Driven Brands Funding LLC, Series
2019-1A ‘A2, 144A 4.641%
20/04/2049

Driven Brands Funding LLC, Series
2020-1A'A2', 144A 3.786%
20/07/2050

Driven Brands Funding LLC, Series
20202A'A2', 144A 3.237%
20/01/2051

Equitable Holdings, Inc. 4.35%
20/04/2028

FHLMC A26586 6% 01/09/2034
FHLMC A90053 4.5% 01/12/2039
FHLMC A91947 5% 01/04/2040
FHLMC A93451 4.5% 01/08/2040
FHLMC A94185 4% 01/10/2040
FHLMC A94251 4% 01/10/2040
FHLMC AQ4576 4% 01/10/2040
FHLMC A94718 4% 01/11/2040
FHLMC A95734 4% 01/12/2040
FHLMC A96312 4% 01/01/2041
FHLMC A97620 4.5% 01/03/2041
FHLMC C01787 6% 01/02/2034
FHLMC C09036 3.5% 01/03/2043
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usb
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usb
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570,000
2,200,000

170,000
165,000
880,000

1,100,000

1,000,000
790,000

170,000
610,000

355,000

950,000
255,000

670,000

515,000
190,000
1,115,000
70,000
495,000
60,000
1,160,000

262,575
222,188
664,975

695,000

5,511
20,077
679
23,622
70,651
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651,393
2,220,562
170,143
233910
944,727

1,061,570

1,037,621
834,304

180,759
647,088

349,217

952,663
267,177

716,367

510,552
193,151
1,113,432
82,120
522,665
75431
1,138,502

277942

231,162

676,936

779,528

1,025
18,783
3,904
81,168
1,192
579
251
633
6,061
21,973
750
27,130
76,361

0.14

047

0.04
0.05
0.20

0.22

0.22
0.18

0.04

0.14

0.07

0.20

0.06

0.15

0.11

0.04

0.02

0.11

0.02

0.24

0.06

0.05

0.14

0.16
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FHLMC G01777 6% 01/02/2035
FHLMC G01899 6% 01/09/2035
FHLMC G03551 6% 01/11/2037
FHLMC G04814 5.5% 01/10/2038
FHLMC G05535 4.56% 01/07/2039
FHLMC G05659 4.56% 01/10/2039
FHLMC G05955 5% 01/08/2040
FHLMC G05958 5% 01/08/2040
FHLMC G06231 4% 01/12/2040
FHLMC G06506 4% 01/12/2040
FHLMC G07543 4.6% 01/08/2041
FHLMC G08016 6% 01/10/2034
FHLMC G08534 3% 01/06/2043
FHLMC G08677 4% 01/11/2045
FHLMC G08756 3% 01/04/2047
FHLMC G60038 3.56% 01/01/2044
FHLMC G60180 4.5% 01/05/2042
FHLMC G60334 4.5% 01/10/2041
FHLMC Q04674 4% 01/12/2041
FHLMC U90432 3.5% 01/11/2042
FHLMC U95033 3.5% 01/09/2042
FHLMC U99094 3.5% 01/03/2044
FHLMC V80025 3% 01/04/2043

FHLMC Structured Agency Credit Risk
Debt Notes, FRN, Series 2017-DNA2
‘M1’ 1.303% 25/10/2029

FHLMC Structured Agency Credit Risk
Debt Notes, FRN, Series 2018-HQA1
‘M2AS’ 1.203% 25/09/2030

FHLMC Structured Agency Credit Risk
Debt Notes, FRN, Series 2018-DNA1
‘M2AT" 1.163% 25/07/2030

FHLMC Structured Agency Credit Risk
Debt Notes, FRN, Series 2016-HQA2
‘M3’ 5.253% 25/11/2028

FHLMGC Whole Loan Securities Trust,
FRN, Series 2017-8C01 ‘M1’, 144A
3.641% 25/12/2046

Firstkey Mortgage Trust, FRN,

Series 2014-1 ‘B2', 144A 3.899%
25/11/2044

Flagstar Mortgage Trust, FRN,

Series 2018-6RR ‘2A4', 144A 4%
25/09/2048

FNMA, FRN, Series 2018-C01 ‘1ED2
0.953% 25/07/2030

FNMA, FRN, Series 2017-C04 ‘2ED2
1.203% 25/11/2029

FNMA, FRN, Series 2017-C02 ‘2ED3’
1.453% 25/09/2029

FNMA, FRN 763199 1.492%
01/10/2033

FNMA, FRN 848522 1.715%
01/12/2035

FNMA AB5614 3.5% 01/07/2042

FNMA AB5615 3.5% 01/07/2042

FNMA AB5807 3.5% 01/08/2042

FNMA AL3024 3.5% 01/01/2043

FNMA AL6167 3.5% 01/01/2044

FNMA AL9061 3% 01/08/2046

FNMA AO4163 3.5% 01/06/2042

FNMA AOB755 3.5% 01/06/2042

FNMA AP7510 3.5% 01/09/2042

FNMA AQ7277 3.5% 01/12/2042

FNMA AQ8803 3.5% 01/01/2043
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19,716
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24,079
79,789
35,965
51,459
34,689
110,464
32,998
182
10,903
117,703
118,745
226,609
120,813
59,368
40,266
27,812
12,021
70,057
34,257
70,821
15,114
13,060

484,514
539,476
561,573
175,747

84,707
118,126

485,691
807,362
46,360
5,200
9,658

135,840
11,170
24,553
11,662

269,655
26,027

9,821
16,997
58,852
40,916
24,869
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22,416
7,109
27,978
91,506
39818
56,766
39,295
125,147
36,150
200
12,023
136,251
125,196
245,887
126,277
64,144
44,518
30,655
13,175
75412
36,764
75,971
15,925
13,060

484,111

541,082

581,888

177,431

85,578

119,201

485,355
809,866
46,814
5,363
9,677

146,153
12,018
26,340
12,546

290,120
27,081
10,568
18,288
63,327
44017
26,760

0.01
0.02
0.01
0.01
0.01
0.03
0.01

0.03

0.02

012

0.04

0.10
017

0.01

0.03
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0.06
0.01
0.01
0.01
0.01
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FNMA AS9031 3% 01/06/2033
FNMA AS9032 3% 01/08/2043
FNMA AS9236 3% 01/02/2044
FNMA BF0198 4% 01/11/2040
FNMA BM5356 3.5% 01/01/2044
FNMA MA1213 3.5% 01/10/2042

Ford Credit Auto Owner Trust, Series
20181 ‘C’, 144A 3.49% 15/07/2031

Galton Funding Mortgage Trust,
FRN, Series 2018-2 ‘A22", 144A 4%
25/10/2058

Galton Funding Mortgage Trust, FRN,
Series 2018-1 ‘A23', 144A 3.5%
25/11/2057

Galton Funding Mortgage Trust, FRN,
Series 2017-1 ‘B2, 144A 3.95%
25/07/2056

George Washington University (The)
3.545% 15/09/2046

GM Financial Consumer Automobile
Receivables Trust, Series 20182 ‘B’
3.12% 18/12/2023

GNMA 3% 20/07/2046

GNMA 3.5% 20/09/2046

GNMA 5.5% 20/04/2048

GNMA 5.5% 20/09/2048

GNMA 5.5% 20/10/2048

GNMA 5.5% 20/11/2048

GNMA 4% 20/10/2050

GNMA 3% 20/07/2051

GNMA 3.5% 20/08/2051

GNMA 2.5% 20/10/2051

GNMA 2.5% 20/12/2051

GNMA, IO, Series 2011-41 ‘Al' 4.5%
20/12/2039

GNMA, IO, Series 201294 ‘BI' 4%
20/05/2037

GNMA, Series 20188 ‘DA’ 3%
20/11/2047

GNMA, IO, Series 2013-82 ‘IG’ 3.5%
20/05/2043

GNMA, Series 2017-184 'JH’ 3%
20/12/2047

GNMA, IO, Series 2013-24 ‘Ol 4%
20/02/2043

GNMA 3306 5.5% 20/11/2032

GNMA 3611 6% 20/09/2034

GNMA 4060 6% 20/12/2037

GNMA 4558 4.5% 20/10/2039

GNMA 4559 5% 20/10/2039

GNMA 4577 4.5% 20/11/2039

GNMA 4715 5% 20/06/2040

GNMA 4772 5% 20/08/2040

GNMA 4801 4.5% 20/09/2040

GNMA 4834 4.5% 20/10/2040

GNMA 4854 4.5% 20/11/2040

GNMA 4946 4.5% 20/02/2041

GNMA 4978 4.5% 20/03/2041

GNMA 4979 5% 20/03/2041

GNMA 5054 4% 20/05/2041

GNMA 710927 5% 15/10/2039

GNMA 723339 5% 15/09/2039

GNMA 782888 5% 15/02/2040

GNMA 782889 5% 15/02/2040
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200,000

615,000

64,923
92,960
36,271
407
10,959
49,959
626,554
1,411,807
361,427
3,115,004
1,800,000
1,809

20,136
46,997
75,387
34,663
17,692

32,611
21,921
2,351
38,927
8,238
3,853
6,160
4373
16,356
14,308
14,417
52,841
14,585
35,309
24,864
3,255
8,286
17,502
17,502
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3,574
42,342
8,546
349,698
22,095
58,949
566,502

85,688

36,635

798,210

214,879

618,554

67,672
97,915
39,844
445
11,888
54,183
661,096
1,460,628
377,434
3,190,620
1,843,694
28

421
48,251
11,787
35,273

2,794

37,252
25320
2712
42,713
9,311
4,208
6,967
4,946
17,981
15,726
15872
58,725
16,043
30,933
26,953
3,740
9,545
20,303
20,303

0.01
0.07
0.01
0.12

0.02

0.01

0.01
0.02
0.01

0.01
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GNMA 783403 3.5% 15/09/2041
GNMA 783726 3.5% 20/03/2043
GNMA 783972 5% 15/12/2039
GNMA 784012 5.5% 15/10/2038
GNMA 784057 4.5% 15/09/2045
GNMA 784069 5% 15/06/2040
GNMA 784145 3.5% 20/02/2046
GNMA 784474 3.5% 20/02/2048
GNMA 784549 4% 20/01/2048
GNMA 784755 3.5% 20/04/2048
GNMA AA3342 3% 15/10/2042
GNMA AABA03 3% 15/05/2043
GNMA AJ9334 3.5% 20/10/2044
GNMA AL4508 3.5% 20/02/2045
GNMA AM4385 3.5% 20/05/2045
GNMA AM4931 3.5% 20/04/2045
GNMA AMBO053 3.5% 20/05/2045
GNMA ARO556 3.5% 20/01/2046
GNMA AR7632 3.5% 20/02/2046
GNMA AS8186 3.5% 20/05/2046
GNMA AS9176 3.5% 20/05/2046
GNMA AS9216 3% 20/05/2046
GNMA AS9217 3% 20/05/2046
GNMA AS9258 3% 20/07/2046
GNMA AS9259 3% 20/07/2046
GNMA AS9260 3% 20/07/2046
GNMA AT3441 3% 20/07/2046
GNMA AT3442 3% 20/06/2046
GNMA AT4041 3.5% 20/05/2046
GNMA AT4164 3% 20/07/2046
GNMA AT4176 3% 20/07/2046
GNMA AU0255 3% 20/08/2046
GNMA AU0271 3% 20/08/2046
GNMA AU2016 3% 20/08/2046
GNMA AV8326 3% 20/09/2046
GNMA AV8327 3% 20/09/2046
GNMA BF2644 5% 20/05/2048
GNMA BF2878 5% 20/06/2048
GNMA BR2487 3.5% 20/12/2049
GNMA MA0221 4% 20/07/2042
GNMA MA0318 3.5% 20/08/2042
GNMA MA0393 4% 20/09/2042
GNMA MA0535 4% 20/11/2042
GNMA MA0B25 3.5% 20/12/2042
GNMA MA0B99 3.5% 20/01/2043
GNMA MA0783 3.5% 20/02/2043
GNMA MA1012 3.5% 20/05/2043
GNMA MA1090 3.5% 20/06/2043
GNMA MA1285 3.5% 20/09/2043
GNMA MA1678 4% 20/02/2044
GNMA MA2222 3% 20/09/2044
GNMA MA2891 3% 20/06/2045
GNMA MA2896 5.5% 20/06/2045
GNMA MA2963 4.5% 20/07/2045
GNMA MA3033 3% 20/08/2045
GNMA MA3310 3.5% 20/12/2045
GNMA MA3312 4.5% 20/12/2045
GNMA MA3663 3.5% 20/05/2046
GNMA MA3664 4% 20/05/2046
GNMA MA3736 3.5% 20/06/2046
GNMA MA3803 3.5% 20/07/2046
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26,037
7,616
7,498
18,436
7,711
160,718
17,582
7,323
18,597
11,641
17,778
35819
26,247
50,525
43,336
372
57,764
13,342
16,018
26,192
25,739
12,049
14,644
6511
22,082
150,882
50,303
47,389
3,459
34,326
22,692
335,988
18,352
108,088
186,021
232,117
98,956
58,766
1,088,813
65415
113,616
241877
146,420
3,420
171,792
131,937
80,402
110,567
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28,868
46,001
67,992
5,001
152,791
27,128
126,459
696,232
203911
76,036
4,125

84,750
116,640

0.01
0.01
0.01
0.03
0.01
0.03
0.15
0.04
0.02

0.01
0.01

0.01
0.01

0.01
0.03
0.01
0.01
0.01
0.01
0.08
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0.04
0.05
0.02
0.01
0.24
0.02
0.03
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0.03

0.04
0.03
0.02
0.02
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GNMA MA4198 4.5% 20/01/2047

GNMA MA4323 4.5% 20/03/2047

GNMA MA4382 3.5% 20/04/2047

GNMA MA4511 4% 20/06/2047

GNMA MA4513 5% 20/06/2047

GNMA MA4589 5% 20/07/2047

GNMA MA4655 5% 20/08/2047

GNMA MA4657 6% 20/08/2047

GNMA MA4722 5% 20/09/2047

GNMA MA4781 5% 20/10/2047

GNMA MA4903 5% 20/12/2047

GNMA MA4965 5% 20/01/2048

GNMA MA5081 5.5% 20/03/2048

GNMA MA5194 5% 20/05/2048

GNMA MA5195 5.5% 20/05/2048

GNMA MA5400 5% 20/08/2048

GNMA MA5654 5.5% 20/12/2048

GNMA MA5709 3.5% 20/01/2049

GNMA MA5713 5.5% 20/01/2049

GNMA MA5820 5.5% 20/03/2049

GNMA MA5988 5% 20/06/2049

GNMA MAB209 3% 20/10/2049

GNMA MAB531 3% 20/03/2050

Goldman Sachs Group, Inc. (The), FRN
1.542% 10/09/2027

Goldman Sachs Group, Inc. (The), FRN
2.65% 21/10/2032

Goldman Sachs Group, Inc. (The), FRN
3.691% 05/06/2028

Gray Oak Pipeline LLC, 144A 2%
15/09/2023

Gray Oak Pipeline LLC, 144A 2.6%
15/10/2025

Gray Oak Pipeline LLC, 144A 3.45%
15/10/2027

GS Mortgage Securities Trust, Series
2016-GS4 ‘A3’ 3.178% 10/11/2049

GS Mortgage-Backed Securities Trust,
FRN, Series 2014-EB1A '2A1’, 144A
1.636% 25/07/2044

Hardee's Funding LLC, Series 2021-1A
‘A2’ 144A 2.865% 20/06/2051

Hasbro, Inc. 3.55% 19/11/2026

Health & Educational Facilities Authority
of the State of Missouri 3.471%
15/01/2036

Highwoods Realty LP, REIT 4.125%
15/03/2028

Hilton Grand Vacations Trust,
Series 2017-AA ‘A', 144A 2.66%
26/12/2028

Humana, Inc. 2.15% 03/02/2032

Hyundai Capital America, 144A
2.375% 10/02/2023

Hyundai Capital America, 144A 1.8%
15/10/2025

InTown Hotel Portfolio Trust, FRN,
Series 2018-STAY ‘A", 144A 1.04%
15/01/2033

Jack in the Box Funding LLC, Series
2019-1A"A2I', 144A 3.982%
25/08/2049

JPMorgan Chase & Co., FRN 2.083%
22/04/2026

JPMorgan Chase & Co., FRN 1.578%
22/04/2027
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11,908
102,070
309,559
223,067

42,560

25,834

44,804

21,066
123,453
178,261
186,688
226,715

49,982

24,865
184,079

99,376
309,426
138,076

45,381

90,027

62,115
131,893
336,241
460,000

1,300,000
1,745,000
45,000
140,000
55,000
460,000

3,743

681,575
225,000
365,000
285,000
288,781
155,000
400,000
1,230,000

405,000
506,175

1,070,000

470,000
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13,021
109,684
325,454
237,630

46213

28,045

48,850

24,052
133,675
194,133
202,992
246,833

54919

26,695
199,167
106,733
336,143
145,139

49,230

97,921

66,463
134,059
342,480
451,172

1,306,715
1,881,552
45,511
142,101
57,540
479,172

3,775

672,274
241,514
421,962
314,490
292,903
149,984
405,692
1,224,879

404,805

510,450

1,087,230

464,927

0.02
0.07
0.05
0.01
0.01
0.01
0.01
0.03
0.04
0.04
0.05
0.01
0.01
0.04
0.02
0.07
0.03
0.01
0.02
0.01
0.03
0.07
0.10

0.28
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0.03

0.01

0.05
0.09
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0.03
0.09
0.26

0.09
0.11

0.23
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JPMorgan Chase & Co., FRN 2.182%
01/06/2028

JPMorgan Chase & Co., FRN 2.739%
15/10/2030

JPMorgan Chase & Co., FRN 2.522%
22/04/2031

JPMorgan Chase & Co., FRN 2.956%
13/05/2031

JPMorgan Chase & Co., FRN 1.764%
19/11/2031

JPMorgan Chase & Co., FRN 1.953%
04/02/2032

JPMorgan Chase & Co., FRN 3.109%
22/04/2051

Kinder Morgan, Inc., 144A 5.625%
15/11/2023

Marriott International, Inc. 5.75%
01/05/2025

Marriott International, Inc. 3.75%
01/10/2025

Marriott International, Inc. 2.75%
15/10/2033

Metropolitan Water Reclamation
District of Greater Chicago 5.72%
01/12/2038

Micron Technology, Inc. 4.185%
15/02/2027

Mileage Plus Holdings LLC, 144A 6.5%
20/06/2027

Mill City Mortgage Loan Trust, FRN,
Series 2016-1 ‘A1’, 144A 2.5%
25/04/2057

Mill City Mortgage Loan Trust, FRN,
Series 2017-2 ‘A1’, 144A 2.75%
25/07/2059

Mill Gity Mortgage Loan Trust, FRN,
Series 2018-1 ‘A1’, 144A 3.25%
25/05/2062

Morgan Stanley, FRN 1.593%
04/05/2027

Morgan Stanley, FRN 2.699%
22/01/2031

Morgan Stanley, FRN 1.928%
28/04/2032

Morgan Stanley, FRN 2.239%
21/07/2032

Morgan Stanley, FRN 3.217%
22/04/2042

Morgan Stanley Bank of America
Merrill Lynch Trust, Series 2014-C18
‘300A’ 3.749% 15/08/2031

Morgan Stanley Bank of America
Merrill Lynch Trust, Series 2016-C30
‘A5’ 2.86% 15/09/2049

Morgan Stanley Bank of America
Merrill Lynch Trust, Series 2013-C7
‘AS’ 3.214% 15/02/2046

Morgan Stanley Bank of America
Merrill Lynch Trust, FRN, Series 2015~
C24 'AS’ 4.036% 15/05/2048

Morgan Stanley Bank of America
Merrill Lynch Trust, Series 2015-C27
‘AS’ 4.068% 15/12/2047

Morgan Stanley Bank of America
Merrill Lynch Trust, FRN, Series 2014-
C15 ‘B’ 4.565% 15/04/2047

Morgan Stanley Capital | Trust, FRN,
Series 2015-MS1 ‘AS’ 4.166%
15/05/2048
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653,872
781,391
550917
538,758
649,725
424,057
228,092
283,734
105,926

68,922
128,149

563,813

93,195
459,672

2,604

70,040

124,669

500,112
747,346
152,960
978,709
130,948

211,515

545,426

476,990

392,202

128,186
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0.14
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Morgan Stanley Capital | Trust, Series
2017-H1‘AS’ 3.773% 15/06/2050

MVW Owner Trust, Series 2018-1A ‘A’,
144A 3.45% 21/01/2036

Navient Private Education Loan Trust,
Series 2017-A ‘A2A’, 144A 2.88%
16/12/2058

Navient Private Education Loan Trust,
Series 2018-BA ‘A2A", 144A 3.61%
15/12/2059

Navient Private Education Refi Loan
Trust, Series 2018-A ‘A2', 144A
3.19% 18/02/2042

Navient Private Education Refi Loan
Trust, Series 2020-CA ‘A2A", 144A
2.15% 15/11/2068

Navient Student Loan Trust, FRN,
Series 2018-1A ‘A2', 144A 0.453%
25/03/2067

Nelnet Student Loan Trust, FRN, Series
20054 ‘A4’ 0.305% 22/03/2032

Neuberger Berman Loan Advisers
CLO 26 Ltd., FRN 'BR’, 144A 0%
18/10/2030

Neuberger Berman Loan Advisers CLO
29 Ltd., FRN, Series 2018-29A ‘A1’,
144A1.254% 19/10/2031

Neuberger Berman Loan Advisers
CLO 43 Ltd., FRN, Series 2021-43A
‘A', 144A1.241% 17/07/2035

New York City Transitional Finance
Authority Future Tax Secured 5.508%
01/08/2037

New York State Dormitory Authority
3.879% 01/07/2046

NRG Energy, Inc., 144A 4.45%
15/06/2029

OBX Trust, FRN, Series 2018-EXP1
“1A3’, 144A 4% 25/04/2048

Pacific Gas and Electric Co. 4.55%
01/07/2030

Peace Park CLO Ltd., FRN ‘A’, 144A
1.268% 20/10/2034

QVC, Inc. 4.375% 15/03/2023

Realty Income Corp., REIT 4.875%
01/06/2026

Realty Income Corp., REIT 3.95%
15/08/2027

Reatty Income Corp., REIT 3.4%
16/01/2028

Realty Income Corp., REIT 3.1%
15/12/2029

Realty Income Corp., REIT 2.85%
15/12/2032

Regency Centers LP, REIT 3.7%
15/06/2030

Ross Stores, Inc. 1.875% 15/04/2031

Sabine Pass Liquefaction LLC 5%
15/08/2027

Sabine Pass Liquefaction LLC 4.5%
16/05/2030

Sabine Pass Liquefaction LLC 5.875%
30/06/2026

Santander Consumer Auto Receivables
Trust ‘C’, 144A 2.97% 15/06/2028

Santander Drive Auto Receivables
Trust, Series 2020-3 ‘C’ 1.12%
15/01/2026

Santander Drive Auto Receivables
Trust ‘D’ 1.33% 15/09/2027
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960,000
1,165,000

225,000
810,000

358,000
415,000
360,000
440,000
500,000

370,000
1,030,000

475,000
595,000
300,000

775,000

620,000
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177,565
671,398

53,669

610,585

233,428

782,508

208,132

423,468

1,110,553

430,095

1,140,139

229,753

586,050
245,003
406,498
1,040,971
1,165,579

232,014
912,506

397,417
447,932
382,440
456,854
547,669

355,040
1,158,221

536,085
683,105
304,216

777,436

612,525

0.04

0.14

0.05

0.17

0.09

0.24

0.05

0.05

0.09

0.22

0.25

0.05
0.19

0.08

0.09

0.08

0.10

0.12

0.08
0.24

0.11

0.14

0.06

0.16

0.13
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Santander Retail Auto Lease Trust,
Series 2020-A ‘C’, 144A 2.08%
20/03/2024

Santander Retail Auto Lease Trust,
Series 2019-C ‘D', 144A 2.88%
20/06/2024

Santander Retail Auto Lease Trust,
Series 2021-B ‘D', 144A 1.41%
20/11/2025

SBA Tower Trust, REIT, 144A 2.836%
15/01/2050

SBA Tower Trust, REIT, 144A 1.631%
15/05/2051

SBA Tower Trust, REIT, 144A 2.328%
156/07/2052

SBA Tower Trust, REIT, 144A 3.869%
08/10/2049

Sequoia Mortgage Trust, FRN,
Series 2018-CH3 ‘A1’ 144A 4.5%
25/08/2048

Sequoia Mortgage Trust, FRN,
Series 2017-CH2 ‘A19’, 144A 4%
25/12/2047

Sequoia Mortgage Trust, FRN,
Series 2018-CH1 ‘A2', 144A 3.5%
25/03/2048

Sequoia Mortgage Trust, FRN,
Series 2018-CH3 ‘A2', 144A 4%
25/08/2048

Sequoia Mortgage Trust, FRN,
Series 2018-CH4 'A2', 144A 4%
25/10/2048

Sequoia Mortgage Trust, FRN,
Series 2017-5 ‘B1’, 144A 3.801%
25/08/2047

ServiceMaster Funding LLC,
Series 2020-1 ‘A2l', 144A 2.841%
30/01/2051

ServiceMaster Funding LLC ‘A2I', 144A
2.865% 30/07/2051

SMB Private Education Loan Trust,
Series 2021-B ‘A’, 144A 1.31%
17/07/2051

SMB Private Education Loan Trust,
Series 2020-B ‘A1A’, 144A 1.29%
15/07/2053

SMB Private Education Loan Trust,
Series 2016-A ‘A2A", 144A 2.7%
15/05/2031

SMB Private Education Loan Trust,
Series 2016-C ‘A2A’, 144A 2.34%
15/09/2034

SMB Private Education Loan Trust,
Series 2017-A ‘A2A", 144A 2.88%
15/09/2034

SMB Private Education Loan Trust,
Series 2017-B ‘A2A’, 144A 2.82%
15/10/2035

SMB Private Education Loan Trust,
Series 2018-C ‘A2A’, 144A 3.63%
15/11/2035

SMB Private Education Loan Trust,
FRN, Series 2016-B ‘A2B', 144A
1.539% 17/02/2032

SMB Private Education Loan Trust,
FRN, Series 2017-A ‘A2B’, 144A
0.989% 15/09/2034

SMB Private Education Loan Trust,
FRN, Series 2015-B ‘A3’, 144A
1.839% 17/05/2032

usb

usbD

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

BHE R
TESH
425,000
625,000
1,165,000

400,000
245,000

90,000
335,000

89,437
74,937
22,300
77,148
105,066
200,764
625,275

513,713

981,941
538,136

35335
336514
320,109
455,021
319413
531,750
294,593

400,000

AR M
usD  H#& (%)
429712 009
634,276 013
1,155401  0.24
410,758 009
235472 005
91,759 002
347,209 0.07
90365 002
75741 002
22,449 -
77819 002
105824  0.02
204019 004
621,987 013
502,071 0.1
975029 021
532,645 0.11
35817 001
339,755 007
325,216 0.07
464,059 0.0
331640 007
538304 0.1
296,276 0.06
403949  0.09
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SMB Private Education Loan Trust, usb 445,000
FRN, Series 2015-C ‘A3', 144A
2.039% 16/08/2032
SMB Private Education Loan Trust, usb 916,627
Series 2021-A ‘APT1’, 144A 1.07%
15/01/2053
SMB Private Education Loan Trust, usD 1,045,000
Series 2015-C ‘B, 144A 3.5%
15/09/2043
Sonic Capital LLC, Series 2020-1A usb 444,000
‘A21', 144A 3.845% 20/01/2050
STACR Trust, FRN, Series 2018-DNA3  USD 614
‘M1’, 144A 0.853% 25/09/2048
Tampa-Hillsborough County usD 225,000
Expressway Authority 1.942%
01/07/2030
Towd Point Mortgage Trust, FRN, usD 164,184
Series 2016-5 ‘A1, 144A 2.5%
25/10/2056
Towd Point Mortgage Trust, FRN, usD 80,483
Series 2017-3 ‘A1’, 144A 2.75%
25/07/2057
Towd Point Mortgage Trust, FRN, usD 51,988
Series 2017-5 'A1’, 144A 0.692%
25/02/2057
Towd Point Mortgage Trust, FRN, usD 525,763
Series 2017-6 ‘A1’, 144A 2.75%
25/10/2057
Towd Point Mortgage Trust, FRN, usD 379,128
Series 20182 ‘A1’, 144A 3.25%
25/03/2058
Towd Point Mortgage Trust, FRN, usD 196,415
Series 20185 ‘A1’, 144A 3.25%
25/07/2058
Towd Point Mortgage Trust, FRN, uUsD 16,787
Series 20162 ‘A1A’, 144A 2.75%
25/08/2055
Towd Point Mortgage Trust, FRN, usD 15,057
Series 2016-1 ‘A3B', 144A 3%
25/02/2055
Towd Point Mortgage Trust, FRN, usD 1,110,000
Series 20154 ‘M1’, 144A 3.75%
25/04/2055
Transcontinental Gas Pipe Line Co. usD 670,000
LLC 4% 15/03/2028
Transcontinental Gas Pipe Line Co. usbD 240,000
LLC 4.6% 15/03/2048
UBS Commercial Mortgage Trust, usD 775,000
FRN, Series 2017-C5 ‘AS’ 3.777%
15/11/2050
UMBS 2% 01/01/2036 usb 731,371
UMBS 2% 01/05/2036 usb 815,694
UMBS 2% 01/08/2036 usb 259,546
UMBS 4% 01/06/2042 usb 469,245
UMBS 4.5% 01/05/2047 usb 168,226
UMBS 3.5% 01/07/2047 usbD 423,649
UMBS 4% 01/12/2047 usb 8,116
UMBS 5% 01/12/2047 usbD 333,590
UMBS 3.5% 01/12/2048 usb 522,272
UMBS 3.5% 01/08/2049 usb 215,998
UMBS 3.5% 01/05/2050 usb 276,710
UMBS 3% 01/07/2050 usb 217,173
UMBS 3.5% 01/07/2050 usb 300,313
UMBS 3% 01/08/2050 usb 96,757
UMBS 3% 01/08/2050 usb 187,062
UMBS 3% 01/09/2050 usD 14,769
UMBS 3% 01/10/2050 usb 352,224

AY - 734X USLhL77 R

FHEA MR
usD L= (%)

451,568

893,404

1,075,088

461,416
615

222,644

165,634

81,412

51,987

532,601

387,551

201,062

16,844

15,150

1,120,271

734,847
293,870

826,008

750,271
835,341
265,959
508,464
173,557
454,636
8,699
380,453
555,249
230,227
292,799
226,695
317,668
100,616
194,630
15,348
366,585

0.10
0.19
0.23

0.10

0.05
0.04
0.02
0.01
0.11

0.08

0.24

0.16
0.06

0.17

0.16
0.18
0.06
0.11
0.04
0.10

0.08
0.12
0.05
0.06
0.05
0.07
0.02
0.04

0.08
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UMBS 2.5% 01/05/2051

UMBS 2.5% 01/06/2051

UMBS 2.5% 01/06/2051

UMBS 2.5% 01/06/2051

UMBS 2.5% 01/06/2051

UMBS 2.5% 01/07/2051

UMBS 2.5% 01/07/2051

UMBS 2.5% 01/08/2051

UMBS 2.5% 01/08/2051

UMBS 2.5% 01/08/2051

UMBS 2.5% 01/08/2051

UMBS 2.5% 01/08/2051

UMBS 8% 01/09/2051

UMBS 2.5% 01/10/2051

UMBS 2.5% 01/10/2051

UMBS 8% 01/10/2051

UMBS 2% 01/12/2051

UMBS 2% 01/12/2051

UMBS 190860 5% 01/08/2035
UMBS 254869 5.5% 01/09/2033
UMBS 254908 5% 01/10/2033
UMBS 545759 6.5% 01/07/2032
UMBS 725027 5% 01/11/2033
UMBS 725229 6% 01/08/2034
UMBS 725232 5% 01/03/2034
UMBS 725238 5% 01/03/2034
UMBS 725423 5.5% 01/05/2034
UMBS 735061 6% 01/11/2034
UMBS 735115 6% 01/12/2034
UMBS 785141 5.5% 01/01/2035
UMBS 735500 5.5% 01/05/2035
UMBS 735502 6% 01/04/2035
UMBS 735678 5% 01/06/2035
UMBS 735579 5% 01/06/2035
UMBS 735680 5% 01/06/2035
UMBS 735591 5% 01/06/2035
UMBS 735667 5% 01/07/2035
UMBS 735669 5% 01/04/2035
UMBS 735997 5.5% 01/11/2035
UMBS 745428 5.5% 01/01/2036
UMBS 745458 6% 01/04/2036
UMBS 745947 6.5% 01/10/2036
UMBS 750412 6.5% 01/11/2033
UMBS 888174 5.5% 01/06/2035
UMBS 888223 5.5% 01/01/2036
UMBS 888284 5.5% 01/04/2037
UMBS 888430 5% 01/11/2033
UMBS 888567 5.5% 01/12/2036
UMBS 889117 5% 01/10/2035
UMBS 889298 5% 01/12/2036
UMBS 889307 5% 01/07/2037
UMBS 889479 5% 01/07/2037
UMBS 889579 6% 01/05/2038
UMBS 889829 5% 01/07/2035
UMBS 890738 3.5% 01/09/2043
UMBS 901646 6.5% 01/12/2036
UMBS 902382 6.5% 01/11/2036
UMBS 906064 6% 01/01/2037
UMBS 933051 6.5% 01/10/2037
UMBS 942477 6% 01/08/2022

BRI
S

114,799
89,107
132,280
138,520
172,428
130,519
575,080
380,866
479,120
494,282
650,582
1,185,008
307,886
981,353
1,275,229
306,392
1,122,952
1,524,142
8,506
31,778
5,529
10,285
5944
31956
2,464
10,004
77,996
3,228
1,193
19,028

4,597
3,757
5332

37212
96
1,468
12,252

179,724

7,044

26,009
5,762
45,023
86,240
17,863
6,930
55,600
1,386
66,307
94,639
661
5,163
326
20,727
57

PR Wi
usD HeE (%)
117,900 002
91,146 002
136091 003
141689 003
177,397 004
134,044 0.03
588237  0.12
389,056 008
489,490  0.10
505590 0.1
663840  0.14
1,212,491 026
324,600 007
1004495 021
1305700 028
324,940 007
1118971 024
1519936 032
9,713 =
35997 001
6,240 =
11,735 -
6,707 =
36728 001
2,778 =
11,079 -
87510 002
3,666 -
1,376 -
21,641 -
7,143 =
2,342 -
15,707 =
2,636 -
1,477 -
756 -
5,182 -
4,233 -
6,107 o
42,467 0.01
111 o
1,651 -
13,530 -
204,679 004
8018 =
29,722 0.01
6,499 o
51365 001
97,223 002
19,958 -
7,809 -
62849 001
1,610 o
74833 002
102387  0.02
730 -
5,708 -
378 -
22,895 =
57 -
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UMBS 948410 6% 01/08/2022
UMBS 995024 5.5% 01/08/2037
UMBS 995051 6% 01/03/2037
UMBS 995112 5.5% 01/07/2036
UMBS 995113 5.5% 01/09/2036
UMBS 995203 5% 01/07/2035
UMBS 995388 5.5% 01/08/2037
UMBS 995434 5% 01/09/2023
UMBS 995629 6.5% 01/12/2032
UMBS AB6317 3.5% 01/09/2042
UMBS AB6491 3% 01/10/2042
UMBS AB6670 3% 01/10/2042
UMBS AB6768 3% 01/10/2042
UMBS AB7846 3% 01/02/2043
UMBS AB8898 3% 01/04/2043
UMBS AB9248 3% 01/05/2043
UMBS AC3237 5% 01/10/2039
UMBS AC9580 4.5% 01/02/2040
UMBS AC9582 5.5% 01/01/2040
UMBS ADO163 6% 01/11/2034
UMBS AD0220 6% 01/10/2038
UMBS ADB438 5% 01/06/2040
UMBS AE0624 4% 01/11/2040
UMBS AE0698 4.5% 01/12/2040
UMBS AE7723 4% 01/11/2040
UMBS AH1111 4% 01/12/2040
UMBS AH3394 4% 01/01/2041
UMBS AH5859 4% 01/02/2041
UMBS AI1888 4.5% 01/05/2041
UMBS AJ7679 3.5% 01/12/2041
UMBS ALO0BS 4.5% 01/04/2041
UMBS AL0251 5% 01/07/2037
UMBS AL0546 5% 01/07/2041
UMBS AL08O03 4% 01/09/2041
UMBS AL1105 4.5% 01/12/2040
UMBS AL1524 4.5% 01/12/2040
UMBS AL1577 5% 01/01/2042
UMBS AL2645 4.5% 01/01/2027
UMBS AL2745 4% 01/03/2042
UMBS AL3192 5% 01/05/2042
UMBS AL3657 3.5% 01/06/2043
UMBS AL4010 3.5% 01/07/2043
UMBS AL4301 4.5% 01/04/2042
UMBS AL5224 5% 01/02/2038
UMBS AL5362 5% 01/09/2039
UMBS AL5590 5.5% 01/09/2041
UMBS AL6078 5% 01/03/2042
UMBS AL6549 5% 01/07/2042
UMBS AL6715 4% 01/02/2045
UMBS AL6966 6.5% 01/08/2038
UMBS AL7033 5% 01/06/2039
UMBS AL7035 5% 01/12/2038
UMBS AL7121 3% 01/01/2044
UMBS AL7991 3.5% 01/01/2046
UMBS AL8310 3.5% 01/03/2044
UMBS AL8387 4% 01/03/2046
UMBS AL8626 3.5% 01/06/2046
UMBS AL8733 3% 01/06/2046
UMBS AL9027 4% 01/09/2046
UMBS AL9074 6% 01/05/2041

R

usb
usb
usb
usb
usb
usb
usb
usb
usb
usb
usb
usb
usb
usb
usb
usb
usb
usb
usb
usb
usb
usb
usb
usb
usb
usb
usb
usb
usb
usb
usb
usb
usb
usb
usb
usb
usb
usb
usb
usb
usb
usb
usb
usb
usb
usb
usb
usb
usb
usb
usb
usb
usb
usb
usb
usb
usb
usbD
usb
usb

B el
HESE

76
77,587
24,571
12,523
75,514
34,866

3,602
1,754
10,088
6,379
30,440
22,657
35,174
61,498
85,882
59,516
137,241
255,164
16,449
106,020
133,276
57,470
21,193
11,566
19,208
96,835
34,953
37,203
439,329
9,219
306,050
1,351
43,395
70,923
25,567
6,663
7,727
26,640
129,553
38,232
20,877
17,866
19,252
4,773
71,286
3,507
8593
82,327
85,970
15,228
9,278
12,139
77,122
7,841
45,488
58,182
248,021
419,075
8,321
153,030
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usD b (%)

77
88,487
28,192
14,257
85,817
39,355
4112
1,809
11,472
6,893
32277
24,024
37,113
64,892
90,593
62,718
155,705
281,382
18,265
119,862
154,730
64,945
23,184
12,785
21,076
104,010
38,356
40,864
486,117
9,992
337,736
1,521
48,989
77,859
28,276
7,347
8,756
27,761
142,436
43,328
32,087
19,307
21,278
5,390
80,457
4,086
9,738
92,935
94,024
17,652
10,489
18,706
81,220
8413
49,289
63,493
265,970
441,173
9,061

177,660

0.02
0.01
0.02
0.01

0.01
0.01
0.01
0.01
0.02
0.01
0.03
0.06
0.03
0.03
0.01

0.02
0.01
0.01
0.10

0.07

0.01
0.02
0.01

0.01
0.03
0.01
0.01

0.02

0.02
0.02

0.02

0.01
0.01
0.06
0.09

0.04
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UMBS AL9107 4.5% 01/03/2046
UMBS AL9267 3% 01/10/2046
UMBS AL9412 3% 01/11/2036
UMBS AL9413 3% 01/11/2036
UMBS AL9566 3.5% 01/06/2046
UMBS AL9878 3% 01/02/2037
UMBS AQ0535 3% 01/11/2042
UMBS AR8293 3% 01/05/2043
UMBS AS0406 3% 01/09/2043
UMBS AS0563 4.5% 01/09/2043
UMBS AS1586 4.5% 01/01/2044
UMBS AS2275 4.5% 01/04/2044
UMBS AS4449 3.5% 01/02/2035
UMBS AS4794 3.5% 01/04/2045
UMBS AS5175 3.5% 01/06/2045
UMBS AS5298 2.5% 01/07/2030
UMBS AS5713 3.5% 01/09/2045
UMBS AS5842 4% 01/09/2045
UMBS AS5887 4% 01/09/2045
UMBS AS6191 8.5% 01/11/2045
UMBS AS6302 3.5% 01/12/2045
UMBS AS6324 3.5% 01/12/2045
UMBS AS6328 3.5% 01/12/2045
UMBS AS6400 4% 01/12/2045
UMBS AS6515 4% 01/01/2046
UMBS AS6563 3.5% 01/01/2046
UMBS AS8067 3% 01/10/2046
UMBS AS8194 2.5% 01/10/2031
UMBS AS8295 3% 01/11/2046
UMBS AS8301 3% 01/11/2046
UMBS AS8305 3% 01/11/2046
UMBS AS8318 3% 01/11/2046
UMBS AS8470 3% 01/12/2046
UMBS AS8471 3% 01/12/2046
UMBS AS8485 3% 01/12/2046
UMBS AS8946 3.5% 01/03/2047
UMBS AT1934 3.5% 01/04/2043
UMBS AT2016 3% 01/04/2043
UMBS AT2723 3% 01/05/2043
UMBS AU0B40 3.5% 01/07/2043
UMBS AU1629 3% 01/07/2043
UMBS AU4293 4% 01/09/2043
UMBS AUB198 3.5% 01/08/2043
UMBS AX2501 4% 01/10/2044
UMBS AX2509 3% 01/10/2029
UMBS AY4204 3.5% 01/05/2045
UMBS AZ0814 3.5% 01/07/2045
UMBS AZ0880 2.5% 01/07/2030
UMBS AZ2118 3% 01/10/2030
UMBS AZ2667 3.5% 01/10/2045
UMBS AZ4779 4% 01/10/2045
UMBS BC0822 3.5% 01/04/2046
UMBS BC1747 3.5% 01/01/2046
UMBS BC4714 3% 01/10/2046
UMBS BC9556 3% 01/11/2046
UMBS BD8464 3% 01/11/2046
UMBS BD8496 3% 01/12/2046
UMBS BE1214 3% 01/11/2046
UMBS BM1423 2.5% 01/05/2032
UMBS BM1495 3.5% 01/01/2036

HEE
BEEH

27,221
419,701
307,900
111,289
229,571
427,211

20,136
206,889

82,797

70,356

27,699

38,586

16,979
322,804

71,049

98,421
154,369

10,321

9,099

22,751

86,579
315954
111,850

16,949

34,041

7,766
476,790

61,889
303,126
166,892
119,497
160,598
414,639
129,428
425,241

85,902

7,455

78,760
129,368

14,748

15,224
339,384

12,707

29,342
147,248

58,467

68932

27,829

32,881

24,728
431,176

70274
207,049
485,328

79,569
137,361

86,120

48,752
196,024
147,939

P M
usD HE (%)

30,008
441,731
325,642
117,490
246,834
451,025

21,247
217,684

87,793

77,321

30576

42,731

18,126
346,455

76,354
102,386
165212

11,276

9,883

24,316

92,790
338,021
119,207

18,300

37,025

8,334
501,955

64,401
321,378
175,699
125,453
168,966
437,402
136,262
449,918

91,957

8,051

83,253
136,323

15912

16,085
371975

13,699

32,183
154,368

62,815

73819

28,908

34,553

26,603
466,000

75,001
221,879
510954

83,907
144,897

90,815

51,421
204,359
158,093

0.01
0.09
0.07
0.02
0.05
0.10

0.05
0.02
0.02
0.01
0.01
0.07
0.02
0.02
0.03

0.01
0.02
0.07
0.03

0.01

0.11
0.01
0.07
0.04
0.03
0.04
0.09
0.03
0.10
0.02

0.02
0.03

0.08

0.01
0.03
0.01
0.02
0.01
0.01
0.01
0.10
0.02
0.05
011
0.02
0.03
0.02
0.01
0.04
0.03
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UMBS BM1879 3.5% 01/01/2044
UMBS BM1890 2.5% 01/01/2032
UMBS BM1984 3.5% 01/11/2047
UMBS BM3148 4.5% 01/11/2047
UMBS BM3212 3.5% 01/11/2032
UMBS BM3385 4% 01/06/2045
UMBS BM3612 4% 01/02/2047
UMBS BM3799 3% 01/08/2047
UMBS BM4221 3% 01/01/2043
UMBS BM4343 4.5% 01/05/2048
UMBS BM4582 3.5% 01/08/2047
UMBS BM4744 3% 01/06/2047
UMBS BM4834 3% 01/03/2046
UMBS BM51113% 01/11/2033
UMBS BM5147 4% 01/10/2048
UMBS BM5197 4.5% 01/07/2046
UMBS BM5302 3.5% 01/06/2046
UMBS BM5468 3% 01/02/2043
UMBS BM5469 3% 01/03/2044
UMBS BM5527 4% 01/10/2048
UMBS BM5785 3.5% 01/09/2046
UMBS BM5787 4% 01/08/2047
UMBS BM5841 3.5% 01/09/2045
UMBS BN4333 4% 01/02/2049
UMBS BO7256 3% 01/01/2035
UMBS CA1563 4.5% 01/04/2048
UMBS CA1900 4.5% 01/06/2048
UMBS CA2204 4.5% 01/08/2048
UMBS CA2207 4.5% 01/08/2048
UMBS CA3514 4.5% 01/05/2049
UMBS CA4571 4% 01/11/2049
UMBS CA4823 4% 01/12/2049
UMBS CA4885 3% 01/12/2034
UMBS CA5186 4.5% 01/01/2050
UMBS CA5593 3% 01/04/2040
UMBS CA5594 3% 01/04/2040
UMBS CA5595 3% 01/04/2040
UMBS CA5696 4.5% 01/05/2050
UMBS FM1445 3% 01/08/2049
UMBS FM2547 3% 01/02/2035
UMBS FM2792 5% 01/07/2045
UMBS FM3462 3.5% 01/12/2033
UMBS MAO0561 4% 01/11/2040
UMBS MAO583 4% 01/12/2040
UMBS MAQ907 4% 01/11/2041
UMBS MAQ971 4% 01/02/2042
UMBS MA1086 3.5% 01/06/2042
UMBS MA24713.5% 01/12/2045
UMBS MA2670 3% 01/07/2046
UMBS MA2722 4% 01/08/2046
UMBS MA2834 3.5% 01/12/2046
UMBS MA2835 4% 01/12/2046
UMBS MA2896 3.5% 01/02/2047
UMBS MA2959 3.5% 01/04/2047
UMBS MA2960 4% 01/04/2047
UMBS MA3088 4% 01/08/2047
UMBS MA3151 3% 01/10/2037
UMBS MA3182 3.5% 01/11/2047
UMBS MA3238 3.5% 01/01/2048
UMBS MA3384 4% 01/06/2048

BEER
BEEH

142,761
90,634
276,929
266,473
229,864
562,263
45,471
395,634
137,713
555,632
10,523
131,622
303,758
126,071
75,664
89,280
5975
217,378
395,517
247374
163,582
168,875
75,094
30,568
203,608
113,401
93,603
50,963
34,920
144,196
102,804
113,105
376,237
24,695
84,931
87,853
105,808
157,690
130,908
343,935
53,736
665,464
71,826
43,626
10,048
16,710
16,151
46974
265,686
4,682
290,216
6615
29,536
19,654
880
164,089
61,542
84,166
288,935
212,765

AY - 734X USLhL77 R

FHIR B
usD tE (%)
154,183 003
94299 002
295950 006
203418 006
243,753 005
607,851 013
49404 001
417,523 009
145100 003
611,634 013
11,280 o
139526 003
321,847 007
133517 003
82680 002
98012 002
6405 =
229058 005
418203 009
266,967  0.06
174,780 004
182264  0.04
80,770 002
32535 001
216,148 005
121363  0.03
102097 002
64,173 001
37528 001
156,186 0.03
109370 0.02
120,369 0.03
399,167 008
26503 001
89,604  0.02
92629 002
111,137 0.02
170009 004
138359 003
363695 008
60208 001
701,684 0.5
78953 002
47882 001
11,044 =
18,369 -
17,385 o
50315 001
277959 006
5,040 -
309,038 007
7,134 -
31433 001
20,993 -
946 o
175867 004
64,512 0.01
89,280 002
306086 006
227175 0.05
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UMBS MA3851 4.5% 01/11/2049

UMBS RA1906 4% 01/12/2049

UMBS RA2111 4% 01/02/2050

UMBS RA2607 4.5% 01/05/2050

UMBS SB0222 3% 01/11/2034

UMBS SD0080 3% 01/09/2049

UMBS ZS7403 3% 01/05/2031

UMBS ZT0538 3.5% 01/03/2048

United Airlines Pass-Through Trust ‘A’
2.9% 01/11/2029

United Airlines Pass-Through Trust ‘AA’
2.7% 01/11/2033

Utah Transit Authority ‘B’ 5.937%
15/06/2039

Verizon Communications, Inc., 144A
2.355% 15/03/2032

Verizon Communications, Inc. 4.329%
21/09/2028

Verus Securitization Trust, FRN,
Series 2020INV1 ‘A1’ 144A 1.977%
25/03/2060

Verus Securitization Trust, STEP,
Series 2020-5 ‘A1’, 144A 1.218%
25/05/2065

Verus Securitization Trust, FRN,
Series 2021-2 ‘A2', 144A 1.288%
25/02/2066

Verus Securitization Trust, FRN 'A2’,
144A 1.218% 25/09/2066

Verus Securitization Trust, STEP,
Series 2019-4 ‘A2, 144A 2.846%
25/11/2059

Verus Securitization Trust, FRN,
Series 2020NV1 ‘A3’, 144A 3.889%
25/03/2060

Verus Securitization Trust, FRN,
Series 2021-1 ‘A3, 144A 1.155%
25/01/2066

Verus Securitization Trust, FRN,
Series 2021-3 ‘A3, 144A 1.437%
25/06/2066

Verus Securitization Trust, FRN,
Series 2021-R2 ‘A3', 144A 1.227%
25/02/2064

Verus Securitization Trust, FRN,
Series 2021-R3 ‘A3’, 144A 1.38%
25/04/2064

Verus Securitization Trust, STEP, Series
20194 ‘A3, 144A 3% 25/11/2059

Virginia Commonwealth Transportation
Board 5.35% 15/05/2035

Waco Educational Finance Corp.
2.056% 01/03/2031

Wells Fargo & Co., FRN 2.188%
30/04/2026

Wells Fargo & Co., FRN 2.393%
02/06/2028

Wells Fargo & Co., FRN 2.879%
30/10/2030

Wells Fargo & Co., FRN 2.572%
11/02/2031

Wells Fargo & Co., FRN 3.068%
30/04/2041

Wells Fargo & Co., FRN 5.013%
04/04/2051

Wells Fargo Commercial Mortgage
Trust, FRN, Series 2015-NXS2 ‘AS’
4.121% 15/07/2058

usb
usbD
usb
usb
usb

usb
usb
usb
usb
usb
usb
usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

HRE
EmaA
7,254
208,813
449,002
96,997
163,338
151,064
133,426
192,739
134,862

84,202
145,000
1,385,000
585,000

55,755
207,324
331,574

281,770

364,710
100,000
206,889
363,094
619,865
704,611

206,301
265,000
120,000
325,000
1,545,000
820,000
1,525,000
950,000
210,000

35,000

P B
usD HE (%)

7,778
225,484
481,556
104,539
173,750
159,661
139,792
206,206
130911

83,904
199,227
1,365,609
664,857

55,895

206,626

328970

277,644

368,649

102,697

208,726

359,130

616,658

702,511

208,440
325,221
118,295
331,112
1,672,281
854,155
1,557,856
971,692
286,370

37,372

0.05
0.10
0.02
0.04
0.03
0.03
0.04
0.03

0.02

0.04

0.29

0.14

0.04

0.07

0.06

0.08

0.02

0.04

0.08

0.13

0.15

0.07

0.03

0.07

033

0.18

033

0.21
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WEETE W M TBAEGS |
ShR R AR usD L& (%) o
Wells Fargo Commercial Mortgage usD 930,000 987,310 0.21 N A GR) i Mt
Trust, FRN, Series 2017-C38 '8’ = fa] ER ) UsD UsD Lt (%)
o
vj‘?i/" 15/007/ 2050 Mot T 50000 S @ United States ~ GNMA, 2.00%, Usb 4815000 4851677 (12602) 103
ells Fargo Commercial Mortgage A » of America 15/01’/2051
H?s@%yﬁ??iégg [ United States~ GNMA, 3.00%, usD 2610000 2695946 (9650) 057
- of America 15/01/2051
WFRBS Commercial Mortgage Trust, usb 1,000,000 1,054,775 0.22 /01 -
FRN, Sorios 2014022 ‘AS' 3.069% United Siates ~ GNMA,360%, usb 1510000 1573048 (3663) 033
15/0‘9/2057 of America 15/01/2051
\WFRBS Commercial Mortgage Trust,  USD 70,000 o082 002 United States ~~ GNMA, 2.50%, usb 1020000 1043149 (2689) 022
FRN, Series 2014-C19 ‘B’ 4.723% of America 15/01/2051
15/03/2047 United States ~ UMBS, 200%, USD 16710000 16624492  (15013) 351
185,194,280 3914 of America 25/01/2051
s o 2 };)78 5’75 45'03 United States ~ UMBS, 2.50%, usb 10330000 10523688 (17605) 222
— T 3 of America 25/01/2051
Wiigeet 1A
ﬁghrﬁjg%?ﬁ%kg TR 213078575 45.03 United States ~ UMBS, 300%, Usb 1485000 1533467 (549) 032
of America 25/02/2051
United States ~ UMBS, 400%, usb 1140000 1212519 79 02
HiGEES & 420,157,016  88.79 oiAmerca  25/02/2051
United States ~~ UMBS, 4.50%, usb 730,000 782,003 (808 017
of Ameica  25/02/2051
| TBABG| (MY TRYYa) & 40,839,989  (618%) 863
b TBABG[ &t 40,839,989  (618%) 863
. ) 2% MoE
#A gy ER UsD K (%)
US 2 Year Note, 31/03/2022 (51  UsD a6 -
- b5 53,644,138  11.34
SHE DS HEE H ) 21116 -
ZOMKE A (607,868)  (0.13)
US5 Vear Note, 31/06/2022 81 U (15988 - PE A (T ERZED |
US 10 Year Note, 22/03/2022 (262) usb (88020)  (0.02)
US 10 Year Utra Bond, 22/03/2022 (190) usD (288,566 (0.06)
US Long Bond, 22/03/2022 2 USD (115866)  (002)
US Utra Bond, 22/03/2022 (172)  UsD (262034)  (006) N
HIEIODSHIER 7 B (710449 (016) BRI R
MOREELLE (%)
SEE b A3HE (B % A BED (749,333 (0.16) TAYA 75.52
REUNS 3.08
A=A +FU7 193
TAIWT YR 0.75
rhfE 0.75
RETREG| Koy 066
F 0.56
R éﬁ ) & »ogE N)bF— 046
Ho 4 =Y o8  WHE  BEIEES USD  HEE (%) FES 043
EUR 19 USD 21 03/01/2022  JP.Morgan - - E S 038
EUR 82,231 usD 93,193 04/01/2022  J.P.Morgan 87 - M7 7Vh 0.36
EUR 12811312 USD 14493412 31/01/2022 Bank of 47616 001 AV RIVT 034
America ARA Y 0.33
EUR 11530181 USD 13049721 31/01/2022 Barclays 37205 001 IS5 029
EUR 11530181 USD 13078050 31/01/2022  BNP Paribas 8875 - 029
EUR 151091 USD 170892 31/01/2022  JP. Morgan 50 - 028
EUR 15373575 USD 17427869 81/01/2022 UBS 21365 - 026
GBP 63296  USD 84,146 31/01/2022  JP.Morgan 184 - 0.5
GBP 6515687  USD 8711564 31/01/2022  State Strest 387 002 004
usD 26368 EUR 23209 03/01/2022  JP.Morgan 8 - 020
usD 406505  EUR 357,833 31/01/2022  JP.Morgan 3/ - 021
AHETHEGE IO S 3 211,345 0.04 o
EUR 121538 USD 138207 31/01/2022  JP. Morgan (259) - 0.16
UsD 88 EUR 78 04/01/2022  JP.Morgan - - 0.14
UsD 3644383 EUR 3220936 31/01/2022  JP.Mogan  (11426) - 0.13
usD 26,661 GBP 19896 31/01/2022  J.P.Morgan (227) - 0.13
RETHEG M BFUGER Ft (1912) - 0.13
RETHEE(CHDSE &) &% & 199,433 0.04
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PORFELLR (%)
B 0.12
A= 012
INYH)— 0.06
Yol ar g 0.06
AffiFEES: & 88.79
BEKk Uz o (b 11.21
Bt 100.00
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BROBXTSH S DERERYET,

AR Oﬁﬁﬁﬁmeﬁﬁﬁu\ﬁﬁ&%ﬁ@g%umtbi?o
OF—HITERDHEEADIREES(T. MEEHLTFDI0%XLUNELET.

SEFHE BANEEITVET,

ERERER ERRMCERRTELEEANORM I LMY EHA.
77 ROFRMNER. BGIBEER. AAGMIAEORECETIER (LRF0.017%) . &M

EDMDOE Em‘%ﬁ-%Ea%@&&toﬁmmavpf@Mpﬁm§ﬁﬁbive o
ZOHDER - FHBICOVWTIE, 77 ROEERAFICLVESTSIHDOTHY. HailcH
R, LREEERITENTELE A,

BRA F#k HYEHA.
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REERST FA4—-AY - TSALR-FYIYLIALY A

BADTE BERICENT—RIFEZIBATEZ A,

DLFIZiE, 54— 89+ F54 R+ 757 ASTCAV—Z B — L e nf + f—L R+ KRR
77 R (JAdZTR) | 2327072 LTCEL 40— a0« FPIT4 A T7 o XASICAV—
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mm BEBLVHEEZHHEE o1& 181 80152021512A318XT)

Ta—r e o f—)L R

Ry ReT7oR

UsD
W e BUEAE 1,432,319, 973
&
HMREACAR 2 ZBFLE (FURBUERRE) 73, 443, 623
ZIE Y4 (FURBLIERRE) 878, 730
2 TEG AR D F]E 239, 690
THAFILE 1, 468
Z DA AR —
WiE At 74,563, 511
M
15 8, 458, 855
2 TEG N AR D F]E —
EIRFRL 425, 920
TR 178,074
THRCFHCE 137,133
4 TR IR TR 126, 108
Sy B2 113, 898
R A S 41, 457
AT RO DR EE A 43,907
AT I 9, 855
ZoOMEMAC L 5E 90, 407
WA o FEEHuBR (73, 897)
wH AR 9,551, 717
& (H) & AFF 65,011, 794
FEH () WONR
HAMRESR 28, 994, 832
TBAKR S| —
*7a VEE| 104, 901
SR EGI —
TR (8,792, 244)
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AT TEH| 3, 480, 027
W 67, 645
EH () &% A 23, 855, 161
AT (PR) 2 OAE

AAGFES: (30, 376, 076)
TBAKR 5| —
F 7 a v EB] —
SRS | —
TR (9, 146, 072)
2T THH| (3,343, 515)
WA (16, 074)
P (PR) woEH & (42, 881, 737)
HEHIC L2 MEEOME (il %8 45,985, 218
FATHA 255, 770, 239
B85 (489, 852, 042)
BAROEENZ X AMEFEOMIE O8) % (234, 081, 803)
B 245 Bd (6,311, 426)
SMEHRIE R —
WIRBIEAIE 1,237,911, 962
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BREIR PR B
iz R EESHE usD LR (%)
RRBOIEFNE Fi ¢ LR X RRBEE N TV BB TaES
7oV
Cosan Luxembourg SA, 144A 7% usb 3,910,000 4,060,633 0.33

20/01/2027
4,060,633 0.33
FE
Country Garden Holdings Co. Ltd., usD 3,660,000 3,314,161 0.27
Reg. S 5.125% 14/01/2027
Country Garden Holdings Co. Ltd., usb 1,165,000 1,090,978 0.09
Reg. S 5.625% 14/01/2030
Shimao Group Holdings Ltd., Reg. S usb 2,740,000 1,698,800 0.13
5.6% 15/07/2026
Shimao Group Holdings Ltd., Reg. S usD 2,225,000 1,362,813 o0.11
5.2% 16/01/2027
Wynn Macau Ltd., 144A 5.5% usb 3,520,000 3,241,920 0.26
01/10/2027
10,708,672 0.86
TIVR
Altice France Holding SA, 144A 6% usb 9,735,000 9,337,909 0.75
15/02/2028
Altice France SA, 144A 5.125% usb 5,355,000 5,226,159 0.42
15/07/2029
Altice France SA, Reg. S 5.5% usb 2,725,000 2,688,771 0.22
15/10/2029
CAB SELAS, Reg. S 3.375% EUR 1,905,000 2,166,033 0.18
01/02/2028
Chrome Bidco SASU, Reg. S 3.5% EUR 2,395,000 2,745,679 0.22
31/05/2028
Chrome Holdco SASU, Reg. S 5% EUR 1,315,000 1,497,304 0.12
31/05/2029
Laboratoire Eimer Selas, Reg. S 5% EUR 800,000 921,325 0.08
01/02/2029
24,583,180 1.99
R
TK Elevator Holdco GmbH, 144A usb 3,745000 4,017,130 0.32
7.625% 15/07/2028
TK Elevator Holdco GmbH, Reg. S usD 871,000 934,291 0.08
7.625% 15/07/2028
TUI Cruises GmbH, Reg. S 6.5% EUR 2,208,000 2,500,015 0.20
15/05/2026
7,451,436 0.60
&
Melco Resorts Finance Ltd., 144A usb 850,000 826,179 007
5.375% 04/12/2029
826,179 0.07
ARFTV
Teva Pharmaceutical Finance usb 1,095,000 1,148,326 0.09
Netherlands Il BV 6% 15/04/2024
Teva Pharmaceutical Finance usb 2,200,000 2,180,750  0.18
Netherlands Il BV 4.75% 09/05/2027
Teva Pharmaceutical Finance usb 3,150,000 3,108,861 0.25
Netherlands IIl BV 5.125%
09/05/2029
6,437,937 0.52
AZVT7
International Game Technology plc, usD 4,555,000 5,106,155 0.41
144A 6.25% 15/01/2027
Verde Bidco SpA, Reg. S 4.625% EUR 315,000 366,531 0.03
01/10/2026
5,472,686 0.44
oy TG
Albion Financing 1 SARL, Reg. S usb 2,320,000 2,345,590 0.19
6.125% 15/10/2026

35

s 63000 PR Wi
oanz R BEERE usD H& (%)
Albion Financing 2 SARL, Reg. S usb 1,060,000 1,078,550 0.09

8.75% 15/04/2027
Altice Financing SA, Reg. S 5.75% usD 3,280,000 3,256,056  0.26
15/08/2029
TK Elevator US Newco, Inc., 144A usb 1,040,000 1,094,631 0.09
5.25% 15/07/2027
TK Elevator US Newco, Inc., Reg. S usD 2765000 2910245 023
5.25% 15/07/2027
10,685,072 0.86
ekl
MGM China Holdings Ltd., 144A usD 1,290,000 1,294,547 0.11
5.875% 15/05/2026
MGM China Holdings Ltd., Reg. S usD 265,000 263,294 0.02
5.25% 18/06/2025
Wynn Macau Ltd, Reg. § 5.5% usD 2000000 1882230 015
15/01/2026
3,440,071 0.28
AFva
Petroleos Mexicanos 7.69% usb 2,570,000 2,485,126 0.20
23/01/2050
2,485,126 0.20
F5VH
IPD 3 BV, Reg. S 5.5% 01/12/2025 EUR 515,000 602,228 0.05
OCINV, 144A 4.625% 15/10/2025 usb 2,252,000 2,347,710 0.19
Sigma Holdco BV, 144A 7.875% usD 940,000 906,903 0.07
15/05/2026
Trivium Packaging Finance BV, 144A usD 360,000 381,060 0.03
8.5% 15/08/2027
Trivium Packaging Finance BV, Reg. S~ USD 1,255,000 1,306,568  0.11
5.5% 15/08/2026
Trivium Packaging Finance BV, Reg.S ~ USD 2,000,000 2,117,000 0.17
8.5% 15/08/2027
Ziggo Bond Co. BV, 144A 5.125% usbD 1,040,000 1,046,755 0.08
28/02/2030
8,708,224 0.70
ALY
ContourGlobal Power Holdings SA, EUR 772,000 861,567 0.07
Reg. S 3.125% 01/01/2028
Kaixo Bondco Telecom SA, Reg. S EUR 905,000 1,037,375 0.08
5.125% 30/09/2029
Lorca Telecom Bondco SA, Reg. S 4%  EUR 1,360,000 1,572,601 0.13
18/09/2027
3,471,543 0.28
AFYR
Bellis Acquisition Co. pic, Reg. S 3.25%  GBP 1,690,000 2,073,695 017
16/02/2026
Bellis Finco plc, Reg. S 4% GBP 595,000 762,729 0.06
16/02/2027
Constellation Automotive Financing GBP 545,000 727,342 0.06
plc, Reg. S 4.875% 15/07/2027
Deuce Finco plc, Reg. S 5.5% GBP 1,625,000 2,052,793 017
16/06/2027
Iceland Bondco plc, Reg. S 4.625% GBP 3,095,000 3,939,323 0.32
15/03/2025
Jaguar Land Rover Automotive plc, usb 1,265,000 1,288,934 0.10
144A 5.875% 15/01/2028
Jerrold Finco plc, Reg. S 5.25% GBP 2,580,000 3,552,249 0.29
15/01/2027
RAGC Bond Co. plc, Reg. S 5.25% GBP 2,240,000 2,960,380 024
04/11/2046
Victoria plc, Reg. S 3.625% EUR 1,605,000 1,736,265 0.14
24/08/2026
Victoria plc, Reg. S 3.75% 15/03/2028 ~ EUR 1,855,000 2,140,468 017
21,234,178 1.72
TAYA
Allegheny Technologies, Inc. 5.125% usD 1,170,000 1,180,460 0.09

01/10/2031



Ve
Bath & Body Works, Inc. 6.694%
15/01/2027

Bath & Body Works, Inc. 7.5%
15/06/2029

Bath & Body Works, Inc. 6.95%
01/03/2033

Boxer Parent Co., Inc., Reg. S 6.5%
02/10/2025

Dana, Inc. 5.625% 15/06/2028

Dana, Inc. 4.25% 01/09/2030

DCP Midstream Operating LP 8.125%
16/08/2030

Delta Air Lines, Inc. 7.375%
156/01/2026

Embarg Corp. 7.995% 01/06/2036

Encore Capital Group, Inc., Reg. S
4.25% 01/06/2028

EQT Corp. 7.5% 01/02/2030

Ford Motor Co. 9% 22/04/2025

Ford Motor Co. 9.625% 22/04/2030

Ford Motor Co. 7.45% 16/07/2031

Ford Motor Credit Co. LLC 5.125%
16/06/2025

Freeport-McMoRan, Inc. 5.45%
15/03/2043

Graphic Packaging International LLC,
144A 8.75% 01/02/2030

Hecla Mining Co. 7.25% 15/02/2028

Hillenbrand, Inc. 5.75% 15/06/2025

Hillenbrand, Inc. 5% 15/09/2026

Hillenbrand, Inc. 3.75% 01/03/2031

Hilton Worldwide Finance LLC 4.875%
01/04/2027

MGM Resorts International 4.75%
16/10/2028

Navient Corp. 5% 15/03/2027

NGL Energy Partners LP 7.5%
01/11/2023

NuStar Logistics LP 5.75%
01/10/2025

Occidental Petroleum Corp. 8%
15/07/2025

Occidental Petroleum Corp. 8.5%
15/07/2027

Occidental Petroleum Corp. 6.375%
01/09/2028

Occidental Petroleum Corp. 8.875%
15/07/2030

Occidental Petroleum Corp. 6.125%
01/01/2031

Occidental Petroleum Corp. 7.5%
01/05/2031

OneMain Finance Corp. 6.125%
15/03/2024

OneMain Finance Corp. 8.875%
01/06/2025

OneMain Finance Corp. 6.625%
15/01/2028

OneMain Finance Corp. 3.875%
15/09/2028

PG&E Corp. 5% 01/07/2028

PG&E Corp. 5.25% 01/07/2030

Southwestern Energy Co. 4.75%
01/02/2032

Tenet Healthcare Corp. 6.875%
15/11/2031

Tenneco, Inc. 5.375% 15/12/2024

EUR

usb
usb
usb

usb

usb

usb

usb

usb

usb
usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

&
A

275,000
1,495,000
1,065,000

635,000

2,000,000
1,055,000
2,425,000

3,230,000

1,705,000
1,500,000

2,995,000
4,805,000
2,175,000

270,000
1,590,000

1,175,000
1,420,000

5,025,000
420,000
70,000
1,100,000
550,000
580,000

2,175,000
2,045,000

1,630,000
2,070,000
2,765,000
2,430,000
6,580,000
1,395,000
1,175,000

325,000
1,200,000

975,000
1,955,000

2,650,000
3,615,000
1,645,000

1,810,000

1,380,000
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316,525
1,704,569
1,247,605

758,041

2,127,760
1,071,062
3,302,389

3,798,880

1,929,105
2,006,775

3,853,262
5,880,671
3,187,060

366,096
1,731,192

1,481,322
1,437,232

5,390,770
439,320
78,123
1,104,329
567,050
598,255

2,219011
2,006,227

1,755,714
2,418,795
3,452,102
2,888,690
8,894,318
1,702,291
1,543,404

344,965
1,285,422
1,093,389
1,918,862

2,754,039
3,797,539
1,741,134

2,070,568

1,373,017

Mg
(= (%)

0.03

0.14

017
0.09
0.27

0.31

0.16
0.16

0.31
047
0.26
0.03
0.14

043
0.04
0.01
0.09
0.05

0.18
0.16

0.14

0.14

0.12

0.03

0.10

0.09

0.22
031
0.14
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Tenneco, Inc. 5% 15/07/2026 usD 5055000 4,864,603  0.39
TransDigm, Inc. 7.56% 15/03/2027 usb 775,000 812,975 0.07
United Rentals North America, Inc. usb 3,200,000 3,227,000 0.26

3.75% 15/01/2032
United Wholesale Mortgage LLC, 144A  USD 1325000 1300362  0.10
5.5% 15/04/2029
Yum! Brands, Inc. 6.875% 15/11/2087  USD 51725/000) 0G>5 1| 0.8
Yum! Brands, Inc. 5:35% 01/11/2043  USP 3635000 4030307 033
107,784,128  8.71
s B 217,349,065 17.56
AR
FAUH
American Electric Power Co., Inc. usb 25475 1,273,495 0.10
6.125%
American Electric Power Co., Inc. usb 37,262 1,944,517 0.16
6.125%
Avantor, Inc. 6.25% usD 37,198 4,824,395 039
Danaher Corp. 5% usD 3002 5255887 042
NextEra Energy, Inc. 5.279% usD 99,081 5,673,378 0.46
Souther Co. (The) 6.75% usD 53350 2865162 023
21,836,834  1.76
REGLE: B 21,836,834  1.76
R
F5vF
Constellium SE usD 156,794 2,803,477 0.23
2,803,477  0.23
AR
TE Connectivity Ltd. usb 3,900 627,666 0.05
627,666  0.05
FAUH
T-Mobile US, Inc. usD 27510 3198037  0.26
Vistra Corp. usD 170300 3850483  0.31
7,048520  0.57
#R A 10,479,663  0.85
249,665,562 20.17
ANBOFHFEE IH T LB 7l WG|
ENTWBHImRES At

Z OO DB ZTHBC BV TEG TN TV B EAMRES
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Banco do Brasil SA, Reg. S, FRN 9% usb 3,485,000 3,722,782 0.30
Perpetual

Itau Unibanco Holding SA, FRN, 144A usD 4,980,000 5,018,794 041
6.125% Perpetual

8,741,576 0.71

kg d

Air Canada, 144A 4.625% 15/08/2029  CAD 1,070,000 838,710 0.07

Air Canada, Reg. S 3.875% usb 1,200,000 1,225,578 0.10
15/08/2026

Bombardier, Inc., 144A 7.5% usb 1,355,000 1,382,080 0.1
15/03/2025

Bombeardier, Inc., 144A 7.875% usb 1,825,000 1,886,557 0.15
15/04/2027

Brookfield Residential Properties, Inc., usD 1,910,000 1,919,302 0.15
144A 5% 15/06/2029

GFL Environmental, Inc., 144A 4.75% usbD 2,325,000 2,340,182 0.19
156/06/2029

GFL Environmental, Inc., 144A 4.375%  USD 1,635,000 1,622,149 0.13
15/08/2029
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HHE e MG
S iy WS usD M (%)
Methanex Corp. 5.125% 15/10/2027 usb 2,315,000 2,433,065 0.20
Methanex Corp. 5.25% 15/12/2029 usb 1,235,000 1,303,221 0.10
Methanex Corp. 5.65% 01/12/2044 usb 1,030,000 1,053,175 0.08
New Gold, Inc., 144A 7.5% usb 128,000 136,128 0.01
15/07/2027
Raptor Acquisition Corp., 144A 4.875%  USD 440,000 447,150 0.04
01/11/2026
Ritchie Bros Holdings, Inc., 144A usb 540,000 563,998 0.05
4.75% 15/12/2031
Telesat Canada, 144A 6.5% usD 2,010,000 1,561,770 0.13
15/10/2027
18,713,065 1.51
FV
VTR Finance NV, Reg. S 6.375% usb 1,183,000 1,242,519 0.10
15/07/2028
1,242,519 0.10
TIVR
Altice France SA, 144A 5.125% usb 1,980,000 1,932,163 0.16
156/01/2029
liad Holding SASU, Reg. S 6.5% usb 3,195,000 3,361,428 0.27
15/10/2026
5,293,591  0.43
RAY
Mercer International, Inc. 5.125% usD 1,680,000 1,718,741 0.14
01/02/2029
1,718,741 0.14
ARFTV
Teva Pharmaceutical Finance usb 3,865,000 4,189,998 0.34
Netherlands Il BV 7.125%
31/01/2025
Teva Pharmaceutical Finance usD 2,685,000 2,863,593 023
Netherlands Il BV 6.75% 01/03/2028
7,053,591 0.57
AZV7
International Game Technology plc, usD 1,105,000 1,139,598 0.09
144A 4.125% 15/04/2026
International Game Technology plc, usD 1,655,000 1,764,478  0.14
144A 5.25% 15/01/2029
2,904,076 0.23
oIy
Altice Financing SA, 144A 5% usD 5,440,000 5,317,328 0.43
15/01/2028
5,317,328 0.43
iy
MGM China Holdings Ltd., 144A usbD 1,760,000 1,745,225 0.14
4.75% 01/02/2027
Studio City Finance Ltd., Reg. S 5% UsD 1620000 1452435 012
16/01/2029
3,197,660 0.26
xF¥a
Petroleos Mexicanos 6.625% usb 2,630,000 2,531,375 0.20
15/06/2035
2,531,375 0.20
VAV d
C&W Senior Financing DAC, 144A usD 3,600,000 3,643,640 0.29
6.875% 15/09/2027
3,643,640 0.29
~Nh—
Hudbay Minerals, Inc., 144A 4.5% usb 1,430,000 1,431,644 0.12
01/04/2026
Hudbay Minerals, Inc., 144A 6.125% usb 2,575,000 2,733,298 0.22
01/04/2029
4,164,942 0.34
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AFYR
Connect Finco SARL, Reg. S 6.75% usb 3,500,000 3,684,100 0.30
01/10/2026
eG Global Finance plc, 144A 6.75% usb 2,597,000 2,632,163 0.21
07/02/2025
eG Global Finance plc, 144A 8.5% usb 2,660,000 2,759,191 0.22
30/10/2025
Jaguar Land Rover Automotive plc, usD 2,065,000 2243592 0.18
144A 7.75% 15/10/2025
Merlin Entertainments Ltd., 144A usD 400,000 419,250 0.04
5.75% 15/06/2026
Virgin Media Finance plc, 144A 5% usbD 885,000 887,213 0.07
15/07/2030
Vmed O2 UK Financing | plc, Reg. S usD 5,425,000 5,489,069 0.44
4.75% 15/07/2031
18,114,578 1.46
TAVAG
Acrisure LLC, 144A 7% 15/11/2025 usbD 2,965,000 2972012 0.24
Acrisure LLC, 144A 10.125% usb 2,471,000 2,723,759 0.22
01/08/2026
Acrisure LLC, 144A 4.25% usb 1,920,000 1,870,109 0.15
15/02/2029
AdaptHealth LLC, 144A 5.125% usb 1,015,000 1,034,295 0.08
01/03/2030
ADT Security Corp. (The), 144A usbD 2,000,000 1,973,610 0.16
4.125% 01/08/2029
Adtalem Global Education, Inc., 144A  USD 2900000 2817,089 023
5.5% 01/03/2028
Advantage Sales & Marketing, Inc., usD 3,680,000 3,756,011 0.30
144A 6.5% 15/11/2028
Aethon United BR LP, 144A 8.25% usb 1,355,000 1,457,113 0.12
15/02/2026
Affinity Gaming, 144A 6.875% usb 730,000 760,237 0.06
156/12/2027
Albertsons Cos., Inc., 144A 7.5% usb 830,000 887,009 0.07
15/03/2026
Albertsons Cos., Inc., 144A 5.875% usb 2,290,000 2,430,560 0.20
15/02/2028
Albertsons Cos., Inc., 144A 3.5% usb 5,135000 5,148,762 0.42
15/03/2029
Albertsons Cos., Inc., 144A 4.875% usb 2,200,000 2,362,888 0.19
15/02/2030
Alcoa Nederland Holding BV, 144A usD 2,850,000 3,049,871 0.25
5.5% 15/12/2027
Alcoa Nederland Holding BV, 144A usb 1,300,000 1,400,919 0.11
6.125% 15/05/2028
Alliant Holdings Intermediate LLC, usD 2,620,000 2,711,150 0.22
144A 6.75% 15/10/2027
Alliant Holdings Intermediate LLC, usD 1,265,000 1,288,807 0.10
144A 5.875% 01/11/2029
Allied Universal Holdco LLC, 144A usb 2735000 2,929,527 0.24
9.75% 15/07/2027
AMC Entertainment Holdings, Inc., usb 1,250,000 1,231,494 0.10
144A 10% 15/06/2026
American Airlines Group, Inc., 144A usbD 1,400,000 1,310,633 0.11
3.75% 01/03/2025
American Airlines, Inc., 144A 11.75% usb 5,830,000 7,193,316 0.58
15/07/2025
American Airlines, Inc., 144A 5.75% usb 5,725,000 6,129,443 0.50
20/04/2029
American Finance Trust, Inc., REIT, usb 3,615,000 3,647,083 0.29
144A 4.5% 30/09/2028
AmMWINS Group, Inc., 144A 4.875% usb 1,140,000 1,153,355 0.09
30/06/2029
Apache Corp. 6% 15/01/2037 usb 125,000 163,174 0.01
Apex Tool Group LLC, 144A 9% usb 1,065,000 1,007,660 0.08

15/02/2023



S

Apollo Commercial Real Estate
Finance, Inc., REIT, 144A 4.625%
15/06/2029

Archrock Partners LP, 144A 6.875%
01/04/2027

Arconic Corp., 144A 6.125%
15/02/2028

Ardagh Metal Packaging Finance USA
LLC, 144A 4% 01/09/2029

Asbury Automotive Group, Inc., 144A
4.625% 15/11/2029

Asbury Automotive Group, Inc., 144A
5% 15/02/2032

At Home Group, Inc., 144A 7.125%
15/07/2029

Avantor Funding, Inc., 144A 4.625%
15/07/2028

Bath & Body Works, Inc., 144A 9.375%
01/07/2025

Bath & Body Works, Inc., 144A 6.625%
01/10/2030

Bausch Health Americas, Inc., 144A
9.25% 01/04/2026

Bausch Health Americas, Inc., 144A
8.5% 31/01/2027

Bausch Health Cos,, Inc., 144A 7%
15/01/2028

Bausch Health Cos., Inc., 144A 4.875%
01/06/2028

Bausch Health Cos., Inc., 144A 7.25%
30/05/2029

Big River Steel LLC, 144A 6.625%
31/01/2029

Black Knight InfoServ LLC, 144A
3.625% 01/09/2028

Boxer Parent Co,, Inc., 144A 7.125%
02/10/2025

Brookfield Property REIT, Inc., 144A
4.5% 01/04/2027

Caesars Entertainment, Inc., 144A
8.125% 01/07/2027

Caesars Entertainment, Inc., 144A
4.625% 15/10/2029

Calpine Corp., 144A 4.5% 15/02/2028

Calpine Corp., 144A 5.125%
15/03/2028

Calpine Corp., 144A 5% 01/02/2031

Carnival Corp., 144A 7.625%
01/03/2026

Carnival Corp., 144A 5.75%
01/03/2027

Carnival Corp., 144A 9.875%
01/08/2027

Carnival Corp., 144A 4% 01/08/2028

Carnival Corp., 144A 6% 01/05/2029

CCO Holdings LLC, 144A 5.125%
01/05/2027

CCO Holdings LLC, 144A 5.375%
01/06/2029

CCO Holdings LLC, 144A 4.5%
15/08/2030

CCO Holdings LLC, 144A 4.5%
01/06/2033

CCO Holdings LLC, 144A 4.25%
15/01/2034

CCO Holdings LLC 4.5% 01/05/2032

CCO Holdings LLC, 144A 5%
01/02/2028

usb

usb

usb

usb

usb

usb

usb

usbD

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb
usb

usb
usb

usb

usb

usb

usb

usb

BRI
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3,750,000

2,115,000
1,950,000
4,575,000
1,255,000
1,460,000
1,330,000
3,960,000
1,240,000
2,265,000
7,115,000
8,225,000

365,000
3,205,000
3,610,000
3,340,000
2,705,000

660,000
1,260,000
5,940,000
1,685,000

1,280,000
3,340,000

2,550,000
4,735,000

2,895,000
2,285,000

2,000,000
2,525,000
4,680,000

6,355,000
3,500,000
4,565,000
1,670,000

3,465,000
9,720,000
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3,633,600

2,222,865
2,075,541
4,652,514
1,280,627
1,517,239
1,313,581
4,134,893
1,514,040
2,568,906
7,624,006
8,648,135

363,691
3,291,118
3,561,897
3,615,984
2,702,403

692,898
1,237,667
6,585,708
1,688,630

1,327,014
3,396,045

2,553,940
4,980,581

2,898,185
2,595,840
1,989,070
2,520,480
4,826,133
6,855,869
3,588,323
4,664,586
1,646,015

3,571,081
10,128,240

Mt
HE (%)

0.29

0.18

0.17

0.37

0.10

0.12

0.33

0.12

0.21

0.61

0.70

0.03

0.27

0.29

0.29

0.22

0.06

0.10

0.53

0.14

011
0.27

0.21
0.40

0.21

0.16
0.20
0.39

0.55

0.29

0.38

0.13

0.29
0.82
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CD&R Smokey Buyer, Inc., 144A
6.75% 15/07/2025

Cedar Fair LP 5.25% 15/07/2029

Cinemark USA, Inc., 144A 5.25%
15/07/2028

Citgo Holding, Inc., 144A 9.25%
01/08/2024

CITGO Petroleum Corp., 144A 7%
15/06/2025

Clarios Global LP, 144A 6.25%
15/05/2026

Clarios Global LP, 144A 8.5%
15/05/2027

Clarivate Science Holdings Corp., 144A
3.875% 01/07/2028

Clarivate Science Holdings Corp., 144A
4.875% 01/07/2029

Clear Channel Outdoor Holdings, Inc.,
144A7.75% 15/04/2028

Clear Channel Outdoor Holdings, Inc.,
144A7.5% 01/06/2029

Cobra Acquisition Co. LLC, 144A
6.375% 01/11/2029

Commonwealth of Puerto Rico 5.25%
01/07/2023*

Commonwealth of Puerto Rico 5.25%
01/07/2025°

Commonwealth of Puerto Rico 5.5%
01/07/2081°

Commonwealth of Puerto Rico 8%
01/07/2035°

Community Health Systems, Inc., 144A
8% 15/12/2027

Community Health Systems, Inc., 144A
6% 15/01/2029

Community Health Systems, Inc., 144A
6.875% 15/04/2029

Community Health Systems, Inc., 144A
6.125% 01/04/2030

Compass Minerals International, Inc.,
144A 6.75% 01/12/2027

Comstock Resources, Inc., 144A
6.75% 01/03/2029

Comstock Resources, Inc., 144A
5.875% 15/01/2030

Consolidated Communications, Inc.,
144A6.5% 01/10/2028

Constellium SE, 144A 3.75%
15/04/2029

Continental Resources, Inc., 144A
5.75% 15/01/2031

CP Atlas Buyer, Inc., 144A 7%
01/12/2028

CrownRock LP, 144A 5.625%
15/10/2025

CSC Holdings LLC, 144A 7.5%
01/04/2028

CSC Holdings LLC, 144A 6.5%
01/02/2029

CSC Holdings LLC, 144A 5.75%
15/01/2030

CSC Holdings LLC, Reg. S 7.5%
01/04/2028

Cushman & Wakefield US Borrower
LLC, 144A 6.75% 15/05/2028

CVR Partners LP, 144A 6.125%
15/06/2028
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usbD
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usbD
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usb
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usb
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usb

usb

usb

usbD

usbD
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usb

usb

usb
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usb

usb

usb

usb

usb
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440,000

590,000
1,710,000

3,775,000
3,505,000
315,000
11,810,000
2,630,000
1,840,000
4,950,000
2,265,000
1,885,000
500,000
1,085,000
770,000
6,145,000
3,960,000
1,935,000
1,670,000
3,675,000
915,000
1,440,000
2,215,000
2,270,000
1,790,000
3,080,000
525,000
760,000
1,580,000
5,865,000
3,645,000
2,620,000
3,305,000

1,935,000

usb
462,482

605,638
1,677,014

3,798,084
3,580,803
329,967
12,533,776
2,648,449
1,871,740
5,341,199
2,433,108
1,871,249
470,625
1,068,725
746,900
5,476,731
4,282,304
2,066,251
1,703,868
3,643,818
970,124
1,557,662
2,274,041
2,389,175
1,743,415
3,632,244
523,113
777,989
1,697,054
6,287,456
3,648,645
2,814,103
3,541,060

2,044,279

PG
H® (%)

0.04

0.05
0.14

0.31

0.29

0.03

1.01

0.21

0.15

043

0.20

0.15

0.04

0.09

0.06

0.44

0.35

0.17

0.14

0.29

0.08

0.13

0.18

0.19

0.14

0.06

0.14

0.51

0.29

0.23

0.29
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Dave & Buster’s, Inc., 144A 7.625%
01/11/2025

DaVita, Inc., 144A 4.625% 01/06/2030

DCP Midstream LP, FRN 7.375%
Perpetual

DCP Midstream Operating LP, 144A
6.75% 15/09/2037

Delta Air Lines, Inc., 144A 7%
01/05/2025

Delta Air Lines, Inc., 144A 4.75%
20/10/2028

Diamond Sports Group LLC, 144A
5.375% 15/08/2026

Diamond Sports Group LLC, 144A
6.625% 15/08/2027

Directv Financing LLC, 144A 5.875%
15/08/2027

DISH DBS Corp., 144A 5.25%
01/12/2026

DISH DBS Corp., 144A 5.75%
01/12/2028

DISH DBS Corp. 7.375% 01/07/2028

DISH DBS Corp. 5.125% 01/06/2029

DISH DBS Corp. 7.75% 01/07/2026

Dornoch Debt Merger Sub, Inc., 144A
6.625% 15/10/2029

Drawbridge Special Opportunities
Fund LP, 144A 3.875% 15/02/2026

Dun & Bradstreet Corp. (The), 144A
5% 15/12/2029

Enact Holdings, Inc., 144A 6.5%
15/08/2025

Endeavor Energy Resources LP, 144A
6.625% 15/07/2025

Endeavor Energy Resources LP, 144A
5.75% 30/01/2028

Exterran Energy Solutions LP 8.125%
01/05/2025

Forterra Finance LLC, 144A 6.5%
15/07/2025

Freedom Mortgage Corp., 144A
6.625% 15/01/2027

Gartner, Inc., 144A 3.625%
15/06/2029

Goodyear Tire & Rubber Co. (The),
144A 5% 15/07/2029

Goodyear Tire & Rubber Co. (The),
144A 5.25% 15/07/2031

Goodyear Tire & Rubber Co. (The)
5.25% 30/04/2031

GPD Cos, Inc., 144A 10.125%
01/04/2026

GrafTech Finance, Inc., 144A 4.625%
15/12/2028

Gray Escrow I, Inc., 144A 5.375%
15/11/2031

GTCR AP Finance, Inc., 144A 8%
15/05/2027

Gulfport Energy Corp., 144A 8%
17/05/2026

H&E Equipment Services, Inc., 144A
3.875% 15/12/2028

Hilcorp Energy | LP, 144A 5.75%
01/02/2029

Hilcorp Energy | LP, 144A 6%
01/02/2031

usb

usb
usb

usb

usb

usb

usb

usb

usbD

usb
usb
usb
usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

B
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2,560,000

2,290,000
2,785,000

4,010,000
2,375,000
2,340,000

365,000
3,460,000
1,915,000
3,625,000
3,795,000

1,720,000
1,800,000
2,185,000
1,325,000

1,265,000

835,000
3,345,000

480,000
2,500,000
1,920,000
1,945,000
2,000,000
1,245,000
4,235,000
2,595,000
2,760,000
2,680,000
1,225,000
2,720,000
2,420,000
1,835,000
5,660,000
1,175,000

1,240,000
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2,732,198

2,348,532
2,757,150

5,369,490
2,718,640
2,558,526

185,730

977,450
1,964,388
3,604,328
3,830,578
1,744,261
1,640,916
2,308,016
1,310,094
1,290,165

855,775
3,671,121

508,423
2,652,212
1,787,597
2,066,203
1,962,080
1,260,780
4,557,284
2,814,939
3,004,274
2,857,965
1,245,562
2,799,383
2,501,070
1,997,471
5,627,597
1,212,747

1,281,850
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Hilton Domestic Operating Co., Inc.,
144A 5.375% 01/05/2025

Hilton Domestic Operating Co., Inc.,
144A 5.75% 01/05/2028

Home Point Capital, Inc., 144A 5%
01/02/2026

Howard Hughes Corp. (The), 144A
5.375% 01/08/2028

Howard Hughes Corp. (The), 144A
4.125% 01/02/2029

Howard Hughes Corp. (The), 144A
4.375% 01/02/2031

HUB International Ltd., 144A 7%
01/05/2026

HUB International Ltd., 144A 5.625%
01/12/2029

Hughes Satellite Systems Corp.
6.625% 01/08/2026

Icahn Enterprises LP 6.25%
15/05/2026

iHeartCommunications, Inc. 8.375%
01/05/2027

Independence Energy Finance LLC,
144A 7.25% 01/05/2026

Intelsat Jackson Holdings SA, 144A
9.5% 30/09/2022°

Jane Street Group, 144A 4.5%
15/11/2029

Joseph T Ryerson & Son, Inc., 144A
8.5% 01/08/2028

Kontoor Brands, Inc., 144A 4.125%
15/11/2029

Kraft Heinz Foods Co. 6.875%
26/01/2039

LCM Investments Holdings Il LLC,
144A 4.875% 01/05/2029

LCPR Senior Secured Financing DAC,
144A 6.75% 15/10/2027

Level 3 Financing, Inc., 144A 3.75%
15/07/2029

Life Time, Inc., 144A 5.75%
156/01/2026

Lions Gate Capital Holdings LLC, 144A
5.5% 15/04/2029

Live Nation Entertainment, Inc., 144A
4.75% 15/10/2027

LogMeln, Inc., 144A 5.5% 01/09/2027

LPL Holdings, Inc., 144A 4%
15/03/2029

LPL Holdings, Inc., 144A 4.375%
15/05/2031

LSF9 Atlantis Holdings LLC, 144A
7.75% 15/02/2026

Lumen Technologies, Inc., 144A 4.5%
15/01/2029

Lumen Technologies, Inc., 144A
5.375% 15/06/2029

Madison IAQ LLC, 144A 4.125%
30/06/2028

Madison IAQ LLC, 144A 5.875%
30/06/2029

Magnolia Oil & Gas Operating LLC,
144A 6% 01/08/2026

Match Group Holdings I LLC, 144A
4.125% 01/08/2030

Match Group Holdings Il LLC, 144A
3.625% 01/10/2031

Mattel, Inc., 144A 5.875% 15/12/2027
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2,925,000
1,570,000
3,825,000
3,155,000
7,515,000
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9,480,000
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851,000
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1,220,000
1,135,000

630,000
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3,935,064
3,255,171
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1,879,083
16,326,603
2,610,613
11,019,362
1,972,698
2,001,527
731,219
1,411,972
2,310,722
894,401
2,902,441
1,087,984
1,246,566
1,165,077

638,215
2,337,946

302,073
1,984,177
4,598,213
1,988,077
3,082,203
1,762,693
6,583,686

616,975
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Mattel, Inc. 6.2% 01/10/2040
Mattel, Inc. 5.45% 01/11/2041

Mauser Packaging Solutions Holding
Co., 144A 8.5% 15/04/2024

Mauser Packaging Solutions Holding
Co., 144A 7.25% 15/04/2025

Mercer International, Inc. 5.5%
15/01/2026

Meritor, Inc., 144A 6.25% 01/06/2025

Metis Merger Sub LLC, 144A 6.5%
15/05/2029

MGM Growth Properties Operating
Partnership LP, REIT, 144A 3.875%
16/02/2029

MGM Growth Properties Operating
Partnership LP, REIT 5.75%
01/02/2027

Midas OpCo Holdings LLC, 144A
5.625% 15/08/2029

Midcap Financial Issuer Trust, 144A
6.5% 01/05/2028

Midcap Financial Issuer Trust, 144A
5.625% 15/01/2030

Mileage Plus Holdings LLC, 144A 6.5%
20/06/2027

Millennium Escrow Corp., 144A
6.625% 01/08/2026

Molina Healthcare, Inc., 144A 4.375%
15/06/2028

Mozart Debt Merger Sub, Inc., 144A
3.875% 01/04/2029

Mozart Debt Merger Sub, Inc., 144A
5.25% 01/10/2029

MSCI, Inc., 144A 4% 15/11/2029

MSCI, Inc., 144A 3.25% 15/08/2033

Mueller Water Products, Inc., 144A 4%
15/06/2029

Navient Corp. 6.125% 25/03/2024

Navient Corp. 6.75% 25/06/2025

Navient Corp. 6.75% 15/06/2026

Navient Corp. 4.875% 15/03/2028

Navient Corp. 5.5% 15/03/2029

NCL Corp. Ltd., 144A 5.875%
16/03/2026

NCL Finance Ltd., 144A 6.125%
15/03/2028

Netflix, Inc., 144A 6.375% 15/05/2029

Netflix, Inc. 5.875% 15/11/2028

New Albertsons LP 7.45% 01/08/2029

New Albertsons LP 8% 01/05/2031

New Enterprise Stone & Lime Co., Inc.,
144A 5.25% 15/07/2028

Nexstar Media, Inc., 144A 4.75%
01/11/2028

NextEra Energy Operating Partners LP,
1444 4.25% 15/09/2024

NextEra Energy Operating Partners LP,
144A 4.5% 15/09/2027

NGL Energy Operating LLC, 144A
7.5% 01/02/2026

Nielsen Finance LLC, 144A 5.625%
01/10/2028

Nielsen Finance LLC, 144A 4.5%
15/07/2029

Nielsen Finance LLC, 144A 4.75%
15/07/2031

NiSource, Inc., FRN 5.65% Perpetual
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Novelis Corp., 144A 4.75%
30/01/2030

Occidental Petroleum Corp. 7.875%
15/09/2031

Occidental Petroleum Corp. 6.45%
15/09/2036

Occidental Petroleum Corp. 7.95%
15/06/2039

OneMain Finance Corp. 6.875%
15/03/2025

OneMain Finance Corp. 7.125%
15/03/2026

Option Care Health, Inc., 144A 4.375%
31/10/2029

Organon & Co., 144A 5.125%
30/04/2031

Outfront Media Capital LLC, 144A
6.25% 15/06/2025

Outfront Media Capital LLC, 144A
4.25% 15/01/2029

Pactiv LLC 7.95% 15/12/2025

Park Intermediate Holdings LLC, REIT,
144A 5.875% 01/10/2028

Park Intermediate Holdings LLC, REIT,
144A 4.875% 15/05/2029

Pattern Energy Operations LP, 144A
4.5% 15/08/2028

Peninsula Pacific Entertainment LLC,
144A 8.5% 15/11/2027

PennyMac Financial Services, Inc.,
144A 5.375% 15/10/2025

PennyMac Financial Services, Inc.,
144A 4.25% 15/02/2029

PetSmart, Inc., 144A 4.75%
15/02/2028

PetSmart, Inc., 144A 7.75%
15/02/2029

PGT Innovations, Inc., 144A 4.375%
01/10/2029

Photo Holdings Merger Sub, Inc., 144A
8.5% 01/10/2026

Pike Corp., 144A 5.5% 01/09/2028

Post Holdings, Inc., 144A 5.625%
15/01/2028

Presidio Holdings, Inc., 144A 4.875%
01/02/2027

Presidio Holdings, Inc., 144A 8.25%
01/02/2028

Prime Security Services Borrower LLC,
144A 5.75% 15/04/2026

Prime Security Services Borrower LLC,
144A 6.25% 15/01/2028

PROG Holdings, Inc., 144A 6%
15/11/2029

Radiate Holdco LLC, 144A 6.5%
15/09/2028

Radiology Partners, Inc., 144A 9.25%
01/02/2028

Range Resources Corp. 9.25%
01/02/2026

Range Resources Corp. 8.25%
15/01/2029

Realogy Group LLC, 144A 7.625%
15/06/2025

Realogy Group LLC, 144A 9.375%
01/04/2027

Rent-A-Center, Inc., 144A 6.375%
15/02/2029
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598,104
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RLJ Lodging Trust LP, REIT, 144A
3.75% 01/07/2026

ROBLOX Corp., 144A 3.875%
01/05/2030

Rockcliff Energy Il LLC, 144A 5.5%
15/10/2029

Roller Bearing Co. of America, Inc.,
144A 4.375% 15/10/2029

Royal Caribbean Cruises Ltd., 144A
10.875% 01/06/2023

Royal Caribbean Cruises Ltd., 144A
9.125% 15/06/2023

Royal Caribbean Cruises Ltd., 144A
5.5% 31/08/2026

Royal Caribbean Cruises Ltd., 144A
5.5% 01/04/2028

RP Escrow Issuer LLC, 144A 5.25%
15/12/2025

Sabre GLBL, Inc., 144A 9.25%
15/04/2025

Sabre GLBL, Inc., 144A 7.375%
01/09/2025

Scientific Games International, Inc.,
144A 8.25% 15/03/2026

Scientific Games International, Inc.,
144A 7% 15/05/2028

Scientific Games International, Inc.,
144A 7.25% 15/11/2029

SeaWorld Parks & Entertainment, Inc.,
144A 5.25% 15/08/2029

Select Medical Corp., 144A 6.25%
15/08/2026

Service Properties Trust, REIT 4.35%
01/10/2024

Sirius XM Radio, Inc., 144A 4%
15/07/2028

Sirius XM Radio, Inc., 144A 4.125%
01/07/2030

Sirius XM Radio, Inc., 144A 3.875%
01/09/2031

Sirius XM Radio, Inc., 144A 5%
01/08/2027

SLM Corp. 4.2% 29/10/2025

Solaris Midstream Holdings LLC, 144A
7.625% 01/04/2026

Specialty Building Products Holdings
LLGC, 144A 6.375% 30/09/2026

Sprint Capital Corp. 6.875%
15/11/2028

SRS Distribution, Inc., 144A 6%
01/12/2029

Staples, Inc., 144A 7.5% 15/04/2026

Staples, Inc., 144A 10.75%
15/04/2027

Starwood Property Trust, Inc., REIT,
144A 8.75% 31/12/2024

Summit Materials LLC, 144A 6.5%
15/03/2027

Summit Materials LLC, 144A 5.25%
15/01/2029

Summit Midstream Partners LP, FRN
0% 31/12/2049

Tallgrass Energy Partners LP, 144A
7.5% 01/10/2025

Tallgrass Energy Partners LP, 144A 6%
01/03/2027

Tallgrass Energy Partners LP, 144A 6%
31/12/2030
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Tallgrass Energy Partners LP, 144A 6%
01/09/2031

Targa Resources Partners LP, 144A
4% 15/01/2032

Targa Resources Partners LP 6.5%
15/07/2027

Targa Resources Partners LP 6.5%
15/07/2027

Targa Resources Partners LP 6.875%
15/01/2029

Targa Resources Partners LP 5.5%
01/03/2030

Taylor Morrison Communities, Inc.,
144A 5.125% 01/08/2030

Tenet Healthcare Corp., 144A 7.5%
01/04/2025

Tenet Healthcare Corp., 144A 4.375%
15/01/2030

Tenneco, Inc., 144A 7.875%
15/01/2029

Tenneco, Inc., 144A 5.125%
15/04/2029

Terraform Global Operating LLC, 144A
6.125% 01/03/2026

Terrier Media Buyer, Inc., 144A 8.875%
15/12/2027

Townsquare Media, Inc., 144A 6.875%
01/02/2026

TransDigm, Inc., 144A 8% 15/12/2025

TransDigm, Inc., 144A 6.25%
15/03/2026

Transocean Phoenix 2 Ltd., 144A
7.75% 15/10/2024

Transocean Pontus Ltd., 144A 6.125%
01/08/2025

Transocean Proteus Ltd., 144A 6.25%
01/12/2024

Triton Water Holdings, Inc., 144A
6.25% 01/04/2029

Tronox, Inc., 144A 4.625%
15/03/2029

Uber Technologies, Inc., 144A 7.5%
15/09/2027

United Airlines, Inc., 144A 4.625%
15/04/2029

United Natural Foods, Inc., 144A 6.75%
15/10/2028

United Wholesale Mortgage LLC, 144A
5.75% 15/06/2027

Univar Solutions USA, Inc., 144A
5.125% 01/12/2027

Univision Communications, Inc., 144A
9.5% 01/05/2025

Univision Communications, Inc., 144A
6.625% 01/06/2027

Univision Communications, Inc., 144A
4.5% 01/05/2029

US Foods, Inc., 144A 4.625%
01/06/2030

USA Compression Partners LP 6.875%
01/04/2026

USA Compression Partners LP 6.875%
01/09/2027

Venture Global Calcasieu Pass LLC,
144A 3.875% 15/08/2029

Venture Global Calcasieu Pass LLC,
144A 4.125% 15/08/2031
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Veritas US, Inc., 144A 7.5% usb 1,080,000 1,119,209 0.09
01/09/2025
Viasat, Inc., 144A 5.625% 15/04/2027  USD 1,915000 1,974,518 0.16
Viavi Solutions, Inc., 144A 3.75% usb 960,000 961,330 0.08
01/10/2029
Viking Cruises Ltd., 144A 13% usb 860,000 976,973 0.08
15/05/2025
Viking Cruises Ltd., 144A 7% usb 2,465,000 2,475,587 0.20
15/02/2029
Vine Energy Holdings LLC, 144A usb 4,140,000 4,504,341 0.36
6.75% 15/04/2029
Vistra Corp., FRN, 144A 7% usb 8,135,000 8,253,730 0.67
31/12/2164
Vistra Operations Co. LLC, 144A usb 7,285,000 7,311,554 0.59
4.375% 01/05/2029
WASH Multifamily Acquisition, Inc., usb 1,770,000 1,862,385 0.15
144A 5.75% 15/04/2026
Watco Cos. LLC, 144A 6.5% usb 3,215,000 3,355,496 0.27
15/06/2027
Weekley Homes LLC, 144A 4.875% usb 760,000 783,948 0.06
15/09/2028
White Cap Buyer LLC, 144A 6.875% usb 1,135000 1,184,849 0.10
15/10/2028
Wolverine World Wide, Inc., 144A 4% usb 1,400,000 1,363299  0.11
15/08/2029
WR Grace Holdings LLC, 144A usb 2,275,000 2,334,719 0.19
5.625% 15/08/2029
XHR LP, REIT, 144A 4.875% usb 780,000 794,984 0.06
01/06/2029
Yum! Brands, Inc., 144A 7.75% usb 1,660,000 1,753,267 0.14
01/04/2025
869,454,162 70.24
= 952,090,844  76.91
TAUA
Cheniere Energy, Inc. 4.25% usb 2,265,000 1,917,430 0.16
15/03/2045
DISH Network Corp. 3.375% usb 1,455,000 1,374,068 011
15/08/2026
3,291,498 0.27
L=t 3,201,408 0.27
ZOMOBIIDDB B T BT 955,382,342 77.18
BEIENTVBAR RS 3
2 DMELG [FTEES B S
FANVIYR
Smurfit-Stone Container Corp. usD 7275 - -
Preference”
X &t - -
TAUA
ANVIL HLDGS, Inc. 05/02/2012 usb 2,684 27 =
27 -
FbkTRE 3 27 -
ZOMPE [AIRESHMRES # 27 -
HiisE 3 1,205,047,931 97.35

— 42

USAYHhALT72EF

JUIY R« FTT4IVE « AT TEGE]

e
P 3 ER BOMTH

910000 USD  Barclays
Ban

910000  USD  Citibank

B

Royal Caribbean

#E

Sell

Cruises Ltd. 525%

15/11/2022
Royal Caribbean

Sell

Cruises Ltd. 525%

15/11/2022

VIV FTTEVE « ATV TH

Flichd e 7 GO

532000 USD  JP.Morgan Amem Airls
Group, Inc. 5%
01/06/2022

ILIYE e FTHNE -

ATy THEI

AN BIMEE 3 (BD

Sell

I8

11
—t  ¥H
500% 20/12/2023

5.00% 20/12/2023

5.00% 20/06/2023

o WME DGIRES

ZLIyE - TI4IVE - AT THE|
D RS # GRED
ETREGE|

biiic R

-0 = (L)

EUR 10000 USD 11,333
EUR 41360984 USD 46791599
EUR 37224886 USD 42130679
EUR 37224886 USD 42222141
EUR 1613000  USD 1824824
EUR 835284  USD 944,460
EUR 49633181 USD 56265415
GBP 372871 usb 501,803
NOK 510316 USD 56,603
NOK 870973 USD 96,378
NOK 164262647  USD 18387678
SEK 33848 USD 3710
UsD 866076  CAD 1070000
UsD 577950  EUR 507,688
UsD 4882671  EUR 4203542
UsD 5964673  EUR 5187663
usb 8520300  EUR 7339518
usD 2197838  GBP 1610952
usD 17165625  GBP 12503961
usD 7% NOK 7000
usD 39152 NOK 345,043
UsD 311 SEK 2820

usD 39805  SEK 350941
FRTHEG o 7S A

EUR 5997 usD 6,807
EUR 278,928 usD 317,006
EUR 434,544 usD 493,608

GBP 357,145 usD 491220
NOK 200,904,994 USD 24,054,790
NOK 21,000 usb 2391
SEK 75113 usb 8337
SEK 63,773,731 usb 7,052,861
usb 7,955,222 EUR 7,040,082
usb 1,812,449 EUR 1,604,000
usD 317,672 NOK 2,878,647
usb 270,803 SEK 2,464,693

RETREG I 3R #

ARBTG5 Pl

G % #t

04/01/2022  JP.Morgan

31/01/2022 Bank of

America
31/01/2022 Barclays
31/01/2022  BNP Paribas
31/01/2022 HSBC
31/01/2022  JP.Morgan
31/01/2022 UBS

21/01/2022  JP.Morgan
31/01/2022 JP.Morgan
28/02/2022 JP.Morgan
28/02/2022  Morgan Stanley
31/01/2022 JP.Morgan
21/01/2022 RBC
31/01/2022 JP.Morgan
26/02/2022 Goldman Sachs
26/02/2022  Morgan Stanley

25/02/2022 UBS
21/01/2022 Goldman Sachs
21/01/2022 HSBC

03/01/2022 JP.Morgan
31/01/2022 JP.Morgan
03/01/2022 JP.Morgan
31/01/2022 JP.Morgan

03/01/2022 J.P.Morgan
31/01/2022 JP.Morgan
25/02/2022  Morgan Stanley
21/01/2022 RBC
31/01/2022  BNP Paribas
31/01/2022 JP.Morgan
31/01/2022  JP.Morgan

31/01/2022 UBs
31/01/2022 J.P.Morgan
31/01/2022 UBS

31/01/2022  JP.Morgan
31/01/2022  JP.Morgan

]
usD

32761
32,762

65,523

(9,69)

(9,696)

55,827

i
@ #
usD
11
163,728

120,115

192,207
22
23164
17
109,295
130,546
194923
20,720
267,168
4

104
119
1,326,426

(5)

(418)

(156)
(8857)
(1,318822)
(14)

(55)
(21,449)
(35.375)
(8114)
(8098)
(943)
(1,402,006)

(75,580)



T. AY - TS54R USAhALZ7Z7 VKR

B 15,224,550  1.23
ZoMEE (B0 17,639,481  1.42
g At 1,237,911,962  100.00
ERE R HRELR (%)

7 AV 8155
AFUR 3.18
TIVA 242
HFR 1.51
Ve TG 1.29
A AFT)V 1.09
TSIV 1.04
*IvE 0.93
i 0.86
KA 0.74
A 27 067
A% 054
AFya 040
~Nb— 0.34
JAvand 0.29
ANA Y 0.28
FV 0.10
Hit 0.07
AAR 0.05
HiiES & 97.35
Bl U2 oiEE () 2.65
&ht 100.00

* S S DG LMEME THE 1T B,
S AEAEBIE. 7740 LTS,



