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USZ7oUHF—Kk- KRR -T7R) B T Mo

i b1 T usp B (%)
MR OEN, EHOHARRLIC OV TR, KREO [HEHRGA
K] IS TTHRC BT &Y LUXEMBOURG
BlEmy  PHEE Mg Logicor Financing SARL, Reg. S EUR 230,000 203,375 0.09
v 2 % 0.875% 14/01/2031
i A Fina# uso I (%) 203,375 0.09
Transferable securities and money market instruments gETHERLANDS < T3 505
: : isti artorius Finance BY, Reg. EUR ] 74 ]
admitted to an official exchange listing ST RS 9
Bonds Sartorius Finance BV, Reg. S EUR 100,000 111,541 0.05
AUSTRALIA 4.875% 14/09/2035
APA Infrastructure Ltd., Reg. S EUR 105,000 98,587 0.04 328,970 0.14
0.75% 15/03/2029 NORWAY
98,587 0.04 Var Energi ASA, Reg. S 5.5% EUR 175,000 195435 0.08
BELGIUM 04/05/2029
Anheuser-Busch InBev Worldwide, usD 381,000 379,760 0.16 195,435 0.08
Inc. 5.55% 23/01/2049 PERU
379,760 0.16 Peru Government Bond 2.783% usD 275,000 235,661 0.10
CANADA 23/01/2031
Enbridge, Inc. 5.625% 05/04/2034  USD 160,000 161,687 0.07 235,661 0.10
Rogers Communications, Inc. 5% usb 229,000 227,955 0.10 SAUDI ARABIA
15/02/2029 Gaci First Investment Co., Reg. S usD 500,000 419,552 0.18
Rogers Communications, Inc. 5.3%  USD 250,000 244,825 0.10 5.125% 14/02/2053
15/02/2034 Greensaif Pipelines Bidco SARL, usD 600,000 593,037 0.25
634,467 0.27 144A 5.853% 23/02/2036
CHILE 1,012,589 0.43
Empresa de los Ferrocarriles usD 600,000 363,144 0.15 SPAIN
del Estado, Reg. S 3.068% Cellnex Telecom SA, Reg. S 1.75% EUR 200,000 191,027 0.08
18/08/2050 23/10/2030
363,144 0.15 191,027 0.08
CZECH REPUBLIC SWEDEN
Ceska sporitelna A/S, Reg. S, FRN  EUR 400,000 434,010 0.18 Autoliv, Inc., Reg. S 3.625% EUR 100,000 105,265 0.04
4.57% 03/07/2031 07/08/2029
434,010 0.18 105,265 0.04
DENMARK UNITED KINGDOM
Orsted A/S, Reg. S 3.75% EUR 220,000 234,812 0.10 Segro Capital SARL, REIT, Reg. S EUR 105,000 102,388 0.04
01/03/2030 1.875% 23/03/2030
234,812 0.10 102,388 0.04
FRANCE UNITED STATES OF AMERICA
Praemia Healthcare SACA, REIT, EUR 100,000 91,849 0.04 AbbVie, Inc. 5.05% 15/03/2034 UsD 760,000 754,981 032
Reg. S 0.875% 04/11/2029 AbbVie, Inc. 4.5% 14/05/2035 usb 250,000 235,458 0.10
91,849 0.04 AbbVie, Inc. 4.7% 14/05/2045 usbD 173,000 154,156 0.07
GERMANY AbbVie, Inc. 4.25% 21/11/2049 usD 228,000 187,040 0.08
Volkswagen Leasing GmbH, Reg. S EUR 35,000 36,910 0.02 AGCO Corp. 5.8% 21/03/2034 usD 55,000 55,543 0.02
3.875% 11/10/2028 Alexandria Real Estate Equities, usD 10,000 9,758 -
Wintershall Dea Finance BV, Reg. EUR 200,000 192,532 0.08 Inc., REIT 5.25% 15/05/2036
S 1.332% 25/09/2028 American Homes 4 RentLP, REIT  USD 65000 63579  0.03
229,442 0.10 5.25% 15/03/2035
IRELAND American Tower Corp., REIT 5.45%  USD 215,000 216,398 0.09
AerCap lreland Capital DAC 3.3%  USD 600,000 524,995 0.22 15/02/2034
30/01/2032 Aptiv Swiss Holdings Ltd. 4.65% usb 200,000 194,614 0.08
524,995 0.22 13/09/2029
ITALY Arthur J Gallagher & Co. 4.85% usD 50,000 49,912 0.02
Autostrade per I'talia SpA, Reg. S EUR 300,000 297,635 0.13 15/12/2029
2% 04/12/2028 Arthur J Gallagher & Co. 5% usD 15,000 14,856 0.01
Autostrade per I'ltalia SpA, Reg. S EUR 120,000 116,200 0.05 15/02/2032
2% 15/01/2030 Arthur J Gallagher & Co. 6.75% usD 375,000 420,244 0.18
413,835 0.18 15/02/2054
Arthur J Gallagher & Co. 5.75% usbD 16,000 15,949 0.01
15/07/2054
Becton Dickinson & Co. 2.823% usD 472,000 424,525 0.18
20/05/2030
Boardwalk Pipelines LP 3.4% usbD 270,000 242,405 0.10
15/02/2031
Brixmor Operating Partnership LP, uUsD 215,000 206,929 0.09
REIT 4.125% 15/05/2029
Brixmor Operating Partnership LP, usD 90,000 85,305 0.04
REIT 4.05% 01/07/2030
Brixmor Operating Partnership LP, uUsD 77,000 75,496 0.03

REIT 3.9% 15/03/2027



TO—-NIVEERRA—T [BER: A4 NX—bF=]

R IR ME PR PR Al
47 s FERH usp = (%) 27 il HERH usp L (%)
Capital One Financial Corp. 3.75% usD 15,000 14,658 0.01 Invitation Homes Operating usD 76,000 77,202 0.03
09/03/2027 Partnership LP, REIT 5.45%
Centene Corp. 3% 15/10/2030 usD 628,000 542,425 0.23 15/08/2030
Citigroup, Inc. 4.45% 29/09/2027 usD 90,000 88,901 0.04 Invitation Homes Operating usb 195,000 159,101 0.07
CNO Financial Group, Inc. 5.25%  USD 24,000 24,004 0.01 Partnership LP, REIT 2%
30/05/2025 15/08/2031
Coterra Energy, Inc. 5.6% uUSD 58,000 57,758 0.02 Invitation Homes Operating usD 350,000 332,846 0.14
15/03/2034 Partnership LP, REIT 4.875%
Coterra Energy, Inc. 5.4% usD 150,000 147,324 0.06 01/02/2035
15/02/2035 Kilroy Realty LP, REIT 4.375% usD 129,000 128,401 0.05
Crown Castle, Inc., REIT 5.8% usD 40000 40963  0.02 01/10/2025
01/03/2034 Kroger Co. (The) 5.5% 15/09/2054  USD 175,000 166,390 0.07
CVS Health Corp. 5.3% 01/06/2033  USD 495000 476,681 0.20 Lowe’s Cos., Inc. 4.25% 01/04/2052  USD 70,000 85137 0.02
CVS Health Corp. 5.7% 01/06/2034  USD 570,000 563,162 0.24 Lowe’s Cos., Inc. 5.75% 01/07/2053  USD 145,000 143,185 0.06
CVS Health Corp. 4.78% usD 270,000 235,304 0.10 Motorola Solutions, Inc. 5.4% uUsbD 90,000 90,435 0.04
25/03/2038 15/04/2034
CVS Health Corp. 5.05% usD 543,000 453,144 0.19 NiSource, Inc. 5.25% 30/03/2028 usD 90,000 90,923 0.04
25/03/2048 Occidental Petroleum Corp. 6.375% USD 20,000 20,679 0.01
Devon Energy Corp. 5.2% usD 535000 512,056 0.22 01/09/2028
15/09/2034 Occidental Petroleum Corp. 8.875%  USD 50,000 57,139 0.02
Diamondback Energy, Inc. 6.25% usD 70,000 70,768 0.03 15/07/2030
15/03/2053 Occidental Petroleum Corp. 6.625% USD 10,000 10,472 -
DTE Energy Co. 4.875% usD 55,000 54,891 0.02 01/09/2030
01/06/2028 Occidental Petroleum Corp. 6.125%  USD 53,000 54,232 0.02
DTE Energy Co. 5.1% 01/03/2029  USD 285,000 286,233 0.12 01/01/2031
Duke Energy Corp. 5% 15/08/2052  USD 263,000 231,657 0.10 Occidental Petroleum Corp. 7.5% usbD 50,000 54,704 0.02
Edison International 4.7% usb 125000 124,928 0,05 01/05/2031
15/08/2025 Occidental Petroleum Corp. 5.55%  USD 425,000 414,372 0.18
Edison International 6.95% usD 35000 37493 002 01/10/2034
15/11/2029 Occidental Petroleum Corp. 6.05%  USD 56,000 53,167 0.02
Elevance Health, Inc. 4.75% usD 100,000 99,023 004 01/10/2054
15/02/2030 ONEOK, Inc. 5.65% 01/11/2028 usD 55,000 56,233 0.02
Elevance Health, Inc. 4.95% usD 135000 133,303 0.06 ONEOK, Inc. 4.4% 15/10/2029 usb 105,000 102,046 0.04
01/11/2031 ONEOK, Inc. 5.8% 01/11/2030 usD 145,000 149,812 0.06
Elevance Health, Inc. 5.125% usb 138,000 123,811 0.05 ONEOK, Inc. 4.75% 15/10/2031 usb 145,000 140,737 0.06
15/02/2053 ONEOK, Inc. 6.625% 01/09/2053  USD 180,000 190,744 0.08
Eli Lilly & Co. 4.7% 09/02/2034 usD 285000 277,578 0.12 Oracle Corp. 2.875% 25/03/2031 usD 540,000 476,495 0.20
Eversource Energy 5.95% usD 270,000 278,045 0.12 Oracle Corp. 3.6% 01/04/2050 usD 150,000 105,982 0.05
15/07/2034 Oracle Corp. 3.95% 25/03/2051 usD 165,000 123,314 0.05
Ferguson Enterprises, Inc. 5% usb 30,000 28,820 0.01 Owens Corning 5.7% 15/06/2034 usb 90,000 91,807 0.04
03/10/2034 Owens Corning 5.95% 15/06/2054  USD 90,000 90,057 0.04
First American Financial Corp. usb 595,000 576,888 0.24 Pacific Gas and Electric Co. 25%  USD 236,000 202,965 0.09
5.45% 30/09/2034 01/02/2031
Ford Motor Co. 9.625% 22/04/2030  USD 24,000 27,772 0.01 Pacific Gas and Electric Co. 6.95%  USD 160,000 176,070 0.07
General Motors Financial Co., Inc. usD 25,000 25,546 0.01 15/03/2034
5.8% 23/06/2028 Pacific Gas and Electric Co. 5.8%  USD 160,000 164,519 0.07
General Motors Financial Co., Inc. usbD 505,000 511,989 0.22 15/05/2034
5.55% 15/07/2029 Pacific Gas and Electric Co. 3.5%  USD 342,000 236,567 0.10
Georgia Power Co. 5.25% usD 125,000 124,698 0.05 01/08/2050
15/03/2034 Pacific Gas and Electric Co. 6.75%  USD 160,000 175,834 0.07
HCA, Inc. 3.5% 01/09/2030 usD 35000 31,876 0.01 15/01/2053
HCA, Inc. 5.45% 15/09/2034 usD 105,000 102,859 0.04 Pacific Gas and Electric Co. 6.7%  USD 264,000 289,106 0.12
Healthpeak OP LLC, REIT 2.875%  USD 12,000 10,617 0.01 01/04/2053
15/01/2031 Pfizer Investment Enterprises Pte. usD 490,000 476,410 0.20
Home Depot, Inc. (The) 4.95% usD 180,000 178,306 0.08 Ltd. 4.75% 19/05/2033
25/06/2034 Pfizer Investment Enterprises Pte. usbD 285,000 264,063 0.11
Humana, Inc. 3.95% 15/03/2027 usD 500,000 490,874 0.21 Ltd. 5.34% 19/05/2063
Humana, Inc. 4.875% 01/04/2030  USD 243000 238,256 0.10 Rewvity, Inc. 1.9% 15/09/2028 usD 53000 47,563 0.02
Humana, Inc. 5.375% 15/04/2031  USD 101,000 100,489 0.04 Rewvity, Inc. 3.3% 15/09/2029 usD 104,000 96,104 0.04
Hyatt Hotels Corp. 5.375% usD 165,000 164,836 0.07 Rewvity, Inc. 2.25% 15/09/2031 usD 30,000 24,841 0.01
15/12/2031 Sempra 3.4% 01/02/2028 usD 15,000 14,365 0.01
Ingersoll Rand, Inc. 5.314% usb 90,000 91,290 0.04 Southern California Edison Co. usD 55,000 56,071 0.02
15/06/2031 5.45% 01/06/2031
Ingersoll Rand, Inc. 5.45% usD 70,000 70,840 0.03 Southern Co. (The) 5.2% usD 660,000 655471 0.28
15/06/2034 15/06/2033
Intercontinental Exchange, Inc. usD 138,000 96,593 0.04 Southern Co. (The) 5.7% usb 195,000 200,027 0.09
2.65% 15/09/2040 15/03/2034
Interpublic Group of Cos., Inc. (The) USD 35,000 34,795 0.02 Stanley Black & Decker, Inc. 2.75%  USD 98,000 56,868 0.02

4.65% 01/10/2028

29

15/11/2050
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STERIS Irish FinCo. UnLtd Co.
2.7% 15/03/2031
Sysco Corp. 2.45% 14/12/2031
Targa Resources Corp. 6.15%
01/03/2029
Uber Technologies, Inc. 4.3%
15/01/2030
Uber Technologies, Inc. 4.8%
15/09/2034
Uber Technologies, Inc. 5.35%
15/09/2054
UnitedHealth Group, Inc. 5%
15/04/2034
UnitedHealth Group, Inc. 5.05%
15/04/2053
US Treasury 4.125% 31/10/2026
US Treasury 4.125% 15/02/2027
US Treasury 4.5% 15/04/2027
US Treasury 4.5% 15/05/2027
US Treasury 0.5% 30/06/2027
US Treasury 1.25% 31/03/2028
US Treasury 3.625% 31/05/2028
US Treasury 4.125% 31/07/2028
US Treasury 2.875% 15/08/2028
US Treasury 4.375% 31/08/2028
US Treasury 4.875% 31/10/2028
US Treasury 4.375% 30/11/2028
US Treasury 4.625% 30/04/2029
US Treasury 3.5% 30/09/2029
US Treasury 4.125% 31/10/2029
US Treasury 1.5% 15/02/2030
US Treasury 4.625% 31/05/2031
US Treasury 4.25% 30/06/2031
US Treasury 3.875% 15/08/2034
US Treasury 3.375% 15/08/2042
US Treasury 4% 15/11/2042
US Treasury 3.875% 15/02/2043
US Treasury 4.375% 15/08/2043
US Treasury 3.75% 15/11/2043
US Treasury 3.625% 15/02/2044
US Treasury 4.5% 15/02/2044
US Treasury 4.625% 15/05/2044
US Treasury 3.125% 15/08/2044
US Treasury 4.25% 15/02/2054
US Treasury 4.25% 15/08/2054
Western Midstream Operating LP
6.35% 15/01/2029
Westlake Corp. 1.625% 17/07/2029
Williams Cos., Inc. (The) 5.15%
15/03/2034

Total Bonds
Total Transferable securities
and money market instruments
i to an official
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usD

usb
usbD

usb

usb

usb

usb

usb

usD
usD
usbD
usD
usD
usb
usb
usD
usb
usb
usD
usb
usb
usb
usb
usD
usD
usD
usb
usD
usbD
usD
usb
usD
usbD
usb
usb
usbD
usb
usb
usD

EUR
usbD

listing

Wy MO Mg

F i of usp Lt#E (%)
630,000 546,105 0.23
105,000 88,582 0.04
139,000 144,499 0.06
245,000 237,178 0.10
570,000 546242 023
55,000 51,078 0.02
270,000 264,716 0.11
588,000 534,084 0.23
11,695,000 11,675,128 4.94
2,770,000 2,764,157 117
3,985,000 4,008,038 1.70
4,000,000 4,023,125 1.70
3,470,000 3,166,239 1.34
4,490,000 4,082,743 1.73
4,120,000 4,034,784 1.71
3,985,000 3,963,207 1.68
4,210,000 4,010,189 1.70
555,000 556,247 0.24
3,265,000 3,328,642 1.41
4,000,000 4,008,281 1.70
100,000 101,133 0.04
4,515,000 4,353,624 1.84
5,835,000 5,780,297 245
3,705,000 3,224,508 1.36
3,935,000 3,980,345 1.68
1,055,000 1,045,192 0.44
2,965,000 2,817,213 1.19
2,795,000 2,323,180 0.98
3,365,000 3,048,085 1.29
370,000 328,765 0.14
330,000 312,598 0.13
795,000 689,383 0.29
4,590,000 3,900,783 1.65
1,950,000 1,873,447 0.79
4,025,000 3,927,519 1.66
3,340,000 2,612,898 1.1
590,000 543,284 0.23
8,680,000 8,003,231 3.39
35,000 36,235 0.02
105,000 101,770 0.04
75,000 73,318 0.03
118,871,130 50.29
124,650,741 52.73
124,650,741 52.73

Transferable securities and money market instruments dealt in
on another regulated market

Bonds
AUSTRALIA

APA Infrastructure Ltd., 144A
5.125% 16/09/2034

APA Infrastructure Ltd., 144A 5.75%

16/09/2044
Goodman US Finance Six LLC,
REIT, 144A 5.125% 07/10/2034

usD

usb

usD

40,000
55,000

60,000

38,279
53,767
58,180

150,226

0.02

0.02

0.02

0.06
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BRAZIL
Raizen Fuels Finance SA, 144A usD 200,000 197,858 0.08
6.45% 05/03/2034
Raizen Fuels Finance SA, 144A usD 200,000 185,300 0.08
5.7% 17/01/2035
Raizen Fuels Finance SA, Reg. S usD 250,000 231,625 0.10
5.7% 17/01/2035
614,783 0.26
CANADA
Rogers Communications, Inc. 3.8%  USD 948,000 855,601 0.36
15/03/2032
Rogers Communications, Inc. UsD 451,000 363,721 0.16
4.55% 15/03/2052
South Bow USA Infrastructure usbD 45,000 44,315 0.02
Holdings LLC, 144A 5.026%
01/10/2029
Videotron Ltd., 144A 5.7% uUsD 610,000 600,002 0.25
15/01/2035
1,863,639 0.79
CHILE
Chile Electricity Lux MPC Il SARL, usD 200,000 194,606 0.08
144A5.58% 20/10/2035
Corp. Nacional del Cobre de Chile, usD 400,000 391,853 0.17
144A 6.3% 08/09/2053
Sociedad Quimica y Minera de usD 200,000 189,726 0.08
Chile SA, 144A 5.5% 10/09/2034
776,185 0.33
CHINA
Alibaba Group Holding Ltd., 144A usb 200,000 196,874 0.09
5.25% 26/05/2035
Alibaba Group Holding Ltd., 144A uUsD 200,000 195,764 0.08
5.625% 26/11/2054
392,638 0.17
DENMARK
Danske Bank A/S, FRN, 144A usD 200,000 203,240 0.09
5.705% 01/03/2030
203,240 0.09
FRANCE
Engie SA, 144A 5.625% 10/04/2034  USD 800,000 804,451 0.34
804,451 0.34
GERMANY
Volkswagen Group of America usD 200,000 195,631 0.08
Finance LLC, 144A 4.95%
15/08/2029
195,631 0.08
IRELAND
Smurfit Westrock Financing DAC, usbD 200,000 199,718 0.09
144A 5.418% 15/01/2035
199,718 0.09
ITALY
Eni SpA, 144A 5.95% 15/05/2054 USD 320,000 310,765 0.13
310,765 0.13
MEXICO
Comision Federal de Electricidad, usD 200,000 192,197 0.08
144A 5.7% 24/01/2030
Comision Federal de Electricidad, uUsD 200,000 188,993 0.08
144A 6.45% 24/01/2035
FIEMEX Energia - Banco Actinver usD 200,000 196,778 0.08
SA Institucion de Banca Multiple,
144A7.25% 31/01/2041
Sitios Latinoamerica SAB de CV, usbD 200,000 188,130 0.08
Reg. S 5.375% 04/04/2032
766,098 0.32
NETHERLANDS
NXP BV 4.3% 18/06/2029 UsSD 73,000 71,047 0.03
NXP BV 3.4% 01/05/2030 usD 124,000 114,286 0.05
NXP BV 3.125% 15/02/2042 usb 50,000 35,039 0.02
NXP BV 3.25% 30/11/2051 usb 84,000 54,353 0.02
274,725 0.12
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PERU Charter Communications Operating  USD 250,000 211,799 0.09
Peru Government Bond 5.375% usD 120,000 115,551 0.05 LLC 2.8% 01/04{20?1 )
08/02/2035 Charter Communications Operating ~ USD 340,000 351,756 0.15
115,551 0.05 LLC 6.65% 01/02/2034
SPAIN Charter Communications Operating ~ USD 270,000 220,134 0.09
CaixaBank SA, FRN, 144A6.037%  USD 400,000 405657  0.17 CLhLC‘5425£/n 01/0‘;/2253 S — S . —
15/06/2035 eniere Energy Partners LP, X K A
405657 047 5.75% 15/08/2034
SWITZERLAND C[;\{elqgrzeoggergy Partners LP 4.5%  USD 63,000 61,061 0.03
5379 560,000 596002 025
“{52?0‘3{5’5‘5;‘@’ ARG | C) Che/nie/re Energy Partners LP 4%  USD 570,000 527,812 0.22
01/03/2031
2 025
UNITED KINGDOM 296100 Cheniere Energy Partners LP usb 160,000 163,788 0.07
! 5.95% 30/06/2033
Astrazenoca Finance LLC 5% usb ZZ0000/Jee:228) IO Cheniere Energy, Inc. 4.625% uUsD 90000 88191  0.04
T X 15/10/2028
: : i 5,659 UsD 195000 196023 0.8
UNITED STATES OF AMERICA oy [ it
Angel Oak Mortgage Trust, FRN, uUsb 307,449 263,349 0.1 Citigroup, Inc., FRN 4.91% UsD 600,000 582,088 0.25
Series 2021-2 'A2', 144A1.19% o
25/04/2066 2 .
: J UsD 700,000 700468  0.30
Applebee’s Funding LLC, Series UsD 331650 326064 0.4 C;‘é%‘;‘;géégc ARRINIS:827%
Al ¥
(2)2;096-/12%4;;2” 1447 4.723% City of Los Angeles Departmentof ~ USD 10,000 10,608 -
AppLovin Corp. 5.375% 01/12/2031  USD 80,000 80378  0.03 Alrports 6.582% 15/05/2039
292490 : . : i 95%  USD 50000 49676  0.02
Athene Global Funding, 144A UsD 270,000 272390  0.12 C(;\:a(/)og/g’;é Bunding 844 95%
5.684% 23/02/2026 99 '
. UsD 195000 193515 0.8
Athene Global Funding, 144A uUsD 195000 196201  0.08 Cﬂ'_%’“':i’:?gg?; Holding Co.
5.526% 11/07/2031 . 681%
5. UsD 420000 409737 017
Atlassian Corp. 5.25% 15/05/2029  USD 55000 55521 002 ggn’"sctzﬁ;ﬁco‘:‘;:efgy/"egggﬁgf o cosTice
Bank of America Corp., FRN usb 347,000 356,362 0.15 LLC 5.75% 15/03/2054 ’ "
5.819% 15/09/2029 ‘O
. 4375% USD 35000 34154 001
Bank of America Corp., FRN uUsD 346000 292,083 0.2 T TNy [ GRS
1.898% 23/07/2031 /2026 5
3. D 20, 174 013
Bank of America Corp., FRN uUsD 500,000 503301 021 Corebridge rinancial, nc. 3.85%  US 320,000 306
5.468% 23/01/2035 aves ,
L2 usD 84000 76801 003
Bank of America Corp., FRN UsD 365000 358898  0.15 e et [ 57
5.518% 25/10/2035 § '
4 SD 5,000 5268 0.02
Booz Allen Hamilton, Inc. 5.95% usD 116,000 119,081  0.05 g e Funding, 14 U 3 3
04/08/2033 - -
. Inc., usD 400000 338679 014
Boston Gas Co., 144A 6.119% uUsD 105000 104424  0.04 R Rl
20/07/2053 . 2051
L144A  USD 353000 352473 0.5
Broadcom, Inc., 144A 3.419% uUsb 271000 238424 0.0 X s ommunications, Inc., 1
15/04/2033 : -
. Inc., UsD 265000 244001 010
Broadcom, Inc. 4.35% 15/02/2030  USD 270,000 263295 0.1 Tl s
Broadcom, Inc. 5.15% 15/11/2031  USD 125000 126315 005 o Moo vt STEP AT, USD 465974 467316 020
Broadcom, Inc. 4.55% 15/02/2032  USD 105000 102010  0.04 a4 5 85900 26/05/2060
Brooklyn Union Gas Co. (The), usb 725000 692643 029 CyrusOne Data Centers Issuer | UsD 120000 114930  0.05
LEAAZR66%105/08/2032 LLC ‘A2, 144A4.5% 20/05/2049
Cadence Design Systems, Inc. usb 100,000 98220 004 CyrusOne Data Centers Issuer | USD 45000 41956 002
4.3% 10/09/2029 LLC ‘A2, 144A 4.65% 20/05/2049
Cadence Design Systems, Inc. usb 60000 57,863 0.2 Diamondback Energy, Inc. 5.15%  USD 55000 55225 0.2
4.7% 10/09/2034 30/01/2030
Capital One Financial Corp., FRN ~ USD 38000 37,985 002 Diamondback Energy, Inc. 5 4% USD w5000 2sirzs 0.2
4.985% 24/07/2026 30a12054
Capital One Financial Corp., FRN usD 74,000 74,620 0.03 Diamondback Energy, Inc. 5.75% usD 145,000 137,267 0.06
5.468% 01/02/2029 18/04/2054
Capital One Financial Corp., FRN  USD 12000 12184 001 Diamondback Energy, Inc. 5.9% USD oo izt oot
5.7% 01/02/2030 30a12008
Capital One Financial Corp., FRN  USD 10000 11,066 0.01 Driven Brands Funding LLC, Series  USD 210238 201833 0.9
7:624% 30/10/2031 2020-1A'A2’, 144A 3.786%
Capital One Financial Corp., FRN usb 320,000 326,611 0.14 20/07/2050
6.051% 01/02/2035 Driven Brands Funding LLC, Series  USD 629313 590,344  0.25
Capital One Multi-Asset Execution ~ USD 310,000 309,858 0.13 2020-2A ‘A2, 144A 3.237%
Trust, FRN, Series 2005-B3 ‘B3’ 20/01/2051
5.468% 15/05/2028 ERAC USA Finance LLC, 144A usD 464000 452,388  0.19
Centene Corp. 4.25% 15/12/2027  USD 417000 405310 017 4.9% 01/05/2033
Centene Corp. 4.625% 15/12/2029  USD 35000 33194 001 Eversource Energy 5.85% uUsD 145000 149322 006
Charter Communications Operating  USD 145,000 138,430 0.06 15/04/2031
LLC 3.75% 15/02/2028 Exelon Corp. 5.45% 15/03/2034 usD 30,000 30,110 0.01
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Expand Energy Corp. 5.375%
01/02/2029
Expand Energy Corp. 5.375%
15/03/2030
Expand Energy Corp. 4.75%
01/02/2032
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 A94576 4% 01/10/2040
FHLMC A94713 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
FHLMC G01777 6% 01/02/2035
FHLMC G01899 6% 01/09/2035
FHLMC G03551 6% 01/11/2037
FHLMC G05535 4.5% 01/07/2039
FHLMC G05659 4.5% 01/10/2039
FHLMC G05955 5% 01/08/2040
FHLMC G06231 4% 01/12/2040
FHLMC G06506 4% 01/12/2040
FHLMC G07543 4.5% 01/08/2041
FHLMC G08756 3% 01/04/2047
FHLMC G60038 3.5% 01/01/2044
FHLMC G60180 4.5% 01/05/2042
FHLMC G60334 4.5% 01/10/2041
FHLMC Q04674 4% 01/12/2041
FHLMC U95033 3.5% 01/09/2042
FHLMC V80025 3% 01/04/2043
FHLMC Whole Loan Securities
Trust, FRN, Series 2017-SC01
‘M1’, 144A 3.642% 25/12/2046
Fifth Third Bancorp, FRN 6.339%
27/07/2029
Fifth Third Bancorp, FRN 4.895%
06/09/2030
Fifth Third Bancorp, FRN 5.631%
29/01/2032
Flagstar Mortgage Trust, FRN,
Series 2018-6RR 2A4’, 144A 4%
25/09/2048
FNMA, FRN 763199 6.762%
01/10/2033
FNMA, FRN 848522 6.215%
01/12/2035
FNMAAB5615 3.5% 01/07/2042
FNMA AB5807 3.5% 01/08/2042
FNMAAL3024 3.5% 01/01/2043
FNMAAL9061 3% 01/08/2046
FNMA AO4163 3.5% 01/06/2042
FNMA AO6755 3.5% 01/06/2042
FNMAAP7510 3.5% 01/09/2042
FNMAAQ7277 3.5% 01/12/2042
FNMA AQ8803 3.5% 01/01/2043
FNMA AS9032 3% 01/08/2043
FNMA AS9236 3% 01/02/2044
FNMA BM5356 3.5% 01/01/2044
FNMA MA1213 3.5% 01/10/2042
Foundry JV Holdco LLC, 144A 5.9%
25/01/2030
Foundry JV Holdco LLC, 144A
6.15% 25/01/2032
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usbD

usD

usb

usb
usb
usb
usD
usD
usD
usD
usb
usb
usb
usb
usb
usb
usD
usb
usb
usb
usD
usD
usD
usD
usb
usb
usb
usb
usb
usD
usb
usb
usb

usb

usD

usb

usD

usD

usb

usD
usb
usb
usD
usb
usb
usD
usD
usD
usD
usD
usb
usD
usbD

usD

Bk AP b

HERE
169,000

181,000
148,000

593
13,274
2,162
50,131
496
320
173
379
4111
12,700
435
13,369
48,750
11,119
3,777
15,662
22,935
33,218
21,734
21,189
123
5822
86,258
41,063
25,518
17,503
7,748
22,333
10,812
55,377

215,000
85,000
70,000

29,944

2,992
8,061

7,086
15,948
7,688
19,482
6,662
12,086
37,618
26,087
18,253
27,556
3127
13,355
35,500
235,000

315,000

usp [tE (%)

166,598 0.07
177,236 0.08
137,607 0.06
614 -
12,877 0.01
2,161 -
48,774 0.02
468 -
303 -
164 -
359 -
3,861 -
12,018 0.01
424 -
13,760 0.01
44,506 0.02
11,460 0.01
3,901 -
16,262 0.01
22,314 0.01
32,320 0.01
21,726 0.01
20,052 0.01
17 -
5,665 -
75,003 0.03
37,532 0.02
24,828 0.01
17,030 0.01
7,276 -
20,331 0.01
9,612 -
54,248 0.02
223,418 0.09
84,022 0.04
71,051 0.03
29,106 0.01
3,034 -
8,097 -
6,442 -
14,499 0.01
6,989 -
16,996 0.01
6,057 -
10,987 0.01
34,200 0.01
23,716 0.01
16,594 0.01
24,128 0.01
2,791 -
12,142 0.01
32,274 0.01
238,868 0.10
319,038 0.14
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FREMF Mortgage Trust, FRN,
Series 2016-K60 ‘B’, 144A 3.541%
25/12/2049

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

GNMA 1.5% 20/01/2037

GNMA 3.5% 20/06/2046

GNMA 3% 20/07/2046

GNMA 3.5% 20/12/2047

GNMA 4.5% 20/03/2048

GNMA 5.5% 20/04/2048

GNMA 4.5% 20/08/2048

GNMA 5.5% 20/09/2048

GNMA 5.5% 20/10/2048

GNMA 5.5% 20/11/2048

GNMA 4% 20/01/2051

GNMA 4% 20/06/2051

GNMA 3% 20/07/2051

GNMA 2.5% 20/12/2051

GNMA 2% 20/01/2052

GNMA 2.5% 20/01/2052

GNMA 2% 20/03/2052

GNMA 2.5% 20/03/2052

GNMA 2.5% 20/04/2052

GNMA 4.5% 20/05/2052

GNMA 3% 20/06/2052

GNMA 4% 20/10/2052

GNMA 4.5% 20/10/2052

GNMA 4.5% 20/04/2053

GNMA 5.5% 20/04/2053

GNMA 6% 20/06/2054

GNMA 6% 20/08/2054

GNMA, Series 2018-8 ‘DA 3%
20/11/2047

GNMA, 10, Series 2013-82 IG’
3.5% 20/05/2043

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

GNMA, 10, Series 2013-24 ‘OI' 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 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

GNMA 783403 3.5% 15/09/2041

GNMA 783726 3.5% 20/03/2043

GNMA 784012 5.5% 15/10/2038

GNMA 784069 5% 15/06/2040

GNMA AA3342 3% 15/10/2042

GNMA AAB403 3% 15/05/2043

it
usD

usb

usb

usD
usD
usb
usb
usb
usD
usD
usD
usD
usb
usb
usb
usb
usD
usD
usb
usb
usD
usD
usD
usD
usD
usb
usb
usD
usD
usb
usb

usbD
usD
usD

usb
usD
usb
usb
usbD
usD
usD
usb
usb
usb
usbD
usD
usD
usbD
usD
usb
usb
usb
usb
usD
usD
usD
usb
usb

BRE PR Pz
Y usp [ (%)
1,000,000 970495  0.41
22,590 20,802 0.01
16,451 14,664 0.01
46,003 39,963 0.02
257,377 233,566 0.10
41,044 36,219 0.02
1,228,463 1,113,333 0.47
19,822 19,090 0.01
19,804 20,162 0.01
16,686 16,042 0.01
225 228 -
5,398 5,456 -
26,823 27,109 0.01
241,957 224,462 0.10
69,350 64,737 0.03
386,166 336,119 0.14
2,752,596 2,302,341 0.97
2,670,042 2,142,527 0.91
69,465 58,101 0.02
344,244 276,192 0.12
183,196 163,225 0.07
406,451 339,954 0.14
943,470 896,888 0.38
1,621,988 1,411,979 0.60
907,570 838,166 0.35
26,802 25,462 0.01
27,302 25,921 0.01
1,048,880 1,044,611 0.44
98,131 98,956 0.04
290,100 292,894 0.12
21,730 19,832 0.01
50,085 7,642 -
16,750 14,961 0.01
11,686 1,933 -
17,547 17,901 0.01
12,408 12,710 0.01
1,562 1,625 -
25,112 24,474 0.01
5,281 5,264 -
2,553 2487 -
4,046 4,039 -
2,926 2914 -
10,785 10,492 -
9,396 9,146 -
9,560 9,306 -
35,134 34,201 0.01
9,626 9,384 -
16,037 15,228 0.01
2,030 2,017 -
5,470 5414 -
10,599 10,604 -
10,599 10,604 -
17,146 15,789 0.01
27,593 24,875 0.01
2,226 2,262 -
12,549 12,562 0.01
2,732 2,438 -
4,246 3,788 -
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GNMA AJ9334 3.5% 20/10/2044 UsD 6.807 6.218 = Health Care Service Corp. AMutual  USD 255,000 249,712 0.1
. : Legal Reserve Co., 144A 5.875%
GNMAAL4508 3.5% 20/02/2045 usD 18,779 17,009 0.01 1510612054
GNMAAS9216 3% 20/05/2046 usb 12754 11077 0.01 Healthcare Realty Holdings LP, UsD 202000 192155  0.08
GNMAAS9217 3% 20/05/2046 usb 8,783 7,618 = REIT 3.625% 15/01/2028
GNMAAS9258 3% 20/07/2046 usb 10643 9243 - Healthcare Realty Holdings LP, UsD 41,000 33417 0.01
GNMA AS9260 3% 20/07/2046 usD 18,278 15,840 0.01 REIT 2.05% 15/03/2031
GNMAAT4176 3% 20/07/2046 usb 9,423 8,172 - Hyundai Capital America, 144A usD 145000 146,014 0.06
GNMA AU0255 3% 20/08/2046 usD 10,349 8,975 = 5.5% 30/03/2026
GNMA AV8326 3% 20/09/2046 usb 8,195 7,107 - Hyundai Capital America, 144A usD 35000 36,600 0.02
GNMA AV8327 3% 20/09/2046 usb 10,260 8,911 = 6.5% 16/01/2029
GNMA BF2644 5% 20/05/2048 usb 6,153 5,992 - Hyundai Capital America, 144A usD 135000 131,350 0.06
GNMA BF2878 5% 20/06/2048 usb 20786 20,305 0.01 4.55% 26/09/2029
GNMA MA0221 4% 20/07/2042 usD 33,025 31,358 0.01 Hyundai Capital America, 144A usb 70,000 70,206 0.03
GNMA MA0318 3.5% 20/08/2042  USD 31,890 29,251 0.01 5.4% 08/01/2031
GNMA MA0393 4% 20/09/2042 usD 2,346 2,227 - Hyundai Capital America, 144A usD 90,000 86,874 0.04
GNMA MA0535 4% 20/11/2042 usD 23296 22113 001 4.75% 26/00/2031
GNMA MA0625 3.5% 20/12/2042  USD 15133 13,867  0.01 'Cof’iglo'gy;gge”‘s SixDAC 5.849%  USD 800,000 817231 035
GNMA MA0783 3.5% 20/02/2043  USD 12,404 11,368 0.01 2 5 )
GNMA MA1012 3.5% 20/05/2043  USD 7303 66938  0.03 B B st CO. usb 55000 54606 0.02
GRS O 4120/02/205 05D 52/760] J60;226 g 0'07 Intel Corp. 3.25% 15/11/2049 uUsD 365000 220398  0.09
GNMA MA2222 3% 20/09/2044 usb 39,952 35451 0.02 IPALCO Enterprises, Inc. 5.75% ~ USD 105000 105897  0.05
GNMA MA2896 5.5% 20/06/2045  USD 38,111 39,081 0.02 01/0472034 ’ ! ' :
GNMAMA2963 4.5% 20/07/2045  USD 72637 70348 003 IQVIA, Inc. 6.25% 01/02/2029 usD 195000 201780  0.09
GNMA MA3033 3% 20/08/2045 usb 162,523 143,755 0.06 Jersey Mike's Funding LLC ‘A2’ USD 49625 49047 0.02
GNMA MA3310 3.5% 20/12/2045  USD 93,611 85,111 0.04 1447 4.433% 15/02/2050
EUNYEHRAEH AVIAZCS | UEID 2:203] [0;1c4 - JPMorgan Chase & Co., FRN UsD 105000 105484  0.04
GNMA MA3803 3.5% 20/07/2046  USD 68754 62,394 0.03 5.04% 23/01/2028
GNMA MA4198 4.5% 20/01/2047 usb 7,309 7,069 = JPMorgan Chase & Co., FRN usD 285,000 257,302 0.11
GNMA MA4513 5% 20/06/2047 usb 23640 23,373 0.01 2.739% 15/10/2030
GNMA MA4589 5% 20/07/2047 usb 14,793 14,626 0.01 JPMorgan Chase & Co., FRN usD 575000 564,441 0.24
GNMA MA4655 5% 20/08/2047 usb 24,148 23,876 0.01 4.603% 22/10/2030
GNMA MA4657 6% 20/08/2047 usb 10,829 11,265 0.01 JPMorgan Chase & Co., FRN usD 368,000 324,849 0.14
GNMA MA5081 5.5% 20/03/2048 usD 26,215 26,690 0.01 2.522% 22/04/2031
GNMA MA5194 5% 20/05/2048 usD 13,010 12,852 0.01 JPMorgan Chase & Co., FRN usb 152,000 136,181 0.06
GNMA MA5265 4.5% 20/06/2048  USD 80 77 - 2.956% 13/05/2031
GNMA MA5400 5% 20/08/2048 usb 671,090 661,666 0.28 JPMorgan Chase & Co., FRN usb 105,000 87,482 0.04
GNMA MAS713 5.5% 20/01/2049  USD 20266 20392 001 J;-’; i‘:g/; r: ‘(’:’;;’529021% - _— R——
Goldman Sachs Group, Inc. (The), uUsD 667,000 648,494 0.27 o 4 U .
Goldman Sachs Group, Inc. (The), usbD 585,000 574,558 0.24 o ’ ’ -
Goldman Sachs Group, Inc. (The), usD 425,000 409,711 0.17 o Y 0 .
FRN 5.016% 23/10/3035 (e 4.946% 22/10/2035 .
GS Mortgage Securities Trust ‘A3 USD 1,000,000 957,547  0.41 “’285702?2’8‘;20'”-' FRN 6.082% usb 235000 242,146 0.10
3.433% 10/05/2050
GS Morigage Securities Trust A4 USD 300000 285328 042 Mars, Inc., 144A 4.75% 20/04/2033 ~ USD 575000 557,064 0.24
3.43% 10/08/2050 Marvell Technology, Inc. 2.95% usbD 182,000 160,461 0.07
GS Mortgage Securities Trust, FRN  USD 1,000,000 965342  0.41 15/04/2031
‘A4’ 3.992% 10/03/2051 Meta Platforms, Inc. 5.6% usD 430,000 433,539 0.18
GS Mortgage-Backed Securities UsD 1,629 1,620 = 15/05/2058)
Trust, FRN, Series 2014-EB1A Meta Platforms, Inc. 5.4% usb 55,000 53,783 0.02
2AT', 144A 5.976% 25/07/2044 15/08/2054
HA Sustainable Infrastructure usb 375000 366,522 0.16 Micron Technology, Inc. 6.75% usb 166,000 177,132 0.08
Capital, Inc., 144A 6.375% 01/11/2029
01/07/2034 Micron Technology, Inc. 4.663% usD 285,000 279,038 0.12
Hardee's Funding LLC, Series usD 217,920 205,225 0.09 15/02/2030
2020-1A ‘A2, 144A 3.981% Morgan Stanley, FRN 5.173% usD 180,000 180,576 0.08
20/12/2050 16/01/2030
Hardee’s Funding LLC, Series usb 507,590 455,460 0.19 Nelnet Student Loan Trust, FRN, usbD 176,459 171,460 0.07
2021-1A ‘A2, 144A 2.865% Series 2005-4 ‘A4’ 5.198%
20/06/2051 22/03/2032
Health Care Service Corp. AMutual ~ USD 520,000 523,504 0.22 Neuberger Berman Loan Advisers uUsD 1,140,000 1,143,425 0.48
Legal Reserve Co., 144A5.2% CLO Ltd., FRN ‘A, 144A 6.039%
15/06/2029 17/07/2035
Health Care Service Corp. AMutual ~ USD 525000 527,149 0.22 Niagara Mohawk Power Corp., usD 105,000 102,748 0.04
Legal Reserve Co., 144A 5.45% 144A 5.664% 17/01/2054
15/06/2034 NRG Energy, Inc., 144A 6% usD 490,000 475448 0.20

33

01/02/2033



TO—-NIVEERRA—T [BER: A4 NX—bF=]

Bk PHIE M BREE PN Ao
o2 bicq HEE usp K (%) 22 bioi =4 HERH usp HE (%)
OBX Trust, FRN, Series 2018-EXP1  USD 178,114 165,623 0.07 UMBS 2% 01/05/2036 usb 38,088 33,733 0.01
“1A3', 144A 4% 25/04/2048 UMBS 2% 01/08/2036 usb 36,849 32,748 0.01
OBX Trust, FRN ‘B2A’, 144A usD 460,088 454,067 0.19 UMBS 2% 01/09/2036 usb 46,423 41,295 0.02
6.096% 25/07/2058 UMBS 2% 01/09/2036 usb 52,165 46,267 0.02
Occidental Petroleum Corp. 6.45%  USD 96,000 98422 0.04 UMBS 2% 01/09/2036 usD 829,145 736,348 0.31
15/09/2036 UMBS 2% 01/03/2037 UsD 1,100,939 975,059 0.41
Octagon Investment Partners 36 usD 222,253 222,561 0.09 UMBS 2% 01/04/2037 usD 52,661 46,632 0.02
Ltd., FRN ‘A7, 144A 5.888% UMBS 1.5% 01/05/2037 usD 215765 185,614 0.08
LS/ 203 UMBS 3.5% 01/05/2037 usb 234652 224,549 0.10
Rseg'gzn‘; Fo'gfo’g%go‘”p” FRN usb 115000 1168%6  0.05 UMBS 2.5% 01/06/2037 UsD 861879 784678 033
Ross Stores, Inc. 1.875% usb 180,000 149,221 0.06 UMBS 3% 01/06/2037 usb 488890 462,764 0.20
e ' ’ : UMBS 4% 01/06/2037 usD 26542 25528 0.01
Sabine Pass Liquefaction LLC 4.2% USD 70000 68467  0.03 UMBS 4% 01/06/2037 usb 56356 54271 002
15/03/2028 UMBS 2% 01/08/2037 usD 246,161 217,975 0.09
Sammons Financial Group Global ~ USD 120,000 119397  0.05 UMBS 4% 01/10/2037 usb 241483 232546 010
Funding, 144A 5.1% 10/12/2029 UMBS 2% 01/05/2041 usD 809,241 678,066 0.29
Santander Drive Auto Receivables ~ USD 795,000 794,904 0.34 UMBS 1.5% 01/01/2042 usb 90,014 71,304 0.03
Trust ‘C' 4.74% 16/10/2028 UMBS 2% 01/03/2042 usD 219,557 182,188 0.08
Santander Holdings USA, Inc., FRN  USD 305000 311,505 0.13 UMBS 2.5% 01/03/2042 usD 91,852 78,831 0.03
6.342% 31/05/2035 UMBS 2.5% 01/04/2042 usD 160,104 136,179 0.06
SBA Tower Trust, REIT, 144A usD 230,000 219,721 0.09 UMBS 3% 01/06/2042 usD 598,257 526,951 0.22
4.831% 15/10/2029 UMBS 3% 01/08/2042 usD 55054 48754 0.02
SBA Tower Trust, REIT, 144A usb 245000 228,830 0.10 UMBS 3.5% 01/10/2047 usD 314,319 283534 0.12
1.631% 15/05/2051 UMBS 4% 01/12/2047 usD 4,930 4,592 -

SBA Tower Trust, REIT, 144A uUsb 90,000 81,709 0.03 UMBS 2.5% 01/05/2050 usD 404,458 335,985 0.14
S2.328_% |\1| 5/:7/205T2 . - — — UMBS 2.5% 01/07/2050 usD 107,439 88,840 0.04
equoia Mortgage ] m§ s b g A - UMBS 2% 01/08/2050 uUsD 185,350 146,636 0.06
S N, T UMBS 3% 01/08/2050 uUsD 50825 51557  0.02

. UMBS 3% 01/08/2050 usb 70208 60,506 0.03
Sgg;'g':z'\gf;‘f’éﬁ; K;‘f;: :ﬁ\k % usb 28637 26352 001 UMBS 2% 01/09/2050 uUsD 576239 456489  0.19
25/12/2047 UMBS 2% 01/09/2050 USD  6,035260 4,751,562 2,01
Sequoia Mortgage Trust, FRN, UsD 7,303 6535 _ UMBS 2.5% 01/09/2050 usb 217,933 181,287 0.08

Series 2018-CH1 ‘A2’, 144A 3.5% UMBS 3% 01/09/2050 usD 4,069 3,507 -
25/03/2048 UMBS 2% 01/10/2050 usD 213010 167,647 0.07
Sequoia Mortgage Trust, FRN, usD 7,787 7,599 - UMBS 2% 01/12/2050 usb 394,865 310,423 0.13
Series 2018-CH3 'A2’, 144A 4% UMBS 2% 01/12/2050 usb 432,435 342,503 0.15
25/08/2048 UMBS 2% 01/02/2051 usb 269417 210,887 0.09
Sequoia Mortgage Trust, FRN, usb 169,486 156,128 0.07 UMBS 2% 01/02/2051 usb 288,224 226,619 0.10
Series 2017-5 'BT', 144A 3.787% UMBS 2% 01/05/2051 usD 134,816 105,917 0.05
25/08/2047 , UMBS 2% 01/05/2051 usD 185,113 145384 0.06
Sé”e‘?i:;';gt197[5§fg£?”1 ";Zf_’\”zggf/:- usD 106,391 104,672 0.04 UMBS 2.5% 01/06/2051 usD 81,851 68,227 0.03
o0ss UNBS 25% 011081208 USD  zmom 22082 040
. 5% g z .

882732558"25 OP, 1445 4% usb SZ000 =S 2C0) o2 UMBS 2.5% 01/08/2051 usb 387,536 319640  0.14
Solventum Corp., 144A5.6% usD 65000 64976 003 UMBS 2.5% 01/09/2051 Usb 585275 486689 021
23/03/2034 UMBS 2.5% 01/09/2051 USD 1,169,201 965,457 0.41
Solventum Corp., 144A5.9% usD 60,000 58853  0.03 UMBS 2% 01/10/2051 usb 820,757 643,181 0.27
30/04/2054 UMBS 2.5% 01/12/2051 usD 620613 510,719 0.22
Sound Point CLO XX Ltd., FRN ‘A, USD 857,879 859,001 0.36 UMBS 2.5% 01/12/2051 usb 1,617,768 1,337,315 0.57
144A 5.979% 26/07/2031 UMBS 2.5% 01/01/2052 usb 97,969 80,257 0.03
Sprint Capital Corp. 6.875% usb 105000 111,592 0.05 UMBS 2.5% 01/01/2052 usb 229,154 189,572 0.08
15/11/2028 UMBS 4% 01/01/2052 usb 584,185 539,504 0.23
Sprint Capital Corp. 8.75% usD 270,000 323,499 0.14 UMBS 2% 01/02/2052 usD 112,633 88,264 0.04
15/03/2032 UMBS 2% 01/02/2052 usD 184,939 145719 0.06
State of lllinois 7.35% 01/07/2035 uUsD 7,857 8,402 - UMBS 2% 01/02/2052 usD 286,832 224,405 0.10
Sutter Health 5.164% 15/08/2033 uUsD 30,000 29,947 0.01 UMBS 2% 01/02/2052 usD 597,204 467,836 0.20
Targa Resources Partners LP 5% usbD 55,000 54,456 0.02 UMBS 2% 01/02/2052 usD 604,044 475,703 0.20
15/01/2028 UMBS 2.5% 01/02/2052 USD 2512476 2,055,105 0.87
Tg'g%":‘/ﬁ%b‘gie;og%""efs Lp usb 56,000 57425 0.02 UMBS 2% 01/03/2052 usD 355852 278,311 0.12
8757 UMBS 2% 01/03/2052 usD 481969 376,880 0.16
Tg:%gaszegggmes FaEsUPEEs | UED SLCO0 R SUSI I C UMBS 3% 01/03/2052 USD 1911274 1649923 070
- = UMBS 3.5% 01/03/2052 usD 798,256 716,343 0.30
U:)Ee/B'zla'?zcgznglogles, Inc., 144A4.5% USD 223,000 216,181 0.09 UMBS 2% 01/04/2052 UsD 45,011 35,640 0.02
o UMBS 2% 01/04/2052 usD 160,156 125,160 0.05

MBS 3.5% 01052035 US| dsmez dtm om Do 2 5 011t Vs s smas 0w
UNESH AR Ush) 8314 24501 a5 UMBS 2.5% 01/05/2052 usD 43428 35525 0.02
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UMBS 4% 01/05/2052 usD 29,488 27,024 0.01 UMBS 725238 5% 01/03/2034 usb 5,617 5,591 -
UMBS 3% 01/06/2052 usb 548,431 469,727 0.20 UMBS 735061 6% 01/11/2034 usbD 1,872 1,932 -
UMBS 3% 01/06/2052 usb 560,975 477,841 0.20 UMBS 735115 6% 01/12/2034 usb 682 702 -
UMBS 4.5% 01/07/2052 usb 227418 214,817 0.09 UMBS 735141 5.5% 01/01/2035 usb 1,269 11,378 0.01
UMBS 4% 01/09/2052 USD 1,373,090 1,259,915 0.53 UMBS 735500 5.5% 01/05/2035 usD 3,632 3,675 -
UMBS 5% 01/09/2052 usb 632223 613,372 0.26 UMBS 735502 6% 01/04/2035 usD 1,198 1,238 -
UMBS 4.5% 01/10/2052 usD 125,533 118,586 0.05 UMBS 735578 5% 01/06/2035 usD 8,103 8,050 -
UMBS 2.5% 01/11/2052 usb 47,342 38,806 0.02 UMBS 735579 5% 01/06/2035 usb 1,371 1,362 -
UMBS 3.5% 01/11/2052 usD 814,153 722,421 0.31 UMBS 735580 5% 01/06/2035 usb 764 759 -
UMBS 4% 01/11/2052 usb 234,704 215838 0.09 UMBS 735591 5% 01/06/2035 usb 380 378 -
UMBS 4.5% 01/11/2052 usb 238817 227,811 0.10 UMBS 735667 5% 01/07/2035 usb 2,641 2,625 -
UMBS 4.5% 01/11/2052 USD 1,174,150 1,108,497 0.47 UMBS 735669 5% 01/04/2035 usb 2,130 2,117 -
UMBS 5.5% 01/11/2052 usD 75,092 74,769 0.03 UMBS 735997 5.5% 01/11/2035 usD 3,011 3,050 .
UMBS 6% 01/01/2053 usD 214,220 218,316 0.09 UMBS 745428 5.5% 01/01/2036 usbD 22,192 22,488 0.01
UMBS 5% 01/03/2053 usbD 155,050 150,578 0.06 UMBS 745458 6% 01/04/2036 usD 63 65 -
UMBS 6% 01/03/2053 usb 517,736 527,726 0.22 UMBS 745947 6.5% 01/10/2036 usb 832 854 =
UMBS 5% 01/04/2053 usD 376,324 365339 0.15 UMBS 888223 5.5% 01/01/2036 usb 4,006 4,053 -
UMBS 5% 01/05/2053 usb 33,196 32,133 0.01 UMBS 888284 5.5% 01/04/2037 usb 15,181 15,337 0.01
UMBS 5.5% 01/06/2053 usD 7,837 7,750 - UMBS 888430 5% 01/11/2033 usD 3,193 3,167 -
UMBS 2.5% 01/07/2053 usD 253,930 207,617 0.09 UMBS 888567 5.5% 01/12/2036 usD 28,317 28,695 0.01
UMBS 5% 01/07/2053 usD 113,723 110,203 0.05 UMBS 889298 5% 01/12/2036 usbD 10,818 10,824 -
UMBS 5% 01/07/2053 ushD 1,072,946 1,038,993 0.44 UMBS 889307 5% 01/07/2037 usD 3,864 3,841 =
UMBS 5.5% 01/08/2053 usD 165,118 164,065 0.07 UMBS 889479 5% 01/07/2037 usD 33358 33,151 0.01
UMBS 5.5% 01/08/2053 usD 607,236 600,633 0.25 UMBS 889579 6% 01/05/2038 usD 849 881 -
UMBS 5.5% 01/09/2053 usD 198,997 197,159 0.08 UMBS 889829 5% 01/07/2035 usD 38645 38,324 0.02
UMBS 6% 01/09/2053 usD 39,738 40,249 0.02 UMBS 890738 3.5% 01/09/2043 usD 65392 59,812 0.03
UMBS 5.5% 01/10/2053 usD 30,697 30,351 0.01 UMBS 901646 6.5% 01/12/2036 usD 526 543 -
UMBS 5.5% 01/10/2053 usbD 42,801 42,556 0.02 UMBS 902382 6.5% 01/11/2036 usbD 3,875 4,010 -
UMBS 6.5% 01/10/2053 usb 466,313 480,236 0.20 UMBS 906064 6% 01/01/2037 usD 105 108 -
UMBS 6% 01/11/2053 usD 183,625 184,877 0.08 UMBS 933051 6.5% 01/10/2037 usD 18329 18,938 0.01
UMBS 6% 01/11/2053 usb 203303 204,620 0.09 UMBS 995051 6% 01/03/2037 usD 15,166 15,742 0.01
UMBS 6.5% 01/11/2053 usD 26631 27,224 0.01 UMBS 995112 5.5% 01/07/2036 usD 7,389 7,469 -
UMBS 6.5% 01/11/2053 usD 106,027 108,863 0.05 UMBS 995203 5% 01/07/2035 usD 19,810 19,685 0.01
UMBS 6.5% 01/11/2053 usD 172,716 177,409 0.08 UMBS 995388 5.5% 01/08/2037 uUsD 2,234 2,264 -
UMBS 2.5% 01/01/2054 usD 91728 75,084 0.03 UMBS 995629 6.5% 01/12/2032 usb 5,131 5,280 -
UMBS 6% 01/01/2054 usb 984,953 990,932 0.42 UMBS AB6317 3.5% 01/09/2042 usb 4,315 3,940 =
UMBS 6.5% 01/01/2054 usb 11,671 11,976 0.01 UMBS AB6491 3% 01/10/2042 usb 21,733 19,211 0.01
UMBS 6.5% 01/01/2054 usb 19,647 20,241 0.01 UMBS ABB670 3% 01/10/2042 usb 15141 13383 0.01
UMBS 5.5% 01/02/2054 usb 21929 21,805 0.01 UMBS AB6768 3% 01/10/2042 usD 23936 21,158 0.01
UMBS 5.5% 01/02/2054 usD 30,747 30,572 0.01 UMBS AB7846 3% 01/02/2043 usD 42,279 37,371 0.02
UMBS 6.5% 01/02/2054 usb 299,307 306,032 0.13 UMBS AB9248 3% 01/05/2043 usb 37,784 33,401 0.01
UMBS 7% 01/03/2054 usb 17,927 18,726 0.01 UMBS AC9582 5.5% 01/01/2040 usb 9981 10,045 =
UMBS 5.5% 01/05/2054 usb 82017 81,182 0.03 UMBS AE0624 4% 01/11/2040 usb 12,560 11,874 0.01
UMBS 5.5% 01/05/2054 usb 92959 92,390 0.04 UMBS AE0698 4.5% 01/12/2040 usb 7,220 7,015 -
UMBS 5.5% 01/05/2054 usb 290,642 288,094 0.12 UMBS AE7723 4% 01/11/2040 usb 12,641 11,947 0.01
UMBS 6.5% 01/05/2054 usD 261,358 269,592 0.11 UMBS AH1111 4% 01/12/2040 usD 63,823 60,040 0.03
UMBS 5.5% 01/06/2054 usD 395,11 392,202 0.17 UMBS AH3394 4% 01/01/2041 usD 22,694 21,448 0.01
UMBS 5.5% 01/06/2054 usb 421,696 418,986 0.18 UMBS AH5859 4% 01/02/2041 uUsbD 22,516 21,279 0.01
UMBS 6% 01/06/2054 usb 49922 50,336 0.02 UMBS AJ7679 3.5% 01/12/2041 usb 6,162 5,627 -
UMBS 6% 01/06/2054 usb 220220 223,374 0.09 UMBS AL0251 5% 01/07/2037 usb 722 718 -
UMBS 7% 01/06/2054 usb 123979 129,150 0.06 UMBS AL0546 5% 01/07/2041 usD 22951 22,912 0.01
UMBS 5% 01/07/2054 usb 93,790 90,697 0.04 UMBS AL0803 4% 01/09/2041 usb 45860 43342 0.02
UMBS 6% 01/07/2054 usD 108,352 109,903 0.05 UMBS AL1105 4.5% 01/12/2040 usD 16,092 15,636 0.01
UMBS 6% 01/07/2054 usD 153,719 155,757 0.07 UMBS AL1524 4.5% 01/12/2040 usb 4,431 4,305 -
UMBS 6.5% 01/07/2054 usb 634,986 649,232 0.28 UMBS AL1577 5% 01/01/2042 usbD 4,814 4,806 -
UMBS 6% 01/08/2054 usD 281,100 285,017 0.12 UMBS AL3192 5% 01/05/2042 usD 22,173 22,135 0.01
UMBS 5.5% 01/09/2054 usb 123,339 122,370 0.05 UMBS AL3657 3.5% 01/06/2043 usb 20330 18,548 0.01
UMBS 5.5% 01/10/2054 usb 165984 164,855 0.07 UMBS AL4010 3.5% 01/07/2043 usb 12138 11,077 0.01
UMBS 5.5% 01/10/2054 usD 198,694 196,949 0.08 UMBS AL4301 4.5% 01/04/2042 usD 12,157 11,812 0.01
UMBS 190360 5% 01/08/2035 usD 5,072 5,038 = UMBS AL5224 5% 01/02/2038 usD 2,698 2,681 -
UMBS 254869 5.5% 01/09/2033 usbD 18,180 18,313 0.01 UMBS AL5590 5.5% 01/09/2041 usb 2,013 2,032 -
UMBS 254903 5% 01/10/2033 usb 3,059 3,048 - UMBS AL6078 5% 01/03/2042 usb 5,605 5,506 =
UMBS 545759 6.5% 01/07/2032 usb 5,489 5,700 - UMBS AL6715 4% 01/02/2045 usb 53,323 49,732 0.02
UMBS 725027 5% 01/11/2033 usb 3,367 3,350 - UMBS AL6966 6.5% 01/08/2038 usb 8,533 8,879 -
UMBS 725229 6% 01/03/2034 usD 17,892 18,296 0.01 UMBS AL7033 5% 01/06/2039 usD 5,203 5,169 -
UMBS 725232 5% 01/03/2034 usD 1,383 1,377 = UMBS AL7035 5% 01/12/2038 usD 6,879 6,835 =
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UMBS AL8310 3.5% 01/03/2044  USD 32728 29840 001 Verus Securitization Trust, FRN UsD 173604 146655 006
UMBS AL8387 4% 01/03/2046 UsD 36902 34431 001 'A2, 144A 1.218% 25/09/2066
UMBS AL9027 4% 01/09/2046 UsD 5,350 4,933 - Verus Securitization Trust, FRN, UsD 87,558 76824 003
UMBS AL9107 4.5% 01/03/2046  USD 16,891 16266  0.01 Series 2021-1'A3’, 144A 1.155%

UMBS AQ0535 3% 01/11/2042 usD 13579 12,003 0.01 25/01/2066
UMBS AS0406 3% 01/09/2043 UsD 50279 52371 0.02 Wells Fargo & Co., FRN 5.198% UsD 235000 236,195  0.10
UMBS AS0563 4.5% 01/09/2043  USD 45559 43873  0.02 23/01/2030 !
UMBS AS1586 4.5% 01/01/2044  USD 17282 16642 001 V‘ﬁ'/'g;gé%j &Co., FRN 2.572% usb 749,000 662613 0.28
UMBS AS2275 4.5% 01/04/2044  USD 27412 26397 001
UMBS AS4449 3.5% 01/02/2035  USD 9,691 9.225 - VR0, Aasis | TD | ATE) A 00
UMBS AS5842 4% 01/09/2045 UsD 6,897 6,432 - : .
UMBS AS5887 4% 01/09/2045 usD 5795 5373 = e rea Operaling LP - USD 55000 54039 002
UMBS AS6191 3.5% 01/11/2045  USD 15236 13744 001 07.045.450 4143
UMBS AS6302 3.5% 01/12/2045  USD 57767 52110 002 Total Bonds 105882996 4479
UMBS ASB400 4% 01/12/2045 usD 9,142 8471 - Total Transferable securities 105,882,996  44.79
UMBS AS6515 4% 01/01/2046 usD 21139 19715 001 and money market instruments
UMBS AS6563 3.5% 01/01/2046  USD 5,109 4613 - dealt in on another regulated market
UMBS AS8194 2.5% 01/10/2031 usD 31,931 30,175 0.01 Total Investments 230,533,737 97.52
UMBS AS8305 3% 01/11/2046 usD 81,867 71150 003
UMBS AS8318 3% 01/11/2046 usD 115784 100630  0.04
UMBS AS8471 3% 01/12/2046 usD 92008 80003 003
UMBS AT1934 3.5% 01/04/2043  USD 6,522 5937 = .
UMBS AT2016 3% 01/04/2043 UsD 55575 49124 002 Credit Default Swap Contracts 8
UMBS AU0B40 3.5% 01/07/2043  USD 10,754 9,795 = G
UMBS AU1629 3% 01/07/2043 usD 10,881 9618 -
\ ) e =0 AR e

UMBS AU6198 3.5% 01/08/2043  USD 9737 8,819 = = .
UMBS AX2501 4% 01/10/2044 usD 18688 17,430 001 s B Wiy SRE AR bR uso It (%)
UMBS AY4204 3.5% 01/05/2045 uUsD 38,117 34,465 0.01 26,123000 USD  J.P.Morgan CDX. Sell  1.00% 20/12/2029 589,747 025
UMBS AZ0814 3.5% 01/07/2045  USD 45803 41359  0.02 NAIGA3-V1
UMBS AZ0880 2.5% 01/07/2030  USD 11,563 11,038 001 Total Credit Default Swap 589,747 025
UMBS AZ2118 3% 01/10/2030 usD 15456 14,880  0.01 Contracts at Fair Value - Assets
UMBS AZ2667 3.5% 01/10/2045  USD 14748 13345 001 2600000 USD st)ldmhan sg I{wt:iex t Sell 0.50% 17/042065 (33525) (0.01)
UMBS BC0822 3.5% 01/04/2046 usD 48425 43,683 0.02 ’ acns etilements
UMBS BC9556 3% 01/11/2046 usD 53705 46761  0.02 Total Credit Dofault SWap - ilities (3525 (001
UMBS BE1214 3% 01/11/2046 usD 37200 32391 0.1 ot Moot Valas o Cradlt S R
UMBS BM1418 3% 01/04/2047 usD 322778 280676  0.12 Default Swap Contracts - Assets
UMBS BM1890 2.5% 01/01/2032  USD 4448 41874 002
UMBS BM3148 4.5% 01/11/2047  USD 38027 36513 002
UMBS BM3612 4% 01/02/2047 usD 20029 27074 001
UMBS BM4221 3% 01/01/2043 usD 103,09 91,145 004 ] .
UMBS BM4582 3.5% 01/08/2047  USD 7,006 6,326 - Financial Futures Contracts
UMBS BM5302 3.5% 01/06/2046  USD 4,142 3,741 = Tt
UMBS BM5841 3.5% 01/09/2045  USD 50,141 45793 002 . Pr— Z P ;:E]—l::)j?ﬁmlﬁ? ﬁg’g@‘)
UMBS BN4333 4% 01/02/2049 UsD 17,081 15846 0.01
UMBS BO7256 3% 01/01/2035 usb 94,702 89,126 0.04 Euro-Bobl, 06/03/2025 (17)  EUR  (2,079,056) 24608 0.01
UMBS CA2207 4.5% 01/08/2048  USD 20313 19399 001 Euro-Bund, 0610312025 (24) EUR  (3323136) 69454 003
UMBS CA5186 4.5% 01/01/2050 usD 17,582 16,779 0.01 US 2 Year Note, 31/03/2025 24 USD 4,938,000 6750  0.01
UMBS CA5593 3% 01/04/2040 usD 51534 46965 002 US Ulra Bond, 2010312025 () USD  (19844) 6419 -
UMBS FM2792 5% 01/07/2045 usb 32,240 32,186 0.01 Total Unrealised Gain on Financial 107,231 0.05
UMBS MA0561 4% 01/11/2040 UsD 46546 43989 002 Futures Contracts
UMBS MAO583 4% 01/12/2040 UsD 31,155 29443 001 US 5 Year Note, 31/03/2025 @ UsD (3721774 G -
SMESVA00 0782 el0 T 2021 WEID 765 O E55) - US 10 Year Note, 20/03/2025 3B USD 3601125 (66945)  (0.03)
Smgg h":ﬁ?ggé ‘;‘?;1(;?/2&@?24;‘ ) 323 1833: 1383; - US 10 Year Ulra Bond, 20/03/2025 15 USD 1676719 (49336)  (0.02)

L2/ 4 : - US Long Bond, 20/03/2025 4 UsD 458,000 - -
UMBS MA2471 3.5% 01/12/2045 usb 31199 28,181 0.01 Total Unrealised Loss on Financial (116,319)  (0.05)
UMBS MA2722 4% 01/08/2046 UsD 3,543 3,302 = Fitures contracte
UMBS MA2835 4% 01/12/2046 UsD 4,303 4,003 - A —
UMBS MA2896 3.5% 01/02/2047  USD 19565 17649 001 Net Unrealised Loss on Financial {2.088)
UMBS MA2959 3.5% 01/04/2047  USD 13,153 11,865  0.01
UMBS MA2960 4% 01/04/2047 usb 545 507 =
UMBS MA3151 3% 01/10/2037 usD 38892 35474 002
UMBS MA3210 35% 01/12/2047  USD 649531 585400  0.25
UMBS MA3851 4.5% 01/11/2049  USD 3,570 3,401 -
US Bancorp, FRN 5.384% UsD 90,000 90,976 004

23/01/2030
US Bancorp, FRN 5.85% usD 280000 287,588  0.12
21/10/2033
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Forward Currency Exchange Contracts

b1y i RSBV Mg

=00 ) 7H S WD BEETA O CRRL) HE G
usb 5812 EUR 5490 03/01/2025  J.P. Morgan 116 -
usb 3,849,053 EUR 3,634,234 21/02/2025 Deutsche 70,267 0.03

Bank

usb 22,674 GBP 17,875 04/02/2025  J.P. Morgan 286 -

Total Unrealised Gain on Forward 70,669 0.03
Currency Exchange Contracts

EUR 2,440,325 USD 2,581,023 03/01/2025 RBC (48,820)  (0.02)
EUR 21,144 usb 22,317 21/02/2025  J.P. Morgan (332) -
EUR 923,608 usb 972,859 21/02/2025 Morgan (12515)  (0.01)

Stanley

GBP 17,875 usb 22,676 04/02/2025 HSBC (288) -
Total Unrealised Loss on Forward (61,955)  (0.03)
Currency Exchange Contracts

Net Unrealised Gain on Forward 8,714 -
Currency Exchange Contracts

Interest Rate Swap Contracts

B Wi i

A BE  EeHEES 2773 WiHE usp ft# (%)

5,018,000 GBP  JP.Morgan  Payfloating SONIA ~ 07/11/2026 (12,730)  (0.01)
1 day Receive fixed

4.253%
Total Interest Rate Swap (12,730)  (0.01)
Contracts at Fair Value - Liabilities
Net Market Value on Interest (12,7300 (0.01)

Rate Swap Contracts - Liabilities

Swaption Contracts

A Bk
e s R WEIEF usp [ (%)
2,200,000  IRS Pay fixed 4% Receive floating usb Morgan 49289  0.02
SOFR 1 day, Put, 4%, 17/03/2055 Stanley
Net Market Value on Swaption 49,289 0.02

Contracts - Assets

Cash 4,770,592 2.02
Other assets/(liabilities) 1,085,873 0.46
Total net assets 236,390,202 100.00
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[FernaRin i)
B PES =4
Transferable securities and money narket instrunents aduitted to an official exchange listing | AROGEARSINTLEE MG sh TV AK LA AUSTRALIA F—ANZIUT
Bonds i % BELGIUM AL —
Transferable securities and money market instruments dealt in on another regulated market | ZOHHHNHAHEBVTHI &N TV ABEEE BRAZIL 7T IN
Investments A FiE 2 CANADA Vad
Credit Default Swaps Contracts JUYy N FTHNN e 2Ty TEE CHILE FU
Market Value on Credit Default Swap Contracts — Assets | 7V¥yb774h b ATy FRAMAZEE (4%) CHINA P
Financial Futures Contracts S| CZECH REPUBLIC F = L fnE
Unrealised Gain on Financial Futures Contracts SeIEN D RESEM (B E) DENMARK Fow—7
Unrealised Loss on Financial Futures Contracts SR R FEBEHE (A ) FRANCE TTUA
Forward Currency Exchange Contracts Z T RIES | GERMANY N4
Unrealised Gain on Forward Currency Exchange Contracts | Z#TPHRIEAGNIZ 275 R EH AL TRELAND TANT R
Unrealised Loss on Forward Currency Exchange Contracts | A% THIBIC D R EHFHME ITALY A 2T
Interest Rate Swap Contracts SRR T > THH| LUXEMBOURG NI
Market Value on Interest Rate Swap Contracts — Liabilities | &FIZ Y v 7HBN A T (£115) MEXICO AFa
Swaption Contracts 2T g VEE] NETHERLANDS e
Market Value on Swaption Contracts — Assets ATy Ty a VBN T (BRE) NORWAY Vg z—
Cash Bl PERU ~L—
Other assets/(liabilities) ZOMEE (A SAUDI ARABIA POIOTITET
net assets O e SPAIN Ag
SWEDEN AT z—F
SWITZERLAND AA R
UNITED KINGDOM A XY R
UNITED STATES OF AMERICA | 77 A U 71
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5AX 16, 749 3.0 156. 88 3.1 96. 2
6 AX 17, 360 6.7 162. 34 6.7 97.2
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TRy mALE | Joeur| REMBAMAANLP
NERL2E | HEBRHESH S5ELE | 2FLE | 2FEXRS
FAXUR KR [FAEYR - AKVK A % % % % %
4 F U R 688 475 101, 111 12. 4 — 10.6 1.8 —
FFUR-4-90-% | FF/3-440-%
F R -9 75 87 2,142 0.3 - 0.3 - -
F/hvz--490-% |F/hz--H0-%
J Y - 157 143 2, 359 0.3 - - 0.3 -
FAV1-7v40-F |FAVI-FV - 40-F
AT —Fv 1,780 1,763 29, 827 3.7 - - 2.7 1.0
FN==Z7 b |[FN=3ZT A
M —<=7 340 273 9, 874 1.2 - 1.2 - -
Fh-3V K- ZX0F |FR-5K - X0F
R A 52 53 2, 300 0.3 - 0.3 - -
a2 - m] Fa1—n Fa1—n
N F - 146 140 25,927 3.2 - 3.2 - -
75 VR 940 792 145, 759 17.9 - 8.0 8.3 1.6
kK 4 v 98 89 16, 434 2.0 - 2.0 - -
ARAL Y 418 406 74,820 9.2 - 8.2 1.0 -
45 U7 749 732 134, 645 16.5 - 9.9 6.7 -
*T—AMT 189 188 34,729 4.3 - 2.2 2.1 -
TIVAHIT 109 107 19, 759 2.4 — 2.4 - —
IRZT 11 10 1,996 0.2 - 0.2 - -
ShT47 20 20 3,767 0.5 - - 0.5 -
Yr7=7 44 42 7,904 1.0 - 1.0 - -
z D fh 993 987 181, 670 22.3 - 2.7 13.5 6.1
& & - - 795, 032 97.5 - 52.1 36.8 8.6
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B AR MR
SE GER) fdfE

H B
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NEBR ST | BERELHE
% [FAFYR-KVF [FAFYR-KVE SNz
4 F U  Z|UKGILT E & i % 4. 2500 88 74 15,838 | 2046/12/07
UK GILT E & i % 0. 6250 80 27 5,894 | 2050/10/22
UK GILT E & i % 1. 2500 194 80 17,230 | 2051/07/31
UK GILT E & i % 3. 7500 95 70 15,045 | 2053/10/22
UK GILT E f& i % 4. 6250 55 54 11,582 | 2034/01/31
UK GILT E & i % 4. 3750 18 14 3,180 | 2054/07/31
UK GILT E & i % 4. 3750 48 43 9,327 | 2040/01/31
UK GILT E & i % 4. 7500 40 39 8,384 | 2035/10/22
UK GILT E & i % 4.1250 70 68 14,628 | 2031/03/07
N 688 475 101,111 -
Fr/3-9-H90-% [FFU3-5 - 4A-%
5 ¥ < — £ |KINGDOM OF DENMARK E & i % 4.5000 75 87 2,142 | 2039/11/15
N E 75 87 2,142 -
F/Vor--90-% [F/ 91~ 4A-%
J Jb % T — |NORWEGIAN GOVERNMENT E & i % 1. 7500 157 143 2,359 | 2029/09/06
I\ &t 157 143 2, 359 -
FA91-7V - 40-1 [FA9I-FV 4A-F
R % 1 — 5 > |EUROPEAN INVESTMENT BANK | 4% Bk f& % 1. 7500 480 477 8,079 | 2026/11/12
SWEDBANK HYPOTEK AB it E % 3.0000 1, 300 1,286 21,747 | 2030/10/29
N &t 1,780 1,763 29, 827 -
FN—<=7 A [FIV=7Z7 LA
Jb — < = 7 |ROMANIA GOVERNMENT BOND |[E f& if % 4. 2500 340 273 9,874 | 2036/04/28
N & 340 273 9, 874 -
FH-57k- X0F [FR-77F - X0F
R — S > K |POLAND GOVERNMENT BOND E & i % 6. 0000 52 53 2,300 | 2033/10/25
N &t 52 53 2, 300 -
=l - m] Fa—n0o Fa—n0o
N Jb F — |BELGIUM KINGDOM E & i % 5. 0000 31 34 6,345 | 2035/03/28
BELGIUM K INGDOM E & i % 4. 2500 54 55 10,250 | 2041/03/28
BELGIUM K INGDOM E & i % 3. 3000 61 50 9,330 | 2054/06/22
7 5 A |FRANCE OAT. E & i % 4.7500 122 131 24,259 | 2035/04/25
FRANCE OAT. E f& i % 0. 7500 232 101 18,669 | 2052/05/25
FRANCE OAT. E & i % 0. 0000 43 37 6,844 | 2030/11/25
FRANCE OAT. E & i % 3.0000 60 45 8,459 | 2054/05/25
FRANCE OAT. E & i % 2. 7500 124 123 22,665 | 2029/02/25
FRANCE OAT. E & i % 2.7000 213 208 38,309 | 2031/02/25
FRANCE OAT. E & i % 3. 5000 76 74 13,682 | 2035/11/25
FRENCH DISCOUNT T-BILL E & i % — 70 69 12,868 | 2026/04/09
K A '/ | BUNDESREPUB. DEUTSCHLAND | E & i % 1.0000 21 16 3,008 | 2038/05/15
BUNDESREPUB. DEUTSCHLAND | [E f& if % 1. 7000 44 4 7,566 | 2032/08/15
BUNDESREPUB. DEUTSCHLAND | E & if % 2. 6000 33 31 5,859 | 2035/08/15
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= ar | Bl 8y zlgmenml B __# lesecpp
NERS T | HERELE
R AR A > |BONOS Y OBLIG DEL ESTADO | E f& iF #% 4.9000 22 24 4,510 | 2040/07/30
BONOS Y OBLIG DEL ESTADO | E f& SF #% 5.1500 48 55 10,151 | 2044/10/31
BONOS Y OBLIG DEL ESTADO | E f& iF #% 3. 4500 10 8 1,570 | 2066/07/30
BONOS Y OBLIG DEL ESTADO & i % 2. 3500 150 140 25,932 | 2033/07/30
BONOS Y OBLIG DEL ESTADO | [E f& SF #% 1. 2500 21 19 3,578 | 2030/10/31
BONOS Y OBLIG DEL ESTADO | E f& SF #% 0. 1000 17 14 2,700 | 2031/04/30
BONOS Y OBLIG DEL ESTADO | E f& SF #% 0. 7000 23 19 3,665 | 2032/04/30
BONOS Y OBLIG DEL ESTADO | E f& SF #% 1. 9000 7 4 826 | 2052/10/31
BONOS Y OBLIG DEL ESTADO | E f& iF #% 4.0000 30 29 5,352 | 2054/10/31
BONOS Y OBLIG DEL ESTADO & i % 3. 4500 66 66 12,155 | 2034/10/31
BONOS Y OBLIG DEL ESTADO | E f& SF #% 2. 7000 24 23 4,375 | 2030/01/31
4 4 U 7 |BUONI POLIENNALI DEL TES | E f& I #% 4.7500 137 142 26,217 | 2028/09/01
BUONI POLIENNALI DEL TES & i % 5. 0000 52 56 10, 358 | 2040/09/01
BUONI POLIENNALI DEL TES | E f& SF #% 4.7500 122 127 23,470 | 2044/09/01
BUON| POLIENNALI DEL TES | E f& S #% 2.7000 33 25 4,631 | 2047/03/01
BUONI POLIENNALI DEL TES | E f& 5 #% 0. 5000 33 31 5,740 | 2028/07/15
BUONI POLIENNALI DEL TES | E f& SF #% 0. 9500 138 118 21,836 | 2032/06/01
BUONI POLIENNALI DEL TES | E f& Sf #% 3.0000 34 33 6,221 | 2029/10/01
BUONI POLIENNALI DEL TES & i % 3. 6500 1 108 20,035 | 2035/08/01
BUON| POLIENNALI DEL TES | E f& SF #% 2. 9500 69 68 12,537 | 2030/07/01
BUONI POLIENNALI DEL TES |E f& it % 2. 8500 20 19 3,597 | 2031/02/01
# — R~ U 7 |REPUBLIC OF AUSTRIA & i % 3. 4500 91 92 17,080 | 2030/10/20
REPUBLIC OF AUSTRIA E & i % 2. 9000 98 95 17,649 | 2034/02/20
7 Jb A 1) 7 |REPUBLIC OF BULGARIA E & i % 3. 5000 109 107 19,759 | 2034/05/07
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7 A U 73| UNITED MEXICAN STATES E & & % 6. 3500 1,280 1,345 206, 150 | 2035/02/09
UNITED MEXICAN STATES E & & % 6. 0000 320 326 49,975 | 2036/05/07
UNITED MEXICAN STATES E & i % 7.3750 310 342 52,539 | 2055/05/13
UNITED MEXICAN STATES E & & % 6. 8750 560 601 92,207 | 2037/05/13
UNITED MEXICAN STATES E & i % 5. 8500 200 205 31,547 | 2032/07/02
PANAMA E f& i % 6. 7000 400 426 65,292 | 2036/01/26
REPUBLIC OF PANAMA E & i % 6. 4000 370 386 59,168 | 2035/02/14
REPUBLIC OF PANAMA & & % 7.8750 200 232 35,669 | 2057/03/01
REPUBLIC OF PANAMA E & i % 6. 8750 200 214 32,898 | 2036/01/31
REPUBLIC OF PANAMA & & % 6. 8530 200 209 32,080 | 2054/03/28
DOMINICAN REPUBLIC E f& & % 6. 8500 350 360 55,234 | 2045/01/27
DOMINICAN REPUBLIC & & % 4. 5000 925 900 138,026 | 2030/01/30
DOMINICAN REPUBLIC E & i % 5. 8750 190 188 28,955 | 2035/10/28
REPUBLIC OF EL SALVADOR & & % 7. 6500 120 124 19,059 | 2035/06/15
REPUBLIC OF EL SALVADOR E & i % 9. 5000 150 165 25,312 | 2052/07/15
REPUBLIC OF EL SALVADOR & i % 9. 6500 150 168 25,744 | 2054/11/21
BARBADOS GOVT OF E & i % 8.0000 475 498 76,342 | 2035/06/26
FED REPUBLIC OF BRAZIL E & i % 5. 0000 200 163 24,994 | 2045/01/27
FED REPUBLIC OF BRAZIL E & i % 4.5000 200 199 30,513 | 2029/05/30
FED REPUBLIC OF BRAZIL E & & % 6. 0000 565 575 88,139 | 2033/10/20
FED REPUBLIC OF BRAZIL E & i % 6. 2500 475 497 76,242 | 2031/03/18
FED REPUBLIC OF BRAZIL & it % 6. 1250 410 415 63,739 | 2034/03/15
FED REPUBLIC OF BRAZIL E & i % 6. 6250 940 970 148,791 | 2035/03/15
FED REPUBLIC OF BRAZIL E & & % 7. 2500 285 287 44,003 | 2056/01/12
REPUBLIC OF VENEZUELA E & i % 0. 0000 1,500 332 50,936 | 2049/10/13
REPUBLIC OF CHILE E & & % 5. 6500 545 574 88,100 | 2037/01/13
REPUBLIC OF COLOMBIA E f& i % 6. 1250 900 821 125,813 | 2041/01/18
REPUBLIC OF COLOMBIA E & i % 5. 0000 285 219 33,606 | 2045/06/15
REPUBLIC OF COLOMBIA & 3t % 3.1250 225 198 30,343 | 2031/04/15
REPUBLIC OF COLOMBIA E & i % 5. 6250 425 353 54,234 | 2044/02/26
REPUBLIC OF COLOMBIA E & i % 8.0000 360 397 60,931 | 2033/04/20
REPUBLIC OF COLOMBIA E & i % 7.5000 200 212 32,629 | 2034/02/02
REPUBLIC OF COLOMBIA E f& i % 7.7500 200 213 32,686 | 2036/11/07
REPUBLIC OF COLOMBIA E & i %# 8. 3750 270 298 45,793 | 2054/11/07
REPUBLIC OF COLOMBIA E f& i % 7. 3750 280 300 46,054 | 2030/04/25
REPUBLIC OF COLOMBIA E f& i %# 8. 5000 200 226 34,647 | 2035/04/25
REPUBLIC OF ECUADOR E & i % 6. 9000 935 729 111,722 | 2035/07/31
REPUBLIC OF ECUADOR E & i %# 6. 9000 563 524 80,333 | 2030/07/31
REPUBLIC OF ECUADOR E & i % 6. 9000 250 232 35,637 | 2030/07/31
REPUBLIC OF ECUADOR E & i %# 5. 0000 315 217 33,294 | 2040/07/31
REPUBLIC OF PERU R 8.7500 222 279 42,840 | 2033/11/21
REPUBLIC OF PERU E & & % 5. 6250 115 113 17,359 | 2050/11/18
REPUBLIC OF PERU E f§ & % 2.7830 400 370 56, 775 | 2031/01/23
REPUBLIC OF PERU E & i % 2.7800 585 327 50,111 | 2060/12/01
REPUBLIC OF PERU & f % 3. 5500 115 82 12,584 | 2051/03/10
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REPUBLIC OF PERU E & i % 5. 3750 905 924 141,663 | 2035/02/08
REPUBLIC OF PERU E & i % 6. 2000 80 83 12,746 | 2055/06/30
REPUBLICA ORIENT URUGUAY E & i % 5.1000 400 382 58,583 | 2050/06/18
REPUBLICA ORIENT URUGUAY E & i % 5. 7500 330 353 54,159 | 2034/10/28
UKRAINE GOVERNMENT 1& 5 #* 4. 5000 1,025 560 85,967 | 2036/02/01
UKRAINE GOVERNMENT E & i % 4. 5000 194 108 16, 651 2034/02/01
UKRAINE GOVERNMENT E & i % 4. 5000 533 293 44, 954 2035/02/01
UKRAINE GOVERNMENT E & 5 % 4.5000 182 102 15, 687 2034/02/01
LEBANESE REPUBLIC E & i & 0. 0000 725 174 26, 731 2033/05/17
ROMANIA 18 i * 4. 0000 556 382 58,677 | 2051/02/14
ROMANIA & i & 6. 3750 410 421 64,593 | 2034/01/30
ROMANIA & i & 5. 7500 290 283 43,457 | 2035/03/24
ROMANIA & i & 5. 7500 330 337 51,696 | 2030/09/16
ROMANIA & i % 6. 6250 330 338 51,944 | 2036/05/16
ROMANIA {5 i #* 6. 6250 578 593 90, 981 2036/05/16
ROMANIA & i * 5. 7500 606 619 94,934 | 2030/09/16
REPUBLIC OF POLAND & i % 5.5000 110 108 16,597 | 2053/04/04
REPUBLIC OF POLAND E & it & 5. 5000 525 516 79,214 | 2054/03/18
REPUBLIC OF POLAND B & i & 5.1250 315 324 49,699 | 2034/09/18
REPUBLIC OF POLAND E {& 5 2% 4. 8750 250 257 39,508 | 2030/02/12
REPUBLIC OF BULGARIA E & i & 5. 0000 150 150 23,055 | 2037/03/05
REPUBLIC OF PHILIPPINES E {& 5 % 2. 6500 725 485 74, 457 2045/12/10
REPUBLIC OF PHILIPPINES E {& 5 % 4. 6250 200 203 31,133 2028/07/17
REPUBLIC OF INDONESIA E & 5 % 5. 2500 940 952 145, 902 2042/01/17
KINGDOM OF JORDAN E & i & 5. 8500 210 211 32,464 | 2030/07/07
KINGDOM OF JORDAN E & i & 7. 7500 200 209 32,099 | 2028/01/15
KINGDOM OF JORDAN E & i % 7.5000 200 211 32,394 | 2029/01/13
ISLAMIC REP OF PAKISTAN E & it % 7. 3750 205 200 30,752 | 2031/04/08
STATE OF QATAR & i % 4.8170 900 866 132,818 | 2049/03/14
REPUBLIC OF TURKEY E & it % 6. 0000 500 445 68,230 | 2041/01/14
REPUBLIC OF TURKEY E & i & 5. 9500 350 349 53,573 | 2031/01/15
REPUBLIC OF TURKEY E & i & 9. 8750 200 220 33,735 | 2028/01/15
REPUBLIC OF TURKEY E & 5 % 9. 3750 200 232 35,700 | 2033/01/19
REPUBLIC OF TURKEY E & i & 9. 3750 400 448 68, 755 | 2029/03/14
REPUBLIC OF TURKIYE E & i % 6. 5000 250 246 37,785 | 2035/01/03
REPUBLIC OF TURKEY E & i % 8. 6000 425 454 69, 706 2027/09/24
REPUBLIC OF TURKIYE E & i % 7. 2500 525 549 84,170 | 2032/05/29
REPUBLIC OF SRI LANKA E 5 i & 3.1000 264 248 38,153 | 2030/01/15
REPUBLIC OF SRI LANKA E & i % 3. 6000 242 220 33,865 | 2036/05/15
REPUBLIC OF SRI LANKA E & i % 3. 3500 383 333 51,057 | 2033/03/15
REPUBLIC OF SRI LANKA 1& 5 #* 3. 6000 195 180 27,624 | 2038/02/15
REPUBLIC OF SRI LANKA E & i % 3. 6000 794 613 93,997 | 2035/06/15
ARAB REPUBLIC OF EGYPT E & 5 % 8.5000 1,057 979 150, 040 2047/01/31
ARAB REPUBLIC OF EGYPT E & 5 % 7.6003 315 331 50, 746 2029/03/01
ARAB REPUBLIC OF EGYPT E & 5 % 7. 3000 205 201 30, 845 | 2033/09/30
ARAB REPUBLIC OF EGYPT & i & 9. 4500 200 219 33,619 | 2033/02/04
ARAB REPUBLIC OF EGYPT 1& i & 8. 6250 200 214 32,928 | 2030/02/04
REPUBLIC OF SOUTH AFRICA E & i & 5. 6500 400 334 51,272 | 2047/09/27
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REPUBLIC OF SOUTH AFRICA E & i % 5. 3750 400 336 51,634 | 2044/07/24
REPUBLIC OF SOUTH AFRICA E & i % 5. 8750 400 409 62,813 | 2032/04/20
REPUBLIC OF SOUTH AFRICA E & i % 7.1000 1, 594 1, 697 260,180 | 2036/11/19
REPUBLIC OF GHANA E & i % 5. 0000 1, 340 1,151 176,501 | 2035/07/03
KINGDOM OF MOROCCO [ 3.0000 250 220 33,772 | 2032/12/15
KINGDOM OF MOROCCO E & & % 6. 5000 480 522 80,110 | 2033/09/08
REPUBLIC OF NIGERIA E % 5 % 10. 3750 295 328 50,412 | 2034/12/09
REPUBLIC OF NIGERIA E & i % 8.6308 200 200 30,740 | 2036/01/13
REPUBLIC OF NIGERIA B & i % 9.1297 200 202 30,971 | 2046/01/13
REPUBLIC OF ARGENTINA & i % 1. 0000 919 791 121,324 | 2029/07/09
REPUBLIC OF ARGENTINA & i % 5. 0000 930 691 106, 035 | 2038/01/09
REPUBLIC OF ARGENTINA & i % 4.1250 853 607 93,028 | 2035/07/09
REPUBLIC OF ARGENTINA & it % 0. 7500 506 415 63,632 | 2030/07/09
REPUBLIC OF GUATEMALA & it % 4.8750 300 299 45,958 | 2028/02/13
REPUBLIC OF GUATEMALA & 5 % 7. 0500 200 219 33,674 | 2032/10/04
REPUBLIC OF ARMENIA & & % 6. 7500 300 313 48,020 | 2035/03/12
REPUBLIC OF MONTENEGRO & 5 % 7. 2500 480 518 79,382 | 2031/03/12
COSTA RICA GOVERNMENT E & i % 5. 6250 200 188 28,852 | 2043/04/30
COSTA RICA GOVERNMENT E & i % 7.3000 200 221 33,995 | 2054/11/13
REPUBLIC OF ANGOLA E & if % 8. 7500 250 231 35,544 | 2032/04/14
REPUBLIC OF ANGOLA E & i % 9. 3750 200 167 25,671 | 2048/05/08
IVORY COAST E & & % 6.1250 590 568 87,068 | 2033/06/15
IVORY COAST E & i % 7. 6250 400 417 63,917 | 2033/01/30
IVORY COAST E & & % 8. 0750 425 443 67,917 | 2036/04/01
REPUBLIC OF PARAGUAY E & i % 5. 4000 250 231 35,437 | 2050/03/30
REPUBLIC OF PARAGUAY E & i % 6. 0000 200 212 32,529 | 2036/02/09
KINGDOM OF BAHRAIN E & i % 7. 0000 270 282 43,364 | 2028/10/12
OMAN GOV INTERNTL BOND E & i % 6. 5000 200 219 33,706 | 2047/03/08
OMAN GOV INTERNTL BOND & 5 % 6. 7500 200 225 34,484 | 2048/01/17
OMAN GOV INTERNTL BOND E & & % 5. 6250 750 769 117,868 | 2028/01/17
OMAN GOV INTERNTL BOND E & i % 7.0000 200 231 35,472 | 2051/01/25
OMAN GOV INTERNTL BOND E & i % 6. 0000 200 210 32,247 | 2029/08/01
TRINIDAD & TOBAGO E & i % 6. 4000 200 196 30,119 | 2034/06/26
SAUDI INTERNATIONAL BOND E & 5 % 4.5000 200 165 25,426 | 2060/04/22
SAUDI INTERNATIONAL BOND E & i % 3. 4500 230 153 23,549 | 2061/02/02
SAUDI INTERNATIONAL BOND E & i % 4. 8750 200 203 31,225 | 2033/07/18
SAUDI INTERNATIONAL BOND E & & % 4.7500 240 245 37,566 | 2030/01/16
PERUSAHAAN PENERBIT SBSN E & i % 4.1500 300 300 46,086 | 2027/03/29
PERUSAHAAN PENERBIT SBSN E & & % 4. 4500 310 312 47,893 | 2029/02/20
PERUSAHAAN PENERBIT SBSN E & & % 2.8000 535 500 76,654 | 2030/06/23
UZBEK ISTAN INTL BOND & & % 6.9474 660 716 109, 768 | 2032/05/25
REPUBLIC OF AZERBAIJAN E & i % 3. 5000 440 412 63,179 | 2032/09/01
REPUBLIC OF SURINAME INT E & i % 7.9500 250 250 38,310 | 2033/07/15
REPUBLIC OF SURINAME INT B & i % 8. 5000 670 686 105,196 | 2035/11/06
KUWAIT INTL BOND B & i % 4.6520 380 380 58,384 | 2035/10/09
CORP ANDINA DE FOMENTO B % E % 6. 7500 200 205 31,454 | — (%)
PETROLEOS MEX ICANOS OB E 5. 5000 400 304 46,711 | 2044/06/27
EXPORT-IMPORT BANK KOREA BB ES 5.1250 200 210 32,243 | 2033/01/11
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EXPORT-IMPORT BK INDIA % ES 3.2500 925 883 135,314 | 2030/01/15
NATIONAL BANK OF UZBEKIS % 0k | E 7. 2000 200 206 31,703 | 2030/07/17
AES ANDES SA T & % 8. 1500 250 261 40,076 | 2055/06/10
PETROLEOS MEXICANOS Tt & % 5. 6250 55 41 6,369 | 2046/01/23
PETROLEOS MEXICANOS T B % 7.6900 230 206 31,659 | 2050/01/23
PETROLEOS MEXICANOS Tt BE % 8. 7500 882 948 145,305 | 2029/06/02
PETROLEOS MEXICANOS t & O 5. 9500 855 833 127,663 | 2031/01/28
PETROLEOS MEXICANOS t & 10. 0000 182 212 32,509 | 2033/02/07
PERUSAHAAN LISTRIK NEGAR #Ht & 4.1250 200 199 30, 615 2027/05/15
QOREDOO INTL FINANCE #Ht E& 2. 6250 200 185 28,353 | 2031/04/08
CSN RESOURCES SA t &F % 8. 8750 200 188 28,953 | 2030/12/05
AMERICA MOVIL SAB DE CV £ &F % 5. 3750 400 399 61, 145 2032/04/04
SABESP LUX SARL Tt B\ 5. 6250 210 211 32, 361 2030/08/20
CODELCO INC Ht B & 6. 3300 200 212 32,605 | 2035/01/13
CODELCO INC #t F & 5. 9500 200 209 32,058 | 2034/01/08
CELULOSA ARAUCO CONSTITU H B % 5.1500 200 172 26,497 | 2050/01/29
CELULOSA ARAUCO CONSTITU ®H B’ % 6. 1800 200 206 31,616 | 2032/05/05
ECOPETROL SA H B’ % 5. 8750 60 45 7,019 | 2045/05/28
ECOPETROL SA H & 8. 8750 225 243 37,240 | 2033/01/13
ECOPETROL SA H & & 8. 3750 30 30 4,743 | 2036/01/19
ECOPETROL SA #H & % 7.7500 95 98 15,025 | 2032/02/01
BANCO DE BOGOTA SA H & & 6. 2500 200 200 30,783 | 2026/05/12
BANCO DE CREDITO DEL PER Tt & % 5. 6500 325 325 49,939 | 2037/01/15
KAZMUNAYGAS NATIONAL CO H & 5. 7500 580 549 84,173 2047/04/19
STATE BANK INDIA/LONDON it E 5.0000 200 203 31,153 | 2029/01/17
BBVA BANCOMER SA TEXAS H B & 5.1250 450 443 67,902 | 2033/01/18
BBVA BANCOMER SA TEXAS t E 8. 4500 450 497 76,286 | 2038/06/29
HYUNDA| CAPITAL AMERICA t E % 5. 6000 225 231 35, 461 2028/03/30
GC TREASURY CENTRE CO - G- 6. 5000 230 232 35, 695 — (X)

RELIANCE INDUSTRIES LTD - - 2. 8750 250 227 34,923 | 2032/01/12
EXPORT-IMPORT BK INDIA #t & % 3. 3750 300 298 45, 697 2026/08/05
COSAN OVERSEAS LTD - - 8. 2500 250 252 38, 635 — (%)

ABJA INVESTMENT CO #t & % 5. 4500 200 204 31,289 | 2028/01/24
INTERNATIONAL CONTAINER #t & % 4. 7500 200 202 31,089 | 2030/06/17
TRANSNET SOC LTD #t & % 8. 2500 200 211 32,437 | 2028/02/06
EQUATE PETROCHEMICAL BV #Ht & % 4. 2500 200 199 30,603 | 2026/11/03
OFFICE CHERIFIEN DES PHO Ht B 7.5000 200 222 34,140 | 2054/05/02
PETROLEOS DEL PERU SA t B 4. 7500 455 383 58,822 | 2032/06/19
MINEJESA CAPITAL BV T & % 5. 6250 450 446 68,419 | 2037/08/10
HTA GROUP LTD Tt B % 7.5000 260 270 41,418 | 2029/06/04
GLOBO COMMUNICACOES PART - - 5. 5000 525 514 78,840 | 2032/01/14
MAF GLOBAL SECURITIES - - 6. 3750 200 200 30, 750 - (%)

SAUDI ARABIAN OIL CO Tt B % 4. 2500 300 273 41,940 | 2039/04/16
BANGKOK BANK PCL/HK #Ht & % 3.7330 250 238 36,528 | 2034/09/25
BANGKOK BANK PCL #Ht E& 3. 4660 750 685 105, 050 | 2036/09/23
THAIOIL TRSRY CENTER #Ht E F 3. 5000 268 188 28,919 2049/10/17
NATIONAL BANK OF KUWAIT Ht E& F 5. 2500 400 399 61,257 | 2036/02/10
TRANSJAMAICAN HIGHWAY H E 5. 7500 125 115 17,687 | 2036/10/10
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EMPRESA DE TRANSPORTE ME #H ' % 4.7000 400 357 54,790 | 2050/05/07
GLOBE TELECOM INC #H O E % 3.0000 200 169 26,050 | 2035/07/23
MANILA WATER CO INC Ht & % 4. 3750 250 248 38,134 | 2030/07/30
BANK NEGARA INDONESIA H & % 3. 7500 200 198 30,475 | 2026/03/30
ABU DHABI PORTS CO PJSC o % 2.5000 200 181 27,828 | 2031/05/06
BANCO GENERAL SA #H & OH 5. 2500 200 189 28,983 | — (X)
QATAR PETROLEUM T & % 2. 2500 475 428 65,725 | 2031/07/12
QATAR PETROLEUM #H E O 3.1250 400 310 47,526 | 2041/07/12
EMPRESA DE LOS FERROCARR #H E % 3. 0680 500 319 49,019 | 2050/08/18
GREENKO POWER |1 LTD #H & & 4.3000 191 183 28,066 | 2028/12/13
GREENKO WIND PROJECTS MU #H E % 7. 2500 200 202 30,960 | 2028/09/27
AGROSUPER SA T # % 4.6000 350 335 51,336 | 2032/01/20
SIGMA FINANCE NL #H E % 4.8750 200 201 30,889 | 2028/03/27
GACI FIRST INVESTMENT 7t E & 5. 1250 406 374 57,314 | 2053/02/14
LGENERGYSOLUT | ON t & % 5. 8750 495 515 78,950 | 2035/04/02
HANWHA TOTALENERGIES #H & & 5. 5000 200 200 30,786 | 2029/07/18
GALAXY PIPELINE ASSETS H E & 2. 6250 400 353 54,177 | 2036/03/31
AEGEA FINANCE SARL t & % 9. 0000 200 210 32,280 | 2031/01/20
AEGEA FINANCE SARL Tt & HF 7.6250 240 234 35,931 | 2036/01/20
GREENSAIF PIPELINES BIDC H E % 5.8528 200 210 32,268 | 2036/02/23
INVERSIONES CMPC SA t & % 6. 1250 250 256 39,338 | 2034/02/26
RAIZEN FUELS FINANCE H B & 6. 2500 200 176 27,008 | 2032/07/08
RAIZEN FUELS FINANCE H E % 6. 9500 200 162 24,824 | 2054/03/05
RAIZEN FUELS FINANCE Ht & % 6. 4500 200 174 26,672 | 2034/03/05
KINGSTON AIRPORT REV FIN H B 6. 7500 565 577 88,522 | 2036/12/15
CHILE ELECTRICITY LUX H E % 5. 5800 195 201 30,870 | 2035/10/20
NAVO! MINING METALLURGIC H & % 6. 9500 200 214 32,846 | 2031/10/17
DP WORLD LTD UAE H & % 5. 2500 265 269 41,329 | 2029/12/24
C&W SENIOR FINANCE LTD S -3 9. 0000 200 205 31,502 | 2033/01/15
SAAVI ENERGIA SARL Ht & % 8. 8750 400 427 65,454 | 2035/02/10
FS LUXEMBOURG SARL H & % 8. 6250 200 206 31,582 | 2033/06/25
SCOTIABANK PERU SA & 6.1000 200 208 31,978 | 2035/10/01
EAGLE FUNDING LUXCO SARL H BE % 5. 5000 400 405 62,108 | 2030/08/17
CFE FIBRA E H & % 5. 8750 200 200 30, 746 | 2040/09/23
EIG PEARL HOLDINGS SARL H E& 3. 5450 270 251 38,471 | 2036/08/31
IPOTEKA-BANK ATIB Ht & % 6. 4500 200 199 30, 644 | 2030/10/09
N 5 — 81,974 76,889 | 11,782, 541 —
Fra-UZ [ Fhba-US
TURKIYE GOVERNMENT BOND E & i % 37. 0000 15, 855 15, 859 57,741 | 2026/02/18
TURKIYE GOVERNMENT BOND E & 5 % 36. 0000 17,010 16, 789 61,127 | 2026/08/12
N it — 32, 865 32, 648 118, 869 -
FIAVE7 - RY [FAAVET - RY
TITULOS DE TESORERIA E & 5 % 13. 2500 649, 400 697, 916 28,197 | 2033/02/09
N Hi — 649, 400 697, 916 28,197 -
FTION VTN [FTI9N VT
7" 5> 2 )b |NOTA DO TESOURO NACIONAL E & i %# 10. 0000 2, 680 2,355 67,430 | 2031/01/01
NOTA DO TESOURO NACIONAL E & i & 10. 0000 1, 080 909 26,044 | 2033/01/01
I =t — 3, 760 3, 265 93, 475 -
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an BEELHEAMR (2024512831 BRE)

=Nl -NA - A=IVR-KRKVEFE-T72RK) BHERE  WEE MEE

iz B ESE usp LtE (%)
> MZEROEES. BHOHAERLCOVTIE, RRO [JEELGIEHRE] 1< UNITED KINGDOM
K DRSPS Deuce Finco plc, Reg. S 5.5% GBP 1,320,000 1,620,291 0.28
15/06/2027
HBEE  AMEE A Iceland Bondco plc, Reg. S GBP 205,000 275,403 0.05
8% i ol usp L %) 10.875% 15/12/2027
Iceland Bondco plc, Reg. S, FRN EUR 205,000 215,673 0.04
Transferable securities and money market instruments J8-52|2°{;_15”2|/20§7 o 525 SRS I ——
o Al it lerrold Finco plc, Reg. .25% ,225, 757, .
admitted to an official exchange listing 15/01/2027 9
Bonds Motion Finco SARL, Reg. S 7.375% EUR 529,000 560,076 0.09
CANADA 15/06/2030
TransAlta Corp. 7.75% 15/11/2029  USD 440,000 459,205 0.08 RAC Bond Co. plc, Reg. § 5.25% GBP 1,940,000 2,355,089 0.40
459,205 0.08 04/11/2046
FRANCE 7,783,838 1.33
Banijay Entertainment SAS, Reg. S EUR 480,000 526,088 0.09 UNITED STATES OF AMERICA
7% 01/05/2029 ATI, Inc. 7.25% 15/08/2030 USD 551,000 567,471 0.10
Cerba Healthcare SACA, Reg. S EUR 1735000 1,491,266 0.26 ATI, Inc. 5.125% 01/10/2031 UsSD 1,010,000 954,143 0.16
3.5% 31/05/2028 Ball Corp. 6% 15/06/2029 USD 2375000 2,407,953 0.41
IPD 3 BV, Reg. S 8% 15/06/2028 EUR 500,000 548,820 0.09 Bath & Body Works, Inc. 7.5% USD 1,295,000 1,339,100 0.23
Loxam SAS, Reg. S 6.375% EUR 380,000 416,313 0.07 15/06/2029
31/05/2029 Carpenter Technology Corp. usD 258,000 264,742 0.05
2,982,487 0.51 7.625% 15/03/2030
GERMANY Celanese US Holdings LLC, STEP usb 595,000 617,463 0.1
Deutsche Bank AG, Reg. S, FRN EUR 200,000 212,035 0.04 6.8% 15/11/2030
7.375% Perpetual Celanese US Holdings LLC, STEP  USD 2,150,000 2,240,835 0.38
Gruenenthal GmbH, Reg. S 6.75%  EUR 240,000 266,776 0.04 6.95% 15/11/2033
15/05/2030 Dana Financing Luxembourg SARL, EUR 1,165,000 1,325,971 0.23
Gruenenthal GmbH, Reg. S 4.625% EUR 385,000 404,671 0.07 144A 8.5% 15/07/2031
15/11/2031 Dana Financing Luxembourg SARL, EUR 1,222,000 1,390,846 0.24
TK Elevator Holdco GmbH, Reg. S EUR 2,754,000 2,872,066 0.49 Reg. S 8.5% 15/07/2031
6.625% 15/07/2028 Graphic Packaging International usbD 835,000 754,979 0.13
3,755,548 0.64 LLC, 144A 3.75% 01/02/2030
ISRAEL Hecla Mining Co. 7.25% 15/02/2028 USD 2,691,000 2,721,804 0.47
Teva Pharmaceutical Finance Co. UsSD 328,000 328,983 0.05 Hillenbrand, Inc. 3.75% 01/03/2031  USD 1,185,000 1,036,877 0.18
LLC 6.15% 01/02/2036 MPT Operating Partnership LP, usbD 1,955,000 1,654,544 0.28
Teva Pharmaceutical Finance usDb 880,000 860,156 0.15 REIT 5% 15/10/2027
Netherlands Il BV 5.125% OneMain Finance Corp. 9% usD 5,355,000 5,693,460 0.97
09/05/2029 15/01/2029
1,189,139 0.20 OneMain Finance Corp. 7.875% usD 1,100,000 1,148,579 0.20
ITALY 15/03/2030
Inter Media and Communication EUR 840,028 889,141 0.15 OneMain Finance Corp. 7.5% usb 875,000 899,151 0.15
SpA, Reg. S 6.75% 09/02/2027 15/05/2031
Itelyum Regeneration SpA, Reg. S~ EUR 1,560,000 1,622,477 0.28 OneMain Finance Corp. 7.125% usb 885,000 905,148 0.15
4.625% 01/10/2026 15/11/2031
2,511,618 0.43 Perrigo Finance Unlimited Co. usb 555,000 544,977 0.09
LUXEMBOURG 6.125% 30/09/2032
TK Elevator US Newco, Inc,, Reg. S USD 1,755,000 1,719,494 0.30 PGBE Corp. 5% 01/07/2028 usb 505,000 581,758 0.10
5.25% 15/07/2027 PG&E Corp. 5.25% 01/07/2030 usD 1,020,000 995,068 0.17
1,719,494 0.30 Tenet Healthcare Corp. 6.875% uUsD 1,610,000 1,678,058 0.29
SPAIN 15/11/2031
ContourGlobal Power Holdings SA, EUR 667,000 667,375 0.1 TransDigm, Inc. 5.5% 15/11/2027  USD 385000 379,005 0.6
Reg. S 3.125% 01/01/2028 Twilio, Inc. 3.625% 15/03/2029 usD 360,000 331,427 0.06
Lorca Telecom Bondco SA, Reg. S EUR 1,175,000 1,221,525 0.21 Twilio, Inc. 3.875% 15/03/2031 USD 1,460,000 1,310,836 0.22
4% 18/09/2027 United Rentals North America, Inc. usb 2,035,000 1,784,423 0.31
1,888,900 0.32 3.75% 15/01/2032
SWITZERLAND United Wholesale Mortgage LLC, uUsbD 1,145,000 1,104,287 0.19
Transocean, Inc. 6.8% 15/03/2038 _USD 1,655,000 1,341,969 _ 0.23 144A 5.5% 15/04/2029
1,341,969 0.23 Yum! Brands, Inc. 5.375% USD 1,940,000 1,880,984 0.32
01/04/2032
Yum! Brands, Inc. 5.35% USD 2,220,000 2,159,661 0.37
01/11/2043

38,673,550 6.62
Total Bonds 62,305,748 10.66
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Convertible Bonds
UNITED STATES OF AMERICA

Ares Management Corp. 6.75% usbD 20,900 1,169,355 0.20
PG&E Corp. 6% UsD 11,700 584,298 0.10
1,753,653 0.30
Total Convertible Bonds 1,753,653 0.30
Equities
CANADA
Bausch + Lomb Corp. usbD 29,300 526,228 0.09
South Bow Corp. usD 23,000 545,790 0.09
1,072,018 0.18
NETHERLANDS
Constellium SE ‘A’ usD 55,094 559,204 0.10
559,204 0.10
Total Equities 1,631,222 0.28
Total Transferable securities 65,690,623 11.24
and money market instruments
i to an official listing

Transferable securities and money market instruments dealt in
on another regulated market

Bonds

AUSTRIA

Benteler International AG, 144A uUsD 595,000 627,606 0.11
10.5% 15/05/2028
627,606 0.11
BRAZIL

ERO Copper Corp., 144A 6.5% usD 106,000 102,793 0.02
15/02/2030
ERO Copper Corp., Reg. S 6.5% usb 1,050,000 1,018,235 0.17
15/02/2030
1,121,028 0.19

CANADA

1375209 BC Ltd., 144A 9% usD 1,175,000 1,178,216 0.20
30/01/2028

Cascades, Inc., 144A 5.375% usb 1,025,000 995,671 0.17
15/01/2028

Dye & Durham Ltd., 144A 8.625% usD 2,644,000 2,786,165 0.48
15/04/2029

GFL Environmental, Inc., 144A usb 920,000 945,825 0.16
6.75% 15/01/2031

Jones Deslauriers Insurance usbD 2,330,000 2,462,593 0.42
Management, Inc., 144A 8.5%
15/03/2030

Jones Deslauriers Insurance usb 705,000 763,022 0.13
Management, Inc., 144A 10.5%
15/12/2030

Methanex Corp. 5.65% 01/12/2044  USD 890,000 769,710 0.13

Ritchie Bros Holdings, Inc., 144A usbD 675,000 690,983 0.12
6.75% 15/03/2028

Ritchie Bros Holdings, Inc., 144A usbD 910,000 952,608 0.16
7.75% 15/03/2031

South Bow Canadian Infrastructure ~ USD 500,000 517,481 0.09
Holdings Ltd., FRN, 144A 7.5%
01/03/2055

South Bow Canadian Infrastructure ~ USD 135,000 138,486 0.02
Holdings Ltd., FRN, 144A 7.625%
01/03/2055

Vermilion Energy, Inc., 144A usD 1,870,000 1,864,658 0.32
6.875% 01/05/2030

14,065,418 2.40

76
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FRANCE
Altice France Holding SA, 144A usD 1,910,000 565,655 0.10
10.5% 15/05/2027
Altice France Holding SA, 144A6%  USD 2,020,000 535,168 0.09
15/02/2028
lliad Holding SASU, 144A 8.5% usD 990,000 1,052,986 0.18
15/04/2031
2,153,809 0.37
ISRAEL
Teva Pharmaceutical Finance usD 1,635,000 1,670,610 0.29
Netherlands Il BV 6.75%
01/03/2028
Teva Pharmaceutical Finance UsD 510,000 549,698 0.09
Netherlands Il BV 7.875%
15/09/2029
Teva Pharmaceutical Finance usbD 345,000 385,953 0.07
Netherlands Il BV 8.125%
15/09/2031
2,606,261 0.45
LUXEMBOURG
Albion Financing 1 SARL, Reg. S usD 1,480,000 1,478,678 0.25
6.125% 15/10/2026
Intelsat Jackson Holdings SA, 144A  USD 1,030,000 950,319 0.16
6.5% 15/03/2030
2,428,997 0.41
PANAMA
C&W Senior Finance Ltd., 144A usD 1,156,000 1,146,887 0.20
6.875% 15/09/2027
Sable International Finance Ltd., usbD 1,815,000 1,773,945 0.30
144A7.125% 15/10/2032
2,920,832 0.50
PERU
Hudbay Minerals, Inc., 144A USD 1,325,000 1,332,048 0.23
6.125% 01/04/2029
1,332,048 0.23
SPAIN
California Buyer Ltd., 144A6.375%  USD 1,150,000 1,145,426 0.20
15/02/2032
1,145,426 0.20
SWITZERLAND
Transocean, Inc., 144A 8.75% usD 1,741,650 1,803,707 0.31
15/02/2030
1,803,707 0.31
UNITED KINGDOM
Belron UK Finance plc, 144A5.75% USD 695,000 688,583 0.12
15/10/2029
Connect Finco SARL, 144A 9% UsD 1,200,000 1,094,465 0.19
15/09/2029
eG Global Finance plc, 144A 12% usb 1,745,000 1,953,228 0.33
30/11/2028
Merlin Entertainments Group US uUsD 1,595,000 1,544,708 0.26
Holdings, Inc., 144A 7.375%
15/02/2031
Vmed 02 UK Financing | plc, usD 2,850,000 2,454,044 0.42
Reg. S 4.75% 15/07/2031
7,735,028 1.32
UNITED STATES OF AMERICA
Acrisure LLC, 144A 8.25% usb 1,270,000 1,316,375 0.22
01/02/2029
Acrisure LLC, 144A 8.5% usbD 1,445,000 1,512,190 0.26
15/06/2029
Acrisure LLC, 144A7.5% usb 2,030,000 2,092,340 0.36
06/11/2030
Adient Global Holdings Ltd., 144A usb 1,835,000 1,877,455 0.32
8.25% 15/04/2031
Advanced Drainage Systems, Inc., USD 1,265,000 1,270,962 0.22
144A 6.375% 15/06/2030
Aethon United BR LP, 144A7.5% usb 1,391,000 1,425,642 0.24

01/10/2029
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Alliant Holdings Intermediate LLC,
144A 6.75% 15/10/2027

Alliant Holdings Intermediate LLC,
144A 5.875% 01/11/2029

Alliant Holdings Intermediate LLC,
144A 7% 15/01/2031

Alliant Holdings Intermediate LLC,
144A7.375% 01/10/2032

Allied Universal Holdco LLC, 144A
9.75% 15/07/2027

Allied Universal Holdco LLC, 144A
7.875% 15/02/2031

Alpha Generation LLC, 144A 6.75%
15/10/2032

American Airlines Group, Inc., 144A
10.75% 15/02/2026

American Airlines Group, Inc., 144A
10.75% 15/02/2026

American Airlines, Inc., 144A 5.75%
20/04/2029

AmeriGas Partners LP, 144A
9.375% 01/06/2028

Antero Resources Corp., 144A
7.625% 01/02/2029

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

Arcosa, Inc., 144A 6.875%
15/08/2032

Arsenal AIC Parent LLC, 144A 8%
01/10/2030

Arsenal AIC Parent LLC, 144A
11.5% 01/10/2031

AssuredPartners, Inc., 144A7.5%
15/02/2032

AthenaHealth Group, Inc., 144A
6.5% 15/02/2030

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

Avient Corp., 144A7.125%
01/08/2030

Avient Corp., 144A 6.25%
01/11/2031

Avis Budget Car Rental LLC, 144A
8.25% 15/01/2030

Avis Budget Car Rental LLC, 144A
8% 15/02/2031

Axalta Coating Systems Dutch
Holding B BV, 144A 7.25%
15/02/2031

B&G Foods, Inc., 144A 8%
15/09/2028

Ball Corp. 6.875% 15/03/2028

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

Bausch + Lomb Corp., 144A
8.375% 01/10/2028

Beacon Roofing Supply, Inc., 144A
6.5% 01/08/2030

BellRing Brands, Inc., 144A 7%
15/03/2030

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

Blackstone Mortgage Trust, Inc.,
REIT, 144A7.75% 01/12/2029

Boost Newco Borrower LLC, 144A
7.5% 15/01/2031

Builders FirstSource, Inc., 144A
6.375% 15/06/2032
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2,965,000
1,020,000
4,071,000
3,455,000
3,200,000
837,000
1,000,000
100,000
700,000
2,390,000
1,493,000
370,000

1,450,000

420,000
1,820,000
1,190,000
1,622,000
3,090,000
1,930,000
2,967,000

595,000

890,000
2,830,000

695,000

610,000

1,125,000
2,470,000

2,135,000
410,000
1,490,000
1,650,000
360,000
3,330,000

589,000

i MR
usp HE 0
2,936,680 0.50
985,029 0.17
4,077,420 0.70
3,491,122 0.60
3,225,391 0.55
855,310 0.15
990,300 0.17
101,875 0.02
713,125 0.12
2,370,893 0.41
1,437,786 0.25
379,026 0.06
1,259,875 0.22
427,251 0.07
1,885,605 0.32
1,331,142 0.23
1,747,095 0.30
2,939,628 0.50
1,845,656 0.32
3,043,288 0.52
587,485 0.10
918,951 0.16
2,898,797 0.50
720,039 0.12
627,846 0.1
1,151,600 0.20
2,500,117 0.43
2,212,394 0.38
416,615 0.07
1,528,194 0.26
1,651,898 0.28
370,375 0.06
3,480,616 0.60
585,816 0.10
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Builders FirstSource, Inc., 144A
6.375% 01/03/2034

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

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

Capstone Borrower, Inc., 144A 8%
15/06/2030

Carnival Corp., 144A 7%
15/08/2029

Carnival Corp., 144A 10.5%
01/06/2030

Carvana Co., 144A 13%
01/06/2030

Carvana Co., 144A 14%
01/06/2031

CCO Holdings LLC, 144A 6.375%
01/09/2029

CCO Holdings LLC, 144A 7.375%
01/03/2031

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

Cedar Fair LP 5.25% 15/07/2029

Central Parent LLC, 144A 8%
15/06/2029

Central Parent, Inc., 144A7.25%
15/06/2029

Charter Communications Operating
LLC 6.484% 23/10/2045

Chobani Holdco Il LLC, 144A 8.75%
01/10/2029

Chobani LLC, 144A 7.625%
01/07/2029

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

Cinemark USA, Inc., 144A 7%
01/08/2032

Civitas Resources, Inc., 144A
8.375% 01/07/2028

Civitas Resources, Inc., 144A
8.625% 01/11/2030

Civitas Resources, Inc., 144A
8.75% 01/07/2031

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

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

Clear Channel Outdoor Holdings,
Inc., 144A 9% 15/09/2028

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

Clear Channel Outdoor Holdings,
Inc., 144A 7.875% 01/04/2030

Cleveland-Cliffs, Inc., 144A 7.375%
01/05/2033

Cloud Software Group, Inc., 144A
6.5% 31/03/2029

Cloud Software Group, Inc., 144A
9% 30/09/2029

Cloud Software Group, Inc., 144A
8.25% 30/06/2032

Clydesdale Acquisition Holdings,
Inc., 144A 8.75% 15/04/2030

CMG Media Corp., 144A 8.875%
18/06/2029

Cobra AcquisitionCo LLC, 144A
6.375% 01/11/2029

Cobra AcquisitionCo LLC, 144A
12.25% 01/11/2029

Community Health Systems, Inc.,
144A 8% 15/12/2027
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935,000 925,700 0.16
2,670,000 2,586,554 0.44
2,200,000 2,071,026 0.35
1,790,000 1,856,522 0.32
830,000 863,988 0.15
2,910,000 3,115,525 0.53
633,675 696,391 0.12
2,327,800 2,793,319 0.48
6,436,000 6,394,593 1.09
3,310,000 3,378,946 0.58
2,245,000 1,890,844 0.32
1,625,000 1,563,194 0.27
1,165,000 1,188,304 0.20
1,055,000 1,044,229 0.18
1,550,000 1,476,748 0.25
635,000 672,650 0.1
1,265,000 1,309,699 0.22
1,300,000 1,267,423 0.22
1,750,000 1,787,728 0.31
605,000 629,593 0.1
695,000 728,672 0.12
910,000 947,606 0.16
2,535,000 2,542,887 0.43
2,875,000 2,604,834 0.45
1,845,000 1,939,820 0.33
1,130,000 990,065 0.17
1,020,000 1,050,635 0.18
940,000 922,193 0.16
55,000 54,092 0.01
7,405,000 7,527,506 1.29
1,540,000 1,585,655 0.27
990,000 1,005,449 0.17
2,955,000 2,223,638 0.38
1,630,000 1,407,370 0.24
15,000 15,731 -
1,371,000 1,369,458 0.23
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Community Health Systems, Inc.,
144A 6% 15/01/2029

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

Community Health Systems, Inc.,
144A 5.25% 15/05/2030

Community Health Systems, Inc.,
144A10.875% 15/01/2032

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

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

Concentra Escrow Issuer Corp.,
144A6.875% 15/07/2032

Constellium SE, 144A 6.375%
15/08/2032

Crescent Energy Finance LLC,
144A9.25% 15/02/2028

Crescent Energy Finance LLC,
144A7.625% 01/04/2032

Crescent Energy Finance LLC,
144A7.375% 15/01/2033

CSC Holdings LLC, 144A7.5%
01/04/2028

CSC Holdings LLC, 144A 11.25%
15/05/2028

CSC Holdings LLC, 144A 11.75%
31/01/2029

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

Cushman & Wakefield US Borrower
LLC, 144A6.75% 15/05/2028

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

CVS Health Corp., FRN 6.75%
10/12/2054

CVS Health Corp., FRN 7%
10/03/2055

Darling Ingredients, Inc., 144A 6%
15/06/2030

DaVita, Inc., 144A 6.875%
01/09/2032

Diamond Foreign Asset Co., 144A
8.5% 01/10/2030

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. 7.75% 01/07/2026

EchoStar Corp. 10.75% 30/11/2029

Entegris, Inc., 144A 5.95%
15/06/2030

Expand Energy Corp., 144A 6.75%
15/04/2029

Fair Isaac Corp., 144A 4%
15/06/2028

Ferrellgas LP, 144A 5.875%
01/04/2029

Focus Financial Partners LLC, 144A
6.75% 15/09/2031

Fortress Intermediate 3, Inc., 144A
7.5% 01/06/2031

Frontier Communications Holdings
LLC, 144A 6% 15/01/2030

Frontier Communications Holdings
LLC, 144A8.75% 15/05/2030

GCI LLC, 144A 4.75% 15/10/2028

TO—-NIVEERRA—T [BER: A4 NX—bF=]

R
usD

usb
usD
usb
usD
usb
usD
usb
usD
usb
usb
usb
usb
usb
usD
usb
usD
usb
usD
usb
usD
usb
usb
usb
usb
usb
usb
usD
usD
usD
usD
usD
usD
usb
usD

usb

RECE Teid
EESH

1,235,000
1,065,000

785,000
1,630,000
2,285,000
1,200,000

585,000

600,000
2,420,000
1,405,000
2,635,000
1,645,000
2,355,000
2,210,000
1,407,000
1,615,000
2,693,000
2,050,000

935,000
1,685,000
1,745,000
1,220,000
1,742,000
1,915,000
1,740,000
1,610,000
2,070,000
2,985,000
2,635,000
1,215,000
1,315,000

881,000
1,065,000
1,605,000
1,185,000

364,000

MR
usp HE (%)

1,107,167 0.19
731,799 0.13
645,480 0.11
1,683,754 0.29
2,230,730 0.38
1,120,272 0.19
596,783 0.10
581,438 0.10
2,530,696 0.43
1,397,910 0.24
2,561,493 0.44
1,134,394 0.19
2,326,947 0.40
2,187,933 0.37
1,187,186 0.20
1,617,977 0.28
2,623,574 0.45
2,008,729 0.34
938,480 0.16
1,663,731 0.28
1,760,680 0.30
1,270,847 0.22
1,698,799 0.29
1,744,059 0.30
1,490,953 0.25
1,356,100 0.23
2,229,967 0.38
2,963,436 0.51
2,665,850 0.46
1,147,104 0.20
1,203,494 0.21
878,468 0.15
1,087,281 0.19
1,602,653 0.27
1,253,580 0.21
340,543 0.06
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Gen Digital, Inc., 144A 7.125%
30/09/2030

Genesee & Wyoming, Inc., 144A
6.25% 15/04/2032

Go Daddy Operating Co. LLC, 144A
5.25% 01/12/2027

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

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

Gulfport Energy Operating Corp.,
144A6.75% 01/09/2029

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

HA Sustainable Infrastructure
Capital, Inc., 144A 6.375%
01/07/2034

HAT Holdings | LLC, 144A 8%
15/06/2027

Hilcorp Energy | LP, 144A 6%
15/04/2030

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

Hilcorp Energy | LP, 144A 6.25%
15/04/2032

Hilcorp Energy | LP, 144A 8.375%
01/11/2033

Hilcorp Energy | LP, 144A 6.875%
15/05/2034

Hilcorp Energy | LP, 144A 7.25%
15/02/2035

Hilton Domestic Operating Co., Inc.,
144A 4% 01/05/2031

Hilton Domestic Operating Co., Inc.,
144A6.125% 01/04/2032

Hilton Domestic Operating Co., Inc.,
144A5.875% 15/03/2033

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
5.625% 01/12/2029

HUB International Ltd., 144A 7.25%
15/06/2030

HUB International Ltd., 144A
7.375% 31/01/2032

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

IQVIA, Inc., 144A 6.5% 15/05/2030

Jane Street Group, 144A 7.125%
30/04/2031

Jane Street Group, 144A 6.125%
01/11/2032

Kinetik Holdings LP, 144A 6.625%
15/12/2028

Kinetik Holdings LP, 144A 5.875%
15/06/2030

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

Lamar Media Corp. 4.875%
15/01/2029

Lamar Media Corp. 4% 15/02/2030

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

Level 3 Financing, Inc., 144A
4.625% 15/09/2027
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2,305,000 2,374,526 0.41
1,045,000 1,052,596 0.18
815,000 802,262 0.14
930,000 919,436 0.16
524,000 280,041 0.05
1,005,000 1,013,426 0.17
3,100,000 2,836,630 0.48
730,000 713,495 0.12
1,229,000 1,282,278 0.22
690,000 652,723 0.11
1,385,000 1,292,330 0.22
1,069,000 988,559 0.17
1,948,000 1,990,374 0.34
1,895,000 1,773,206 0.30
1,495,000 1,404,616 0.24
1,375,000 1,237,468 0.21
695,000 693,485 0.12
800,000 787,751 0.13
1,330,000 1,293,717 0.22
1,560,000 1,443,033 0.25
790,000 712,079 0.12
2,065,000 2,012,892 0.34
2,450,000 2,513,260 0.43
4,140,000 4,207,390 0.72
607,000 483,142 0.08
610,000 621,316 0.11
2,093,000 2,152,644 0.37
2,000,000 1,982,802 0.34
2,347,000 2,392,696 0.41
3,275,000 3,226,036 0.55
1,095,000 1,009,540 0.17
1,046,000 1,005,808 0.17
249,000 226,929 0.04
367,000 331,862 0.06
199,000 185,159 0.03



it

Level 3 Financing, Inc., 144A 11%
15/11/2029

Level 3 Financing, Inc., 144A
10.75% 15/12/2030

Level 3 Financing, Inc., 144A 4%
15/04/2031

Level 3 Financing, Inc., 144A 10%
15/10/2032

LifePoint Health, Inc., 144A 5.375%
15/01/2029

LifePoint Health, Inc., 144A 9.875%
15/08/2030

LifePoint Health, Inc., 144A 11%
15/10/2030

LifePoint Health, Inc., 144A 10%
01/06/2032

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

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

Magnolia Oil & Gas Operating LLC,
144A 6.875% 01/12/2032

Matador Resources Co., 144A 6.5%
15/04/2032

Match Group Holdings Il LLC, 144A
5% 15/12/2027

Match Group Holdings Il LLC, 144A
5.625% 15/02/2029

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

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

McAfee Corp., 144A7.375%
15/02/2030

Medline Borrower LP, 144A 6.25%
01/04/2029

Medline Borrower LP, 144A 5.25%
01/10/2029

Methanex US Operations, Inc.,
144A 6.25% 15/03/2032

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

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

Midcontinent Communications,
144A 8% 15/08/2032

Miter Brands Acquisition Holdco,
Inc., 144A 6.75% 01/04/2032

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

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

Navient Corp. 5.5% 15/03/2029

Navient Corp. 9.375% 25/07/2030

Navient Corp. 11.5% 15/03/2031

Navient Corp. 5.625% 01/08/2033

NCL Corp. Ltd., 144A 5.875%
15/02/2027

NCL Corp. Ltd., 144A 8.125%
15/01/2029

NCL Corp. Ltd., 144A7.75%
15/02/2029

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

Necessity Retail REIT, Inc. (The),
144A 4.5% 30/09/2028

Neptune Bidco US, Inc., 144A
9.29% 15/04/2029

New Enterprise Stone & Lime Co.,
Inc., 144A 5.25% 15/07/2028
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2,315,227
1,044,249
1,890,000
1,465,280

318,000

203,000
3,340,000
2,085,000
1,800,000
1,090,000
1,185,000

875,000

925,000

415,000
2,095,000
1,640,000
3,985,000
2,750,000
4,795,000

680,000
2,422,000
1,335,000
1,170,000
1,465,000
1,520,000
2,050,000
1,505,000
2,115,000
2,635,000
2,697,000

450,000

554,000
1,915,000
1,510,000
3,125,000
2,036,000

2,015,000

IR AEE
usp HE %)

2,604,958 0.45
1,172,170 0.20
1,497,825 0.26
1,462,240 0.25
279,150 0.05
219,181 0.04
3,669,634 0.63
2,122,707 0.36
1,705,443 0.29
1,030,085 0.18
1,174,264 0.20
866,543 0.15
895,404 0.15
405,525 0.07
1,864,286 0.32
1,405,617 0.24
3,865,646 0.66
2,777,137 0.47
4,628,712 0.79
673,158 0.12
2,371,028 0.41
1,228,045 0.21
1,203,000 0.21
1,473,679 0.25
1,441,611 0.25
1,904,322 0.33
1,421,899 0.24
2,261,879 0.39
2,939,675 0.50
2,337,278 0.40
448,369 0.08
584,219 0.10
2,012,366 0.34
1,515,197 0.26
2,873,337 0.49
1,893,996 0.32
1,957,809 0.33
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NGL Energy Operating LLC, 144A
8.125% 15/02/2029

NGL Energy Operating LLC, 144A
8.375% 15/02/2032

NRG Energy, Inc., 144A 6.25%
01/11/2034

NRG Energy, Inc., FRN, 144A
10.25% Perpetual

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

Outfront Media Capital LLC, 144A
7.375% 15/02/2031

Panther Escrow Issuer LLC, 144A
7.125% 01/06/2031

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

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

Park Intermediate Holdings LLC,
REIT, 144A 7% 01/02/2030

PennyMac Financial Services, Inc.,
144A7.875% 15/12/2029

PennyMac Financial Services, Inc.,
144A7.125% 15/11/2030

Performance Food Group, Inc.,
144A 6.125% 15/09/2032

Permian Resources Operating LLC,
144A 9.875% 15/07/2031

Permian Resources Operating LLC,
144A 7% 15/01/2032

Permian Resources Operating LLC,
144A 6.25% 01/02/2033

PG&E Corp., FRN 7.375%
15/03/2055

Post Holdings, Inc., 144A 6.25%
15/02/2032

Prairie Acquiror LP, 144A 9%
01/08/2029

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

Range Resources Corp., 144A
4.75% 15/02/2030

Range Resources Corp. 8.25%
15/01/2029

RHP Hotel Properties LP, REIT,
144A7.25% 15/07/2028

RHP Hotel Properties LP, REIT,
144A 4.5% 15/02/2029

Rivian Holdings LLC, FRN, 144A
10.502% 15/10/2026

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

Rocket Mortgage LLC, 144A 4%
15/10/2033

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

Royal Caribbean Cruises Ltd., 144A
5.625% 30/09/2031

Royal Caribbean Cruises Ltd., 144A
6.25% 15/03/2032

Royal Caribbean Cruises Ltd., 144A
6% 01/02/2033

Ryan Specialty LLC, 144A 4.375%
01/02/2030

Ryan Specialty LLC, 144A 5.875%
01/08/2032

Sabre GLBL, Inc., 144A 10.75%
15/11/2029

Seadrill Finance Ltd., 144A 8.375%
01/08/2030
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710,000
2,100,000
1,180,000
1,143,000
1,425,000

440,000
9,480,000

570,000
1,340,000

470,000
1,401,000
1,635,000

925,000
1,145,000
1,145,000

990,000
2,728,000

755,000

710,000
2,740,000

830,000

845,000

170,000
1,285,000
4,751,000
1,390,000

815,000

510,000

860,000

850,000
1,810,000

785,000

550,000

920,000

2,865,000

TR A
usp HE (%)
720,018 0.12
2,118,061 0.36
1,156,977 0.20
1,263,392 0.22
1,281,901 0.22
460,291 0.08
9,585,079 164
558,360 0.10
1,262,852 0.22
477,360 0.08
1,471,259 0.25
1,561,462 0.27
925,360 0.16
1,259,920 0.22
1,163,423 0.20
977,683 0.17
2,806,416 0.48
750,160 0.13
736,204 0.13
2,636,621 0.45
779,138 0.13
871,316 0.15
175,437 0.03
1,215,444 0.21
4,783,150 0.82
1,253,886 0.21
681,715 0.12
506,792 0.09
846,608 0.14
858,690 0.15
1,808,017 0.31
737,943 0.13
546,103 0.09
952,956 0.16
2,924,695 0.50



Shiis

Sealed Air Corp., 144A 6.125%
01/02/2028

Sealed Air Corp., 144A 5%
15/04/2029

Sealed Air Corp., 144A7.25%
15/02/2031

Sealed Air Corp., 144A 6.875%
15/07/2033

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

Sensata Technologies BV, 144A 4%
15/04/2029

Sensata Technologies BV, 144A
5.875% 01/09/2030

Service Properties Trust, REIT,
144A 8.625% 15/11/2031

Service Properties Trust, REIT
8.875% 15/06/2032

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

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

Six Flags Entertainment Corp.,
144A7.25% 15/05/2031

Six Flags Entertainment Corp.,
144A6.625% 01/05/2032

Six Flags Entertainment Corp.,
144A 5.5% 15/04/2027

Solaris Midstream Holdings LLC,
144A7.625% 01/04/2026

SS&C Technologies, Inc., 144A
6.5% 01/06/2032

Stagwell Global LLC, 144A 5.625%
15/08/2029

Staples, Inc., 144A 10.75%
01/09/2029

Star Parent, Inc., 144A 9%
01/10/2030

Stevens Holding Co., Inc., 144A
6.125% 01/10/2026

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

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

Summit Materials LLC, 144A 7.25%
15/01/2031

Sunoco LP, 144A 7% 01/05/2029

Sunoco LP, 144A7.25%
01/05/2032

Talen Energy Supply LLC, 144A
8.625% 01/06/2030

Tallgrass Energy Partners LP, 144A
7.375% 15/02/2029

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

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

Tenet Healthcare Corp. 6.125%
01/10/2028

Tenet Healthcare Corp. 4.375%
15/01/2030

Tenet Healthcare Corp. 6.125%
15/06/2030

Tenet Healthcare Corp. 6.75%
15/05/2031

Tenneco, Inc., 144A 8% 17/11/2028

Terraform Global Operating LP,
144A6.125% 01/03/2026

TerraForm Power Operating LLC,
144A 5% 31/01/2028

TO—-NIVEERRA—T [BER: A4 NX—bF=]
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usb
usb

usb

usD

usb

usD

usb

usD

usb

usD

usb
usb

usD

M ET mE  MEE
HEeH usp LEE (%)
685,000 687,831 0.12
815,000 788,270 0.13
815,000 841,094 0.14
126,000 131,760 0.02

2,370,000 2,263,671 0.39
1,110,000 1,019,605 0.17
2,060,000 2,017,266 0.34
2,745,000 2,868,215 0.49

905,000 840,908 0.14
3,000,000 2,763,863 0.47
1,199,000 1,167,047 0.20

2,414,000 2,468,081 0.42

930,000 943,322 0.16
610,000 607,681 0.10
1,235,000 1,241,964 0.21
850,000 858,169 0.15

3,105,000 2,960,234 0.51

635,000 624,433 0.1
1,130,000 1,175,030 0.20
805,000 798,806 0.14
1,765,000 1,765,481 0.30

2,000,000 2,009,043 0.34
725,000 770,577 0.13

1,280,000 1,315,081 0.22
2,027,000 2,101,551 0.36

4,224,000 4,504,645 0.77
1,270,000 1,275,246 0.22
2,670,000 2,530,624 043
2,250,000 2,123,952 0.36
1,470,000 1,469,244 0.25

2,325,000 2,161,049 0.37

1,810,000 1,797,996 0.31
895,000 905,202 0.15
1,570,000 1,464,950 0.25

2,020,000 2,024,655 0.35

1,633,000 1,574,564 0.27

80

St

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

TransDigm, Inc., 144A 6.75%
15/08/2028

TransDigm, Inc., 144A 6.375%
01/03/2029

TransDigm, Inc., 144A 6.875%
15/12/2030

TransDigm, Inc., 144A 7.125%
01/12/2031

TransDigm, Inc., 144A 6.625%
01/03/2032

TransDigm, Inc., 144A 6%
15/01/2033

Transocean Aquila Ltd., 144A 8%
30/09/2028

Transocean, Inc., 144A 8.25%
15/05/2029

Transocean, Inc., 144A 8.5%
15/05/2031

Trident TPI Holdings, Inc., 144A
12.75% 31/12/2028

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

UKG, Inc., 144A 6.875%
01/02/2031

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

United Rentals North America, Inc.,
144A 6.125% 15/03/2034

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

Univision Communications, Inc.,
144A 8% 15/08/2028

Univision Communications, Inc.,
144A7.375% 30/06/2030

Univision Communications, Inc.,
144A 8.5% 31/07/2031

US|, Inc., 144A 7.5% 15/01/2032

UWM Holdings LLC, 144A 6.625%
01/02/2030

Valaris Ltd., 144A 8.375%
30/04/2030

Velocity Vehicle Group LLC, 144A
8% 01/06/2029

Venture Global Calcasieu Pass
LLC, 144A6.25% 15/01/2030

Venture Global LNG, Inc., 144A
8.125% 01/06/2028

Venture Global LNG, Inc., 144A
9.5% 01/02/2029

Venture Global LNG, Inc., 144A
8.375% 01/06/2031

Venture Global LNG, Inc., FRN,
144A 9% Perpetual

Viasat, Inc., 144A 5.625%
15/04/2027

Vibrantz Technologies, Inc., 144A
9% 15/02/2030

Victra Holdings LLC, 144A 8.75%
15/09/2029

Wand NewCo 3, Inc., 144A 7.625%
30/01/2032

Watco Cos. LLC, 144A 7.125%
01/08/2032

Wayfair LLC, 144A7.25%
31/10/2029

R
usD

usD
usb
usD
usb
usD
usb
usD
usD
usD
usD
usb
usD
usD
usD
usbD
usb
usD
usbD

usD
usD

usb
usD
usb
usD
usD
usb
usD
usD
usD
usD
usD
usD

usb

RBUE Feid
fii

640,000
1,730,000
1,140,000
4,112,000
1,735,000
2,280,000

885,000

590,000

525,000
1,255,000

590,000

960,000
5,530,000
3,670,000

635,000
1,490,000
1,130,000
1,960,000

600,000

245,000
1,175,000

925,000
655,000
855,000
1,475,000
1,485,000
4,995,000
4,825,000
1,380,000
2,730,000
835,000
3,020,000
1,020,000

815,000

MR PIEE
usp HE %)
638,624 0.11
1,746,614 0.30
1,145,330 0.20
4,172,709 0.71
1,778,769 0.30
2,302,234 0.39
868,426 0.15
606,151 0.10
514,797 0.09
1,231,635 0.21
651,269 0.11
954,003 0.16
5,616,309 0.96
3,489,480 0.60
629,325 0.11
1,471,642 0.25
1,151,940 0.20
1,877,364 0.32
589,065 0.10
253,684 0.04
1,167,098 0.20
935,660 0.16
681,878 0.12
863,600 0.15
1,535,553 0.26
1,642,329 0.28
5,214,588 0.89
5,052,256 0.86
1,336,566 0.23
2,508,706 0.43
877,161 0.15
3,104,995 0.53
1,052,177 0.18
815,957 0.14
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BREE e M
[72 ity EEH usp H® ()
Williams Scotsman, Inc., 144A usbD 560,000 567,183 0.10
6.625% 15/06/2029
Williams Scotsman, Inc., 144A usD 819,000 843,234 0.14
7.375% 01/10/2031
Windsor Holdings IIl LLC, 144A usbD 2,640,000 2,781,660 0.48
8.5% 15/06/2030
WR Grace Holdings LLC, 144A usD 1,255,000 1,155,645 0.20
5.625% 15/08/2029
WR Grace Holdings LLC, 144A usbD 1,134,000 1,166,083 0.20
7.375% 01/03/2031
XHR LP, REIT, 144A 6.625% usD 380,000 381,722 0.07
15/05/2030
471,620,199  80.65
Total Bonds 509,560,359 87.14
Convertible Bonds
UNITED STATES OF AMERICA
Rivian Automotive, Inc. 4.625% usD 1,535,000 1,599,186 0.27
15/03/2029
1,599,186 0.27
Total Convertible Bonds 1,599,186 0.27
Total Transferable securities 511,159,545 87.41
and money market instruments
dealt in on another regulated market

Other transferable securities and money market instruments

Equities
IRELAND

Smurfit-Stone Container Corp.
Preference*

Total Equities

usbD

Total Other transferable securities
and money market instruments

Total Investments

7,275

576,850,168

Forward Currency Exchange Contracts

] e
Ho o A
NOK 2,815,041 Usb
SEK 1,532,050 Usb
SEK 8,521 usb
usb 41,19 EUR
usD 531,289 EUR
usb 918,332 EUR

usb 15,784,725 EUR 14,

usb 405,686 EUR
usb 7,118,666 GBP 5,
usD 5,440,194 NOK 60,
usb 11,916 SEK

& WiH

247,527 02/01/2025
138,602 02/01/2025

773 0410212025
39,428 02/01/2025
505,313 03/01/2025
867,827 04/02/2025

,903,763 21/02/2025

385,000 21/02/2025

,478,185 24/01/2025
,255,689 04/02/2025

130,447 0410212025

Total Unrealised Gain on Forward
Currency Exchange Contracts

EUR 449,928 usb
EUR 118,558,996 USD 125,
EUR 226,055 usb
EUR 1,312,280 usb 1,
EUR 228,197 usb

NOK 4,912,085 usb
NOK 177,954,939 usb 16,

472,171 03/01/2025
394,570 03/01/2025
237,919 04/02/2025
388,063 21/02/2025
240,365 21/02/2025

445,062 04/02/2025
060,198 04/02/2025

BETAE

J.P. Morgan
J.P. Morgan
J.P. Morgan
J.P. Morgan
J.P. Morgan
J.P. Morgan
Deutsche
Bank

J.P. Morgan
HSBC

J.P. Morgan
J.P. Morgan

J.P. Morgan
RBC

J.P. Morgan
J.P. Morgan
Morgan
Stanley

J.P. Morgan
UBS

i
usb

4“7
257
207
6,950
16,642
288,159

5373
256,869
133,386

2
708,332

(12.447)
(367,414)

98.65

81

T B
B &% 7
SEK 56,099673  USD
usp 9 NOK
usD 248465 NOK
usD 1528463 SEK

Currency Exchange Contracts

Net Unrealised Loss on Forward

Currency Exchange Contracts

Cash
Other assets/(liabilities)
Total net assets

&% WA
5,163,805 04/02/2025

100 03/01/2025

2,826,083 04/02/2025
16,867,276 04/02/2025
Total Unrealised Loss on Forward

e
e L )
JP.Morgan  (70,267)  (0.01)
J.P. Morgan - -
J.P. Morgan (432) -
J.P. Morgan (2,992) -

(2,880403)  (0.49)

(2172071)  (0.37)

2,082,325 0.36
5,830,630 0.99
584,763,123 100.00
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B PES =4
Transferable securities and money market instrusents adnitted to an official exchange listing | ABOFEHWEIFTLEE: RIS TV AH S CANADA hFE
Bonds 5% FRANCE 7T A
Convertible Bonds AR GERMANY A
Equities =L ISRAEL A AT T )L
Transferable securities and money market instruments dealt in on another regulated market | ZOMAHOHAHEHO TR SN TV A% S ITALY A 2T
Other transferable securities and money market instruments | %07 AR MESS L OCRER LUXEMBOURG NI TNy
Investments A filiFEZ SPAIN A
Forward Currency Exchange Contracts Py g SlirG]| SWITZERLAND ZA A
Unrealised Gain on Forward Currency Exchange Contracts | 2 PRGN A5 R EBGEM UNITED KINGDOM A XY A

Unrealised Loss on Forward Currency Exchange Contracts | A8 PRI D AR LB M E UNITED STATES OF AMERICA | 77 A U
Cash i NETHERLANDS i
Other assets/(liabilities) FOMEE (Aff) AUSTRIA F—Z U T
net assets Wl PE BRAZIL T
PANAMA RF=
PERU -
TRELAND TANT R
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{SFEHAR IR GREH : 20054 10H 24H)
ERSE WONEDHE M REANDEIRE T D 2 LITX 0. ZE U Bl G A DR fr & R ME L3 D
' wDEGEHIEL £,

JRHIE LT, RO EL LO@EOBACRIEIIUEE T, RFMELATRRZ L TWES, 2L, B
Al DEAENZ SN TN E LR T 2H B0 H Y £,

am 500 5 HIDEARE
B ¥ @ % 'I'(§ O#P*EI &)X B &Y
® B MW (MRS, BYA%) flé = 4 ol Tt g &' %
B th H th (B —-57)
woE = wE =
M % % % %| ®AA
36HF (2023510H108) 32, 366 25.3 | 3,879.47 18.3 97.7 1.3 15, 460
37HR (202454 A 8A) 36, 518 12.8 | 4,630.80 19.4 96.7 2.3 16, 744
38HF (2024%10H 8 A) 37,834 3.6 | 4,635.77 0.1 96.8 2.2 17, 052
39#8 (20254 4 B 8 H) 36,880 | A 2.5| 4,232.03| A 8.7 95.9 2.4 16,450
40%8 (202555108 8 H) 46,619 26.4| 5,696.31 34.6 96. 6 2.0 20,554

ML R, B TOMEGRESR 2 5 H 7,

MIEBOEEME, MINTANE, TOM—UIOHRIIRITE, FEESALTOET, INLETHE, FEHE Y7 7~ FOEE L EE
FT2HOTIERLS, M7 7y FOEMBRRITH L T—O0EEZAD bOTIEH Y A,

KEBBHREITGOBE AR THENTRELTEY, A7 7 v FRNESEREEER L TEA LTV 2D TiEb Y £ A,
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B ¥ (@ % T(# O%PE’I &)X Bt A HREY
F A = (REEHMIES. BRNA%) |1 = fl,:ﬁ,g_ﬁg
& ¥ B E %
(HA H) ! % % % %
20252 4 B 8 H 36, 880 — | 4,232.03 - 95.9 2.4
4 A% 39, 695 7.6 | 4,641.96 9.7 96. 1 2.4
5 Bk 40,719 10.4 | 4,878.83 15. 3 95. 2 2.4
6 A% 41,180 11.7| 4,974.53 17.5 95. 2 2.4
7B% 42, 845 16.2| 5,132.22 21.3 96. 2 2.5
8 Ak 45, 366 23.0| 5,363.98 26.7 95.9 2.4
9B% 46, 418 25.9 | 5,523.68 30.5 95. 8 2.4
(HB x)
2025%E108 8 H 46, 619 26.4| 5,696.31 34.6 96. 6 2.0
XIS RIIHE T,

ML RICIE, B TROREESR 2 A T,
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= ENCEEERBLIERTH>ZHDO0D, KEEOBEHREBENPZIRENS, TORIO
TENEITBHELELE,

(2. FERHFOEEIGR. KEBHRBERANDAREZE. KEORHATIFHEFRENS
BaCTEETIV B, BRERZSENIHSEFRLY BRI DERETCEEINDI LS LIRS
ExzEHLELL.

HE¥E, EROMEEGD P (BNHBRARE) FRfE K TFOBRLENSFREINTLES
BN LE L, BIRICHFITIE. GREROHRERBICHES BRERFHZICS\TEBHT
BEBITrEamREMEESNZZEEZRITT. —BEEFLELE,

PR—BFZFUAFICDNT (202554 B 9 AN 520255%10A 8 HE T)

R=BF7AVFOEBEICHZ>TIEL FIEHEEFEELFEY DS OKMEOBNLEICER L
DD, RENE. MBRREMN. EEHH. IREEUESIUOHEIBRTHE. SRORYSORE N
PREMHSEHHEL T, RETIHMAEZERNLE LA,

HRUAHALEE

KREMABEALERIIBLULICREE L,

EX: )
HAIRDEBEDLLE(COEEXLTE, TG TEERE. THEX. BEEXLEDV A b
ZE<LTNEYT. —7. B RIOTR BREEOD oA bEESLTHET,

{2 531l £& 17

AVTAZT R=NT 4 TR BRRBER—NT 4 YRGB EEZSNEERTHREL T
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40.0 = SIzHYEHAD., SEEKELTTOP |
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34.6 X (EIF#MIsst. FRliAd) ZH(FTOE
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200 SHOSS T4, R SRR
ERDWLETT.
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Q SEDERAEH

ERAAHELTE slEkiE. #A0 "FRRSFIEYDOSS” CHRMADEIREICEBELDD
b, FEFE. ABARESIUOHEETHR. FROEIDREECRREFTOHEL THA
BIRETO>TNEET,
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BAFREAkTYT -7 2K

e 1T AON=YUDERBPH (20255489 BH 520255108 8 HET)

15 B & EH |k = IHE B 0o # =
% H & 8% F & 8| 298| 0.06%
REBREHN— MO REEETHN, MROFEHEOH
(8 )| @) 06D | Trmrrrin  ARERSOREOR. REMAMA KIS FHH
G- A7) | (0) | (0.000)
& B 29 | 0.068
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BN - AN Ko TRAHE DB E B b 5728, BRI IV EH L TOET,
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a 9,770.2 9,511,117
B A i 5 (186, 4) ( _ 4,607.7 9, 348, 237
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@#B + 0o % X & E & ¥ 18, 859, 354F
M) Bl o FHME A% MK EE 18, 365, 927F M
(c) 5t =1 = tt F(a) / (b) 1.02
3% (b) 1345 H K BUE OFLAME XA EE O -1,
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23 = 9,511 414 4.4 9, 348 175 1.9
(2) AEBEFHUHLEICHT SRIEBEADIILLE
" E = #
@ 3% B Z /& F & H ® # 12, 932F M
D S>BEHMEEBERAANDXILE 510FH
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1) EBAH%X
” - HEGIER) | 2 i X " - HEGIER) | 2 _ X
53 8| % H|F M % % E2 4 ¥ M
Tk Tk A i (2.3%)

IKE - BHE (2.4%) 74 355. 3 — —
TINZ=FO 138.8 138.8 480, 248 7/ 66.5 66.5 273,514

B (21.9%) THK - 30.6| 131,488
- 257. 4 257.4 429, 858 Y —EE 30 30 50, 340
ReIa-Rv—>3> 243.7 243.7 609, 250 EEHE (1.3%)

SRR - 59.6 | 210,984 ZHEF 35.2 35.2 250, 624
LN =54 93. 4 93.4 493, 058 EEILS MOV 40 - -
SAMIE 56. 4 27.9 90, 954 kAR (3.0%)

aA7Fv Y 50 - - NOK 7.8 7.8 191, 059
FET - 58.2 227, 853 AEZHIE 433.6 259. 6 414,321
AAREHRTE - 87.8 243,118 ZOMER (1.0%)

“HTE - 81.6 409, 632 a—>>k 55.7 55.7 191, 608
PIMVFELE - 48,2 213, 044 ES - HRE (3.9%)

AFEEE 45.6 136.8 288, 648 BHESEH 222.5 - -
RETX 101 101 166, 246 EIREAZ 247. 4 272.6 765, 869
AVTAZT - K=NTF4 VTR 480.8 554.8 963, 132 BEEZE (10.8%)

B (6.2%) NE2ES - 337.8 556, 356
FUIKR—INT 4 VTR - 160 348, 960 HLBIES 18.3 18.3 124, 989
BAAELEZEE - 178.1 873, 580 A=Y =T R=NT 1Y R 171.9 171.9 346, 722

2 (2.5%) A/ =R=NF 4 VTR 309.6 309. 6 674,154
B"Y— 216.8 - - SGHR=IF 4 IR - 296. 2 438, 227
Y FSIVEEF 24.1 24.1 79, 289 BE - EHBEE (2.3%)

E—mnRkFEIE 75 75 52, 500 EREE 141. 4 141. 4 459, 550
ZETIANIN-T 902.9 - - 1548 - BIEE (4.5%)
=R TIE 25.8 90 365, 850 NTT —| 5,419.3 833, 488

EE& () TARAR 36.3 30.8 62, 246
HEARSTE 174.7 - - ST (4.2%)

7 AT S5 RBUEE 486.5 - - TOKA I R=IVTF4 V5 R 359. 3 359.3 359, 659
B AH 88.7 - - BEEIXRIR 20. 3 20.3 40, 051

JABGS (2.7%) RETI=A 90. 6 90.6 152, 026
TOYO TIRE - 130 543, 400 MEEF 65. 4 65. 4 229, 554
TJUFRL» 60.3 - - F—btNyoRET > 32 32 49, 440

%3 (1.4%) INEE (1.9%)

A&k 111 - - HUEEESS 15 15 34,725
PNELELZS 170 - - AHITN—T 113.8 113.8 345, 496
AEXBET 65 65 281,775 $RITH# (3.6%)

SEESR (3.2%) ZEUFIZ4Fyvelh - S0-7 - 209. 1 490, 444

AR N-TR-NT 4 VIR 203. 1 193.1 643, 795 MEDTAFIY e NI N=T 51.6 51.6 227, 349
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ZDfhERE (0.9%) B E % | = E 2F
FUvoR 4.8 - - T =7
ZEHCHvESIL 150 150 182, 025 A T OoP | X E420 .
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BB ik
PN ME
o iy Ll USD s (%)
Transferable securities and money market instruments
admitted to an official exchange listing
Equities
ARGENTINA
Arcos Dorados Holdings, Inc. ‘A’ UsD 151,648 1,100,206 0.66
Globant SA usD 5,128 1,114,725 0.67
MercadoLibre, Inc. uUsD 533 920,224 0.56
3,135,155 1.89
AUSTRIA
Erste Group Bank AG EUR 24,085 1,495,003 0.90
1,495,003 0.90
BRAZIL
B3 SA - Brasil Bolsa Balcao BRL 175,258 292,765 0.18
Itau Unibanco Holding SA, ADR usD 72,961 361,887 0.22
Preference
Klabin SA BRL 339,598 1,275,604 0.77
Localiza Rent a Car SA BRL 39,397 205,194 0.12
NU Holdings Ltd. ‘A’ usD 71,039 746,620 0.45
Petroleo Brasileiro SA, ADR usD 118,935 1,530,099 0.92
Raia Drogasil SA BRL 488,351 1,737,365 1.05
WEG SA BRL 175,992 1,504,273 0.91
7,653,807 4.62
CHINA
Alibaba Group Holding Ltd., ADR usD 22,113 1,879,384 1.13
BYD Co. Ltd. ‘H’ HKD 25,000 851,984 0.51
CRRC Corp. Ltd. ‘A CNY 1,287,700 1,477,138 0.89
Eastroc Beverage Group Co. Ltd. ‘A’ CNY 26,030 886,084 0.53
Fuyao Glass Industry Group Co. CNY 500 4,273 -
Ltd. ‘A
Fuyao Glass Industry Group Co. CNH 106,800 913,799 0.55
Ltd. ‘A
Kanzhun Ltd., ADR usbD 25,523 355,280 0.21
KE Holdings, Inc., ADR usbD 71,089 1,322,255 0.80
Kweichow Moutai Co. Ltd. CNH 5,200 1,086,117 0.66
Meituan, Reg. S ‘B’ HKD 117,200 2,267,904 1.37
Midea Group Co. Ltd. HKD 134,300 1,291,293 0.78
NetEase, Inc., ADR usb 16,640 1,485,619 0.90
New Oriental Education & usb 41,493 2,645,179 1.60
Technology Group, Inc., ADR
PDD Holdings, Inc., ADR usbD 23,726 2,306,167 1.39
Tencent Holdings Ltd. HKD 192,100 10,226,349 6.17
Trip.com Group Ltd., ADR usD 13,009 907,118 0.55
Wauliangye Yibin Co. Ltd. ‘A CNY 26,700 511,786 0.31
Xiaomi Corp., Reg. S ‘B’ HKD 440,400 1,941,677 1.17
Yifeng Pharmacy Chain Co. Ltd. CNH 679,054 2,246,483 1.35
Yum China Holdings, Inc. usbD 132,104 6,401,760 3.86
Zhongsheng Group Holdings Ltd. HKD 725,500 1,293,626 0.78
ZTO Express Cayman, Inc., ADR usbD 86,016 1,683,333 1.02
43,984,608 26.53
HONG KONG
Budweiser Brewing Co. APAC Ltd., HKD 310,500 296,409 0.18
Reg. S
296,409 0.18
HUNGARY
OTP Bank Nyrt. HUF 34,873 1,913,491 1.15
1,913,491 1.15
INDIA
Asian Paints Ltd. INR 45,747 1,218,931 0.74
Astral Ltd. INR 4,268 82,358 0.05
Avenue Supermarts Ltd., Reg. S INR 9,948 413,763 0.25
Axis Bank Ltd. INR 104,003 1,292,884 0.78
Bharti Airtel Ltd. INR 98,812 1,831,929 1.1
Divi’'s Laboratories Ltd. INR 9,648 687,130 0.41
HDFC Asset Management Co. Ltd., INR 12,541 614,906 0.37

Reg. S
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HDFC Life Insurance Co. Ltd., INR 253,563 1,826,955 1.10
Reg. S
Hindustan Unilever Ltd. INR 48,287 1,312,258 0.79
ICICI Bank Ltd. INR 227,436 3,405,608 2.05
Infosys Ltd. INR 160,935 3,538,125 213
Kotak Mahindra Bank Ltd. INR 189,107 3,943,484 2.38
Larsen & Toubro Ltd. INR 49,802 2,097,786 1.27
Power Grid Corp. of India Ltd. INR 359,092 1,294,499 0.78
Reliance Industries Ltd. INR 170,440 2,418,763 1.46
Tata Consultancy Services Ltd. INR 25,050 1,197,968 0.72
Titan Co. Ltd. INR 31,997 1,215172 0.73
Voltas Ltd. INR 71,816 1,500,704 0.91
29,893,223 18.03
INDONESIA
Bank Central Asia Tbk. PT IDR 5,607,300 3,365,646 2.03
Bank Mandiri Persero Tbk. PT IDR 4,064,900 1,433,828 0.86
Bank Rakyat Indonesia Persero IDR 1,777,000 449,094 0.27
Tbk. PT
Sumber Alfaria Trijaya Tbk. PT IDR 5,966,900 1,057,318 0.64
6,305,886 3.80
MEXICO
Fomento Economico Mexicano SAB  USD 11,931 1,022,725 0.62
de CV,ADR
Gruma SAB de CV ‘B’ MXN 69,899 1,116,215 0.67
Grupo Aeroportuario del Pacifico uUsD 1,844 321,483 0.19
SAB de CV, ADR
Grupo Financiero Banorte SAB de MXN 53,538 347,443 0.21
cvo
Wal-Mart de Mexico SAB de CV MXN 986,066 2,652,127 1.60
5,459,993 3.29
PERU
Credicorp Ltd. usb 4,615 839,930 0.51
839,930 0.51
PHILIPPINES
Ayala Corp. PHP 62,440 643,990 0.39
BDO Unibank, Inc. PHP 644,736 1,591,360 0.96
Jollibee Foods Corp. PHP 252,360 1,170,240 0.71
SM Investments Corp. PHP 36,840 569,770 0.34
3,975,360 240
PORTUGAL
Jeronimo Martins SGPS SA EUR 116,362 2,227,709 1.34
2,227,709 1.34
QATAR
Qatar National Bank QPSC QAR 407,170 1,933,873 1.17
1,933,873 117
SAUDI ARABIA
Al Rajhi Bank SAR 110,824 2,790,005 1.68
Arabian Internet & Communications ~ SAR 2,017 144,937 0.09
Services Co.
Saudi National Bank (The) SAR 326,581 2,903,111 1.75
5,838,053 3.52
SINGAPORE
CapitaLand Integrated Commercial ~ SGD 1,670,772 2,225,155 1.34
Trust, REIT
2,225,155 1.34
SOUTH AFRICA
Bid Corp. Ltd. ZAR 41,311 942,934 0.57
Capitec Bank Holdings Ltd. ZAR 3,676 610,793 0.37
Clicks Group Ltd. ZAR 48453 958,336 0.58
2,512,063 1.52
SOUTH KOREA
Hyundai Mobis Co. Ltd. KRW 6,713 1,068,580 0.64
Hyundai Motor Co. KRW 2,909 415,166 0.25
KB Financial Group, Inc. KRW 29,041 1,628,827 0.98
Samsung Electronics Co. Ltd. KRW 266,299 9,530,602 5.75
SK Hynix, Inc. KRW 12,511 1,452,835 0.88
14,096,010 8.50



TO—-NIVEERRA—T [BER: A4 NX—bF=]

BEEER e e

7 EE EEH USD M (%)
TAIWAN

Accton Technology Corp. TWD 55,000 1,300,351 0.78
Chailease Holding Co. Ltd. TWD 285,283 984,077 0.59
Delta Electronics, Inc. TWD 89,000 1,171,375 0.71
Hon Hai Precision Industry Co. Ltd. ~ TWD 152,000 854,655 0.52
MediaTek, Inc. TWD 63,000 2,725,175 1.64
Taiwan Semiconductor TWD 504,050 16,513,632 9.96

Manufacturing Co. Ltd.
23,549,265 14.20

THAILAND
SCB X PCL THB 389,100 1,341,420 0.81
1,341,420 0.81
UNITED KINGDOM
Rio Tinto plc GBP 16,257 961,923 0.58
961,923 0.58
VIETNAM
Bank for Foreign Trade of Vietnam VND 468,762 1,677,779 1.01
Jsc
1,677,779 1.01
Total Equities 161,316,115 97.29
Total Transferable securities 161,316,115 97.29

and money market instruments
d d to an official h

listing

Other transferable securities and money market instruments

Equities
RUSSIA
Moscow Exchange MICEX-RTS uUsD 1,586,610 158 —
PJSC*
158 -
Total Equities 158 -
Total Other transferable securities 158 -
and money market instruments
Total Investments 161,316,273 97.29
Forward Currency Exchange Contracts
ﬁﬁ o RSB i’ )
=10 E= ) o R REEES usD
usb 1795  GBP 1430 03/01/2025  J.P. Morgan 3 -
usb 15,841 HKD 123011 02/01/2025  J.P. Morgan 1 -
usb 8568  HKD 66,507 03/01/2025  J.P. Morgan 4 -
Total Unrealised Gain on Forward 8 -
Currency Exchange Contracts
EUR 629 usb 656 02/01/2025  J.P.Morgan (3) -
EUR 1,208,428 usb 1,257,750 03/01/2025  J.P. Morgan (3.824) -
GBP 10  USD 13 02/01/2025  J.P.Morgan - -
Total Unrealised Loss on Forward (3,827) -
Currency Exchange Contracts
Net Unrealised Loss on Forward (3,819) -
Currency Exchange Contracts
Cash 6,905,517  4.16
Other assets/(liabilities) (2,404,225) (1.45)
Total net assets 165,817,565 100.00

— 109 —



IJO-NIVEERBA—T> [BH: A4 NR—bF—]

[FernaRin i)
B PES =4

Transferable securities and money market instrusents adnitted to an official exchange listing | ABOFEHWEIFTLEE: RIS TV AH S ARGENTINA TN F

Equities [/ S2M AUSTRIA F—ANUT

Other transferable securities and money market instruments | #OMEGIAREARFMESS L OEHER BRAZIL 7T

Investments A FiE 2 CHINA fiE

Forward Currency Exchange Contracts Py Gl HONG KONG Fk
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KBBRET, GG EIERIRRC R D 22 fiae b LI B ICER L, BUERZ100L LT, S8k LT Ed, Zeds, MYEMEEO K

Bz B g L7z BT OB 2 L ThET,

IR OEEME, MNIFTARE, T OM—UIOMRITRITE, FFEENA L TWET, ZRORITHE, FFaba 3N 7 7 2 ROMEE 2] 645
THLOTIERL, Y77 ROEMAREIZH L T—UOETEZA D LOTEHY A,
KBERLITHOBE 2R T AN TRH L TEBY, U770 RRYESERELZERL TEHLTWA Db TiEd v A,

— 111 —



HERE I TYY—-T7 2R

ma SEIPDOREMEE LR EDHS

, BEER) _
= e {i # | SAPHEEREI T4 FyoR (& B B &
F A B (E%A%. ARES—ZR) ;E A g
B & = B & =
(HA ") & % % %
20255 3 B27H 21, 945 - 237. 44 - 98.6
3AX 21,710 A 1.1 234. 46 A 1.3 98. 6
48X 21,210 A 3.3 222. 05 A 6.5 98.8
58X 22, 386 2.0 231. 48 A 2.5 98.8
6 AX 22,788 3.8 233. 39 AT 98.4
7THAX 23, 388 6.6 243.15 2.4 98.8
8AX 23, 629 1.7 245.17 3.3 98. 6
9AXK 23, 929 9.0 249. 51 5.1 98.9
108X 24, 711 12.6 256. 31 7.9 99.0
MAXR 25,433 15.9 264. 84 11.5 98. 6
12X 25, 316 15. 4 263. 43 10.9 98. 7
2026 1 AR 25, 309 15.3 264. 38 11.3 98.8
2AX 26, 692 21.6 285. 23 20.1 98. 6
(HA =x)
20265 3 B27H 24, 768 12.9 269.10 13.3 98.5
SR T
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LXP INDUSTRIAL TRUST 3, 585 39 861 40
(A2, 724) (=)
AGREE REALTY CORP — — 1,013 78
g+ EASTGROUP PROPERTIES INC 378 69 161 29
SIMON PROPERTY GROUP INC 136 26 1,209 202
BXP INC 1, 839 132 502 31
VORNADO REALTY TRUST 2, 456 87 1,186 38
BRIXMOR PROPERTY GROUP INC 3, 365 90 1,293 36
EQUITY RESIDENTIAL 1, 249 76 — —
EPR PROPERTIES 511 25 - -
EQUINIX INC 125 113 321 250
SUN COMMUNITIES INC — — 409 50
7 A U GAMING AND LEISURE PROPERTIE 2, 037 95 — —
HOST HOTELS & RESORTS INC 2, 656 46 1,011 18
AMER[CAN HOMES 4 RENT- A 3,679 120 383 11
REALTY INCOME CORP — — 3,315 193
MID-AMERICA APARTMENT COMM 1, 661 220 291 40
FOUR CORNERS PROPERTY TRUST — — 2,033 56
VICI PROPERTIES INC 9, 249 283 1,819 52
COUSINS PROPERTIES INC — — 1,203 34
AMERICOLD REALTY TRUST INC — — 1, 837 35
E RYMAN HOSPITALITY PROPERTIES 320 31 320 31
ESSENTIAL PROPERTIES REALTY 5, 585 182 3, 243 99
LAMAR ADVERTISING CO-A 227 30 — —
GETTY REALTY CORP 1, 390 43 1,478 42
FIRST INDUSTRIAL REALTY TR 1, 347 71 941 49
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STAG INDUSTRIAL INC 2, 555 94 2, 555 94
BROADSTONE NET LEASE INC 1,922 38 1,922 36
INVENTRUST PROPERTIES CORP 994 31 — —
AMERICAN HEALTHCARE REIT INC 238 11 1,662 76
4k CURBLINE PROPERTIES CORP 1, 650 46 226 6
VENTAS INC 1, 061 91 — —
IRON MOUNTAIN INC 1, 850 169 855 80
CAMDEN PROPERTY TRUST 783 84 — —
WELLTOWER INC 3, 045 524 1, 208 240
HEALTHPEAK PROPERTIES INC 2, 336 42 2,336 40
EQUITY LIFESTYLE PROPERTIES 350 23 1,926 120
COPT DEFENSE PROPERTIES — — 1,373 42
PUBLIC STORAGE 549 146 549 159
REGENCY CENTERS CORP 743 53 489 34
UDR INC 5, 466 216 5, 466 197
OMEGA HEALTHCARE INVESTORS 2, 460 105 187 8
CUBESMART 3, 220 120 4,418 170
SUNSTONE HOTEL INVESTORS INC 2, 609 22 4,979 41
EXTRA SPACE STORAGE INC 238 34 1, 754 233
DIAMONDROCK HOSPITALITY €O — — 3, 941 27
INDEPENDENCE REALTY TRUST IN 4,220 72 6, 470 109
CAN APARTMENT PROP REAL ESTA 981 41 981 37
O | F4-Ah307 - Kl O | F4-A8507 Kl
SCENTRE GROUP 86, 768 355 195, 241 711
INGENIA COMMUNITIES GROUP 20, 138 113 20, 138 101
CENTURITA CAPITAL GROUP 41, 689 94 41, 689 82
DEXUS/AU 8,222 58 8, 222 58
Z — X 5 U 7 [ GEMLIFE COMMUNITIES GROUP 15, 000 76 — —
GPT GROUP 53, 987 286 27, 802 138
MIRVAC GROUP 86, 970 188 86, 970 198
STOCKLAND 39, 077 216 84, 993 451
GOODMAN GROUP 8,149 253 13, 052 404
CHARTER HALL GROUP 5, 051 110 8,925 187
a|F&E- LIV a|F&E- LI
& # |LINK REIT 59, 554 2, 308 36, 889 1,429
FORTUNE REIT 291, 000 1, 550 — —
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i > #H R — JU |KEPPEL DC REIT 16, 400 32 80, 340 181
(5, 640) (11)
CENTURION ACCOMMODATION REIT 223, 400 243 — —
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MAPLETREE LOGISTICS TRUST — — 156, 000 168
(=) (A0)
LENDLEASE GLOBAL COMMERCIAL 366, 400 216 — —
mEEYESPEE P2 EEYEIPEE A
TRITAX BIG BOX REIT PLC 21, 351 31 79, 964 136
LONDONMETRIC PROPERTY PLC 9, 582 18 23, 595 46
UNITE GROUP PLC/THE — — 18, 400 100
SAFESTORE HOLDINGS PLC 6, 327 48 8,900 55
PRS REIT PLC/THE — — 14, 752 16
TARGET HEALTHCARE REIT PLC 39, 952 41 27, 605 26
4 ¥ IJ R [ SHAFTESBURY CAPITAL PLC 22,104 30 22,104 31
LAND SECURITIES GROUP PLC 1,216 7 18, 422 103
HAMMERSON PLC 24,418 76 10, 975 33
BIG YELLOW GROUP PLC 1,911 20 12,179 126
PICTON PROPERTY INCOME LTD 81,013 63 81,013 62
NEWRIVER REIT PLC — — 30, 351 21
ENPIRIC STUDENT PROPERTY PLC — — 77, 342 71
PRIMARY HEALTH PROPERTIES 103, 265 99 26, 928 26
O Fa—no O Fa1—no
F53 4 NSI NV — — 2, 090 39
a e EUROCOMMERC AL PROPERTIES NV 559 15 4,704 127
WERELDHAVE NV 1, 291 25 2, 289 44
MONTEA NV 95 6 968 69
~N)bF— AEDIFICA 1, 287 95 198 15
| WAREHOUSES DE PAUW SCA 2, 691 65 — —
UNIBAIL-RODAMCO-WESTF IELD 1,848 159 760 62
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(AU Hh) O O|F7AUh- Kb FH %
AGREE REALTY CORP 1,013 - - - -
EASTGROUP PROPERTIES INC 494 il 130 20, 886 1.8
SIMON PROPERTY GROUP INC 2,265 1,192 216 34, 586 3.0
BXP INC - 1,337 7 11, 343 1.0
VORNADO REALTY TRUST 924 2,194 56 8,988 0.8
BRIXMOR PROPERTY GROUP INC 1,811 3,883 m 17,748 1.5
EQUITY RESIDENTIAL - 1,249 74 11, 862 1.0
EPR PROPERTIES - 511 25 4,045 0.3
EQUINIX INC 462 266 256 40, 899 3.5
SUN COMMUNITIES INC 409 - - - -
GAMING AND LEISURE PROPERTIE - 2,037 9 14, 603 1.3
HOST HOTELS & RESORTS INC - 1,645 31 5,098 0.4
AMERCAN HOMES 4 RENT- A - 3,296 91 14, 671 1.3
REALTY INCOME CORP 3,315 - - - -
MID-AMER ICA APARTMENT COMM - 1,370 167 26, 708 2.3
FOUR CORNERS PROPERTY TRUST 2,033 - - - -
VICI PROPERTIES INC - 7,430 201 32, 207 2.8
COUSINS PROPERTIES INC 1,203 - - - -
AMERCOLD REALTY TRUST INC 1,837 - - - -
ESSENTIAL PROPERTIES REALTY - 2,342 7 11, 490 1.0
LAMAR ADVERTISING CO-A - 227 28 4,582 0.4
GETTY REALTY CORP 1,478 1, 390 44 7,079 0.6
FIRST INDUSTRIAL REALTY TR 1,318 1,724 100 16, 005 1.4
INVENTRUST PROPERTIES CORP - 994 30 4,838 0.4
AMER | CAN HEALTHCARE REIT INC 1,957 533 25 4,033 0.3
CURBLINE PROPERTIES CORP - 1, 424 36 5,829 0.5
VENTAS INC - 1, 061 87 13,997 1.2
IRON MOUNTAIN INC 365 1, 360 136 21, 751 1.9
CAMDEN PROPERTY TRUST - 783 76 12, 205 1.1
WELLTOWER INC 1,428 3,265 638 101, 889 8.8
EQUITY LIFESTYLE PROPERTIES 1,576 - - - -
COPT DEFENSE PROPERTIES 1,373 - - - -
REGENCY CENTERS CORP 1,427 1, 681 125 19, 952 1.7
OMEGA HEALTHCARE |INVESTORS - 2,273 101 16, 161 1.4
CUBESMART 2,243 1,045 37 6, 042 0.5
SUNSTONE HOTEL INVESTORS INC 4,418 2,048 18 3,023 0.3
EXTRA SPACE STORAGE INC 1,516 - - - -
DIAMONDROCK HOSPITALITY CO 3,941 - - - -
INDEPENDENCE REALTY TRUST IN 2, 250 - - - -

i 5 O #% - £ %@ 41, 056 49, 271 3,086 492, 532

o < k= 245517 288517 <42.4%>

(h7+9%) | a| Fh+4 - KL 8
BOARDWALK REAL ESTATE INVEST 317 317 20 2,305 0.2

i - O %% & 317 317 20 2,305

W <k E > 1$84R 1$84R <0.2% >
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SCENTRE GROUP 135, 831 27, 358 92 10,113 0.9
GEMLIFE COMMUNITIES GROUP - 15, 000 69 7,585 0.7
GPT GROUP - 26,185 119 13,126 1.1
STOCKLAND 45,916 - - - -
GOODMAN GROUP 17,909 13,006 334 36, 735 3.2
CHARTER HALL GROUP 8,827 4,953 94 10, 338 0.9

i 5 0% - 2 %8 208, 483 86, 502 710 77,898

%<k E > A584R 5§%1R <6.7%>

(&%) | ] F&EE- B Rz
LINK REIT 36, 733 59, 398 2,137 43,597 3.8
FORTUNE REIT - 291, 000 1, 356 27, 663 2.4

i 5 0% - & % 36, 733 350, 398 3,493 71, 261

5 i B <t E > 18548 2854 <6.1% >

(o HR=I) O O FooAR=Ib- Rlb A
FRASERS CENTREPOINT TRUST 45, 600 - - - -
KEPPEL DC REIT 58, 300 - - - -
CENTURION ACCOMMODATION REIT - 223, 400 245 30, 471 2.6
Ul BOUSTEAD REIT - 112, 600 90 11, 239 1.0
CAPITALAND ASCENDAS REIT 37, 609 - - - -
CAPITALAND INTEGRATED COMMER 60, 200 78,900 180 22, 404 1.9
MAPLETREE LOGISTICS TRUST 156, 000 - - - -
LENDLEASE GLOBAL COMMERCIAL - 366, 400 194 24,079 2.1

N 5 0% - 2 %8 357, 709 781, 300 711 88,195

#% A<k E D> 5§%4H A584R <7.6%>
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TRITAX BIG BOX REIT PLC 74,086 15, 473 22 4,735 0.4
LONDONMETRIC PROPERTY PLC 154,110 140, 097 252 53, 695 4.6
UNITE GROUP PLC/THE 18, 400 - - - -
SAFESTORE HOLDINGS PLC 8, 900 6, 327 40 8,704 0.7
PRS REIT PLC/THE 14,752 - - - -
TARGET HEALTHCARE REIT PLC 17, 842 30,189 30 6, 424 0.6
LAND SECURITIES GROUP PLC 32,079 14, 873 80 17,154 1.5
HAMMERSON PLC 5,973 19, 416 58 12, 503 1.1
BIG YELLOW GROUP PLC 10, 268 - - - -
NEWRIVER REIT PLC 30, 351 - - - -
EMPIRIC STUDENT PROPERTY PLC 77, 342 - - - -
PRIMARY HEALTH PROPERTIES - 76, 337 68 14, 669 1.3

" 5 0% - & 8§ 444,103 302, 712 553 117, 887

; B <t E > 118848 T§84A <10.2%>

(aA—-O--F52%) m| ] Fa-—-n0 FMH
NSI NV 2,090 - - - -
EUROCOMMERC IAL PROPERTIES NV 4,145 - - - -
WERELDHAVE NV 4,172 3,174 65 12, 055 1.0

i 5t O &% - £ %8 10, 407 3,174 65 12, 055

: iwtm s < tE D> 35R1H 1581H <1.0%>

(a—g--R)FE-)

MONTEA NV 1,668 795 51 9,402 0.8

— 122 —



HRARE I TIHY—-T72 R

G ED) ] x
&% 1A I
R BB B yseen | masEem | D AEE
AEDIFICA — 1, 089 74 13, 661 1.2
WAREHOUSES DE PAUW SCA — 2, 691 59 11, 028 1.0
i 5 0O % - & = 1,668 4,575 185 34, 092
B EmBE <hE> B 3501 9%
(A—-0Aa--2752R)
UNIBAIL-RODAMCO-WESTF IELD 1, 557 2, 645 247 45,616 3.9
KLEP |ERRE 10, 166 7,116 222 40, 969 3.5
CARMILA 5,012 3, 987 64 11,924 1.0
MERCIALYS 7,288 5, 321 59 11, 020 0.9
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